
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 05-07 PIID0513G075 9.0000 <1M 7/31/2013 14 0.04 2.6666 2.6086 2.6086

FXTN 10-33 PIBD1013J337 11.0000 3M 10/9/2013 84 0.23 1.2591 1.1000 1.1000

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 108 0.30 1.318000 1.1000 10:50:06 AM 1.1000 1.2661 1.1062 1.1062

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 194 0.53 660.313000 1.2000 11:26:11 AM 1.1879 1.4054 1.2564 1.2564

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 251 0.69 1.4430 1.2906 1.2906

FXTN 10-35 PIBD1014G356 12.7500 1Y 7/15/2014 363 0.99 1.5481 1.3861 1.3861

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 434 1.19 0.033400 2.0000 9:58:11 AM 2.0000 1.7654 1.5833 1.5833

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 444 1.22 1.7960 1.6111 1.6111

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 454 1.24 1.8266 1.6389 1.6389

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 587 1.61 41.600000 2.0000 10:31:52 AM 2.0000 2.2337 2.0083 2.0083

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 665 1.82 2.4725 2.2250 2.2250

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 674 1.85 2.5000 2.2500 2.2500

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 734 2.01 2.5271 2.2500 2.2308

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 763 2.09 2.500000 2.6250 12:10:02 PM 2.6250 2.5402 2.2500 2.2216

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 769 2.11 2.5430 2.2500 2.2197

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 861 2.36 2.5846 2.2500 2.1903

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 881 2.41 2.5936 2.2500 2.1839

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 909 2.49 2.6063 2.2500 2.1750

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 924 2.53 1.000000 2.5000 2:01:11 PM 2.5000 2.6130 2.2500 2.1702

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 960 2.63 172.975000 2.1500 3:31:08 PM 2.1664 2.6293 2.2500 2.1587

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 987 2.70 200.000000 2.1250 4:14:42 PM 2.1375 2.6415 2.2500 2.1500

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1013 2.77 201.950000 2.1250 2:05:02 PM 2.1213 2.6533 2.2500 2.1417

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1015 2.78 2.6542 2.2500 2.1411

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1145 3.13 992.000000 2.2000 4:01:13 PM 2.1861 2.7484 2.3998 2.2609

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1165 3.19 6.000000 2.5000 10:46:07 AM 2.5000 2.7629 2.4228 2.2793

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1218 3.33 2.8014 2.4839 2.3282

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1353 3.70 480.000000 2.4900 4:14:34 PM 2.5400 2.8992 2.6394 2.4526

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1377 3.77 3.400000 2.7000 10:30:57 AM 2.7000 2.9166 2.6671 2.4747

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1449 3.97 2.9688 2.7500 2.5411

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1494 4.09 86.450000 2.5000 11:32:10 AM 2.6051 2.9700 2.7500 2.5703

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1498 4.10 2.9701 2.7500 2.5729

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1564 4.28 2.9718 2.7500 2.6157

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1575 4.31 2.9720 2.7500 2.6228

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1659 4.54 8.000000 2.8250 11:56:06 AM 2.8250 2.9742 2.7500 2.6773

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1771 4.85 0.100000 2.1500 11:04:40 AM 2.1500 2.9771 2.7500 2.7500

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1858 5.09 7.400000 2.8250 11:57:13 AM 2.8250 3.0601 2.8355 2.8355

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1952 5.34 3.1499 2.9279 2.9279

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2043 5.59 3.2367 3.0173 3.0173

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2109 5.77 3.2997 3.0822 3.0822

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2193 6.00 3.3799 3.1647 3.1647

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2235 6.12 3.4200 3.2060 3.2060

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2319 6.35 107.520000 3.5000 2:54:09 PM 2.9704 3.5002 3.2885 3.2885

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2407 6.59 3.5842 3.3750 3.3750

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2590 7.09 25.270000 3.2500 10:26:37 AM 3.2500 3.6561 3.4400 3.4339

July 16, 2013



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

July 16, 2013

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2618 7.17 13.637000 3.2500 10:26:51 AM 3.2500 3.6671 3.4500 3.4429

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2709 7.42 5.200000 3.4000 2:25:50 PM 3.1286 3.7029 3.4823 3.4722

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2786 7.63 250.000000 3.0000 3:34:21 PM 3.1598 3.7331 3.5097 3.4970

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2842 7.78 12.000000 3.1000 4:03:35 PM 3.1000 3.7551 3.5296 3.5150

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3017 8.26 5.420000 3.7100 3:34:58 PM 3.7441 3.8239 3.5918 3.5714

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3052 8.36 494.500000 3.7100 3:24:52 PM 3.6463 3.8377 3.6042 3.5826

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3108 8.51 316.000000 3.6750 12:15:18 PM 3.6433 3.8597 3.6241 3.6007

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3162 8.66 3.8809 3.6433 3.6180

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3303 9.04 3.9363 3.6934 3.6634

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3345 9.16 1.045000 3.9500 9:40:51 AM 3.9500 3.9528 3.7083 3.6769

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3379 9.25 3.9662 3.7204 3.6879

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3429 9.39 27.000000 3.6525 2:36:10 PM 3.7613 3.9858 3.7382 3.7040

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3505 9.60 4.0157 3.7652 3.7285

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3603 9.86 100.000000 3.7600 3:23:54 PM 3.7600 4.0542 3.8000 3.7600

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3750 10.27 4.0633 3.8082 3.7698

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3974 10.88 4.0773 3.8207 3.7848

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4037 11.05 4.0812 3.8242 3.7891

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4135 11.32 4.0873 3.8297 3.7956

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4289 11.74 4.0969 3.8383 3.8059

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4478 12.26 4.1086 3.8488 3.8186

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4518 12.37 4.1111 3.8511 3.8213

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4569 12.51 4.1143 3.8539 3.8247

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4843 13.26 84.500000 4.5000 12:08:13 PM 4.5609 4.1313 3.8692 3.8430

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4891 13.39 4.1343 3.8719 3.8462

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4975 13.62 60.000000 4.3495 3:05:06 PM 4.3497 4.1395 3.8766 3.8519

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5164 14.14 4.1513 3.8871 3.8645

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5619 15.38 4.1796 3.9125 3.8950

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6158 16.86 4.2131 3.9426 3.9311

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6220 17.03 4.2170 3.9460 3.9352

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6402 17.53 4.2283 3.9562 3.9474

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6576 18.00 7,034.645557 4.7400 4:03:39 PM 4.7802 4.2391 3.9659 3.9591

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6654 18.22 4.2440 3.9703 3.9643

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6774 18.55 10.000000 4.9500 3:10:46 PM 4.9500 4.2514 3.9770 3.9723

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6802 18.62 1,336.688130 4.8500 3:38:16 PM 4.8817 4.2532 3.9785 3.9742

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7012 19.20 4.2662 3.9902 3.9883

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7075 19.37 4.2701 3.9937 3.9925

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7187 19.68 35.900000 3.7250 2:39:37 PM 3.9741 4.2771 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7781 21.30 4.6448 4.3926 4.3878

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8110 22.20 23.000000 5.2400 12:10:18 PM 5.2400 4.8484 4.6101 4.6026

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8187 22.41 753.700000 5.1250 3:28:55 PM 5.1492 4.8961 4.6610 4.6529

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8475 23.20 50.000000 5.3500 10:58:14 AM 5.3500 5.0744 4.8513 4.8409

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8796 24.08 2.750000 5.1500 11:37:29 AM 5.1500 5.2731 5.0635 5.0505

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8865 24.27 3,516.448000 5.0500 4:07:03 PM 5.0794 5.3158 5.1091 5.0955
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