
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 13 0.04 2.7618 2.7059 2.7059

RTB 05-08 PIID0514I080 6.2500 3M 9/24/2014 84 0.23 9.000000 1.7500 3:21:19 PM 1.7500 1.3451 1.1917 1.1917

FXTN 07-46 PIBD0714J466 6.5000 3M 10/4/2014 94 0.26 1.3323 1.1798 1.1798

SPTB 10-03 SPTB1014J037 12.2500 4M 10/14/2014 104 0.28 1.3377 1.1832 1.1832

FXTN 10-36 PIBD1015B367 12.3750 8M 2/24/2015 237 0.65 1.6317 1.4469 1.4469

FXTN 05-68 PIBD0515E685 6.3750 11M 5/13/2015 315 0.86 1.8661 1.6857 1.6857

FXTN 07-47 PIBD0715E477 8.3750 11M 5/22/2015 324 0.89 1.8931 1.7133 1.7133

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 384 1.05 2.0717 1.8332 1.8325

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 413 1.13 5.000000 2.1250 11:04:24 AM 2.1250 2.1579 1.8834 1.8824

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 419 1.15 2.1757 1.8938 1.8927

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 511 1.40 290.000000 2.4100 9:58:37 AM 2.4100 2.4489 2.0532 2.0508

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 531 1.45 2.5083 2.0879 2.0852

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 559 1.53 2.5914 2.1364 2.1333

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 574 1.57 225.521682 2.1850 8:45:42 AM 2.1850 2.6360 2.1624 2.1591

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 610 1.67 0.400000 2.5500 9:29:35 AM 2.5500 2.7429 2.2248 2.2210

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 637 1.74 2.8231 2.2716 2.2674

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 663 1.82 22,356.761000 2.2500 4:03:42 PM 2.3168 2.9003 2.3166 2.3121

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 665 1.82 2.9062 2.3201 2.3155

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 795 2.18 200.000000 2.5000 12:06:20 PM 2.5175 2.8916 2.4258 2.4239

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 815 2.23 16.060753 2.6750 3:34:13 PM 2.6578 2.8894 2.4420 2.4406

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 868 2.38 2.8835 2.4851 2.4848

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1003 2.75 2.8683 2.5948 2.5973

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1027 2.81 100.000000 2.7500 11:46:34 AM 2.7500 2.8656 2.6143 2.6174

FXTN 03-21    * PIBD0317E212 2.8750 3Y 5/22/2017 1055 2.89 901.792000 2.6250 3:57:13 PM 2.6285 2.8625 2.6371 2.6407

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1099 3.01 2.9031 2.6766 2.6795

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1144 3.13 600.000000 2.9500 4:10:40 PM 2.9500 2.9446 2.7170 2.7192

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1148 3.14 2.9483 2.7206 2.7227

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1214 3.32 3.0091 2.7799 2.7810

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1225 3.35 3.0193 2.7898 2.7907

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1309 3.58 3.0967 2.8652 2.8648

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1421 3.89 5,575.652000 2.9250 4:02:08 PM 2.9636 3.2000 2.9658 2.9636

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1508 4.13 50.000000 3.1750 3:36:01 PM 3.1750 3.3957 3.1677 3.1017

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1602 4.39 3.6072 3.3857 3.2508

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1693 4.64 3.8119 3.5969 3.3953

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1759 4.82 3.9604 3.7500 3.5000

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1843 5.05 3.9669 3.7357 3.5146

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1885 5.16 3.9701 3.7285 3.5220

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1969 5.39 650.000000 3.4800 10:51:52 AM 3.4858 3.9765 3.7142 3.5366

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2057 5.63 3.9833 3.6992 3.5520

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2240 6.13 3.9973 3.6680 3.5839

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2268 6.21 3.9995 3.6632 3.5887

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2359 6.46 23.000000 3.7250 3:59:03 PM 3.7250 4.0065 3.6477 3.6046

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2436 6.67 3.000000 3.6750 3:55:17 PM 3.6750 4.0124 3.6345 3.6180

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2453 6.72 4.0137 3.6317 3.6210
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2492 6.82 50.000000 3.6250 9:10:13 AM 3.6250 4.0167 3.6250 3.6278

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2667 7.30 4.0399 3.6675 3.6699

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2702 7.40 20.000000 3.9000 9:22:20 AM 3.9000 4.0445 3.6760 3.6783

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2758 7.55 100.000000 3.7750 3:34:52 PM 3.7750 4.0519 3.6896 3.6918

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2812 7.70 4.0591 3.7027 3.7047

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2953 8.08 4.0778 3.7370 3.7387

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2995 8.20 4.0834 3.7472 3.7488

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3029 8.29 4.0879 3.7555 3.7569

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3079 8.43 500.000000 3.9000 11:43:28 AM 3.9000 4.0945 3.7676 3.7689

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3155 8.64 4.1046 3.7861 3.7872

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3253 8.91 4.1175 3.8099 3.8108

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3331 9.12 31.730000 3.9500 3:52:32 PM 3.9363 4.1279 3.8288 3.8295

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3400 9.31 4.1370 3.8456 3.8461

FXTN 20-07    * PIBD2024F075 12.3750 10Y 6/3/2024 3624 9.92 4.1667 3.9000 3.9000

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3687 10.09 4.1894 3.9240 3.9240

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3785 10.36 4.2247 3.9614 3.9614

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3939 10.78 4.2803 4.0201 4.0201

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4128 11.30 4.3484 4.0922 4.0922

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4168 11.41 4.3628 4.1074 4.1074

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4219 11.55 4.3812 4.1269 4.1269

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4493 12.30 2.445000 4.7000 3:06:36 PM 4.6330 4.4800 4.2313 4.2313

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4541 12.43 4.4973 4.2496 4.2496

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4625 12.66 8.000000 4.4750 2:37:45 PM 4.4750 4.5276 4.2816 4.2816

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4814 13.18 4.5957 4.3537 4.3537

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5269 14.43 200.000000 4.6000 11:43:17 AM 4.6000 4.7597 4.5272 4.5272

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5808 15.90 4.9540 4.7327 4.7327

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5870 16.07 4.9764 4.7563 4.7563

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6052 16.57 5.0420 4.8257 4.8257

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6226 17.05 50.000000 4.6000 2:36:56 PM 4.6000 5.1047 4.8920 4.8920

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6304 17.26 5.1329 4.9218 4.9218

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6424 17.59 1.000000 5.0800 11:44:13 AM 5.0800 5.1761 4.9675 4.9675

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6452 17.66 11.398000 4.9000 3:44:00 PM 4.8973 5.1862 4.9782 4.9782

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6662 18.24 5.2619 5.0583 5.0583

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6725 18.41 5.2846 5.0823 5.0823

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6837 18.72 2.910000 5.2200 11:44:07 AM 5.1480 5.3250 5.1250 5.1250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7431 20.34 5.3641 5.1515 5.1506

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7760 21.25 520.000000 5.2000 2:56:23 PM 5.2000 5.3857 5.1662 5.1648

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7837 21.46 5.3908 5.1696 5.1681

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8125 22.25 990.000000 5.2000 2:58:48 PM 5.2000 5.4097 5.1825 5.1805

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8446 23.12 9.000000 5.6000 2:42:20 PM 5.5328 5.4309 5.1968 5.1943

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8515 23.31 137.742000 5.0751 3:59:48 PM 5.1459 5.4354 5.1999 5.1973
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