
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 47 0.13 2.000000 1.4500 2:19:04 PM 1.4500 1.6465 1.4409 1.3738

FXTN 07-46 PIBD0714J466 6.5000 2M 10/4/2014 57 0.16 1.6349 1.4127 1.3614

SPTB 10-03 SPTB1014J037 12.2500 2M 10/14/2014 67 0.18 1.6234 1.3845 1.3489

FXTN 10-36 PIBD1015B367 12.3750 7M 2/24/2015 200 0.55 1.9244 1.7446 1.7445

FXTN 05-68 PIBD0515E685 6.3750 9M 5/13/2015 278 0.76 2.0057 1.8205 1.7855

FXTN 07-47 PIBD0715E477 8.3750 10M 5/22/2015 287 0.79 2.0131 1.8263 1.7869

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 347 0.95 2.0626 1.8653 1.7958

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 376 1.03 5.300000 2.0000 2:18:31 PM 2.0000 2.1220 1.9066 1.8305

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 382 1.05 2.1422 1.9201 1.8444

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 474 1.30 2.4513 2.1276 2.0573

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 494 1.35 2.5185 2.1727 2.1036

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 522 1.43 2.6126 2.2359 2.1684

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 537 1.47 7.400000 2.2500 3:33:30 PM 2.2500 2.6630 2.2697 2.2031

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 573 1.57 2.7840 2.3509 2.2864

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 600 1.64 2.8747 2.4118 2.3489

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 626 1.71 415.000000 2.3750 3:58:53 PM 2.4137 2.9621 2.4705 2.4091

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 628 1.72 2.9688 2.4750 2.4137

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 758 2.08 1.957000 2.7000 2:42:06 PM 2.6266 3.0393 2.5109 2.4709

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 778 2.13 0.200000 2.5500 2:19:50 PM 2.5500 3.0502 2.5165 2.4796

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 831 2.28 199.400000 2.5100 4:10:15 PM 2.5005 3.0789 2.5311 2.5029

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 966 2.64 800.100000 2.6000 3:09:40 PM 2.5949 3.1521 2.5685 2.5623

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 990 2.71 3.1651 2.5751 2.5728

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 1018 2.79 103.102000 2.6775 3:41:08 PM 2.6783 3.1803 2.5828 2.5852

FXTN 05-70    * PIBD0517G705 4.6250 3Y 7/5/2017 1062 2.91 3.2042 2.5950 2.6045

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1107 3.03 3.2071 2.6377 2.6472

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1111 3.04 725.500000 2.7500 9:18:52 AM 2.7500 3.2074 2.6415 2.6510

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1177 3.22 3.2116 2.7041 2.7137

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1188 3.25 2.000000 2.9750 8:48:17 AM 2.9750 3.2123 2.7145 2.7242

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1272 3.48 200.000000 3.1000 8:47:56 AM 3.1000 3.2178 2.7942 2.8039

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1384 3.79 278.544100 2.8900 3:17:31 PM 2.9103 3.2250 2.9005 2.9103

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1471 4.03 152.600000 3.1100 9:03:02 AM 3.1066 3.3994 3.0859 3.0525

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1565 4.28 3.5878 3.2863 3.2061

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1656 4.53 1.000000 3.6750 2:43:13 PM 3.6750 3.7702 3.4803 3.3548

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1722 4.71 3.9024 3.6210 3.4627

FXTN 07-54    * PIBD0719G547 4.7500 5Y 7/19/2019 1806 4.94 4.0708 3.8000 3.6000

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1848 5.06 4.0700 3.7939 3.6067

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1932 5.29 37.480000 3.4300 11:35:16 AM 3.4296 4.0684 3.7818 3.6201

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2020 5.53 4.0667 3.7690 3.6342

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2203 6.03 0.440000 3.8250 11:24:46 AM 3.6121 4.0632 3.7425 3.6634

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2231 6.11 4.0626 3.7384 3.6678

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2322 6.36 4.0609 3.7253 3.6824

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2399 6.57 2.000000 3.7250 2:12:31 PM 3.7250 4.0594 3.7141 3.6947

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2416 6.61 1,851.000000 3.7050 3:43:55 PM 3.7036 4.0591 3.7116 3.6974

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2455 6.72 4.0583 3.7060 3.7036
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2630 7.20 4.0858 3.7491 3.7470

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2665 7.30 4.0912 3.7577 3.7557

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2721 7.45 50.000000 3.7500 9:16:18 AM 3.7500 4.1000 3.7714 3.7696

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2775 7.60 40.000000 3.7725 4:11:17 PM 3.7725 4.1085 3.7847 3.7830

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2916 7.98 4.1306 3.8194 3.8179

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2958 8.10 140.000000 3.9000 4:04:39 PM 3.9000 4.1372 3.8298 3.8284

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2992 8.19 4.1426 3.8381 3.8368

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3042 8.33 2.459000 3.8250 11:08:43 AM 3.8250 4.1504 3.8504 3.8492

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3118 8.54 4.1623 3.8691 3.8680

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3216 8.80 4.1777 3.8932 3.8924

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3294 9.02 148.030000 3.8750 11:53:32 AM 3.9745 4.1899 3.9124 3.9117

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3363 9.21 4.2008 3.9294 3.9288

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3587 9.82 4.2359 3.9845 3.9844

FXTN 20-08    * PIBD2024H086 12.8750 10Y 8/5/2024 3650 9.99 4.2458 4.0000 4.0000

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3748 10.26 4.2781 4.0350 4.0350

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3902 10.68 4.3290 4.0900 4.0900

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4091 11.20 4.3913 4.1575 4.1575

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4131 11.31 4.4045 4.1718 4.1718

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4182 11.45 4.4214 4.1900 4.1900

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4456 12.20 0.030000 5.0000 10:09:08 AM 5.0000 4.5118 4.2879 4.2879

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4504 12.33 4.5276 4.3050 4.3050

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4588 12.56 50.000000 4.5000 2:53:54 PM 4.5000 4.5554 4.3350 4.3350

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4777 13.08 4.6177 4.4025 4.4025

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5232 14.32 4.7679 4.5650 4.5650

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5771 15.80 4.9458 4.7575 4.7575

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5833 15.97 4.9663 4.7796 4.7796

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6015 16.47 5.0263 4.8446 4.8446

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6189 16.94 10.000000 4.5400 2:19:16 PM 4.5400 5.0838 4.9068 4.9068

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6267 17.16 5.1095 4.9346 4.9346

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6387 17.49 5.1491 4.9775 4.9775

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6415 17.56 57.604000 5.0000 3:32:42 PM 4.9998 5.1583 4.9875 4.9875

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6625 18.14 5.2276 5.0625 5.0625

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6688 18.31 5.2484 5.0850 5.0850

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6800 18.62 8.205000 4.9050 3:13:48 PM 4.9287 5.2854 5.1250 5.1250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7394 20.24 5.3171 5.1692 5.1194

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7723 21.14 5.3347 5.1938 5.1164

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7800 21.36 1.000000 5.5000 3:20:25 PM 5.5000 5.3388 5.1995 5.1156

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8088 22.14 5.3542 5.2209 5.1129

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8409 23.02 5.3713 5.2449 5.1099

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8478 23.21 108.972000 5.0950 3:05:16 PM 5.1057 5.3750 5.2500 5.1093
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