
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 07-42 PIBD0713A421 9.0000 1M 1/5/2013 33 0.09    1.2829 1.1444 1.1444

FXTN 03-19 PIBD0313A199 5.2500 1M 1/7/2013 35 0.10 40.782466 0.6250 12:04:51 PM 0.7943 1.1443 0.9972 0.9972

FXTN 07-43 PIBD0713C438 8.7500 3M 3/3/2013 90 0.25 1,846.844500 0.6000 4:01:51 PM 0.6113 0.5271 0.3531 0.6240

FXTN 05-66 PIBD0513C664 6.6250 3M 3/13/2013 100 0.27    0.5327 0.3544 0.6140

FXTN 10-31 PIBD1013C316 12.7500 4M 3/27/2013 114 0.31    0.5980 0.4133 0.6194

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 163 0.45    0.8268 0.6193 0.6384

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 208 0.57    0.9088 0.6989 0.6598

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 240 0.66    0.9261 0.7203 0.6763

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 310 0.85    0.9638 0.7672 0.7123

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 334 0.92 200.000000 0.5950 12:17:30 PM 0.5975 0.9767 0.7833 0.7246

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 420 1.15 893.355848 1.1350 3:15:20 PM 1.1788 1.3707 1.0841 1.0332

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 477 1.31    1.7262 1.3496 1.3096

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 589 1.61    2.4247 1.8712 1.8526

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 660 1.81 635.925000 2.5000 3:52:00 PM 2.2938 2.8676 2.2018 2.1968

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 670 1.84    2.9299 2.2484 2.2453

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 680 1.86    2.9923 2.2950 2.2938

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 813 2.23    3.2676 2.6479 2.6307

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 891 2.44    3.4290 2.8549 2.8284

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 900 2.47    3.4476 2.8788 2.8512

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 960 2.63    3.5718 3.0380 3.0032

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 989 2.71 1.500000 3.6000 3:57:16 PM 3.6000 3.6318 3.1149 3.0767

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 995 2.73    3.6442 3.1309 3.0919

FXTN 05-69    * PIBD0515K697 4.6250 3Y 11/25/2015 1087 2.98    3.8346 3.3750 3.3250

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1107 3.03    3.8543 3.3890 3.3418

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1135 3.11    3.8819 3.4086 3.3652

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1150 3.15 622.000000 3.3500 2:45:57 PM 3.4206 3.8967 3.4191 3.3778

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1186 3.25    3.9322 3.4443 3.4079

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1213 3.32    3.9588 3.4632 3.4306

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1241 3.40    3.9864 3.4828 3.4540

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1371 3.76 1,072.409700 3.6000 4:12:53 PM 3.6240 4.1146 3.5739 3.5629

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1391 3.81 0.268000 3.8000 11:56:49 AM 3.8000 4.1343 3.5879 3.5797

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1444 3.96    4.1865 3.6250 3.6241

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1579 4.33 15.500000 3.7250 11:34:03 AM 3.7589 4.1073 3.5777 3.6686

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1603 4.39    4.0932 3.5693 3.6765

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1675 4.59 300.000000 3.5000 10:27:04 AM 3.5000 4.0509 3.5441 3.7002

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1720 4.71    4.0245 3.5284 3.7150

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1724 4.72    4.0221 3.5270 3.7163

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1790 4.90    3.9834 3.5039 3.7380

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1801 4.93 1,243.010000 3.8000 3:05:37 PM 3.8000 3.9769 3.5000 3.7417

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1885 5.16 307.505106 3.8000 4:05:28 PM 3.8116 3.9878 3.5468 3.7611

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2084 5.71 40.420000 3.9100 12:21:55 PM 3.8170 4.0136 3.6575 3.8073

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2178 5.97    4.0258 3.7098 3.8291

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2269 6.22 10.000000 3.9850 11:40:36 AM 3.9850 4.0376 3.7605 3.8502

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2335 6.40    4.0462 3.7972 3.8655

November 29, 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 29, 2012

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2419 6.63 23.000000 3.9840 11:02:57 AM 3.9840 4.0571 3.8440 3.8849

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2461 6.74 5.000000 3.9840 11:04:21 AM 3.9840 4.0625 3.8674 3.8947

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2545 6.97 50.000000 3.8750 10:26:32 AM 3.8750 4.0734 3.9141 3.9141

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2633 7.21 2.500000 4.2500 2:08:16 PM 4.2500 4.1535 3.9542 3.9540

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2816 7.72    4.3201 4.0374 4.0368

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2844 7.79    4.3456 4.0501 4.0495

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2935 8.04 301.000000 4.2700 2:42:12 PM 4.2693 4.4285 4.0915 4.0906

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3012 8.25 840.410000 4.4000 12:22:41 PM 4.3462 4.4986 4.1265 4.1255

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3068 8.41 300.000000 4.3000 2:42:29 PM 4.3666 4.5496 4.1520 4.1508

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3243 8.88 211.410000 4.4100 3:40:40 PM 4.4033 4.7089 4.2316 4.2300

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3278 8.98    4.7408 4.2475 4.2459

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3334 9.13 334.500000 4.3900 3:44:06 PM 4.4174 4.7917 4.2730 4.2712

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3388 9.28    4.8409 4.2975 4.2957

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3529 9.67 400.000000 4.3700 2:42:30 PM 4.3775 4.9693 4.3617 4.3595

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3571 9.78 2,960.000000 4.3750 11:14:31 AM 4.3961 5.0075 4.3808 4.3785

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3605 9.88    5.0385 4.3962 4.3939

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3731 10.22    5.0699 4.4390 4.4348

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3829 10.49    5.0944 4.4722 4.4666

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3976 10.89    5.1311 4.5221 4.5142

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4200 11.51    5.1871 4.5981 4.5869

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4263 11.68    5.2028 4.6194 4.6073

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4361 11.95    5.2273 4.6527 4.6391

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4515 12.37    5.2657 4.7049 4.6891

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4704 12.89    5.3129 4.7690 4.7504

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4744 13.00    5.3229 4.7826 4.7634

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4795 13.14    5.3357 4.7999 4.7799

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5069 13.89 3,438.710000 5.1000 3:53:33 PM 5.0720 5.4041 4.8929 4.8688

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5117 14.02    5.4161 4.9091 4.8844

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5201 14.25 2,253.300000 5.0500 3:57:05 PM 5.1349 5.4371 4.9376 4.9116

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5390 14.77    5.4843 5.0017 4.9729

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5845 16.01 800.000000 5.3050 2:44:47 PM 5.3050 5.5979 5.1561 5.1205

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6384 17.49 144.500000 5.4750 3:58:52 PM 5.4750 5.7325 5.3389 5.2954

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6446 17.66    5.7480 5.3600 5.3155

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6628 18.16    5.7935 5.4217 5.3745

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6802 18.64 12,707.000000 5.5350 4:09:54 PM 5.5459 5.8369 5.4807 5.4310

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6880 18.85    5.8564 5.5072 5.4563

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7000 19.18 102.000000 5.5500 3:13:45 PM 5.5515 5.8864 5.5479 5.4952

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7028 19.25 1,394.580000 5.5600 4:05:29 PM 5.5629 5.8934 5.5574 5.5043

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7238 19.83 70.000000 5.5750 11:52:35 AM 5.5928 5.9458 5.6286 5.5724

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7301 20.00    5.9615 5.6500 5.5928

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8007 21.94    5.9221 5.6703 5.6333

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8336 22.84    5.9037 5.6798 5.6521

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8413 23.05 1,293.150000 5.6800 3:46:27 PM 5.6839 5.8994 5.6820 5.6565

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8701 23.84    5.8833 5.6903 5.6730
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FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9022 24.72 84.530050 5.7000 3:36:28 PM 5.6280 5.8654 5.6996 5.6914

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9091 24.91 13,049.709250 5.6575 4:03:04 PM 5.6969 5.8615 5.7015 5.6953


