
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 32 0.09 1.3968 0.9581 0.9560

RTB 05-08 PIID0514I080 6.2500 4M 9/24/2014 103 0.28 24.290000 1.5000 11:46:45 AM 1.6643 1.3434 1.0835 1.0712

FXTN 07-46 PIBD0714J466 6.5000 4M 10/4/2014 113 0.31 1.3720 1.1108 1.1003

SPTB 10-03 SPTB1014J037 12.2500 4M 10/14/2014 123 0.34 1.4006 1.1382 1.1294

FXTN 10-36 PIBD1015B367 12.3750 9M 2/24/2015 256 0.70 1.7651 1.5372 1.5030

FXTN 05-68 PIBD0515E685 6.3750 11M 5/13/2015 334 0.91 1.9732 1.7837 1.7173

FXTN 07-47 PIBD0715E477 8.3750 11M 5/22/2015 343 0.94 1.9972 1.8121 1.7420

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 403 1.10 2.1404 1.8903 1.8310

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 432 1.18 3.000000 2.5000 3:05:01 PM 2.5833 2.2077 1.9146 1.8649

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 438 1.20 2.2216 1.9196 1.8719

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 530 1.45 2.4348 1.9968 1.9793

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 550 1.51 2.4811 2.0135 2.0026

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 578 1.58 2.5460 2.0370 2.0353

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 593 1.62 201.000000 2.2000 2:47:17 PM 2.1005 2.5808 2.0496 2.0528

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 629 1.72 7.500000 2.5500 2:45:51 PM 2.7366 2.6642 2.0798 2.0948

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 656 1.80 2.7268 2.1024 2.1263

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 682 1.87 34.148000 2.3501 2:49:06 PM 2.3767 2.7871 2.1242 2.1567

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 684 1.87 2.7917 2.1259 2.1590

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 814 2.23 2.8364 2.3172 2.3391

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 834 2.28 2.8433 2.3466 2.3668

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 887 2.43 2.8615 2.4246 2.4402

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1022 2.80 2.9079 2.6233 2.6272

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1046 2.86 9.600000 2.6750 10:29:49 AM 2.6875 2.9162 2.6586 2.6604

FXTN 03-21    * PIBD0317E212 2.8750 3Y 5/22/2017 1074 2.94 696.000000 2.6250 11:34:41 AM 2.6994 2.9258 2.6998 2.6992

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1118 3.06 2.9724 2.7503 2.7474

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1163 3.18 1.000000 3.1000 2:51:02 PM 3.0500 3.0200 2.8020 2.7967

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1167 3.20 3.0243 2.8066 2.8010

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1233 3.38 3.0941 2.8823 2.8733

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1244 3.41 3.1058 2.8950 2.8854

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1328 3.64 3.1947 2.9914 2.9774

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1440 3.94 250.000000 3.1000 4:01:15 PM 3.1000 3.3133 3.1200 3.1000

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1527 4.18 378.200000 3.2250 4:04:58 PM 3.2075 3.4439 3.2500 3.1772

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1621 4.44 3.5851 3.3904 3.2607

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1712 4.69 3.7217 3.5264 3.3414

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1778 4.87 3.8208 3.6250 3.4000

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1862 5.10 3.8344 3.6336 3.4315

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1904 5.21 3.8412 3.6379 3.4473

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1988 5.44 3.8548 3.6465 3.4788

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2076 5.68 3.8691 3.6555 3.5118

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2259 6.18 3.8988 3.6742 3.5805

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2287 6.26 3.9033 3.6771 3.5910

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2378 6.51 7.000000 3.6000 9:32:10 AM 3.5928 3.9180 3.6864 3.6251

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2455 6.72 2.000000 3.4000 11:43:01 AM 3.4000 3.9305 3.6943 3.6540

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2472 6.77 3.9333 3.6960 3.6604
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2511 6.87 3.9396 3.7000 3.6750

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2686 7.35 0.200000 3.6000 10:18:11 AM 3.6000 3.9782 3.7309 3.7098

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2721 7.45 3.9860 3.7371 3.7167

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2777 7.60 29.228821 3.6300 9:09:58 AM 3.6300 3.9983 3.7470 3.7279

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2831 7.75 4.0103 3.7565 3.7386

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2972 8.14 4.0414 3.7814 3.7666

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3014 8.25 4.0507 3.7889 3.7750

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3048 8.34 4.0582 3.7949 3.7817

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3098 8.48 4.0692 3.8037 3.7917

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3174 8.69 4.0860 3.8171 3.8068

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3272 8.96 4.1077 3.8345 3.8263

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3350 9.17 454.610000 3.7949 3:40:35 PM 3.7528 4.1249 3.8482 3.8418

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3419 9.36 4.1401 3.8604 3.8555

FXTN 20-07    * PIBD2024F075 12.3750 10Y 6/3/2024 3643 9.97 4.1896 3.9000 3.9000

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3706 10.15 4.2083 3.9196 3.9196

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3804 10.41 4.2373 3.9501 3.9501

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3958 10.84 4.2829 3.9980 3.9980

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4147 11.35 4.3389 4.0569 4.0569

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4187 11.46 4.3508 4.0693 4.0693

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4238 11.60 4.3659 4.0852 4.0852

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4512 12.35 4.4471 4.1705 4.1705

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4560 12.48 4.4613 4.1854 4.1854

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4644 12.71 0.300000 4.3750 2:22:31 PM 4.3750 4.4862 4.2115 4.2115

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4833 13.23 4.5422 4.2704 4.2704

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5288 14.48 4.6771 4.4120 4.4120

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5827 15.95 4.8368 4.5797 4.5797

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5889 16.12 4.8552 4.5990 4.5990

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6071 16.62 4.9091 4.6557 4.6557

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6245 17.10 1,960.000000 4.5300 3:50:58 PM 4.5193 4.9606 4.7098 4.7098

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6323 17.31 4.9838 4.7341 4.7341

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6443 17.64 2.089000 5.0000 11:58:46 AM 5.0000 5.0193 4.7715 4.7715

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6471 17.72 101.510000 4.8000 3:36:29 PM 4.8054 5.0276 4.7802 4.7802

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6681 18.29 5.0898 4.8455 4.8455

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6744 18.46 5.1085 4.8651 4.8651

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6856 18.77 7.929000 4.8250 11:42:59 AM 4.8457 5.1417 4.9000 4.9000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7450 20.40 5.1911 4.9496 4.9566

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7779 21.30 10.000000 5.1000 10:11:18 AM 5.1000 5.2184 4.9771 4.9880

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7856 21.51 400.000000 5.0400 3:26:47 PM 5.0350 5.2248 4.9835 4.9954

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8144 22.30 5.2488 5.0075 5.0228

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8465 23.18 90.000000 5.1250 2:29:56 PM 5.1250 5.2755 5.0343 5.0534

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8534 23.36 104.958010 5.0350 4:02:40 PM 5.0956 5.2812 5.0401 5.0600
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