
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 10-29 PIBD1012D291 13.0000 2M 4/25/2012 57 0.16    2.2693 1.9893 2.0003

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 60 0.16    2.2727 1.9770 1.9896

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 155 0.42 0.700000 2.5000 10:45:58 AM 2.5000 2.3547 2.1750 2.1836

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 172 0.47    2.3678 2.2479 2.2523

RTB 03-07 PIID0312I070 5.2500 7M 9/24/2012 209 0.57 35.415812 3.0000 2:43:27 PM 2.8161 2.4677 2.3618 2.3617

FXTN 10-30 PIBD1012J302 12.1250 8M 10/17/2012 232 0.64    2.5720 2.4063 2.4062

FXTN 07-41 PIBD0712K413 10.5000 9M 11/17/2012 263 0.72    2.7126 2.4662 2.4661

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 312 0.85    2.9348 2.5610 2.5609

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 314 0.86    2.9439 2.5649 2.5648

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 369 1.01 1,000.985000 4.0000 2:51:48 PM 2.6463 3.1500 2.6573 2.6563

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 379 1.04    3.1558 2.6639 2.6622

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 393 1.08    3.1641 2.6731 2.6704

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 442 1.21    3.1930 2.7054 2.6991

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 487 1.33    3.2196 2.7351 2.7256

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 519 1.42 2.450000 3.3750 4:11:28 PM 3.3750 3.2384 2.7562 2.7443

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 589 1.61 3.000000 2.9500 10:24:05 AM 2.9500 3.2797 2.8024 2.7854

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 613 1.68    3.2939 2.8183 2.7995

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 699 1.92 1.000000 4.0000 8:46:01 AM 4.0000 3.3446 2.8750 2.8500

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 756 2.07 200.000000 2.9750 2:47:28 PM 2.9750 3.4369 2.9656 2.9406

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 868 2.38    3.6182 3.1438 3.1188

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 939 2.57 31.000000 3.5000 3:41:48 PM 3.5028 3.7331 3.2567 3.2317

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 949 2.60 3.000000 3.3500 10:23:29 AM 3.3500 3.7493 3.2726 3.2476

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 959 2.63    3.7655 3.2885 3.2635

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1092 2.99    3.9808 3.5000 3.4750

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1170 3.21    4.0774 3.6562 3.6197

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1179 3.23 25.000000 4.0000 2:10:20 PM 4.0000 4.0885 3.6743 3.6364

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1239 3.39    4.1628 3.7944 3.7476

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1268 3.47 35.060000 4.3000 3:56:34 PM 4.3046 4.1987 3.8525 3.8014

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1274 3.49    4.2061 3.8645 3.8125

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1366 3.74    4.3201 4.0488 3.9832

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1386 3.80    4.3448 4.0889 4.0203

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1414 3.87    4.3795 4.1450 4.0722

FXTN 07-48    * PIBD0716A488 7.0000 4Y 1/27/2016 1429 3.92 20.000000 3.8750 3:22:31 PM 4.1047 4.3981 4.1750 4.1000

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1465 4.01 20.424000 4.4000 3:56:38 PM 4.5384 4.4405 4.1842 4.1178

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1492 4.09    4.4723 4.1911 4.1311

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1520 4.16    4.5053 4.1982 4.1449

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1650 4.52 12.057000 4.2000 8:52:02 AM 4.1795 4.6586 4.2314 4.2090

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1670 4.58 11.340000 4.3250 2:51:30 PM 4.3370 4.6821 4.2365 4.2189

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1723 4.72    4.7446 4.2500 4.2450

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1858 5.09 5.000000 4.2000 3:18:34 PM 4.2000 4.7622 4.3114 4.2867

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1882 5.16    4.7653 4.3223 4.2941

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1999 5.48 62.873000 4.7500 11:49:04 AM 4.6542 4.7805 4.3755 4.3303

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 2003 5.49    4.7810 4.3773 4.3315

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2069 5.67    4.7896 4.4073 4.3519

February 27, 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

February 27, 2012

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2164 5.93    4.8020 4.4505 4.3813

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2363 6.47 200.000000 4.5000 9:26:49 AM 4.5000 4.8279 4.5409 4.4428

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2457 6.73    4.8401 4.5836 4.4719

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2548 6.98    4.8519 4.6250 4.5000

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2912 7.98    4.9794 4.7532 4.6411

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3095 8.48 30.580000 5.0000 3:09:39 PM 5.0000 5.0435 4.8176 4.7120

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3123 8.56    5.0533 4.8275 4.7229

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3214 8.81    5.0852 4.8595 4.7582

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3291 9.02 5.500000 5.0500 11:52:07 AM 5.0999 5.1122 4.8866 4.7880

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3347 9.17 4,800.000000 4.8700 11:10:30 AM 4.8705 5.1318 4.9063 4.8097

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3522 9.65 10.250000 5.0745 2:44:35 PM 5.0750 5.1931 4.9680 4.8776

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3557 9.75 21.000000 5.0500 3:10:03 PM 5.0500 5.2054 4.9803 4.8911

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3613 9.90 400.000000 4.9015 3:56:30 PM 4.9015 5.2250 5.0000 4.9129

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3667 10.05    5.2371 5.0090 4.9237

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3884 10.64    5.2857 5.0452 4.9671

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 4010 10.99    5.3139 5.0662 4.9923

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4108 11.25    5.3359 5.0826 5.0119

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4255 11.66    5.3688 5.1071 5.0413

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4479 12.27    5.4190 5.1445 5.0861

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4542 12.44    5.4331 5.1550 5.0987

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4640 12.71    5.4550 5.1713 5.1183

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4794 13.13    5.4895 5.1970 5.1491

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4983 13.65    5.5319 5.2286 5.1869

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5023 13.76    5.5408 5.2352 5.1949

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5074 13.90    5.5523 5.2438 5.2051

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5348 14.65 465.446000 5.4241 3:56:16 PM 5.4241 5.6136 5.2895 5.2599

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5396 14.78    5.6244 5.2975 5.2695

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5669 15.53    5.6855 5.3430 5.3241

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6124 16.78    5.7874 5.4189 5.4151

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6663 18.25    5.9082 5.5089 5.5229

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6725 18.42    5.9221 5.5192 5.5353

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6907 18.92    5.9628 5.5496 5.5717

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7081 19.40 2,313.000000 5.7250 4:07:59 PM 5.6464 6.0018 5.5786 5.6065

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7159 19.61    6.0193 5.5916 5.6221

FXTN 20-18    * PIBD2032B183 5.8750 20Y 2/2/2032 7279 19.94 23.970000 5.6750 2:49:08 PM 5.6205 6.0462 5.6116 5.6461

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7580 20.77    6.0741 5.6804 5.7061

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8286 22.70    6.1395 5.8416 5.8467

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8615 23.60    6.1700 5.9167 5.9123

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8692 23.81 85.136200 5.8000 3:00:08 PM 5.8948 6.1771 5.9342 5.9276

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8980 24.60 0.600000 5.9500 11:42:31 AM 5.9500 6.2038 6.0000 5.9850


