
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 10-34 PIBD1014C341 12.3750 1M 3/25/2014 35 0.10 1.9973 1.8810 1.8810

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 147 0.40 1.4122 1.2253 1.2253

RTB 05-08 PIID0514I080 6.2500 7M 9/24/2014 218 0.60 160.000000 1.0000 2:50:42 PM 1.0000 1.7378 1.5417 1.5417

FXTN 07-46 PIBD0714J466 6.5000 8M 10/4/2014 228 0.62 106.000000 1.0000 9:05:11 AM 1.0000 1.7578 1.5615 1.5615

SPTB 10-03 SPTB1014J037 12.2500 8M 10/14/2014 238 0.65 1.7778 1.5813 1.5813

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 371 1.02 300.000000 1.0000 10:33:16 AM 1.1249 2.0585 1.8131 1.8131

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 449 1.23 2.2384 1.9155 1.9157

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 458 1.25 2.2591 1.9274 1.9276

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 518 1.42 2.3974 2.0062 2.0065

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 547 1.50 2.4643 2.0443 2.0446

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 553 1.51 2.4781 2.0522 2.0525

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 645 1.77 220.000000 2.2500 2:03:55 PM 2.2841 2.6902 2.1730 2.1735

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 665 1.82 2.7363 2.1993 2.1998

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 693 1.90 2.8008 2.2361 2.2367

FXTN 07-48    * PIBD0716A488 7.0000 2Y 1/27/2016 708 1.94 604.000000 2.4000 2:01:17 PM 2.2463 2.8354 2.2558 2.2564

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 744 2.04 2.400000 2.9999 3:57:09 PM 2.9999 2.8826 2.2949 2.2989

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 771 2.11 2.9180 2.3243 2.3308

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 797 2.18 3,611.144000 2.3600 3:43:37 PM 2.4144 2.9521 2.3526 2.3614

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 799 2.19 2.9547 2.3548 2.3638

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 929 2.54 160.000000 2.6500 2:40:36 PM 2.6034 3.1251 2.4961 2.5172

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 949 2.60 3.1513 2.5179 2.5408

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1002 2.74 3.2208 2.5755 2.6034

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1137 3.11 3.4262 2.9197 2.7866

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1161 3.18 3.4627 2.9809 2.8191

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1233 3.38 100.000000 2.9850 11:14:08 AM 2.9850 3.5722 3.1645 2.9168

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1278 3.50 3.6407 3.2793 2.9779

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1282 3.51 3.6468 3.2895 2.9833

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1348 3.69 3.7472 3.4578 3.0729

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1359 3.72 106.030000 3.2900 2:30:29 PM 3.2051 3.7639 3.4858 3.0878

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1443 3.95 200.000000 3.2000 3:51:28 PM 3.2000 3.8917 3.7000 3.2018

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1555 4.26 0.200000 3.4000 10:37:08 AM 3.4000 3.9452 3.7437 3.3909

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1642 4.50 3.9867 3.7777 3.5377

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1736 4.75 4.0316 3.8145 3.6964

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1827 5.00 365.007000 4.2500 3:09:42 PM 3.8500 4.0750 3.8500 3.8500

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1893 5.18 10.000000 3.8000 3:19:09 PM 3.8000 4.0938 3.8649 3.8649

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1977 5.41 4.1177 3.8838 3.8838

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2019 5.53 4.1297 3.8932 3.8932

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2103 5.76 100.000000 3.8350 11:29:01 AM 3.8350 4.1536 3.9122 3.9122

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2191 6.00 4.1786 3.9320 3.9320

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2374 6.50 33.422000 4.1000 11:35:40 AM 4.1000 4.2307 3.9732 3.9732

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2402 6.58 4.2387 3.9795 3.9795

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2493 6.83 4.2646 4.0000 4.0000

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2570 7.04 6.600000 4.1650 3:35:24 PM 4.1374 4.2698 4.0037 4.0037

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2626 7.19 3.000000 4.2500 12:01:21 PM 4.2500 4.2736 4.0064 4.0064
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2801 7.67 4.2855 4.0148 4.0148

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2836 7.76 100.000000 4.4000 2:50:13 PM 4.4000 4.2879 4.0165 4.0165

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2892 7.92 200.000000 4.3750 4:05:51 PM 4.3812 4.2917 4.0192 4.0192

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2946 8.07 4.2954 4.0218 4.0218

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3087 8.45 4.3050 4.0285 4.0285

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3129 8.57 4.3079 4.0305 4.0305

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3163 8.66 4.3102 4.0322 4.0322

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3213 8.80 170.300000 4.4000 3:24:16 PM 4.4366 4.3136 4.0346 4.0346

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3289 9.00 4.3187 4.0382 4.0382

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3387 9.27 4.3254 4.0429 4.0429

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3465 9.49 117.311315 4.1750 3:58:41 PM 4.2611 4.3307 4.0467 4.0467

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3534 9.68 4.3354 4.0500 4.0500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3758 10.29 4.4172 4.1087 4.1089

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3821 10.46 4.4402 4.1253 4.1255

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3919 10.73 4.4759 4.1510 4.1512

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4073 11.15 4.5321 4.1913 4.1917

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4262 11.67 4.6011 4.2409 4.2414

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4302 11.78 4.6157 4.2514 4.2520

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4353 11.92 4.6344 4.2648 4.2654

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4627 12.67 37.220000 5.0500 11:19:43 AM 5.0504 4.7344 4.3366 4.3374

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4675 12.80 4.7519 4.3492 4.3500

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4759 13.03 0.200000 5.0900 9:17:54 AM 5.0900 4.7826 4.3712 4.3721

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4948 13.55 4.8515 4.4208 4.4218

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5403 14.79 5.0176 4.5401 4.5415

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5942 16.27 610.160000 5.0000 11:06:39 AM 4.9603 5.2144 4.6815 4.6832

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6004 16.44 5.2370 4.6977 4.6995

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6186 16.94 5.3035 4.7454 4.7474

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6360 17.41 3,361.600000 5.0450 4:08:17 PM 5.0523 5.3670 4.7911 4.7931

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6438 17.63 5.3954 4.8115 4.8136

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6558 17.95 890.300000 5.1000 10:53:31 AM 5.1000 5.4392 4.8430 4.8452

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6586 18.03 350.650000 5.6000 2:56:55 PM 5.1311 5.4495 4.8503 4.8526

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6796 18.61 5.5261 4.9054 4.9078

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6859 18.78 50.000000 5.2500 9:07:58 AM 5.2500 5.5491 4.9219 4.9243

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6971 19.09 4,046.100000 5.1300 3:53:16 PM 4.9538 5.5900 4.9513 4.9538

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7565 20.71 5.7410 5.2557 5.2507

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7894 21.61 5.8247 5.4243 5.4152

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7971 21.82 410.000000 5.8975 3:47:23 PM 5.8365 5.8443 5.4638 5.4537

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8259 22.61 100.000000 5.9500 3:37:07 PM 5.9500 5.9175 5.6113 5.5976

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8580 23.49 10.800000 5.5500 10:39:37 AM 5.9149 5.9992 5.7758 5.7581

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8649 23.68 241.120088 5.5400 4:00:13 PM 5.6472 6.0167 5.8112 5.7926
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