
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 05-65 PIBD0512B658 5.7500 <1M 2/21/2012 14 0.04    3.4314 3.3586 3.3214

FXTN 10-29 PIBD1012D291 13.0000 2M 4/25/2012 78 0.21    2.0703 1.8667 1.8333

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 81 0.22    2.0720 1.8679 1.8393

RTB 05-06 PIID0512H067 7.1250 6M 8/1/2012 176 0.48    2.1722 1.9667 2.1500

FXTN 07-40 PIBD0712H408 11.3750 7M 8/18/2012 193 0.53    2.1909 1.9864 2.1709

RTB 03-07 PIID0312I070 5.2500 8M 9/24/2012 230 0.63 53.000000 2.5000 11:15:29 AM 2.5000 2.2298 2.0284 2.1559

FXTN 10-30 PIBD1012J302 12.1250 9M 10/17/2012 253 0.69    2.2540 2.0545 2.1466

FXTN 07-41 PIBD0712K413 10.5000 10M 11/17/2012 284 0.78    2.2866 2.0898 2.1340

FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 333 0.91    2.3381 2.1455 2.1141

FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 335 0.92 300.000000 2.4750 12:09:36 PM 2.6749 2.3402 2.1477 2.1132

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 390 1.07 0.500000 3.1250 3:52:10 PM 3.1250 2.4349 2.2054 2.1695

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 400 1.10    2.4524 2.2158 2.1803

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 414 1.13    2.4769 2.2304 2.1954

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 463 1.27    2.5625 2.2816 2.2482

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 508 1.39    2.6411 2.3286 2.2966

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 540 1.48 1.000000 3.2500 2:25:37 PM 3.2500 2.6970 2.3620 2.3311

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 610 1.67    2.8193 2.4351 2.4065

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 634 1.74    2.8613 2.4602 2.4324

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 720 1.97 10.000000 2.9000 3:56:05 PM 2.8700 3.0115 2.5500 2.5250

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 777 2.13    3.1911 2.7692 2.7497

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 889 2.44    3.5440 3.2000 3.1913

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 960 2.63 60.500000 3.5500 3:45:41 PM 3.5500 3.7678 3.4731 3.4712

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 970 2.66    3.7993 3.5115 3.5106

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 980 2.68    3.8308 3.5500 3.5500

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1113 3.05    4.0158 3.7481 3.7481

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1191 3.26    4.1243 3.8643 3.8643

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1200 3.29    4.1368 3.8777 3.8777

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1260 3.45    4.2203 3.9670 3.9670

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1289 3.53    4.2606 4.0102 4.0102

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1295 3.55    4.2690 4.0191 4.0191

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1387 3.80    4.3970 4.1562 4.1562

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1407 3.85    4.4248 4.1860 4.1860

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1435 3.93    4.4637 4.2277 4.2277

FXTN 07-48    * PIBD0716A488 7.0000 4Y 1/27/2016 1450 3.97 3.000000 4.1225 11:02:17 AM 4.1225 4.4846 4.2500 4.2500

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1486 4.07 9.700000 4.4500 2:48:28 PM 4.4639 4.5268 4.2561 4.2561

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1513 4.15    4.5584 4.2607 4.2607

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1541 4.22    4.5912 4.2655 4.2655

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1671 4.58 15.000000 4.2500 10:00:24 AM 4.2500 4.7434 4.2876 4.2876

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1691 4.63    4.7668 4.2910 4.2910

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1744 4.78    4.8288 4.3000 4.3000

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1879 5.15    4.8632 4.3552 4.3368

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1903 5.21    4.8693 4.3650 4.3433

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2020 5.53    4.8990 4.4128 4.3752

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2024 5.55    4.9000 4.4144 4.3763

February 06, 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 06, 2012

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2090 5.73 1.000000 4.6000 3:22:42 PM 4.6000 4.9168 4.4414 4.3943

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2185 5.99    4.9409 4.4802 4.4202

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2384 6.53 150.000000 4.5000 3:24:54 PM 4.5000 4.9915 4.5616 4.4744

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2478 6.79    5.0154 4.6000 4.5000

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2569 7.04    5.0243 4.6255 4.5339

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2933 8.04 300.000000 4.9500 9:03:30 AM 4.9500 5.0600 4.7275 4.6695

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3116 8.54 300.000000 4.8750 8:52:42 AM 4.8750 5.0780 4.7788 4.7376

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3144 8.61    5.0807 4.7866 4.7480

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3235 8.86 5.040000 4.9250 12:02:18 PM 4.9250 5.0897 4.8121 4.7819

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3312 9.07 1,266.090000 4.8750 3:31:26 PM 4.8774 5.0972 4.8337 4.8106

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3368 9.23 7,910.000000 4.9000 3:08:39 PM 4.8800 5.1027 4.8494 4.8315

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3543 9.71 1,225.500000 4.9400 3:00:44 PM 4.9585 5.1199 4.8985 4.8966

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3578 9.80 1,202.000000 4.9750 3:57:21 PM 4.9426 5.1233 4.9083 4.9097

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3634 9.96 4,288.020561 4.9500 3:54:00 PM 4.9192 5.1288 4.9240 4.9305

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3688 10.10    5.1415 4.9337 4.9402

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3905 10.70    5.1926 4.9727 4.9792

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4031 11.04    5.2223 4.9953 5.0018

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4129 11.31    5.2454 5.0130 5.0194

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4276 11.72    5.2800 5.0394 5.0458

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4500 12.33    5.3328 5.0797 5.0861

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4563 12.50    5.3476 5.0910 5.0974

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4661 12.77    5.3707 5.1086 5.1150

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4815 13.19    5.4070 5.1363 5.1426

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5004 13.71    5.4515 5.1703 5.1766

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5044 13.82    5.4609 5.1775 5.1837

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5095 13.96    5.4729 5.1867 5.1929

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5369 14.71 1,478.900000 5.3400 4:00:18 PM 5.3607 5.5375 5.2359 5.2421

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5417 14.84    5.5488 5.2445 5.2507

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5690 15.59    5.6131 5.2936 5.2998

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6145 16.84    5.7203 5.3754 5.3815

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6684 18.31    5.8472 5.4724 5.4783

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6746 18.48    5.8618 5.4835 5.4894

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6928 18.98    5.9047 5.5162 5.5221

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7102 19.46 20,133.683716 5.6400 3:59:44 PM 5.5888 5.9457 5.5475 5.5533

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7180 19.67    5.9640 5.5615 5.5673

FXTN 20-18    * PIBD2032B183 5.8750 20Y 2/2/2032 7300 20.00 577.292800 5.5500 4:04:27 PM 5.5913 5.9923 5.5831 5.5889

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7601 20.82    6.0161 5.6037 5.6098

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8307 22.76    6.0720 5.6520 5.6590

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8636 23.66 6.600000 5.8500 11:11:56 AM 5.8454 6.0980 5.6745 5.6819

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8713 23.87 1,688.428000 5.7650 4:09:11 PM 5.7533 6.1041 5.6798 5.6873

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9001 24.66 217.661000 5.8500 3:59:27 PM 5.7074 6.1269 5.6995 5.7074


