
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

SPTB 10-02 SPTB1012A021 14.0000 <1M 1/31/2012 5 0.01    4.0323 4.0125 3.9960

FXTN 05-65 PIBD0512B658 5.7500 <1M 2/21/2012 26 0.07 235.000000 1.8000 4:05:57 PM 1.8000 2.8892 2.7656 2.6624

FXTN 10-29 PIBD1012D291 13.0000 3M 4/25/2012 90 0.25    1.9973 1.5706 1.6287

FXTN 07-39 PIBD0712D395 11.5000 3M 4/28/2012 93 0.25    2.0125 1.5795 1.6356

RTB 05-06 PIID0512H067 7.1250 6M 8/1/2012 188 0.52    2.4589 1.8585 1.8556

FXTN 07-40 PIBD0712H408 11.3750 7M 8/18/2012 205 0.56    2.4591 1.9014 1.8919

RTB 03-07 PIID0312I070 5.2500 8M 9/24/2012 242 0.66    2.4595 1.9949 1.9711

FXTN 10-30 PIBD1012J302 12.1250 9M 10/17/2012 265 0.73    2.4598 2.0529 2.0203

FXTN 07-41 PIBD0712K413 10.5000 10M 11/17/2012 296 0.81 0.880000 2.0000 2:47:48 PM 2.0000 2.4602 2.1312 2.0866

FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 345 0.95    2.4607 2.2549 2.1914

FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 347 0.95    2.4607 2.2600 2.1957

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 402 1.10    2.5175 2.2891 2.2312

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 412 1.13    2.5282 2.2936 2.2371

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 426 1.17    2.5432 2.3000 2.2454

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 475 1.30    2.5957 2.3223 2.2742

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 520 1.42    2.6439 2.3427 2.3008

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 552 1.51 4.600000 2.6500 10:56:38 AM 2.6500 2.6782 2.3573 2.3196

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 622 1.70    2.7531 2.3891 2.3609

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 646 1.77    2.7788 2.4000 2.3750

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 732 2.01    3.0413 2.6858 2.6608

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 789 2.16    3.2152 2.8753 2.8503

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 901 2.47    3.5569 3.2475 3.2225

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 972 2.66 14.200000 3.6000 4:02:31 PM 3.6000 3.7736 3.4835 3.4585

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 982 2.69    3.8041 3.5168 3.4918

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 992 2.72    3.8346 3.5500 3.5250

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1125 3.08    4.1938 3.7985 3.7735

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1203 3.30    4.4045 3.9442 3.9192

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1212 3.32    4.4288 3.9610 3.9360

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1272 3.48 150.000000 4.2500 10:27:45 AM 4.2500 4.5908 4.0731 4.0481

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1301 3.56    4.6692 4.1273 4.1023

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1307 3.58    4.6854 4.1385 4.1135

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1399 3.83    4.9338 4.3103 4.2853

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1419 3.89 1.000000 4.5000 2:39:43 PM 4.5000 4.9878 4.3477 4.3227

FXTN 10-39    * PIBD1016A393 9.2500 4Y 1/12/2016 1447 3.96    5.0635 4.4000 4.3750

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1462 4.01    5.0653 4.4036 4.3743

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1498 4.10 2.086000 4.8000 3:52:18 PM 4.8000 5.0698 4.4124 4.3726

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1525 4.18    5.0732 4.4189 4.3713

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1553 4.25    5.0767 4.4257 4.3699

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1683 4.61 241.000000 4.3500 11:28:21 AM 4.3500 5.0928 4.4573 4.3637

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1703 4.67 5.000000 4.8500 3:59:16 PM 4.8500 5.0953 4.4621 4.3627

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1756 4.81    5.1019 4.4750 4.3602

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1891 5.18    5.1479 4.5297 4.4319

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1915 5.25    5.1561 4.5394 4.4446

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2032 5.57    5.1959 4.5869 4.5067

January 25, 2012



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

January 25, 2012

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2036 5.58    5.1973 4.5885 4.5089

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2102 5.76    5.2198 4.6152 4.5439

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2197 6.02 100.000000 4.7000 3:30:25 PM 4.7000 5.2521 4.6537 4.5944

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2396 6.56    5.3199 4.7344 4.7001

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2490 6.82    5.3519 4.7725 4.7500

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2581 7.07    5.3544 4.8062 4.7878

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2945 8.07    5.3642 4.9408 4.9390

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3128 8.57    5.3691 5.0084 5.0150

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3156 8.65 83.400000 5.1300 11:08:08 AM 5.1340 5.3699 5.0188 5.0266

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3247 8.90 2.000000 5.2000 3:52:02 PM 5.2000 5.3723 5.0524 5.0644

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3324 9.11    5.3744 5.0809 5.0964

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3380 9.26    5.3759 5.1016 5.1197

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3555 9.74 10.200000 5.2500 3:09:33 PM 5.2500 5.3806 5.1663 5.1924

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3590 9.84 251.850000 5.2200 3:43:37 PM 5.2054 5.3816 5.1793 5.2069

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3646 9.99 2,165.800000 5.2500 3:46:22 PM 5.2329 5.3831 5.2000 5.2302

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3700 10.14    5.4016 5.2122 5.2422

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3917 10.73    5.4761 5.2611 5.2905

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4043 11.08    5.5193 5.2896 5.3186

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4141 11.35    5.5530 5.3117 5.3405

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4288 11.75    5.6034 5.3448 5.3732

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4512 12.36    5.6803 5.3953 5.4231

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4575 12.53    5.7019 5.4096 5.4372

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4673 12.80    5.7355 5.4317 5.4590

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4827 13.22    5.7884 5.4664 5.4933

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5016 13.74    5.8532 5.5090 5.5354

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5056 13.85    5.8670 5.5181 5.5443

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5107 13.99    5.8845 5.5296 5.5557

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5381 14.74 632.265000 5.6750 3:59:05 PM 5.7277 5.9785 5.5914 5.6167

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5429 14.87    5.9950 5.6022 5.6274

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5702 15.62    6.0887 5.6638 5.6883

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6157 16.87    6.2448 5.7664 5.7896

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6696 18.35    6.4298 5.8880 5.9097

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6758 18.52    6.4511 5.9020 5.9236

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6940 19.01    6.5135 5.9430 5.9641

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7114 19.49 2,484.360000 6.0275 3:59:54 PM 6.0203 6.5732 5.9823 6.0029

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7192 19.70    6.6000 5.9999 6.0203

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7613 20.86    6.5675 6.0473 6.0674

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8319 22.79    6.5131 6.1268 6.1464

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8648 23.69 68.847000 6.1994 2:38:45 PM 6.2175 6.4878 6.1639 6.1832

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8725 23.90 1,679.820000 6.2000 3:53:20 PM 6.1894 6.4818 6.1726 6.1918

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9013 24.69 754.100000 6.2500 3:23:50 PM 6.2241 6.4596 6.2050 6.2241


