
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 1M 9/24/2014 44 0.12 860.000000 1.1500 4:07:55 PM 1.3227 2.1846 2.1092 1.9473

FXTN 07-46 PIBD0714J466 6.5000 2M 10/4/2014 54 0.15 16.000000 1.3750 11:25:41 AM 1.3750 1.8206 1.7276 1.5281

SPTB 10-03 SPTB1014J037 12.2500 2M 10/14/2014 64 0.18 800.000000 1.3500 11:34:45 AM 1.3500 1.6652 1.5246 1.3552

FXTN 10-36 PIBD1015B367 12.3750 7M 2/24/2015 197 0.54 1.9265 1.7458 1.7455

FXTN 05-68 PIBD0515E685 6.3750 9M 5/13/2015 275 0.75 40.000000 1.8500 11:25:29 AM 1.8500 2.0019 1.8205 1.8205

FXTN 07-47 PIBD0715E477 8.3750 9M 5/22/2015 284 0.78 392.800000 1.8500 4:01:51 PM 1.8500 2.0088 1.8263 1.8263

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 344 0.94 2.0551 1.8653 1.8653

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 373 1.02 2.1137 1.9023 1.9039

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 379 1.04 2.1339 1.9140 1.9163

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 471 1.29 2.4430 2.0937 2.1060

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 491 1.34 2.5102 2.1327 2.1473

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 519 1.42 2.6043 2.1874 2.2050

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 534 1.46 1,000.000000 2.5000 11:30:13 AM 2.5000 2.6547 2.2166 2.2360

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 570 1.56 0.500000 2.8250 3:06:56 PM 2.8250 2.7756 2.2869 2.3102

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 597 1.63 2.8663 2.3396 2.3659

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 623 1.71 2,464.825000 2.4250 4:04:23 PM 2.4236 2.9537 2.3904 2.4196

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 625 1.71 2.9604 2.3943 2.4237

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 755 2.07 253.650000 2.5500 2:29:34 PM 2.5993 3.0328 2.4559 2.4768

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 775 2.12 1.000000 2.5000 11:11:17 AM 2.5000 3.0439 2.4654 2.4850

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 828 2.27 3.0735 2.4905 2.5067

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 963 2.64 1,195.000000 2.5900 2:56:38 PM 2.6011 3.1486 2.5545 2.5619

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 987 2.70 3.1620 2.5659 2.5717

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 1015 2.78 3.1776 2.5791 2.5831

FXTN 05-70    * PIBD0517G705 4.6250 3Y 7/5/2017 1059 2.90 3.2021 2.6000 2.6011

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1104 3.02 63.640000 2.7400 11:34:06 AM 2.7356 3.2044 2.6559 2.6458

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1108 3.03 3.2046 2.6609 2.6498

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1174 3.21 3.2081 2.7429 2.7154

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1185 3.24 152.500000 3.2000 4:09:52 PM 3.2000 3.2086 2.7565 2.7263

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1269 3.47 3.2130 2.8609 2.8098

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1381 3.78 66.300000 2.9400 3:32:57 PM 2.9211 3.2188 3.0000 2.9211

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1468 4.02 624.767000 3.1200 12:01:15 PM 3.1033 3.3975 3.1649 3.0590

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1562 4.28 3.5905 3.3431 3.2080

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1653 4.53 85.505000 3.5900 2:23:56 PM 3.5900 3.7774 3.5156 3.3522

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1719 4.71 3.9129 3.6408 3.4569

FXTN 07-54    * PIBD0719G547 4.7500 5Y 7/19/2019 1803 4.94 4.0854 3.8000 3.5900

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1845 5.05 4.0846 3.7968 3.5983

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1929 5.28 70.000000 3.4300 3:33:38 PM 3.4343 4.0830 3.7903 3.6150

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2017 5.52 4.0813 3.7835 3.6325

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2200 6.02 60.000000 3.6500 11:34:57 AM 3.6500 4.0778 3.7694 3.6688

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2228 6.10 4.0772 3.7673 3.6743

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2319 6.35 104.000000 3.7500 3:12:31 PM 3.7260 4.0755 3.7602 3.6924

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2396 6.56 4.0740 3.7543 3.7077

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2413 6.61 1,400.000000 3.7175 3:50:15 PM 3.7213 4.0737 3.7530 3.7111

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2452 6.71 50.000000 3.6500 3:12:23 PM 3.6500 4.0729 3.7500 3.7188
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2627 7.19 16.654000 3.8500 3:25:40 PM 3.8500 4.0967 3.7866 3.7783

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2662 7.29 15.000000 3.7725 10:39:56 AM 3.7725 4.1015 3.7939 3.7902

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2718 7.44 52.000000 3.7750 3:38:09 PM 3.7738 4.1091 3.8056 3.8092

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2772 7.59 4.1164 3.8169 3.8276

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2913 7.98 4.1356 3.8464 3.8755

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2955 8.09 4.1413 3.8552 3.8898

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2989 8.18 4.1459 3.8623 3.9013

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3039 8.32 30.000000 3.8650 11:37:03 AM 3.8650 4.1527 3.8728 3.9183

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3115 8.53 4.1631 3.8887 3.9442

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3213 8.80 4.1764 3.9092 3.9775

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3291 9.01 341.725000 4.0500 3:39:49 PM 4.0215 4.1870 3.9255 4.0040

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3360 9.20 4.1964 3.9400 4.0274

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3584 9.81 4.2268 3.9868 4.1036

FXTN 20-08    * PIBD2024H086 12.8750 10Y 8/5/2024 3647 9.98 4.2354 4.0000 4.1250

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3745 10.25 4.2686 4.0350 4.1561

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3899 10.67 4.3207 4.0900 4.2050

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4088 11.19 4.3847 4.1575 4.2650

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4128 11.30 4.3983 4.1718 4.2777

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4179 11.44 4.4156 4.1900 4.2939

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4453 12.19 5.000000 4.5500 11:41:42 AM 4.5500 4.5083 4.2879 4.3809

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4501 12.32 4.5246 4.3050 4.3961

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4585 12.55 4.5530 4.3350 4.4228

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4774 13.07 4.6170 4.4025 4.4828

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5229 14.32 4.7711 4.5650 4.6272

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5768 15.79 4.9536 4.7575 4.7983

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5830 15.96 4.9746 4.7796 4.8180

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6012 16.46 5.0363 4.8446 4.8758

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6186 16.94 1,780.000000 4.5900 3:31:19 PM 4.5990 5.0952 4.9068 4.9310

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6264 17.15 5.1216 4.9346 4.9558

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6384 17.48 10.000000 5.1250 9:31:51 AM 5.1250 5.1622 4.9775 4.9939

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6412 17.56 105.350000 5.3750 3:18:21 PM 4.9811 5.1717 4.9875 5.0028

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6622 18.13 5.2428 5.0625 5.0694

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6685 18.30 5.2642 5.0850 5.0894

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6797 18.61 8.954000 5.1500 3:23:25 PM 4.9342 5.3021 5.1250 5.1250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7391 20.24 5.3316 5.1633 5.1470

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7720 21.14 5.3479 5.1846 5.1592

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7797 21.35 70.000000 5.2000 3:53:14 PM 5.2000 5.3517 5.1895 5.1620

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8085 22.14 5.3660 5.2081 5.1727

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8406 23.01 1.000000 5.4000 10:43:32 AM 5.4000 5.3820 5.2288 5.1845

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8475 23.20 161.324000 5.1001 3:50:56 PM 5.1802 5.3854 5.2333 5.1871
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