
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 1M 7/15/2014 39 0.11 1.4012 1.2339 1.2339

RTB 05-08 PIID0514I080 6.2500 4M 9/24/2014 110 0.30 850.000000 1.3500 10:52:04 AM 1.3500 1.3588 1.1404 1.1404

FXTN 07-46 PIBD0714J466 6.5000 4M 10/4/2014 120 0.33 1.3918 1.1596 1.1596

SPTB 10-03 SPTB1014J037 12.2500 5M 10/14/2014 130 0.36 115.000000 1.2000 10:52:57 AM 1.2000 1.4248 1.1788 1.1788

FXTN 10-36 PIBD1015B367 12.3750 9M 2/24/2015 263 0.72 1.8490 1.6056 1.5372

FXTN 05-68 PIBD0515E685 6.3750 11M 5/13/2015 341 0.93 2.0927 1.9163 1.7837

FXTN 07-47 PIBD0715E477 8.3750 1Y 5/22/2015 350 0.96 2.1208 1.9522 1.8121

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 410 1.12 2.2525 2.0511 1.9216

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 439 1.20 0.100000 1.6500 3:43:45 PM 1.6500 2.3095 2.0819 1.9649

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 445 1.22 2.3212 2.0883 1.9739

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 537 1.47 2.5019 2.1862 2.1112

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 557 1.52 2.5411 2.2074 2.1411

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 585 1.60 2.5961 2.2372 2.1829

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 600 1.64 26.600000 2.1500 3:09:10 PM 2.1549 2.6255 2.2532 2.2053

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 636 1.74 2.6962 2.2915 2.2590

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 663 1.82 2.7492 2.3202 2.2993

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 689 1.89 700.000000 2.3450 4:03:25 PM 2.3482 2.8003 2.3479 2.3381

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 691 1.89 2.8042 2.3500 2.3411

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 821 2.25 105.400000 2.3700 10:32:50 AM 2.3751 2.8479 2.4490 2.4451

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 841 2.30 2.000000 2.5000 3:19:58 PM 2.5000 2.8547 2.4643 2.4611

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 894 2.45 2.8725 2.5046 2.5036

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1029 2.82 5.500000 3.1250 11:34:19 AM 3.1250 2.9179 2.6075 2.6116

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1053 2.88 2.9260 2.6258 2.6308

FXTN 03-21    * PIBD0317E212 2.8750 3Y 5/22/2017 1081 2.96 323.950000 2.6000 3:46:02 PM 2.6452 2.9354 2.6471 2.6532

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1125 3.08 300.000000 2.7250 10:37:00 AM 2.7250 2.9797 2.6889 2.6928

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1170 3.20 3.0251 2.7317 2.7334

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1174 3.21 3.0291 2.7356 2.7370

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1240 3.39 3.0956 2.7983 2.7964

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1251 3.43 3.1067 2.8088 2.8063

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1335 3.66 678.500000 2.9350 3:10:23 PM 2.9665 3.1913 2.8887 2.8820

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1447 3.96 300.000000 3.0150 11:12:28 AM 3.0200 3.3042 2.9952 2.9829

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1534 4.20 50.000000 3.1000 8:57:13 AM 3.1000 3.4361 3.0737 3.0654

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1628 4.46 3.5786 3.1584 3.1546

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1719 4.71 51.200000 3.4500 11:34:42 AM 3.3035 3.7166 3.2405 3.2409

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1785 4.89 3.8167 3.3000 3.3035

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1869 5.12 3.8301 3.3246 3.3264

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1911 5.23 3.8367 3.3370 3.3378

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1995 5.46 3.8501 3.3616 3.3607

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2083 5.70 3.8641 3.3874 3.3846

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2266 6.20 3.8932 3.4411 3.4344

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2294 6.28 3.8977 3.4493 3.4420

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2385 6.53 1.200000 3.5750 3:13:01 PM 3.5750 3.9121 3.4760 3.4668

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2462 6.74 452.750000 3.4550 3:36:10 PM 3.4552 3.9244 3.4986 3.4878

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2479 6.79 3.9271 3.5036 3.4924
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2518 6.89 300.000000 3.5750 8:58:30 AM 3.5750 3.9333 3.5150 3.5030

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2693 7.37 3.9723 3.5745 3.5644

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2728 7.47 3.9801 3.5864 3.5766

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2784 7.62 50.200000 3.6000 2:55:36 PM 3.6003 3.9925 3.6055 3.5963

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2838 7.77 4.0046 3.6238 3.6152

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2979 8.16 4.0360 3.6718 3.6647

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3021 8.27 4.0453 3.6861 3.6794

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3055 8.36 4.0529 3.6976 3.6913

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3105 8.50 10.000000 3.7300 3:19:08 PM 3.7300 4.0640 3.7146 3.7089

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3181 8.71 4.0810 3.7405 3.7355

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3279 8.98 4.1028 3.7738 3.7699

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3357 9.19 64.404000 3.7300 3:54:41 PM 3.7907 4.1201 3.8003 3.7972

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3426 9.38 100.000000 3.8250 2:58:38 PM 3.8250 4.1355 3.8238 3.8214

FXTN 20-07    * PIBD2024F075 12.3750 10Y 6/3/2024 3650 9.99 4.1854 3.9000 3.9000

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3713 10.17 4.2023 3.9186 3.9181

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3811 10.43 4.2286 3.9476 3.9464

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3965 10.86 4.2700 3.9931 3.9907

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4154 11.37 4.3207 4.0490 4.0451

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4194 11.48 4.3314 4.0608 4.0566

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4245 11.62 4.3451 4.0759 4.0713

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4519 12.37 45.917000 4.5000 4:03:18 PM 4.4336 4.4187 4.1569 4.1502

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4567 12.50 4.4316 4.1711 4.1640

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4651 12.73 1.000000 4.3000 3:18:28 PM 4.3000 4.4541 4.1960 4.1882

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4840 13.25 4.5048 4.2519 4.2426

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5295 14.50 4.6270 4.3864 4.3736

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5834 15.97 4.7717 4.5458 4.5288

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5896 16.14 4.7883 4.5641 4.5466

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6078 16.64 4.8372 4.6179 4.5990

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6252 17.12 3,359.900000 4.4915 3:56:12 PM 4.4884 4.8839 4.6693 4.6491

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6330 17.33 4.9048 4.6924 4.6716

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6450 17.66 5.000000 5.0250 3:56:04 PM 5.0250 4.9370 4.7279 4.7061

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6478 17.74 45.845000 4.8000 3:30:05 PM 4.8000 4.9446 4.7362 4.7142

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6688 18.31 5.0009 4.7983 4.7746

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6751 18.48 5.0178 4.8169 4.7928

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6863 18.79 1.000000 4.8500 2:42:49 PM 4.8500 5.0479 4.8500 4.8250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7457 20.42 5.000000 5.0700 11:55:13 AM 5.0700 5.1069 4.9142 4.8943

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7786 21.32 5.1396 4.9497 4.9327

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7863 21.53 705.659385 5.0200 3:42:15 PM 5.0137 5.1472 4.9580 4.9417

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8151 22.32 1.000000 5.1000 3:13:34 PM 5.1000 5.1759 4.9892 4.9753

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8472 23.20 3.000000 4.9500 11:00:56 AM 4.9500 5.2077 5.0238 5.0127

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8541 23.38 619.546345 5.0325 4:14:36 PM 5.0287 5.2146 5.0313 5.0208
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