
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

RTB 05-06 PIID0512H067 7.1250 2M 8/1/2012 77 0.21    2.4128 2.2500 2.2283

FXTN 07-40 PIBD0712H408 11.3750 3M 8/18/2012 94 0.26    2.3900 2.2298 2.2054

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 131 0.36 0.500000 3.5000 9:46:43 AM 3.5000 2.4027 2.2368 2.1814

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 154 0.42    2.4154 2.2450 2.1685

FXTN 07-41 PIBD0712K413 10.5000 6M 11/17/2012 185 0.51    2.4743 2.3020 2.2009

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 234 0.64    2.6219 2.4520 2.3172

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 236 0.65    2.6279 2.4582 2.3219

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 291 0.80 800.000000 2.9450 3:08:11 PM 2.9220 2.7936 2.6265 2.4524

FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 301 0.82    2.8237 2.6571 2.4762

FXTN 10-31 PIBD1013C316 12.7500 11M 3/27/2013 315 0.86    2.8659 2.7000 2.5094

FXTN 10-32 PIBD1013E320 11.7500 1Y 5/15/2013 364 1.00    3.0135 2.8500 2.6257

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 409 1.12    3.0482 2.8572 2.6607

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 441 1.21    3.0729 2.8623 2.6856

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 511 1.40    3.1269 2.8734 2.7401

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 535 1.47    3.1454 2.8772 2.7587

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 621 1.70    3.2118 2.8909 2.8256

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 678 1.86    3.2558 2.9000 2.8700

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 790 2.16    3.4363 3.0826 3.0567

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 861 2.36 1.100000 4.0000 3:35:32 PM 4.0000 3.5507 3.1984 3.1750

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 871 2.39    3.5669 3.2147 3.1917

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 881 2.41    3.5830 3.2310 3.2083

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 1014 2.78    3.7974 3.4478 3.4300

FXTN 05-68    * PIBD0515E685 6.3750 3Y 5/13/2015 1092 2.99    3.9231 3.5750 3.5600

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1101 3.02    3.9442 3.5949 3.5797

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1161 3.18    4.0853 3.7278 3.7108

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1190 3.26 0.100000 4.6000 11:30:15 AM 4.6000 4.1535 3.7920 3.7742

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1196 3.28    4.1676 3.8053 3.7873

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1288 3.53    4.3840 4.0090 3.9884

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1308 3.58    4.4310 4.0533 4.0321

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1336 3.66 3.816427 4.5500 8:54:13 AM 4.5500 4.4969 4.1153 4.0933

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1351 3.70    4.5322 4.1485 4.1261

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1387 3.80 0.200000 4.8000 2:28:27 PM 4.8000 4.6168 4.2282 4.2048

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1414 3.87    4.6803 4.2880 4.2638

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1442 3.95    4.7462 4.3500 4.3250

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1572 4.31    4.8739 4.4936 4.4776

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1592 4.36 2.500000 4.6500 3:14:53 PM 4.7699 4.8936 4.5157 4.5011

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1645 4.51    4.9457 4.5743 4.5633

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1780 4.88    5.0783 4.7235 4.7218

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1804 4.94    5.1019 4.7500 4.7500

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1921 5.26    5.1219 4.7940 4.7924

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1925 5.27    5.1226 4.7955 4.7938

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1991 5.45    5.1339 4.8203 4.8177

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2086 5.72 280.000000 4.8500 3:56:12 PM 4.8500 5.1501 4.8559 4.8521

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2285 6.26    5.1841 4.9307 4.9241

May 15, 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

May 15, 2012

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2379 6.52    5.2001 4.9660 4.9582

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2470 6.77 50.000000 5.0150 2:52:27 PM 5.0150 5.2157 5.0002 4.9911

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2536 6.95    5.2269 5.0250 5.0150

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2834 7.76    5.4218 5.1311 5.1068

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3017 8.27    5.5414 5.1963 5.1632

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3045 8.34    5.5597 5.2063 5.1718

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3136 8.59 1.800000 5.3750 10:50:03 AM 5.3750 5.6192 5.2387 5.1998

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3213 8.80    5.6696 5.2661 5.2235

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3269 8.96    5.7062 5.2860 5.2408

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3444 9.44    5.8206 5.3484 5.2947

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3479 9.53 100.000000 5.3750 3:29:55 PM 5.3875 5.8435 5.3608 5.3055

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3535 9.68 481.269817 5.3100 4:08:34 PM 5.3293 5.8801 5.3808 5.3227

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3589 9.83    5.9154 5.4000 5.3394

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3806 10.43    5.9291 5.4311 5.3741

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3932 10.77    5.9371 5.4491 5.3943

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4030 11.04    5.9433 5.4631 5.4100

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4177 11.44    5.9526 5.4842 5.4336

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4401 12.06    5.9668 5.5163 5.4695

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4464 12.23    5.9707 5.5253 5.4796

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4562 12.50    5.9769 5.5393 5.4953

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4716 12.92    5.9867 5.5614 5.5200

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4905 13.44    5.9986 5.5884 5.5503

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4945 13.55    6.0012 5.5942 5.5567

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4996 13.69    6.0044 5.6015 5.5649

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5270 14.44 0.560000 5.8000 2:44:11 PM 5.8455 6.0217 5.6407 5.6088

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5318 14.57    6.0248 5.6476 5.6165

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5402 14.80 34.820000 5.4000 3:54:41 PM 5.3283 6.0301 5.6596 5.6300

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5591 15.32    6.0420 5.6867 5.6603

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6046 16.56    6.0708 5.7518 5.7332

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6585 18.04    6.1049 5.8290 5.8196

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6647 18.21    6.1088 5.8379 5.8296

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6829 18.71    6.1203 5.8640 5.8587

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7003 19.19 4,639.515000 5.9300 4:07:13 PM 5.9193 6.1314 5.8889 5.8866

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7081 19.40    6.1363 5.9000 5.8991

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7201 19.73    6.1439 5.9172 5.9184

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7229 19.81 1,670.743000 5.8851 3:42:44 PM 5.9328 6.1457 5.9212 5.9229

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7502 20.55    6.2183 6.0075 5.9966

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8208 22.49    6.4061 6.2307 6.1874

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8537 23.39    6.4937 6.3346 6.2764

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8614 23.60 402.000000 6.2500 3:22:25 PM 6.1845 6.5141 6.3590 6.2972

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8902 24.39 0.100000 6.3500 3:25:37 PM 6.3500 6.5908 6.4500 6.3750


