
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 8 0.02 2.9599 2.9207 2.9207

FXTN 10-33 PIBD1013J337 11.0000 2M 10/9/2013 78 0.21 1.2640 1.1000 1.1000

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 102 0.28 1.2689 1.1044 1.1044

FXTN 05-67 PIBD0514A673 6.2500 6M 1/27/2014 188 0.51 1.3928 1.2317 1.2317

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 245 0.67 1.4386 1.2793 1.2793

FXTN 10-35 PIBD1014G356 12.7500 1Y 7/15/2014 357 0.98 1.5396 1.3805 1.3805

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 428 1.17 0.500000 1.9500 2:24:48 PM 1.9500 1.7222 1.5469 1.5469

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 438 1.20 1.7480 1.5703 1.5703

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 448 1.23 1.7737 1.5938 1.5938

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 581 1.59 2.1157 1.9055 1.9055

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 659 1.80 2.3163 2.0883 2.0883

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 668 1.83 2.3395 2.1094 2.1094

FXTN 04-20    * PIBD0415G203 4.8750 2Y 7/21/2015 728 1.99 2.4938 2.2500 2.2500

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 757 2.07 3.100000 2.5000 11:17:59 AM 2.2333 2.5000 2.2371 2.2269

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 763 2.09 2.5013 2.2344 2.2221

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 855 2.34 2.5211 2.1935 2.1489

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 875 2.40 2.5254 2.1846 2.1330

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 903 2.47 2.5314 2.1722 2.1107

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 918 2.51 20.000000 2.1725 8:49:55 AM 2.1725 2.5346 2.1655 2.0987

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 954 2.61 2.5424 2.1495 2.0701

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 981 2.69 2.5482 2.1375 2.0486

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1007 2.76 40.550000 1.9000 3:35:42 PM 1.9542 2.5538 2.1259 2.0279

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1009 2.76 2.5542 2.1250 2.0263

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1139 3.12 1.000000 2.2500 2:50:20 PM 2.2500 2.6490 2.2748 2.2056

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1159 3.17 0.250000 2.7500 2:29:52 PM 2.7500 2.6636 2.2978 2.2332

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1212 3.32 2.7023 2.3589 2.3063

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1347 3.69 2.8008 2.5144 2.4926

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1371 3.75 2.8183 2.5421 2.5257

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1443 3.95 2.8708 2.6250 2.6250

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1488 4.07 4.000000 2.7500 11:53:05 AM 2.7500 2.8725 2.6250 2.6250

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1492 4.08 30.500000 2.6000 3:36:45 PM 2.5951 2.8727 2.6250 2.6250

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1558 4.27 0.700000 2.6000 3:23:37 PM 2.6000 2.8753 2.6250 2.6250

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1569 4.30 2.8757 2.6250 2.6250

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1653 4.53 0.983000 2.6000 3:24:23 PM 2.6000 2.8790 2.6250 2.6250

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1765 4.83 31.600000 2.2000 3:38:00 PM 2.2666 2.8833 2.6250 2.6250

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1852 5.07 154.142000 2.6500 11:54:30 AM 2.6500 2.9511 2.6934 2.6934

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1946 5.33 59.000000 2.6500 11:37:46 AM 2.6500 3.0244 2.7673 2.7673

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2037 5.58 3.0954 2.8388 2.8388

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2103 5.76 3.990000 2.7500 3:25:29 PM 2.7500 3.1468 2.8907 2.8907

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2187 5.99 3.2123 2.9568 2.9568

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2229 6.10 3.2451 2.9898 2.9898

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2313 6.33 3.3106 3.0558 3.0558

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2401 6.57 0.357000 3.4500 2:53:31 PM 3.4500 3.3792 3.1250 3.1250

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2584 7.07 4.829000 3.2500 10:18:51 AM 3.2500 3.4713 3.2130 3.2130

July 22, 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 22, 2013

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2612 7.15 5.813000 3.2500 10:18:20 AM 3.2500 3.4853 3.2264 3.2264

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2703 7.40 8.200000 2.7500 11:11:45 AM 2.7500 3.5311 3.2702 3.2702

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2780 7.61 1.300000 2.7500 11:12:11 AM 2.7500 3.5698 3.3072 3.3072

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2836 7.76 160.000000 3.5000 3:39:57 PM 3.5000 3.5980 3.3341 3.3341

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3011 8.24 1.083000 3.4350 3:26:08 PM 3.4350 3.6860 3.4183 3.4183

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3046 8.34 3.7036 3.4351 3.4351

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3102 8.49 526.077002 3.4750 4:06:10 PM 3.4692 3.7318 3.4620 3.4620

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3156 8.64 3.7590 3.4880 3.4880

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3297 9.03 3.8299 3.5558 3.5558

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3339 9.14 3.8510 3.5760 3.5760

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3373 9.23 3.8681 3.5923 3.5923

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3423 9.37 282.710000 3.4750 3:42:52 PM 3.4769 3.8933 3.6163 3.6163

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3499 9.58 3.9315 3.6529 3.6529

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3597 9.85 3.9808 3.7000 3.7000

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3744 10.25 2.850000 4.2500 10:18:06 AM 4.2500 3.9942 3.7123 3.7123

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3968 10.86 4.0147 3.7311 3.7311

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4031 11.04 4.0204 3.7363 3.7363

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4129 11.30 4.600000 4.2500 2:54:02 PM 4.2500 4.0294 3.7445 3.7445

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4283 11.73 4.0434 3.7574 3.7574

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4472 12.24 4.0607 3.7732 3.7732

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4512 12.35 4.0643 3.7766 3.7766

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4563 12.49 4.0690 3.7809 3.7809

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4837 13.24 9.800000 4.2950 3:52:50 PM 4.3275 4.0940 3.8038 3.8038

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4885 13.37 4.0984 3.8078 3.8078

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4969 13.60 1.000000 4.3500 2:46:21 PM 4.3500 4.1060 3.8148 3.8148

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5158 14.12 4.1233 3.8307 3.8307

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5613 15.37 4.1648 3.8687 3.8687

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6152 16.84 4.2140 3.9139 3.9139

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6214 17.01 4.2196 3.9191 3.9191

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6396 17.51 4.2363 3.9343 3.9343

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6570 17.99 158.300000 4.6000 2:09:45 PM 4.5474 4.2521 3.9489 3.9489

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6648 18.20 4.2593 3.9554 3.9554

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6768 18.53 15.000000 4.9000 3:27:46 PM 4.9000 4.2702 3.9654 3.9654

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6796 18.61 287.835000 4.6500 3:35:48 PM 4.6781 4.2728 3.9678 3.9678

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7006 19.18 5.000000 4.9000 3:28:23 PM 4.9000 4.2919 3.9854 3.9854

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7069 19.35 4.2977 3.9906 3.9906

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7181 19.66 37.000000 4.0000 2:51:29 PM 4.0000 4.3079 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7775 21.29 4.6082 4.3069 4.3091

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8104 22.19 4.7745 4.4770 4.4804

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8181 22.40 4.8134 4.5167 4.5204

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8469 23.19 4.9590 4.6656 4.6703

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8790 24.07 2.500000 4.8500 2:40:32 PM 4.9388 5.1213 4.8314 4.8374

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8859 24.25 971.840000 4.8650 4:00:48 PM 4.8731 5.1562 4.8671 4.8733
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