
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 

Yield
Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 05-61 PIBD0510L615 9.3750 <1M 12/1/2010 23 0.06    3.7943 3.7403 3.7403

FXTN 10-26 PIBD1010L261 17.5000 1M 12/21/2010 43 0.12    3.6653 3.5750 3.5750

FXTN 03-17 PIBD0311A175 5.3750 2M 1/17/2011 70 0.19    3.6737 3.5750 3.5750

FXTN 10-27 PIBD1011A278 17.5000 2M 1/18/2011 71 0.19    3.6740 3.5750 3.5750

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 75 0.21    3.6752 3.5750 3.5750

FXTN 05-62 PIBD0511C622 8.5000 4M 3/3/2011 115 0.32 2,601.000000 3.2750 3:53:16 PM 3.2654 3.7619 3.6325 3.6355

FXTN 07-36 PIBD0711D360 12.0000 5M 4/15/2011 158 0.43    3.9206 3.7448 3.7538

FXTN 05-63 PIBD0511F638 10.6250 8M 6/22/2011 226 0.62    4.0928 3.8778 3.8907

FXTN 07-37 PIBD0711G376 12.0000 9M 7/22/2011 256 0.70    4.1361 3.9179 3.9302

RTB 03-06 PIID0311G065 8.5000 9M 7/31/2011 265 0.73    4.1490 3.9299 3.9420

SPTB 10-01 SPTB1011I016 15.5000 11M 9/20/2011 316 0.87    4.2226 3.9981 4.0092

FXTN 10-28 PIBD1011J288 16.5000 11M 10/11/2011 337 0.92    4.2529 4.0261 4.0369

FXTN 05-64 PIBD0511J642 7.2500 1Y 10/19/2011 345 0.95    4.2644 4.0368 4.0474

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 393 1.08 0.153000 4.2000 3:07:41 PM 4.1894 4.2586 4.0615 4.0686

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 400 1.10    4.2532 4.0627 4.0692

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 426 1.17    4.2333 4.0673 4.0714

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 449 1.23    4.2157 4.0713 4.0733

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 470 1.29    4.1996 4.0750 4.0750

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 534 1.46    4.2636 4.1553 4.1553

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 537 1.47    4.2666 4.1591 4.1591

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 632 1.73    4.3615 4.2783 4.2783

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 649 1.78    4.3785 4.2997 4.2997

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 686 1.88    4.4155 4.3461 4.3461

FXTN 10-30    * PIBD1012J302 12.1250 2Y 10/17/2012 709 1.94    4.4385 4.3750 4.3750

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 740 2.03 30.000000 4.1600 3:50:27 PM 4.1600 4.4063 4.3217 4.3212

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 789 2.16    4.3556 4.2374 4.2362

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 791 2.17 50.000000 4.1600 3:48:59 PM 4.1600 4.3535 4.2339 4.2328

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 846 2.32 593.005000 4.1250 11:44:27 AM 4.1373 4.2965 4.1393 4.1373

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 856 2.35    4.3080 4.1541 4.1522

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 870 2.38    4.3241 4.1748 4.1730

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 919 2.52    4.3804 4.2472 4.2458

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 964 2.64    4.4321 4.3138 4.3127

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 996 2.73    4.4689 4.3611 4.3603

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1066 2.92    4.5493 4.4645 4.4643

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1090 2.99    4.5769 4.5000 4.5000

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1176 3.22 12,309.000000 4.2450 4:11:19 PM 4.2661 4.4231 4.2816 4.2661

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1233 3.38    4.4663 4.3186 4.3032

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1345 3.68 105.617000 4.6000 8:53:24 AM 4.6000 4.5513 4.3915 4.3763

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1416 3.88 6,889.500000 4.4100 4:12:20 PM 4.4259 4.6052 4.4376 4.4226

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1426 3.91 8,050.000000 4.4175 4:13:01 PM 4.4419 4.6128 4.4441 4.4291

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1436 3.93    4.6204 4.4507 4.4357

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1569 4.30    4.7157 4.4980 4.4872

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1647 4.51 5,980.000000 4.5150 4:06:09 PM 4.5192 4.7716 4.5257 4.5175

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1656 4.54 2,600.000000 4.5250 11:17:39 AM 4.6102 4.7781 4.5289 4.5210

November 05, 2010



Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 

Yield
Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

November 05, 2010

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1745 4.78 1,104.267000 4.7500 3:39:17 PM 4.6432 4.8419 4.5606 4.5555

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1751 4.80    4.8462 4.5627 4.5578

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1863 5.10    4.8459 4.6877 4.6708

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1891 5.18    4.8458 4.7190 4.6991

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1906 5.22 4,534.326000 4.6900 4:02:48 PM 4.7142 4.8458 4.7357 4.7142

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1969 5.39    4.8743 4.7522 4.7359

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1997 5.47    4.8869 4.7595 4.7456

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2127 5.83 1,100.000000 4.7800 3:19:09 PM 4.7905 4.9458 4.7935 4.7905

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2147 5.88 100.000000 4.8250 9:02:33 AM 4.8250 4.9623 4.8072 4.8041

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2200 6.03    5.0061 4.8434 4.8402

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2335 6.40 1,000.000000 4.9500 4:09:34 PM 4.9527 5.1178 4.9357 4.9321

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2359 6.46    5.1376 4.9521 4.9484

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2476 6.78 1,700.000000 5.0500 3:54:13 PM 5.0516 5.2344 5.0321 5.0281

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2480 6.79    5.2377 5.0348 5.0309

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2546 6.98 1,303.666000 5.0750 3:20:30 PM 5.1074 5.2923 5.0799 5.0758

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2641 7.24    5.3516 5.1448 5.1376

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2934 8.04    5.5344 5.3450 5.3281

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3025 8.29    5.5912 5.4072 5.3873

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3389 9.28 150.000000 5.4950 3:20:02 PM 5.4967 5.8183 5.6558 5.6241

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3572 9.79 108.580000 5.6500 3:50:12 PM 5.7635 5.9325 5.7809 5.7431

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3600 9.86 1.000000 5.5250 2:54:04 PM 5.5250 5.9500 5.8000 5.7613

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4144 11.35    6.2518 6.0296 5.9959

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4361 11.95    6.3721 6.1211 6.0895

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4487 12.29    6.4420 6.1743 6.1439

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4585 12.56    6.4964 6.2157 6.1862

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4732 12.96    6.5779 6.2777 6.2496

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4956 13.58    6.7022 6.3722 6.3462

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5019 13.75    6.7371 6.3988 6.3734

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5117 14.02    6.7915 6.4402 6.4156

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5271 14.44    6.8769 6.5051 6.4821

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5460 14.96    6.9818 6.5849 6.5636

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5500 15.07    7.0040 6.6018 6.5808

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5551 15.21 30.000000 7.0250 3:28:08 PM 7.0250 7.0322 6.6233 6.6028

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5873 16.09    7.2109 6.7592 6.7417

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6146 16.84    7.3623 6.8744 6.8595

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6601 18.08    7.6147 7.0664 7.0558

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7140 19.56 200.000000 7.3100 12:00:41 PM 7.3150 7.9137 7.2938 7.2883

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7202 19.73    7.9481 7.3200 7.3150

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7384 20.23    7.9609 7.3855 7.3810

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7636 20.92    7.9785 7.4761 7.4723

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8057 22.07    8.0081 7.6276 7.6249

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8763 24.01    8.0577 7.8816 7.8808

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9092 24.91 11.800000 7.4250 2:58:06 PM 7.3999 8.0808 8.0000 8.0000


