
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 10-35 PIBD1014G356 12.7500 4M 7/15/2014 110 0.30 1.7560 1.5497 1.5497

RTB 05-08 PIID0514I080 6.2500 6M 9/24/2014 181 0.50 3.000000 1.8750 11:56:50 AM 1.8750 2.0165 1.8214 1.8214

FXTN 07-46 PIBD0714J466 6.5000 7M 10/4/2014 191 0.52 2.0532 1.8597 1.8597

SPTB 10-03 SPTB1014J037 12.2500 7M 10/14/2014 201 0.55 2.0823 1.8556 1.8556

FXTN 10-36 PIBD1015B367 12.3750 11M 2/24/2015 334 0.91 2.4021 1.4259 1.4259

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 412 1.13 2.5047 1.6110 1.6110

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 421 1.15 2.5154 1.6381 1.6381

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 481 1.32 2.5869 1.8189 1.8189

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 510 1.40 2.6215 1.9063 1.9063

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 516 1.41 2.6286 1.9244 1.9244

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 608 1.66 2.7382 2.2016 2.2016

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 628 1.72 2.7621 2.2619 2.2619

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 656 1.80 2.7954 2.3463 2.3463

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 671 1.84 15.300000 2.3500 3:51:54 PM 2.4656 2.8133 2.3915 2.3915

RTB 05-10     * PIID0516C107 6.0000 2Y 3/3/2016 707 1.94 2.8562 2.5000 2.5000

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 734 2.01 2.8960 2.5518 2.5518

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 760 2.08 150.200000 2.4000 3:19:16 PM 2.3998 2.9343 2.6017 2.6017

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 762 2.09 2.9372 2.6055 2.6055

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 892 2.44 1.000000 2.6250 11:03:50 AM 2.6250 3.1288 2.8549 2.8549

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 912 2.50 3.1582 2.8933 2.8933

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 965 2.64 3.2363 2.9950 2.9950

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1100 3.01 250.000000 2.7500 11:48:07 AM 2.7500 3.3183 3.0715 3.0715

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1124 3.08 3.3329 3.0851 3.0851

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1196 3.27 3.3766 3.1260 3.1260

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1241 3.40 3.4040 3.1515 3.1515

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1245 3.41 20.000000 3.1250 2:14:22 PM 3.1250 3.4064 3.1537 3.1537

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1311 3.59 3.4465 3.1911 3.1911

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1322 3.62 3.4532 3.1974 3.1974

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1406 3.85 3.5042 3.2450 3.2450

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1518 4.16 521.700000 3.2750 2:36:26 PM 3.3574 3.6087 3.3194 3.3194

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1605 4.39 25.000000 3.2500 9:22:33 AM 3.2500 3.6899 3.3771 3.3771

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1699 4.65 3.7776 3.4396 3.4396

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1790 4.90 147.500000 3.5000 11:03:15 AM 3.5000 3.8625 3.5000 3.5000

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1856 5.08 3.8694 3.5174 3.5174

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1940 5.31 3.8781 3.5395 3.5395

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1982 5.43 3.8825 3.5505 3.5505

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2066 5.66 3.8913 3.5726 3.5726

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2154 5.90 3.9004 3.5958 3.5958

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2337 6.40 10.000000 3.8500 11:32:44 AM 3.8500 3.9195 3.6439 3.6439

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2365 6.48 3.9224 3.6513 3.6513

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2456 6.72 3.9319 3.6753 3.6753

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2533 6.93 1.500000 4.1250 11:02:42 AM 4.1250 3.9399 3.6955 3.6955

FXTN 07-57    * PIBD0721C574 3.5000 7Y 3/20/2021 2550 6.98 5.000000 3.5000 2:38:12 PM 3.4900 3.9417 3.7000 3.7000

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2589 7.09 175.000000 3.9000 12:16:48 PM 3.9000 3.9638 3.7206 3.7185
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2764 7.57 2.000000 4.1500 11:50:45 AM 4.1500 4.0632 3.8130 3.8017

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2799 7.66 4.0830 3.8315 3.8183

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2855 7.82 655.000000 3.8750 2:55:30 PM 3.9513 4.1148 3.8610 3.8449

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2909 7.96 4.1455 3.8895 3.8706

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3050 8.35 4.2255 3.9640 3.9376

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3092 8.47 4.2493 3.9862 3.9576

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3126 8.56 4.2686 4.0041 3.9737

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3176 8.70 4.2970 4.0305 3.9975

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3252 8.90 4.3401 4.0706 4.0336

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3350 9.17 4.3958 4.1224 4.0801

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3428 9.39 67.120000 3.9500 3:50:12 PM 4.0077 4.4400 4.1636 4.1172

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3497 9.57 4.4792 4.2000 4.1500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3721 10.19 4.5442 4.2684 4.2217

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3784 10.36 4.5625 4.2877 4.2419

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3882 10.63 4.5909 4.3176 4.2732

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4036 11.05 4.6356 4.3647 4.3225

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4225 11.57 4.6905 4.4224 4.3830

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4265 11.68 4.7021 4.4346 4.3958

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4316 11.82 4.7169 4.4502 4.4121

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4590 12.57 4.7964 4.5339 4.4998

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4638 12.70 4.8103 4.5486 4.5152

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4722 12.93 1.200000 4.7500 11:57:30 AM 4.7791 4.8347 4.5742 4.5421

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4911 13.45 4.8896 4.6320 4.6025

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5366 14.69 5.0216 4.7710 4.7482

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5905 16.17 5.1781 4.9356 4.9207

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5967 16.34 5.1961 4.9546 4.9405

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6149 16.84 5.2489 5.0102 4.9988

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6323 17.31 4,384.541000 4.9000 4:05:43 PM 4.8997 5.2994 5.0633 5.0545

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6401 17.52 5.3220 5.0872 5.0794

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6521 17.85 5.3568 5.1238 5.1178

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6549 17.93 171.016000 5.1000 3:54:41 PM 5.0653 5.3650 5.1324 5.1268

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6759 18.51 2.000000 5.4750 3:23:29 PM 5.4625 5.4259 5.1965 5.1940

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6822 18.68 5.4442 5.2158 5.2142

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6934 18.98 5.880000 5.0000 2:47:02 PM 5.0017 5.4767 5.2500 5.2500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7528 20.61 5.5736 5.3385 5.2851

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7857 21.51 5.6273 5.3875 5.3045

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7934 21.72 2.000000 5.6000 3:55:45 PM 5.6000 5.6398 5.3990 5.3091

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8222 22.51 5.6868 5.4419 5.3261

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8543 23.39 5.7391 5.4897 5.3450

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8612 23.58 227.815600 5.3500 4:13:36 PM 5.3469 5.7504 5.5000 5.3491
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