
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 27 0.07 2.0962 1.9706 1.9706

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 139 0.38 1.4642 1.2703 1.2703

RTB 05-08 PIID0514I080 6.2500 7M 9/24/2014 210 0.57 103.100000 2.3750 3:46:36 PM 1.7687 1.7979 1.6333 1.6333

FXTN 07-46 PIBD0714J466 6.5000 7M 10/4/2014 220 0.60 1.8146 1.6492 1.6492

SPTB 10-03 SPTB1014J037 12.2500 8M 10/14/2014 230 0.63 1.8312 1.6651 1.6651

FXTN 10-36 PIBD1015B367 12.3750 1Y 2/24/2015 363 0.99 2.0459 1.9123 1.9123

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 441 1.21 2.1646 2.0948 2.0948

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 450 1.23 2.1783 2.1159 2.1159

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 510 1.40 2.2696 2.2563 2.2563

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 539 1.48 0.100000 1.6250 3:36:15 PM 1.6250 2.3137 2.3242 2.3242

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 545 1.49 2.3229 2.3382 2.3382

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 637 1.74 2.4628 2.5535 2.5535

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 657 1.80 2.4933 2.6003 2.6003

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 685 1.88 2.5359 2.6658 2.6658

FXTN 07-48    * PIBD0716A488 7.0000 2Y 1/27/2016 700 1.92 101.800000 2.7500 11:11:25 AM 2.7009 2.5587 2.7009 2.7009

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 736 2.02 2.6311 2.6955 2.6955

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 763 2.09 2.6854 2.6914 2.6914

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 789 2.16 7,189.100000 2.2900 4:02:44 PM 2.3182 2.7377 2.6875 2.6875

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 791 2.17 2.7417 2.6872 2.6872

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 921 2.52 272.500000 2.8750 11:11:59 AM 2.6566 3.0032 2.6677 2.6677

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 941 2.58 0.231000 2.8000 10:02:50 AM 2.8000 3.0434 2.6647 2.6647

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 994 2.72 3.1500 2.6567 2.6567

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1129 3.09 247.262000 2.8500 2:59:19 PM 2.8525 3.2961 2.8084 2.8063

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1153 3.16 462.000000 3.0000 4:08:48 PM 3.0162 3.3220 2.8354 2.8329

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1225 3.35 300.000000 3.0000 3:45:29 PM 3.0000 3.3999 2.9163 2.9127

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1270 3.48 5.000000 3.2500 10:51:35 AM 3.2500 3.4486 2.9669 2.9626

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1274 3.49 100.000000 3.1250 3:38:25 PM 3.1250 3.4529 2.9714 2.9670

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1340 3.67 63.400000 3.0800 11:23:16 AM 3.0800 3.5243 3.0455 3.0401

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1351 3.70 297.278000 3.1000 3:01:58 PM 3.1206 3.5362 3.0579 3.0523

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1435 3.93 1,433.681000 3.1500 3:27:21 PM 3.1534 3.6271 3.1523 3.1454

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1547 4.24 17,483.950000 3.2800 4:08:43 PM 3.3311 3.7705 3.3631 3.3289

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1634 4.47 674.000000 3.4000 3:28:08 PM 3.4283 3.8819 3.5268 3.4715

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1728 4.73 4.0022 3.7037 3.6256

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1819 4.98 101.250000 3.7750 3:25:56 PM 3.7747 4.1187 3.8750 3.7747

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1885 5.16 4.1303 3.8824 3.7921

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1969 5.39 750.000000 3.6250 3:49:56 PM 3.6067 4.1451 3.8919 3.8142

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2011 5.51 4.1525 3.8966 3.8252

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2095 5.74 1,448.734000 3.5900 4:08:42 PM 3.6432 4.1672 3.9061 3.8473

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2183 5.98 42.400000 3.7500 3:53:38 PM 3.7500 4.1827 3.9160 3.8705

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2366 6.48 4.2149 3.9366 3.9187

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2394 6.55 4.2198 3.9398 3.9260

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2485 6.80 4.2358 3.9500 3.9500

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2562 7.01 4.2441 3.9574 3.9574

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2618 7.17 7.000000 4.4000 10:31:37 AM 4.4000 4.2501 3.9628 3.9628
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2793 7.65 4.2690 3.9796 3.9796

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2828 7.74 30.000000 4.5000 8:59:59 AM 4.5000 4.2727 3.9829 3.9829

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2884 7.90 215.000000 4.3700 11:03:22 AM 4.3773 4.2788 3.9883 3.9883

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2938 8.04 4.2846 3.9935 3.9935

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3079 8.43 4.2998 4.0071 4.0071

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3121 8.54 4.3043 4.0111 4.0111

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3155 8.64 4.3079 4.0144 4.0144

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3205 8.77 758.300000 4.4350 4:01:25 PM 4.4334 4.3133 4.0192 4.0192

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3281 8.98 4.3215 4.0265 4.0265

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3379 9.25 4.3321 4.0359 4.0359

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3457 9.46 16.500000 4.2845 3:34:38 PM 4.1502 4.3405 4.0434 4.0434

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3526 9.65 4.3479 4.0500 4.0500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3750 10.27 4.4258 4.1119 4.1120

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3813 10.44 4.4478 4.1293 4.1295

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3911 10.71 4.4819 4.1564 4.1566

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4065 11.13 4.5354 4.1990 4.1993

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4254 11.65 4.6012 4.2512 4.2516

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4294 11.76 4.6151 4.2622 4.2627

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4345 11.90 21.500000 5.0000 11:07:15 AM 5.0000 4.6329 4.2763 4.2768

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4619 12.65 50.000000 4.9000 12:04:16 PM 4.9000 4.7282 4.3520 4.3527

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4667 12.78 4.7449 4.3653 4.3660

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4751 13.01 47.441000 4.9500 11:59:55 AM 4.9551 4.7741 4.3885 4.3892

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4940 13.52 4.8399 4.4408 4.4416

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5395 14.77 4.9982 4.5665 4.5676

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5934 16.25 5.1858 4.7154 4.7168

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5996 16.42 5.2073 4.7326 4.7340

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6178 16.91 5.2707 4.7829 4.7844

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6352 17.39 4,700.000000 5.0400 11:58:13 AM 5.0417 5.3312 4.8310 4.8326

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6430 17.60 5.3583 4.8525 4.8542

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6550 17.93 4.900000 5.5000 2:49:30 PM 5.5000 5.4001 4.8857 4.8874

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6578 18.01 3,490.000000 5.3395 3:18:58 PM 5.1108 5.4098 4.8934 4.8952

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6788 18.58 5.4829 4.9514 4.9533

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6851 18.76 5.5048 4.9688 4.9708

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6963 19.06 2,039.100000 5.1500 3:15:18 PM 5.0018 5.5438 4.9998 5.0018

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7557 20.69 5.6765 5.2710 5.2637

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7886 21.59 1.500000 6.0000 3:16:28 PM 6.0000 5.7500 5.4213 5.4087

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7963 21.80 500.000000 5.7000 3:43:28 PM 5.7000 5.7672 5.4564 5.4427

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8251 22.59 400.000000 5.9500 2:21:08 PM 5.9462 5.8316 5.5879 5.5697

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8572 23.47 1.000000 5.5750 10:33:34 AM 5.5750 5.9033 5.7345 5.7112

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8641 23.66 397.694000 5.5000 3:50:59 PM 5.5874 5.9187 5.7660 5.7416
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