
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 26 0.07 2.3874 2.1968 2.2420

RTB 05-08 PIID0514I080 6.2500 3M 9/24/2014 97 0.27 1.3122 1.1404 1.1404

FXTN 07-46 PIBD0714J466 6.5000 4M 10/4/2014 107 0.29 1.3318 1.1596 1.1596

SPTB 10-03 SPTB1014J037 12.2500 4M 10/14/2014 117 0.32 500.000000 1.8000 3:48:28 PM 1.8000 1.3515 1.1788 1.1788

FXTN 10-36 PIBD1015B367 12.3750 8M 2/24/2015 250 0.68 1.6315 1.4574 1.4574

FXTN 05-68 PIBD0515E685 6.3750 11M 5/13/2015 328 0.90 1.8020 1.6288 1.6288

FXTN 07-47 PIBD0715E477 8.3750 11M 5/22/2015 337 0.92 5.500000 1.6000 11:57:06 AM 1.6000 1.8217 1.6486 1.6486

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 397 1.09 1.9759 1.7930 1.7931

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 426 1.17 2.0532 1.8642 1.8644

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 432 1.18 2.0692 1.8790 1.8792

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 524 1.43 2.3144 2.1051 2.1055

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 544 1.49 2.3678 2.1543 2.1547

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 572 1.57 2.4424 2.2231 2.2236

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 587 1.61 2.4824 2.2599 2.2605

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 623 1.71 0.500000 2.7500 2:44:20 PM 2.7500 2.5784 2.3484 2.3490

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 650 1.78 2.6504 2.4148 2.4154

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 676 1.85 1,957.510000 2.4900 4:02:36 PM 2.4842 2.7197 2.4787 2.4794

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 678 1.86 2.7250 2.4836 2.4843

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 808 2.21 1,987.250000 2.5500 3:15:00 PM 2.5500 2.8088 2.5874 2.5879

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 828 2.27 2.8217 2.6034 2.6038

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 881 2.41 2.8559 2.6457 2.6460

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1016 2.78 3.500000 3.2500 11:29:21 AM 3.2500 2.9430 2.7535 2.7536

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1040 2.85 2.9584 2.7726 2.7727

FXTN 03-21    * PIBD0317E212 2.8750 3Y 5/22/2017 1068 2.92 2.9765 2.7950 2.7950

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1112 3.04 3.0256 2.8262 2.8265

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1157 3.17 3.0758 2.8581 2.8587

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1161 3.18 100.000000 3.1000 11:42:14 AM 3.1000 3.0803 2.8610 2.8616

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1227 3.36 3.1540 2.9078 2.9089

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1238 3.39 3.1662 2.9156 2.9167

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1322 3.62 1,939.660000 3.0500 11:25:41 AM 3.0495 3.2600 2.9752 2.9769

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1434 3.93 261.800000 3.0000 3:57:44 PM 3.1134 3.3850 3.0546 3.0571

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1521 4.16 50.000000 3.2000 3:33:23 PM 3.2000 3.4999 3.2014 3.1582

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1615 4.42 3.6240 3.3601 3.2675

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1706 4.67 3.7442 3.5136 3.3733

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1772 4.85 3.8313 3.6250 3.4500

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1856 5.08 1.000000 3.3500 3:54:05 PM 3.3500 3.8480 3.6451 3.4901

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1898 5.20 4.000000 3.5700 10:44:07 AM 3.5700 3.8564 3.6551 3.5102

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1982 5.43 4,871.980000 3.4000 2:41:21 PM 3.4978 3.8731 3.6751 3.5503

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2070 5.67 3.8906 3.6961 3.5923

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2253 6.17 3.9270 3.7398 3.6797

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2281 6.25 3.9325 3.7465 3.6930

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2372 6.49 3.9506 3.7682 3.7365

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2449 6.70 3.9660 3.7866 3.7733

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2466 6.75 3.9693 3.7907 3.7814
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2505 6.86 3.9771 3.8000 3.8000

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2680 7.34 4.0083 3.8232 3.8232

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2715 7.43 4.0146 3.8278 3.8278

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2771 7.59 72.810000 3.7000 9:16:15 AM 3.7000 4.0246 3.8352 3.8352

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2825 7.73 4.0342 3.8424 3.8424

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2966 8.12 4.0594 3.8611 3.8611

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3008 8.24 68.830000 3.8750 2:34:55 PM 3.8750 4.0669 3.8667 3.8667

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3042 8.33 4.0730 3.8712 3.8712

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3092 8.47 4.0819 3.8778 3.8778

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3168 8.67 4.0955 3.8879 3.8879

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3266 8.94 4.1130 3.9008 3.9008

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3344 9.16 452.027973 3.8750 3:46:51 PM 3.8190 4.1269 3.9112 3.9112

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3413 9.34 4.1392 3.9203 3.9203

FXTN 20-07    * PIBD2024F075 12.3750 10Y 6/3/2024 3637 9.96 4.1792 3.9500 3.9500

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3700 10.13 4.1982 3.9691 3.9691

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3798 10.40 4.2276 3.9989 3.9989

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3952 10.82 4.2740 4.0456 4.0456

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4141 11.34 4.3308 4.1029 4.1029

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4181 11.45 4.3429 4.1151 4.1151

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4232 11.59 4.3582 4.1306 4.1306

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4506 12.34 4.4406 4.2137 4.2137

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4554 12.47 4.4551 4.2283 4.2283

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4638 12.70 8.519000 4.4000 3:46:13 PM 4.4381 4.4803 4.2538 4.2538

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4827 13.22 4.5372 4.3111 4.3111

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5282 14.46 4.6741 4.4492 4.4492

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5821 15.94 4.8362 4.6127 4.6127

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5883 16.11 4.8549 4.6316 4.6316

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6065 16.61 4.9096 4.6868 4.6868

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6239 17.08 702.000000 4.5600 3:00:05 PM 4.5509 4.9620 4.7396 4.7396

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6317 17.30 4.9855 4.7633 4.7633

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6437 17.62 5.0216 4.7997 4.7997

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6465 17.70 1.205000 4.9000 3:04:19 PM 4.9000 5.0300 4.8082 4.8082

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6675 18.28 5.0932 4.8719 4.8719

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6738 18.45 5.1121 4.8910 4.8910

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6850 18.75 2.200000 4.8010 3:10:36 PM 4.8121 5.1458 4.9250 4.9250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7444 20.38 5.2188 5.0312 4.9959

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7773 21.28 5.2593 5.0900 5.0352

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7850 21.49 130.438000 5.1200 2:45:46 PM 5.1226 5.2687 5.1038 5.0444

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8138 22.28 5.3042 5.1553 5.0788

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8459 23.16 5.3436 5.2127 5.1172

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8528 23.35 616.970000 5.2250 3:29:41 PM 5.1260 5.3521 5.2250 5.1254
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