
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 95 0.26 1.7092 1.4210 1.4202

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 166 0.45 0.100000 1.7500 3:33:01 PM 1.7500 2.0888 1.6221 1.6261

FXTN 07-46 PIBD0714J466 6.5000 6M 10/4/2014 176 0.48 40.696800 1.8500 3:52:10 PM 1.8500 2.1423 1.6505 1.6551

SPTB 10-03 SPTB1014J037 12.2500 6M 10/14/2014 186 0.51 2.1727 1.6758 1.6807

FXTN 10-36 PIBD1015B367 12.3750 11M 2/24/2015 319 0.87 2.3712 1.9859 1.9901

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 397 1.09 2.4731 2.1385 2.1421

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 406 1.11 2.4829 2.1520 2.1555

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 466 1.28 2.5476 2.2417 2.2445

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 495 1.36 2.5788 2.2851 2.2876

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 501 1.37 2.5853 2.2940 2.2965

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 593 1.62 2.6845 2.4316 2.4330

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 613 1.68 2.7061 2.4615 2.4627

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 641 1.75 2.7363 2.5034 2.5042

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 656 1.80 0.895000 3.0000 11:39:14 AM 3.0000 2.7525 2.5258 2.5265

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 692 1.89 3.000000 2.6000 11:52:14 AM 2.6000 2.7913 2.5796 2.5799

FXTN 10-40    * PIBD1016C407 7.5000 2Y 3/30/2016 719 1.97 2.8204 2.6200 2.6200

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 745 2.04 2,271.000000 2.5000 3:54:29 PM 2.4981 2.8541 2.6502 2.6502

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 747 2.05 2.8567 2.6525 2.6525

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 877 2.40 144.000000 2.5750 3:33:30 PM 2.5693 3.0251 2.8035 2.8035

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 897 2.46 3.0510 2.8267 2.8267

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 950 2.60 3.1197 2.8882 2.8882

FXTN 07-49    * PIBD0717C493 7.0000 3Y 3/31/2017 1085 2.97 200.000000 3.0000 11:06:40 AM 3.0450 3.2946 3.0450 3.0450

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1109 3.04 3.3160 3.0705 3.0577

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1181 3.23 100.000000 3.1750 2:22:34 PM 3.1750 3.3801 3.1470 3.0958

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1226 3.36 0.100000 2.3000 3:12:49 PM 2.3000 3.4202 3.1948 3.1196

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1230 3.37 3.4237 3.1990 3.1217

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1296 3.55 3.4825 3.2691 3.1566

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1307 3.58 100.000000 3.2000 3:46:16 PM 3.2000 3.4923 3.2808 3.1624

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1391 3.81 3.500000 3.4000 12:22:45 PM 3.4000 3.5671 3.3700 3.2068

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1503 4.11 413.000000 3.2750 4:08:34 PM 3.2709 3.6162 3.4079 3.2894

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1590 4.35 100.000000 3.4400 2:49:08 PM 3.4400 3.6543 3.4374 3.3536

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1684 4.61 3.6955 3.4692 3.4229

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1775 4.86 151.408000 3.4900 3:24:11 PM 3.4900 3.7354 3.5000 3.4900

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1841 5.04 3.7452 3.5109 3.5067

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1925 5.27 3.7576 3.5247 3.5279

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1967 5.39 3.7638 3.5316 3.5385

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2051 5.62 3.7763 3.5454 3.5597

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2139 5.86 3.7893 3.5599 3.5819

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2322 6.36 3.8164 3.5900 3.6280

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2350 6.43 100.000000 3.6350 3:12:51 PM 3.6350 3.8205 3.5946 3.6351

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2441 6.68 500.000000 3.7000 3:28:54 PM 3.7000 3.8340 3.6095 3.6581

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2518 6.89 150.000000 3.6400 3:05:16 PM 3.6400 3.8454 3.6222 3.6775

FXTN 07-57    * PIBD0721C574 3.5000 7Y 3/20/2021 2535 6.94 50.000000 3.6250 11:43:01 AM 3.6250 3.8479 3.6250 3.6818

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2574 7.05 3.8708 3.6466 3.7011
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2749 7.53 0.500000 4.0000 2:25:37 PM 4.0000 3.9735 3.7436 3.7876

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2784 7.62 100.431000 4.1250 2:06:32 PM 4.1205 3.9941 3.7630 3.8049

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2840 7.78 4.0269 3.7941 3.8326

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2894 7.92 4.0586 3.8240 3.8593

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3035 8.31 4.1414 3.9022 3.9290

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3077 8.42 2.500000 4.1000 11:19:23 AM 4.1000 4.1661 3.9255 3.9498

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3111 8.52 4.1860 3.9443 3.9666

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3161 8.65 4.2154 3.9720 3.9913

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3237 8.86 4.2600 4.0142 4.0289

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3335 9.13 4.3175 4.0685 4.0773

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3413 9.34 86.760000 4.0700 3:43:02 PM 4.0925 4.3633 4.1117 4.1159

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3482 9.53 4.4038 4.1500 4.1500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3706 10.15 4.4686 4.2152 4.2152

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3769 10.32 4.4868 4.2335 4.2335

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3867 10.59 4.5151 4.2620 4.2620

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4021 11.01 4.5596 4.3068 4.3068

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4210 11.53 4.6143 4.3618 4.3618

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4250 11.64 4.6258 4.3735 4.3735

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4301 11.78 4.6406 4.3883 4.3883

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4575 12.53 1.675000 5.0000 2:15:31 PM 4.9515 4.7198 4.4680 4.4680

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4623 12.66 4.7337 4.4820 4.4820

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4707 12.89 230.000000 4.7500 2:51:26 PM 4.7391 4.7580 4.5064 4.5064

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4896 13.40 4.8126 4.5614 4.5614

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5351 14.65 4.9442 4.6938 4.6938

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5890 16.13 5.1000 4.8506 4.8506

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5952 16.30 100.000000 4.9000 11:54:39 AM 4.9000 5.1179 4.8686 4.8686

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6134 16.79 5.1705 4.9216 4.9216

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6308 17.27 1,401.620000 4.8700 4:06:48 PM 4.8621 5.2208 4.9722 4.9722

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6386 17.48 5.2434 4.9949 4.9949

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6506 17.81 2.500000 5.2500 3:30:06 PM 5.2500 5.2781 5.0298 5.0298

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6534 17.89 31.500000 4.9050 2:59:05 PM 4.9050 5.2862 5.0380 5.0380

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6744 18.46 5.3469 5.0991 5.0991

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6807 18.64 5.3651 5.1174 5.1174

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6919 18.94 1.000000 4.9500 3:00:25 PM 4.9500 5.3975 5.1500 5.1500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7513 20.57 5.5333 5.3181 5.2591

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7842 21.47 5.6086 5.4113 5.3195

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7919 21.68 85.000000 5.4800 11:37:58 AM 5.4764 5.6262 5.4331 5.3336

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8207 22.47 5.6920 5.5146 5.3865

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8528 23.35 13.000000 5.5000 12:03:57 PM 5.6377 5.7654 5.6055 5.4454

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8597 23.54 23.350000 5.2510 3:50:50 PM 5.2911 5.7812 5.6250 5.4581
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