
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

RTB 05-08 PIID0514I080 6.2500 2M 9/24/2014 49 0.13 1.6327 1.4108 1.4241

FXTN 07-46 PIBD0714J466 6.5000 2M 10/4/2014 59 0.16 1.6224 1.3683 1.3880

SPTB 10-03 SPTB1014J037 12.2500 2M 10/14/2014 69 0.19 200.000000 1.3750 10:47:05 AM 1.3750 1.6122 1.3258 1.3519

FXTN 10-36 PIBD1015B367 12.3750 7M 2/24/2015 202 0.55 1.9161 1.7385 1.7412

FXTN 05-68 PIBD0515E685 6.3750 9M 5/13/2015 280 0.77 2.0466 1.8316 1.7600

FXTN 07-47 PIBD0715E477 8.3750 10M 5/22/2015 289 0.79 2.0604 1.8389 1.7581

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 349 0.96 2.1521 1.8875 1.7453

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 378 1.03 2.900000 1.9750 11:44:13 AM 1.9879 2.2146 1.9262 1.7767

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 384 1.05 2.2315 1.9376 1.7915

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 476 1.30 2.4917 2.1126 2.0186

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 496 1.36 2.5482 2.1506 2.0680

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 524 1.43 2.6274 2.2039 2.1371

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 539 1.48 2.6698 2.2324 2.1741

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 575 1.57 1.600000 2.5000 2:15:52 PM 2.5999 2.7716 2.3009 2.2630

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 602 1.65 2.8479 2.3522 2.3297

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 628 1.72 1,303.000000 2.3900 2:34:07 PM 2.3986 2.9214 2.4017 2.3939

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 630 1.72 2.9271 2.4055 2.3988

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 760 2.08 1,077.000000 2.5400 4:10:19 PM 2.5514 3.0064 2.5072 2.4863

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 780 2.14 1.100000 2.5500 2:19:48 PM 2.7949 3.0186 2.5228 2.4998

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 833 2.28 3.0509 2.5643 2.5355

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 968 2.65 1.000000 3.0000 11:22:31 AM 3.0000 3.1332 2.6699 2.6264

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 992 2.72 3.1478 2.6887 2.6425

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 1020 2.79 300.000000 2.6900 11:29:48 AM 2.6900 3.1649 2.7106 2.6614

FXTN 05-70    * PIBD0517G705 4.6250 3Y 7/5/2017 1064 2.91 3.1917 2.7450 2.6910

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1109 3.04 3.1932 2.7697 2.7233

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1113 3.05 3.1933 2.7719 2.7262

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1179 3.23 3.1954 2.8080 2.7736

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1190 3.26 3.1958 2.8141 2.7815

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1274 3.49 788.370000 3.0000 4:03:16 PM 3.0415 3.1985 2.8601 2.8418

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1386 3.79 904.703323 2.9200 4:12:47 PM 2.9223 3.2021 2.9215 2.9223

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1473 4.03 357.000000 3.1100 3:32:27 PM 3.1181 3.3769 3.1129 3.0620

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1567 4.29 3.5658 3.3197 3.2130

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1658 4.54 3.7486 3.5200 3.3591

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1724 4.72 3.8812 3.6652 3.4651

FXTN 07-54    * PIBD0719G547 4.7500 5Y 7/19/2019 1808 4.95 4.0500 3.8500 3.6000

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1850 5.07 4.0513 3.8407 3.6068

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1934 5.30 616.000000 3.4075 3:20:42 PM 3.4135 4.0540 3.8220 3.6205

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2022 5.54 4.0569 3.8025 3.6348

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2205 6.04 4.0627 3.7618 3.6646

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2233 6.11 4.0636 3.7556 3.6692

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2324 6.36 4.0665 3.7354 3.6840

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2401 6.57 200.000000 3.7150 9:04:43 AM 3.7125 4.0690 3.7182 3.6965

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2418 6.62 5,035.000000 3.6975 4:07:31 PM 3.7059 4.0696 3.7145 3.6993

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2457 6.73 50.000000 3.6500 9:09:06 AM 3.6500 4.0708 3.7058 3.7056
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2632 7.21 0.050000 4.4000 3:03:03 PM 4.4000 4.0919 3.7452 3.7451

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2667 7.30 7.000000 3.8450 10:51:45 AM 3.8450 4.0961 3.7531 3.7529

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2723 7.46 231.500000 3.7500 3:36:39 PM 3.7503 4.1028 3.7657 3.7656

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2777 7.60 4.1093 3.7779 3.7777

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2918 7.99 4.1263 3.8097 3.8095

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2960 8.10 4.1313 3.8191 3.8190

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2994 8.20 4.1354 3.8268 3.8267

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3044 8.33 0.197000 3.8500 2:09:28 PM 3.8500 4.1414 3.8380 3.8379

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3120 8.54 4.1506 3.8552 3.8551

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3218 8.81 4.1624 3.8772 3.8772

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3296 9.02 60.404500 4.0000 3:53:51 PM 3.9414 4.1718 3.8948 3.8947

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3365 9.21 4.1801 3.9103 3.9103

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3589 9.83 4.2070 3.9608 3.9608

FXTN 20-08    * PIBD2024H086 12.8750 10Y 8/5/2024 3652 10.00 4.2146 3.9750 3.9750

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3750 10.27 4.2474 4.0100 4.0100

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3904 10.69 4.2989 4.0650 4.0650

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4093 11.21 4.3622 4.1325 4.1325

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4133 11.32 4.3756 4.1468 4.1468

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4184 11.46 4.3926 4.1650 4.1650

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4458 12.21 2.000000 4.6000 11:47:00 AM 4.6000 4.4843 4.2629 4.2629

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4506 12.34 4.5004 4.2800 4.2800

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4590 12.57 4.5285 4.3100 4.3100

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4779 13.08 4.5917 4.3775 4.3775

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5234 14.33 4.7440 4.5400 4.5400

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5773 15.81 4.9244 4.7325 4.7325

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5835 15.98 4.9451 4.7546 4.7546

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6017 16.47 5.0060 4.8196 4.8196

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6191 16.95 1,890.500000 4.5300 3:13:47 PM 4.5379 5.0642 4.8818 4.8818

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6269 17.16 5.0903 4.9096 4.9096

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6389 17.49 13.500000 5.1000 8:52:55 AM 5.1000 5.1305 4.9525 4.9525

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6417 17.57 0.328000 4.9000 10:49:52 AM 4.9000 5.1399 4.9625 4.9625

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6627 18.14 85.000000 5.1150 10:52:54 AM 5.1171 5.2101 5.0375 5.0375

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6690 18.32 5.2312 5.0600 5.0600

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6802 18.62 17.426000 4.9000 3:14:10 PM 4.9354 5.2687 5.1000 5.1000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7396 20.25 5.2938 5.1005 5.0990

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7725 21.15 5.3077 5.1008 5.0985

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7802 21.36 5.3110 5.1009 5.0983

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8090 22.15 5.3231 5.1012 5.0979

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8411 23.03 5.3367 5.1014 5.0973

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8480 23.22 266.882000 5.0900 4:09:03 PM 5.0972 5.3396 5.1015 5.0972
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