
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 3M 7/15/2014 99 0.27 1.6802 1.5181 1.4819

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 170 0.47 95.000000 1.5500 3:04:57 PM 1.5500 1.9229 1.7536 1.5198

FXTN 07-46 PIBD0714J466 6.5000 6M 10/4/2014 180 0.49 150.000000 1.5500 2:03:04 PM 1.5400 1.9571 1.7867 1.5252

SPTB 10-03 SPTB1014J037 12.2500 6M 10/14/2014 190 0.52 1.9830 1.8122 1.5486

FXTN 10-36 PIBD1015B367 12.3750 11M 2/24/2015 323 0.88 2.2526 2.0837 2.0216

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 401 1.10 2.3521 2.1580 2.0782

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 410 1.12 479.000000 1.7750 11:54:43 AM 1.7750 2.3628 2.1655 2.0818

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 470 1.29 2.4343 2.2152 2.1060

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 499 1.37 2.4688 2.2393 2.1176

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 505 1.38 2.4759 2.2443 2.1200

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 597 1.63 2.5854 2.3205 2.1571

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 617 1.69 2.6092 2.3371 2.1651

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 645 1.77 2.6426 2.3603 2.1764

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 660 1.81 101.000000 2.4150 3:19:13 PM 2.2021 2.6604 2.3728 2.1824

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 696 1.91 1.320000 2.5800 2:44:25 PM 2.6443 2.7033 2.4026 2.1969

FXTN 10-40    * PIBD1016C407 7.5000 2Y 3/30/2016 723 1.98 2.7354 2.4250 2.2078

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 749 2.05 216.075000 2.4050 2:52:11 PM 2.4022 2.7699 2.4658 2.2641

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 751 2.06 2.7725 2.4690 2.2684

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 881 2.41 2.9449 2.6732 2.5498

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 901 2.47 1.188000 2.7500 3:11:18 PM 2.7500 2.9715 2.7046 2.5931

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 954 2.61 3.0418 2.7879 2.7078

FXTN 07-49    * PIBD0717C493 7.0000 3Y 3/31/2017 1089 2.98 3.2208 3.0000 3.0000

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1113 3.05 3.2444 3.0231 3.0109

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1185 3.24 3.452000 2.8000 2:32:17 PM 2.8000 3.3152 3.0925 3.0436

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1230 3.37 3.3594 3.1359 3.0640

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1234 3.38 3.3634 3.1398 3.0659

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1300 3.56 3.4283 3.2034 3.0958

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1311 3.59 146.110000 3.2500 4:13:05 PM 3.1390 3.4391 3.2140 3.1008

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1395 3.82 3.5217 3.2950 3.1390

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1507 4.13 2,122.100000 3.3150 3:34:41 PM 3.2755 3.5816 3.3548 3.2443

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1594 4.36 3.100000 3.2000 3:28:48 PM 3.2580 3.6281 3.4012 3.3261

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1688 4.62 3.6784 3.4514 3.4145

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1779 4.87 3.7271 3.5000 3.5000

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1845 5.05 3.7360 3.5082 3.5082

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1929 5.28 3.7473 3.5187 3.5187

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1971 5.40 3.7529 3.5240 3.5240

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2055 5.63 193.000000 3.4480 11:30:11 AM 3.4459 3.7642 3.5345 3.5345

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2143 5.87 50.000000 3.5500 11:25:33 AM 3.5500 3.7760 3.5455 3.5455

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2326 6.37 100.000000 3.5750 10:50:00 AM 3.5750 3.8006 3.5684 3.5684

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2354 6.44 3.8043 3.5719 3.5719

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2445 6.69 3.8166 3.5833 3.5833

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2522 6.90 50.000000 3.6350 9:50:20 AM 3.6350 3.8269 3.5929 3.5929

FXTN 07-57    * PIBD0721C574 3.5000 7Y 3/20/2021 2539 6.95 100.000000 3.5750 9:07:56 AM 3.5750 3.8292 3.5950 3.5950

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2578 7.06 58.682000 3.9000 11:10:27 AM 3.8585 3.8535 3.6179 3.6179
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2753 7.54 10.000000 3.8500 11:30:24 AM 3.8500 3.9624 3.7204 3.7204

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2788 7.63 2.950000 3.9500 2:37:57 PM 3.9500 3.9842 3.7409 3.7409

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2844 7.79 100.000000 3.8500 10:57:31 AM 3.8500 4.0191 3.7737 3.7737

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2898 7.93 4.0527 3.8054 3.8054

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3039 8.32 4.1405 3.8880 3.8880

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3081 8.44 4.1666 3.9126 3.9126

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3115 8.53 4.1878 3.9326 3.9326

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3165 8.67 1.000000 4.0000 3:53:55 PM 4.0000 4.2189 3.9619 3.9619

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3241 8.87 4.2663 4.0064 4.0064

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3339 9.14 4.3273 4.0638 4.0638

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3417 9.36 21.866000 4.0750 3:14:42 PM 4.0331 4.3758 4.1096 4.1096

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3486 9.54 4.4188 4.1500 4.1500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3710 10.16 4.4815 4.2148 4.2119

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3773 10.33 4.4991 4.2331 4.2293

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3871 10.60 4.5265 4.2615 4.2564

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4025 11.02 4.5696 4.3060 4.2990

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4214 11.54 4.6225 4.3608 4.3512

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4254 11.65 4.6337 4.3723 4.3623

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4305 11.79 4.6479 4.3871 4.3764

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4579 12.54 1.065000 5.0000 2:36:55 PM 5.0000 4.7246 4.4664 4.4521

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4627 12.67 4.7380 4.4803 4.4654

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4711 12.90 4.7615 4.5046 4.4886

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4900 13.42 4.8144 4.5593 4.5408

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5355 14.66 4.9417 4.6911 4.6666

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5894 16.14 5.0925 4.8471 4.8156

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5956 16.31 5.1099 4.8651 4.8327

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6138 16.80 5.1608 4.9177 4.8830

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6312 17.28 2,502.036300 4.8675 4:01:28 PM 4.8697 5.2095 4.9681 4.9311

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6390 17.49 5.2313 4.9907 4.9527

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6510 17.82 5.2649 5.0254 4.9858

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6538 17.90 735.200000 5.1500 2:27:01 PM 4.9279 5.2727 5.0335 4.9936

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6748 18.48 5.3314 5.0943 5.0516

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6811 18.65 5.3491 5.1126 5.0690

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6923 18.95 5.350000 4.8500 2:23:50 PM 5.0898 5.3804 5.1450 5.1000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7517 20.58 5.5245 5.2009 5.1725

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7846 21.48 18,002.000000 5.3030 11:54:24 AM 5.3030 5.6043 5.2319 5.2126

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7923 21.69 100.000000 5.4750 11:30:46 AM 5.4875 5.6230 5.2392 5.2220

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8211 22.48 5.6929 5.2663 5.2571

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8532 23.36 3.000000 5.7250 2:04:31 PM 5.5942 5.7708 5.2965 5.2963

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8601 23.55 72.200000 5.4000 4:12:53 PM 5.4497 5.7875 5.3030 5.3047
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