
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 07-41 PIBD0712K413 10.5000 <1M 11/17/2012 1     3.5000 3.5000 3.5000

FXTN 07-42 PIBD0713A421 9.0000 2M 1/5/2013 50 0.14    0.8908 0.7103 0.7068

FXTN 03-19 PIBD0313A199 5.2500 2M 1/7/2013 52 0.14    0.8680 0.6879 0.6846

FXTN 07-43 PIBD0713C438 8.7500 4M 3/3/2013 107 0.29 10.300000 0.5500 8:55:11 AM 0.5500 0.4933 0.3195 0.3165

FXTN 05-66 PIBD0513C664 6.6250 4M 3/13/2013 117 0.32    0.5195 0.3442 0.3396

FXTN 10-31 PIBD1013C316 12.7500 5M 3/27/2013 131 0.36    0.5562 0.3788 0.3719

FXTN 10-32 PIBD1013E320 11.7500 6M 5/15/2013 180 0.49    0.6846 0.5000 0.4849

FXTN 07-44 PIBD0713F446 9.6250 8M 6/29/2013 225 0.62    0.7431 0.5593 0.5366

RTB 05-07 PIID0513G075 9.0000 9M 7/31/2013 257 0.70 0.500000 2.0000 10:54:55 AM 2.0000 0.7847 0.6015 0.5733

FXTN 10-33 PIBD1013J337 11.0000 11M 10/9/2013 327 0.90    0.8757 0.6938 0.6537

FXTN 07-45 PIBD0713K457 7.1250 1Y 11/2/2013 351 0.96    0.9069 0.7255 0.6812

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 437 1.20    1.4038 1.1340 1.0926

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 494 1.35    1.7706 1.4335 1.3957

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 606 1.66    2.4913 2.0219 1.9912

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 677 1.85 1.050000 2.6000 11:57:47 AM 2.6000 2.9482 2.3949 2.3687

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 687 1.88    3.0126 2.4475 2.4218

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 697 1.91    3.0769 2.5000 2.4750

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 830 2.27    3.3538 2.7860 2.7716

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 908 2.49    3.5162 2.9538 2.9455

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 917 2.51 1,000.000000 3.2000 10:14:50 AM 3.2000 3.5349 2.9731 2.9656

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 977 2.68    3.6598 3.1022 3.0994

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1006 2.76    3.7202 3.1645 3.1641

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1012 2.77 430.000000 3.1250 10:33:06 AM 3.1250 3.7327 3.1774 3.1774

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1104 3.02    3.9029 3.3210 3.3013

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1124 3.08    3.9399 3.3522 3.3282

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1152 3.16    3.9917 3.3959 3.3659

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1167 3.20 2,149.732000 3.4750 4:10:16 PM 3.4729 4.0195 3.4194 3.3861

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1203 3.30 15.000000 3.5500 11:19:01 AM 3.5500 4.0861 3.4755 3.4345

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1230 3.37    4.1361 3.5177 3.4709

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1258 3.45    4.1879 3.5614 3.5086

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1388 3.80 4,540.000000 3.7000 4:12:55 PM 3.7818 4.4284 3.7643 3.6835

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1408 3.86    4.4654 3.7955 3.7104

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1461 4.00    4.5635 3.8782 3.7818

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1596 4.37 50.000000 3.9500 12:06:56 PM 3.9500 4.4125 3.8810 3.7878

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1620 4.44    4.3857 3.8816 3.7889

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1692 4.64 700.000000 3.5500 3:12:28 PM 3.5757 4.3051 3.8831 3.7921

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1737 4.76 100.000000 3.9500 12:06:00 PM 3.9500 4.2548 3.8840 3.7941

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1741 4.77 800.000000 4.0000 10:22:07 AM 4.0000 4.2503 3.8841 3.7943

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1807 4.95    4.1765 3.8855 3.7972

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1818 4.98 793.010000 3.7500 10:01:32 AM 3.7705 4.1642 3.8857 3.7977

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1902 5.21 5,323.500000 4.0350 3:49:46 PM 4.0122 4.2030 3.9315 3.8390

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2101 5.76 2,957.000000 4.0650 4:09:11 PM 4.1079 4.2950 4.0398 3.9366

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2195 6.01    4.3385 4.0910 3.9828

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2286 6.26    4.3805 4.1405 4.0274

November 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

November 15, 2012

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2352 6.44    4.4110 4.1764 4.0598

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2436 6.67 900.000000 4.1150 3:31:24 PM 4.1217 4.4498 4.2221 4.1011

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2478 6.79    4.4692 4.2450 4.1217

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2650 7.26    4.5661 4.2911 4.1863

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2833 7.76 8.800000 4.8000 9:09:21 AM 4.8000 4.6691 4.3402 4.2551

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2861 7.84    4.6849 4.3477 4.2656

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2952 8.09 1.000000 4.4000 10:29:54 AM 4.4000 4.7362 4.3721 4.2999

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3029 8.30    4.7795 4.3927 4.3288

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3085 8.45    4.8111 4.4078 4.3499

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3260 8.93 600.000000 4.6000 3:40:23 PM 4.6000 4.9096 4.4547 4.4156

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3295 9.03 450.000000 4.5250 4:06:33 PM 4.5339 4.9293 4.4641 4.4288

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3351 9.18 79.810000 4.5250 12:09:19 PM 4.5427 4.9609 4.4791 4.4499

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3405 9.33    4.9913 4.4935 4.4702

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3546 9.72 1.000000 4.6500 10:19:36 AM 4.6500 5.0707 4.5314 4.5232

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3588 9.83 1,500.000000 4.5500 10:16:21 AM 4.5517 5.0943 4.5426 4.5390

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3622 9.92    5.1135 4.5517 4.5517

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3748 10.27    5.1388 4.5902 4.5902

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3846 10.54    5.1585 4.6201 4.6201

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3993 10.94    5.1880 4.6649 4.6649

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4217 11.55    5.2331 4.7332 4.7332

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4280 11.73    5.2457 4.7525 4.7525

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4378 11.99    5.2654 4.7824 4.7824

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4532 12.42    5.2964 4.8293 4.8293

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4721 12.93    5.3344 4.8870 4.8870

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4761 13.04    5.3424 4.8992 4.8992

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4812 13.18    5.3527 4.9147 4.9147

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5086 13.93 1.000000 5.1900 3:30:46 PM 5.1900 5.4078 4.9983 4.9983

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5134 14.07    5.4174 5.0130 5.0130

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5218 14.30 1,012.860000 5.1600 11:49:28 AM 5.2015 5.4343 5.0386 5.0386

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5407 14.81    5.4723 5.0963 5.0963

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5862 16.06 400.000000 5.3850 10:51:03 AM 5.3852 5.5638 5.2351 5.2351

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6401 17.54 455.400000 5.6000 3:33:11 PM 5.5950 5.6722 5.3995 5.3995

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6463 17.71    5.6846 5.4184 5.4184

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6645 18.21    5.7212 5.4739 5.4739

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6819 18.68 8,618.000000 5.5795 3:56:20 PM 5.5797 5.7562 5.5270 5.5270

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6897 18.90    5.7719 5.5508 5.5508

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7017 19.22 8.000000 5.6600 11:44:47 AM 5.7099 5.7960 5.5874 5.5874

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7045 19.30 1,026.971000 5.6750 3:51:29 PM 5.6373 5.8016 5.5959 5.5959

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7255 19.88 1.850000 5.5750 9:18:28 AM 5.5750 5.8438 5.6600 5.6600

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7318 20.05 1,058.380000 5.7900 3:32:21 PM 5.8002 5.8489 5.6669 5.6660

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8024 21.98    5.9058 5.7440 5.7327

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8353 22.88    5.9323 5.7799 5.7638

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8430 23.10 342.383660 5.7800 3:30:22 PM 5.7629 5.9385 5.7883 5.7711

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8718 23.88    5.9617 5.8198 5.7983
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FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9039 24.76    5.9875 5.8549 5.8286

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9108 24.95 2,366.120500 5.8575 4:14:38 PM 5.8613 5.9931 5.8624 5.8352


