
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 22 0.06 2.3223 2.2230 2.2230

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 134 0.37 1.4112 1.2253 1.2253

RTB 05-08 PIID0514I080 6.2500 7M 9/24/2014 205 0.56 0.500000 2.0000 10:18:22 AM 2.0000 1.7306 1.5625 1.5625

FXTN 07-46 PIBD0714J466 6.5000 7M 10/4/2014 215 0.59 1.7601 1.5923 1.5923

SPTB 10-03 SPTB1014J037 12.2500 8M 10/14/2014 225 0.62 1.7895 1.6220 1.6220

FXTN 10-36 PIBD1015B367 12.3750 1Y 2/24/2015 358 0.98 2.0884 1.9172 1.9172

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 436 1.19 110.000000 1.5250 2:35:23 PM 1.5250 2.1670 1.9857 1.9857

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 445 1.22 300.000000 1.6600 10:34:03 AM 1.6600 2.1760 1.9936 1.9936

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 505 1.38 2.2365 2.0464 2.0464

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 534 1.46 0.305000 1.7500 3:17:35 PM 2.2407 2.2657 2.0719 2.0719

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 540 1.48 2.2717 2.0771 2.0771

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 632 1.73 2.3644 2.1580 2.1580

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 652 1.79 2.3846 2.1756 2.1756

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 680 1.86 2.4128 2.2002 2.2002

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 695 1.90 2.4279 2.2134 2.2134

RTB 05-10     * PIID0516C107 6.0000 2Y 3/3/2016 731 2.00 2.4642 2.2450 2.2450

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 758 2.08 2.5347 2.2743 2.2717

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 784 2.15 2,950.800000 2.2100 4:13:22 PM 2.2065 2.6025 2.3025 2.2974

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 786 2.15 2.6077 2.3047 2.2994

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 916 2.51 300.500000 2.4750 4:14:18 PM 2.5000 2.9470 2.4458 2.4278

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 936 2.56 2.9992 2.4675 2.4476

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 989 2.71 3.1375 2.5250 2.5000

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1124 3.08 1.500000 2.8000 2:05:31 PM 2.8500 3.2359 2.6857 2.6684

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1148 3.14 3.2533 2.7143 2.6983

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1220 3.34 100.000000 3.0000 9:48:13 AM 3.0000 3.3058 2.8000 2.7881

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1265 3.46 3.3386 2.8536 2.8442

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1269 3.47 3.3415 2.8583 2.8492

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1335 3.66 3.3896 2.9369 2.9315

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1346 3.69 187.590000 3.0500 9:40:45 AM 3.0500 3.3976 2.9500 2.9452

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1430 3.92 3.4588 3.0500 3.0500

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1542 4.22 24.300000 3.2500 3:49:33 PM 3.2801 3.5747 3.2177 3.1791

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1629 4.46 200.000000 3.3750 4:10:49 PM 3.3875 3.6648 3.3480 3.2793

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1723 4.72 205.084847 3.5000 3:50:07 PM 3.4925 3.7621 3.4887 3.3876

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1814 4.97 3.8563 3.6250 3.4925

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1880 5.15 3.8896 3.6539 3.5287

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1964 5.38 700.000000 3.5500 4:06:38 PM 3.5500 3.9320 3.6906 3.5749

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 2006 5.49 3.9532 3.7090 3.5979

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2090 5.72 191.364000 3.5650 4:04:30 PM 3.5676 3.9956 3.7457 3.6441

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2178 5.96 4.0400 3.7842 3.6924

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2361 6.46 4.1324 3.8643 3.7929

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2389 6.54 4.1465 3.8765 3.8082

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2480 6.79 4.1924 3.9163 3.8582

RTB 10-02     * PIID1021C027 7.3750 7Y 3/3/2021 2557 7.00 201.000000 3.9000 4:05:38 PM 3.9005 4.2313 3.9500 3.9005

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2613 7.15 4.2380 3.9558 3.9063
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2788 7.63 4.2588 3.9740 3.9243

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2823 7.73 4.2630 3.9776 3.9280

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2879 7.88 8.000000 4.3750 3:10:30 PM 4.3750 4.2697 3.9834 3.9337

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2933 8.03 4.2761 3.9890 3.9393

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3074 8.42 4.2929 4.0036 3.9539

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3116 8.53 4.2979 4.0080 3.9582

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3150 8.62 4.3020 4.0115 3.9617

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3200 8.76 6.000000 4.4000 11:04:26 AM 4.4000 4.3079 4.0167 3.9669

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3276 8.97 4.3170 4.0246 3.9747

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3374 9.24 4.3287 4.0348 3.9848

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3452 9.45 244.874799 4.1400 3:49:25 PM 4.1936 4.3380 4.0428 3.9929

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3521 9.64 4.3462 4.0500 4.0000

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3745 10.25 4.4130 4.1184 4.0695

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3808 10.43 4.4318 4.1377 4.0891

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3906 10.69 4.4610 4.1676 4.1195

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4060 11.12 4.5069 4.2147 4.1673

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4249 11.63 4.5632 4.2724 4.2260

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4289 11.74 4.5751 4.2846 4.2384

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4340 11.88 4.5904 4.3002 4.2543

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4614 12.63 352.000000 4.9500 3:54:31 PM 4.8506 4.6720 4.3839 4.3393

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4662 12.76 4.6863 4.3986 4.3543

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4746 12.99 35.650000 4.9750 11:13:00 AM 4.9645 4.7114 4.4242 4.3803

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4935 13.51 4.7677 4.4820 4.4390

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5390 14.76 4.000000 5.0000 3:19:58 PM 5.0000 4.9034 4.6210 4.5803

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5929 16.23 5.0640 4.7856 4.7476

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5991 16.40 5.0825 4.8046 4.7669

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6173 16.90 5.1368 4.8602 4.8234

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6347 17.38 520.000000 4.9850 3:57:33 PM 4.9820 5.1887 4.9133 4.8774

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6425 17.59 5.2119 4.9372 4.9016

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6545 17.92 5.2477 4.9738 4.9389

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6573 18.00 282.700000 5.0750 3:49:49 PM 5.0851 5.2560 4.9824 4.9476

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6783 18.57 5.3186 5.0465 5.0128

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6846 18.74 50.000000 5.5000 11:38:29 AM 5.5000 5.3374 5.0658 5.0323

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6958 19.05 118.550000 5.0500 3:58:49 PM 5.0671 5.3708 5.1000 5.0671

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7552 20.68 5.5220 5.2268 5.2976

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7881 21.58 5.6057 5.2970 5.4253

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7958 21.79 3,700.000000 5.7500 12:02:14 PM 5.7500 5.6253 5.3135 5.4552

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8246 22.58 5.6986 5.3749 5.5669

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8567 23.46 18.900000 5.8750 12:09:59 PM 5.7380 5.7803 5.4435 5.6915

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8636 23.64 445.196000 5.4500 3:50:54 PM 5.4543 5.7979 5.4582 5.7183
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