
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 6 0.02 3.7476 3.7352 3.7352

FXTN 07-46 PIBD0714J466 6.5000 <1M 10/4/2014 16 0.04 3.2428 3.2057 3.2057

SPTB 10-03 SPTB1014J037 12.2500 <1M 10/14/2014 26 0.07 429.000000 1.8000 9:31:41 AM 1.8000 2.7379 2.6762 2.6762

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 159 0.44 1.7252 1.5296 1.5296

FXTN 05-68 PIBD0515E685 6.3750 8M 5/13/2015 237 0.65 1.8219 1.6269 1.6269

FXTN 07-47 PIBD0715E477 8.3750 8M 5/22/2015 246 0.67 600.000000 2.5300 12:01:29 PM 2.5300 1.8320 1.6368 1.6368

FXTN 04-20 PIBD0415G203 4.8750 10M 7/21/2015 306 0.84 1.8994 1.7027 1.7027

RTB 05-09 PIID0515H097 5.8750 11M 8/19/2015 335 0.92 175.400000 2.7000 3:42:17 PM 2.2510 1.9320 1.7346 1.7346

FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 341 0.93 1.9387 1.7412 1.7412

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 433 1.19 2.1487 1.9201 1.8870

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 453 1.24 2.1965 1.9605 1.9196

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 481 1.32 2.2635 2.0172 1.9652

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 496 1.36 2.850000 2.5000 2:22:41 PM 2.5000 2.2994 2.0476 1.9897

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 532 1.46 2.3856 2.1205 2.0484

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 559 1.53 2.4502 2.1751 2.0924

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 585 1.60 6.500000 2.2000 3:25:09 PM 2.2000 2.5124 2.2278 2.1348

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 587 1.61 2.5172 2.2318 2.1380

FXTN 10-42    * PIBD1016I420 9.1250 2Y 9/4/2016 717 1.96 3.150000 2.7000 2:22:01 PM 2.7000 2.8282 2.4950 2.3500

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 737 2.02 2.8634 2.5092 2.3698

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 790 2.16 2.9568 2.5467 2.4224

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 925 2.53 0.930000 3.0000 2:21:10 PM 3.0000 3.1946 2.6423 2.5562

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 949 2.60 3.2369 2.6593 2.5800

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 977 2.67 3.2862 2.6791 2.6078

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1021 2.80 0.100000 2.7500 10:25:46 AM 2.7500 3.3637 2.7103 2.6514

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1066 2.92 3.4430 2.7422 2.6960

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1070 2.93 3.4500 2.7450 2.7000

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1136 3.11 3.865000 3.1250 2:20:29 PM 3.1250 3.4604 2.8101 2.7642

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1147 3.14 3.4621 2.8209 2.7749

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1231 3.37 3.4754 2.9038 2.8565

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1343 3.68 3.4931 3.0142 2.9654

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1430 3.92 0.138000 3.5000 3:35:30 PM 3.5000 3.5068 3.1000 3.0500

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1524 4.17 3.6836 3.3182 3.2744

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1615 4.42 3.8548 3.5294 3.4916

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1681 4.60 3.9789 3.6826 3.6492

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1765 4.83 4.1369 3.8775 3.8497

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1807 4.95 4.2159 3.9750 3.9500

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1891 5.18 982.860000 3.4500 4:06:11 PM 3.4465 4.1961 3.9421 3.9219

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1979 5.42 4.1753 3.9076 3.8924

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2162 5.92 4.1322 3.8359 3.8312

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2190 6.00 4.1255 3.8250 3.8218

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2281 6.25 4.1041 3.7893 3.7914
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RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2358 6.46 0.200000 3.7250 3:06:56 PM 3.7250 4.0859 3.7591 3.7656

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2375 6.50 784.020000 3.7400 2:45:47 PM 3.7385 4.0819 3.7525 3.7599

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2414 6.61 36.996000 3.9500 3:20:21 PM 3.9250 4.0727 3.7372 3.7469

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2589 7.09 7.100000 4.1000 11:04:46 AM 4.1000 4.1116 3.8026 3.8114

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2624 7.18 200.000000 3.8200 3:09:33 PM 3.8200 4.1194 3.8157 3.8243

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2680 7.34 150.000000 3.8200 3:27:35 PM 3.8200 4.1319 3.8366 3.8449

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2734 7.49 4.1439 3.8568 3.8648

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2875 7.87 4.1752 3.9094 3.9167

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2917 7.99 4.1846 3.9251 3.9322

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2951 8.08 4.1921 3.9378 3.9447

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3001 8.22 4.2032 3.9565 3.9632

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3077 8.42 4.2201 3.9849 3.9912

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3175 8.69 4.2419 4.0215 4.0273

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3253 8.91 145.065000 4.1250 3:43:17 PM 4.0998 4.2593 4.0507 4.0560

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3322 9.10 4.2746 4.0765 4.0814

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3546 9.71 4.3245 4.1602 4.1640

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3609 9.88 4.3385 4.1837 4.1872

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3624 9.92 6,834.617000 4.2000 4:13:50 PM 4.1927 4.3418 4.1893 4.1927

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3707 10.15 4.3678 4.2148 4.2179

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3861 10.57 4.4161 4.2620 4.2646

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4050 11.09 4.4754 4.3200 4.3219

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4090 11.20 4.4879 4.3323 4.3341

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4141 11.34 4.5039 4.3479 4.3495

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4415 12.09 4.5899 4.4320 4.4326

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4463 12.22 4.6049 4.4468 4.4472

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4547 12.45 4.6313 4.4725 4.4727

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4736 12.97 4.6905 4.5305 4.5300

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5191 14.21 4.8332 4.6701 4.6680

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5730 15.69 5.0023 4.8355 4.8316

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5792 15.86 5.0217 4.8546 4.8504

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5974 16.36 5.0788 4.9104 4.9056

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6148 16.83 330.000000 4.6450 3:12:03 PM 4.6426 5.1334 4.9638 4.9584

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6226 17.05 5.1578 4.9877 4.9820

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6346 17.37 25.000000 5.2250 11:41:27 AM 5.2399 5.1955 5.0246 5.0184

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6374 17.45 10.400000 5.2100 3:17:01 PM 5.1171 5.2043 5.0332 5.0269

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6584 18.03 5.2701 5.0976 5.0906

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6647 18.20 5.2899 5.1169 5.1097

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6759 18.51 2,746.200000 5.1250 3:16:17 PM 5.1437 5.3250 5.1513 5.1437

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7353 20.13 5.3475 5.1774 5.1365

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7682 21.03 5.3600 5.1918 5.1325

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7759 21.24 50.282000 5.1465 3:53:42 PM 5.1467 5.3629 5.1952 5.1315

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8047 22.03 5.3738 5.2079 5.1280

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8368 22.91 43.939000 5.3000 2:17:13 PM 5.2886 5.3860 5.2220 5.1241

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8437 23.10 104.012000 5.0400 3:35:12 PM 5.0422 5.3886 5.2250 5.1233


