
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 16 0.04 2.6681 2.5862 2.5862

FXTN 07-46 PIBD0714J466 6.5000 <1M 10/4/2014 26 0.07 1.9468 1.8103 1.8103

SPTB 10-03 SPTB1014J037 12.2500 1M 10/14/2014 36 0.10 1.6456 1.4839 1.4839

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 169 0.46 1.8664 1.5601 1.5601

FXTN 05-68 PIBD0515E685 6.3750 8M 5/13/2015 247 0.68 610.000000 1.8000 10:54:08 AM 1.8000 1.9596 1.6552 1.6588

FXTN 07-47 PIBD0715E477 8.3750 9M 5/22/2015 256 0.70 1.9675 1.6648 1.6688

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 316 0.87 2.0204 1.7290 1.7361

RTB 05-09 PIID0515H097 5.8750 1Y 8/19/2015 345 0.94 292.414000 1.9000 2:04:33 PM 1.9000 2.0460 1.7600 1.7686

FXTN 10-37 PIBD1015H370 11.8750 1Y 8/25/2015 351 0.96 45.000000 1.9000 2:03:55 PM 1.9000 2.0512 1.7664 1.7753

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 443 1.21 2.2970 1.8947 1.8987

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 463 1.27 2.3539 1.9231 1.9260

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 491 1.34 2.4335 1.9630 1.9642

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 506 1.39 2.4761 1.9844 1.9846

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 542 1.48 2.5784 2.0357 2.0336

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 569 1.56 2.6551 2.0741 2.0704

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 595 1.63 10,083.500000 2.2650 4:12:44 PM 2.2814 2.7290 2.1112 2.1059

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 597 1.63 2.7347 2.1140 2.1086

FXTN 10-42    * PIBD1016I420 9.1250 2Y 9/4/2016 727 1.99 171.375000 2.5250 2:43:39 PM 2.5414 3.1042 2.2992 2.2857

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 747 2.05 3.1259 2.3247 2.3080

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 800 2.19 3.1835 2.3924 2.3671

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 935 2.56 7.450000 2.9000 2:31:23 PM 2.9302 3.3301 2.5648 2.5175

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 959 2.63 3.3561 2.5955 2.5443

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 987 2.70 402.200000 2.6900 2:28:49 PM 2.6745 3.3865 2.6312 2.5755

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1031 2.82 3.4343 2.6874 2.6245

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1076 2.95 3.4832 2.7449 2.6746

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1080 2.96 3.4875 2.7500 2.6791

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1146 3.14 3.5081 2.8142 2.7563

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1157 3.17 3.5116 2.8249 2.7691

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1241 3.40 200.000000 2.9850 3:47:52 PM 2.9850 3.5378 2.9065 2.8673

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1353 3.70 3.5728 3.0154 2.9983

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1440 3.94 50.000000 3.1000 9:32:08 AM 3.1000 3.6000 3.1000 3.1000

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1534 4.20 3.7569 3.2932 3.2870

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1625 4.45 3.9088 3.4803 3.4680

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1691 4.63 4.0189 3.6160 3.5993

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1775 4.86 4.1591 3.7887 3.7664

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1817 4.97 4.2292 3.8750 3.8500

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1901 5.20 15.000000 3.4150 9:15:30 AM 3.4150 4.2058 3.8545 3.8346

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1989 5.45 4.1814 3.8331 3.8185

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2172 5.95 3.600000 3.8250 11:19:39 AM 3.8250 4.1305 3.7885 3.7850

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2200 6.02 4.1227 3.7817 3.7799

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2291 6.27 0.500000 3.8500 3:10:37 PM 3.8500 4.0974 3.7595 3.7632

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2368 6.48 0.500000 4.0500 2:00:50 PM 4.0500 4.0760 3.7407 3.7491
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FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2385 6.53 903.948000 3.7400 3:36:25 PM 3.7389 4.0712 3.7366 3.7460

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2424 6.64 4.0604 3.7271 3.7389

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2599 7.12 0.209000 3.9500 11:29:27 AM 3.9500 4.1087 3.7917 3.8022

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2634 7.21 15.000000 3.8650 10:57:46 AM 3.8650 4.1184 3.8046 3.8149

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2690 7.36 4.1339 3.8253 3.8352

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2744 7.51 4.1488 3.8452 3.8547

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2885 7.90 4.1877 3.8973 3.9057

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2927 8.01 4.1993 3.9128 3.9209

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2961 8.11 4.2087 3.9253 3.9332

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3011 8.24 4.2225 3.9438 3.9513

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3087 8.45 4.2435 3.9718 3.9788

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3185 8.72 4.2706 4.0080 4.0143

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3263 8.93 81.850000 4.1025 3:24:45 PM 4.1032 4.2921 4.0368 4.0425

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3332 9.12 4.3112 4.0622 4.0675

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3556 9.74 4.3731 4.1449 4.1486

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3619 9.91 4.3905 4.1682 4.1714

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3634 9.95 6,599.837199 4.1900 4:14:54 PM 4.1768 4.3946 4.1737 4.1768

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3717 10.18 4.4207 4.2009 4.2030

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3871 10.60 4.4690 4.2513 4.2515

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4060 11.12 4.5284 4.3132 4.3111

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4100 11.23 4.5410 4.3263 4.3237

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4151 11.36 4.5570 4.3429 4.3398

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4425 12.11 0.400000 4.7500 10:07:02 AM 4.7500 4.6430 4.4326 4.4261

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4473 12.25 4.6581 4.4484 4.4413

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4557 12.48 4.6845 4.4759 4.4677

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4746 12.99 4.7438 4.5377 4.5273

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5201 14.24 4.8867 4.6867 4.6707

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5740 15.72 5.0560 4.8631 4.8406

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5802 15.89 5.0755 4.8834 4.8602

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5984 16.38 5.1327 4.9430 4.9176

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6158 16.86 455.500000 4.6300 3:41:14 PM 4.6336 5.1873 5.0000 4.9724

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6236 17.07 5.2118 5.0255 4.9970

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6356 17.40 5.2495 5.0648 5.0348

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6384 17.48 5.630000 5.1000 3:15:47 PM 5.1696 5.2583 5.0740 5.0436

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6594 18.05 5.3242 5.1427 5.1098

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6657 18.23 5.3440 5.1633 5.1297

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6769 18.53 31.500000 4.9755 11:34:03 AM 4.8843 5.3792 5.2000 5.1650

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7363 20.16 5.3799 5.2000 5.1372

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7692 21.06 5.3803 5.1999 5.1219

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7769 21.27 5.3804 5.1999 5.1183
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8057 22.06 5.3807 5.1999 5.1048

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8378 22.94 0.500000 5.4750 9:30:30 AM 5.4750 5.3811 5.1999 5.0898

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8447 23.13 133.747000 5.0850 3:49:18 PM 5.0852 5.3812 5.1999 5.0866
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