
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 
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Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

RTB 05-08 PIID0514I080 6.2500 <1M 9/24/2014 23 0.06 2.3394 2.2222 2.2222

FXTN 07-46 PIBD0714J466 6.5000 1M 10/4/2014 33 0.09 1.6982 1.5278 1.5278

SPTB 10-03 SPTB1014J037 12.2500 1M 10/14/2014 43 0.12 10.000000 1.3150 3:59:04 PM 1.3150 1.4377 1.2500 1.2500

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 176 0.48 1.7899 1.5920 1.5920

FXTN 05-68 PIBD0515E685 6.3750 9M 5/13/2015 254 0.70 1.9360 1.7386 1.7273

FXTN 07-47 PIBD0715E477 8.3750 9M 5/22/2015 263 0.72 1.9500 1.7532 1.7404

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 323 0.88 2.0434 1.8506 1.8281

RTB 05-09 PIID0515H097 5.8750 1Y 8/19/2015 352 0.96 2.1088 1.9011 1.8772

FXTN 10-37 PIBD1015H370 11.8750 1Y 8/25/2015 358 0.98 2.1269 1.9122 1.8888

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 450 1.23 2.4035 2.0834 2.0673

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 470 1.29 2.4637 2.1206 2.1062

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 498 1.36 2.5479 2.1727 2.1605

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 513 1.40 13.000000 2.2500 2:23:32 PM 2.2038 2.5930 2.2007 2.1896

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 549 1.50 2.7013 2.2677 2.2595

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 576 1.58 2.7825 2.3179 2.3119

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 602 1.65 4,042.000000 2.3650 4:13:40 PM 2.3662 2.8607 2.3663 2.3623

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 604 1.65 2.8667 2.3700 2.3662

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 734 2.01 350.000000 2.5250 4:00:48 PM 2.5279 2.9446 2.4379 2.4359

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 754 2.06 2.9566 2.4483 2.4467

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 807 2.21 2.9884 2.4760 2.4751

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 942 2.58 3.0693 2.5464 2.5475

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 966 2.64 3.0837 2.5589 2.5604

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 994 2.72 735.000000 2.6300 12:10:46 PM 2.6253 3.1005 2.5736 2.5754

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1038 2.84 3.1268 2.5965 2.5990

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1083 2.97 3.1538 2.6200 2.6232

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1087 2.98 3.1562 2.6221 2.6253

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1153 3.16 1.700000 3.2500 11:34:35 AM 3.2500 3.1917 2.6914 2.6934

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1164 3.19 3.1977 2.7029 2.7048

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1248 3.42 3.2429 2.7911 2.7915

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1360 3.72 87.000000 2.9250 4:06:29 PM 2.9256 3.3032 2.9087 2.9072

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1447 3.96 90.610000 3.0000 3:31:51 PM 3.0657 3.3500 3.0000 2.9970

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1541 4.22 3.5287 3.1870 3.1848

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1632 4.47 3.7017 3.3680 3.3665

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1698 4.65 5.000000 3.5000 3:07:41 PM 3.5000 3.8272 3.4993 3.4983

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1782 4.88 6.710000 3.4000 3:32:29 PM 3.4298 3.9869 3.6664 3.6661

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1824 4.99 4.0667 3.7500 3.7500

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1908 5.22 122.000000 3.4500 3:13:02 PM 3.4057 4.0595 3.7445 3.7455

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1996 5.46 4.0519 3.7387 3.7408

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2179 5.97 6.000000 3.8750 11:29:16 AM 3.8750 4.0362 3.7266 3.7311

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2207 6.04 4.0338 3.7248 3.7296

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2298 6.29 4.0260 3.7188 3.7247

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2375 6.50 25.500000 3.7700 3:17:43 PM 3.7700 4.0194 3.7137 3.7206
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FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2392 6.55 205.000000 3.7050 11:47:22 AM 3.7111 4.0179 3.7126 3.7197

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2431 6.66 4.0146 3.7100 3.7176

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2606 7.13 4.0613 3.7721 3.7787

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2641 7.23 12.000000 4.0000 10:30:53 AM 4.0000 4.0706 3.7845 3.7909

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2697 7.38 150.500000 3.8500 3:48:52 PM 3.7960 4.0856 3.8044 3.8104

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2751 7.53 4.1000 3.8235 3.8293

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2892 7.92 4.1376 3.8736 3.8785

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2934 8.03 4.1488 3.8885 3.8931

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2968 8.13 4.1579 3.9005 3.9050

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3018 8.26 4.1712 3.9183 3.9224

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3094 8.47 17.830000 3.8000 10:49:30 AM 3.8000 4.1915 3.9452 3.9489

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3192 8.74 4.2177 3.9800 3.9831

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3270 8.95 159.575000 4.1237 3:31:40 PM 4.0630 4.2385 4.0077 4.0103

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3339 9.14 4.2569 4.0322 4.0344

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3563 9.75 4.3167 4.1116 4.1126

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3626 9.93 4.3335 4.1340 4.1346

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3641 9.97 7,177.903000 4.1500 4:05:15 PM 4.1398 4.3375 4.1393 4.1398

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3724 10.20 4.3653 4.1674 4.1665

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3878 10.62 4.4169 4.2195 4.2162

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4067 11.13 4.4802 4.2834 4.2771

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4107 11.24 4.4936 4.2970 4.2900

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4158 11.38 4.5107 4.3142 4.3064

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4432 12.13 0.500000 4.6500 9:39:44 AM 4.6500 4.6024 4.4069 4.3947

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4480 12.27 4.6185 4.4232 4.4102

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4564 12.50 42.000000 4.3775 11:58:15 AM 4.3759 4.6466 4.4516 4.4372

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4753 13.01 4.7099 4.5155 4.4981

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5208 14.26 4.8623 4.6695 4.6447

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5747 15.73 5.0429 4.8518 4.8184

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5809 15.90 5.0636 4.8728 4.8384

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5991 16.40 5.1246 4.9344 4.8970

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6165 16.88 1,252.500000 4.6000 3:52:48 PM 4.5960 5.1829 4.9933 4.9531

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6243 17.09 5.2090 5.0197 4.9782

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6363 17.42 5.2492 5.0603 5.0169

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6391 17.50 51.100000 5.1000 3:19:41 PM 5.0014 5.2586 5.0697 5.0259

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6601 18.07 5.3289 5.1408 5.0936

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6664 18.25 5.3500 5.1621 5.1139

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6776 18.55 8.450000 5.1750 3:01:03 PM 4.9896 5.3875 5.2000 5.1500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7370 20.18 5.3772 5.1912 5.1385

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7699 21.08 16.000000 5.0750 3:46:58 PM 5.1198 5.3714 5.1862 5.1321

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7776 21.29 44.200000 5.1250 3:37:55 PM 5.1565 5.3701 5.1851 5.1306
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8064 22.08 5.3651 5.1808 5.1251

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8385 22.96 13.420000 5.3000 3:05:00 PM 5.2627 5.3595 5.1760 5.1188

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8454 23.15 160.840000 5.1450 3:50:29 PM 5.0944 5.3583 5.1750 5.1175

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -


