
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

SPTB 10-03 SPTB1014J037 12.2500 <1M 10/14/2014 6 0.02 3.5914 3.5602 3.4562

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 139 0.38 1.8116 1.6319 1.4354

FXTN 05-68 PIBD0515E685 6.3750 7M 5/13/2015 217 0.59 1.9956 1.8095 1.8095

FXTN 07-47 PIBD0715E477 8.3750 8M 5/22/2015 226 0.62 681.060000 2.5000 3:36:23 PM 2.4703 2.0101 1.8248 1.8248

FXTN 04-20 PIBD0415G203 4.8750 10M 7/21/2015 286 0.78 2.1061 1.9269 1.9269

RTB 05-09 PIID0515H097 5.8750 11M 8/19/2015 315 0.86 2.1526 1.9762 1.9762

FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 321 0.88 2.1622 1.9864 1.9864

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 413 1.13 2.3487 2.1353 2.0132

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 433 1.19 2.3900 2.1675 2.0163

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 461 1.26 2.4479 2.2126 2.0207

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 476 1.30 2.4789 2.2368 2.0231

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 512 1.40 1.000000 2.4500 2:59:29 PM 2.4500 2.5533 2.2948 2.0287

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 539 1.48 2.6091 2.3383 2.0330

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 565 1.55 1,600.000000 2.0400 3:22:09 PM 2.0516 2.6629 2.3802 2.0370

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 567 1.55 2.6670 2.3834 2.0374

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 697 1.91 54.500000 2.2500 3:18:46 PM 2.2500 2.9358 2.5928 2.0578

RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 717 1.96 9.096000 2.8750 3:55:48 PM 2.5722 2.9771 2.6250 2.0609

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 770 2.11 3.0527 2.6847 2.1746

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 905 2.48 3.2453 2.8367 2.4641

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 929 2.54 3.2795 2.8637 2.5155

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 957 2.62 3.3194 2.8953 2.5756

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1001 2.74 50.000000 2.7750 3:45:02 PM 2.7750 3.3822 2.9448 2.6699

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1046 2.86 3.4464 2.9955 2.7664

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1050 2.87 3.4521 3.0000 2.7750

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1116 3.06 3.4696 3.0229 2.8392

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1127 3.09 3.4725 3.0267 2.8499

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1211 3.32 3.4949 3.0559 2.9315

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1323 3.62 6.000000 2.9300 2:58:44 PM 2.9217 3.5246 3.0948 3.0404

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1410 3.86 10.000000 3.1000 10:51:53 AM 3.1000 3.5477 3.1250 3.1250

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1504 4.12 3.7155 3.3432 3.3432

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1595 4.37 3.8780 3.5544 3.5544

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1661 4.55 3.9958 3.7076 3.7076

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1745 4.78 10.014000 3.3000 8:48:31 AM 3.3000 4.1458 3.9025 3.9025

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1787 4.89 4.2208 4.0000 4.0000

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1871 5.12 103.790000 3.4875 3:31:46 PM 3.4688 4.2058 3.9792 3.9792

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1959 5.36 4.1901 3.9575 3.9575

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2142 5.86 4.1575 3.9123 3.9123

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2170 5.94 4.1525 3.9054 3.9054

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2261 6.19 4.1362 3.8829 3.8829

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2338 6.40 200.000000 3.8700 3:13:53 PM 3.8687 4.1225 3.8638 3.8638

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2355 6.45 50.000000 3.7475 3:35:36 PM 3.7475 4.1195 3.8596 3.8596
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2394 6.55 4.1125 3.8500 3.8500

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2569 7.03 4.1408 3.8953 3.8942

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2604 7.13 4.1464 3.9044 3.9031

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2660 7.28 50.000000 3.8900 4:06:55 PM 3.8900 4.1555 3.9189 3.9172

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2714 7.43 4.1642 3.9329 3.9308

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2855 7.82 4.1869 3.9694 3.9665

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2897 7.93 4.1937 3.9803 3.9771

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2931 8.02 4.1992 3.9891 3.9857

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2981 8.16 4.2073 4.0020 3.9983

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3057 8.37 4.2196 4.0217 4.0175

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3155 8.64 4.2354 4.0471 4.0423

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3233 8.85 113.200000 4.0900 4:01:01 PM 4.0791 4.2480 4.0673 4.0620

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3302 9.04 4.2591 4.0852 4.0794

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3526 9.65 4.2953 4.1432 4.1360

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3589 9.83 4.3055 4.1595 4.1519

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3604 9.87 2,775.928000 4.1550 4:08:17 PM 4.1557 4.3079 4.1634 4.1557

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3687 10.09 4.3309 4.1841 4.1757

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3841 10.52 4.3736 4.2224 4.2127

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4030 11.03 4.4260 4.2694 4.2581

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4070 11.14 4.4371 4.2794 4.2678

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4121 11.28 4.4512 4.2921 4.2800

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4395 12.03 4.5272 4.3603 4.3459

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4443 12.16 4.5405 4.3722 4.3575

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4527 12.39 6.100000 4.5500 11:46:02 AM 4.5500 4.5638 4.3931 4.3777

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4716 12.91 4.6162 4.4401 4.4231

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5171 14.16 4.7424 4.5534 4.5325

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5710 15.63 4.8918 4.6875 4.6621

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5772 15.80 4.9090 4.7029 4.6771

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5954 16.30 4.9595 4.7482 4.7208

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6128 16.78 200.000000 4.5400 3:27:20 PM 4.5462 5.0077 4.7915 4.7627

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6206 16.99 5.0293 4.8110 4.7814

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6326 17.32 5.0626 4.8408 4.8103

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6354 17.40 13.560000 4.9800 3:23:11 PM 5.0152 5.0704 4.8478 4.8170

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6564 17.97 0.500000 5.3000 2:40:28 PM 5.3000 5.1286 4.9000 4.8675

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6627 18.14 5.1460 4.9157 4.8827

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6739 18.45 2,449.717000 4.8950 4:10:08 PM 4.9096 5.1771 4.9436 4.9096

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7333 20.08 5.2154 4.9423 4.9181

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7662 20.98 5.2367 4.9415 4.9228

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7739 21.19 5.222000 5.0500 2:17:37 PM 5.0532 5.2416 4.9413 4.9239

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8027 21.98 5.2602 4.9407 4.9280

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8348 22.86 0.250000 5.3750 9:57:24 AM 5.3750 5.2809 4.9400 4.9326

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8417 23.04 843.353000 4.9450 3:40:20 PM 4.9327 5.2854 4.9398 4.9336
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