
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

FXTN 07-42 PIBD0713A421 9.0000 <1M 1/5/2013 23 0.06    2.1324 2.0425 2.0425

FXTN 03-19 PIBD0313A199 5.2500 <1M 1/7/2013 25 0.07    2.0081 1.9100 1.9100

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 80 0.22    0.6507 0.4799 0.3128

FXTN 05-66 PIBD0513C664 6.6250 3M 3/13/2013 90 0.25    0.5577 0.3850 0.1750

FXTN 10-31 PIBD1013C316 12.7500 4M 3/27/2013 104 0.28    0.6132 0.4428 0.2549

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 153 0.42    0.8076 0.6452 0.5345

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 198 0.54    0.9753 0.8167 0.7019

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 230 0.63    1.0804 0.9201 0.7056

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 300 0.82    1.3103 1.1464 0.7138

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 324 0.89    1.3892 1.2240 0.7166

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 410 1.12 50.494740 0.4000 3:44:41 PM 0.9966 1.7478 1.4993 0.9552

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 467 1.28    2.0274 1.6803 1.2391

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 579 1.59    2.5767 2.0360 1.7968

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 650 1.78    2.9250 2.2615 2.1504

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 660 1.81    2.9740 2.2932 2.2002

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 670 1.84    3.0231 2.3250 2.2500

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 803 2.20    3.2858 2.6518 2.5768

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 881 2.41    3.4398 2.8434 2.7684

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 890 2.44    3.4576 2.8655 2.7905

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 950 2.60    3.5761 3.0130 2.9380

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 979 2.68 0.100000 3.7000 11:42:05 AM 3.7000 3.6334 3.0842 3.0092

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 985 2.70    3.6452 3.0990 3.0240

FXTN 05-69    * PIBD0515K697 4.6250 3Y 11/25/2015 1077 2.95    3.8269 3.3250 3.2500

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1097 3.01    3.8456 3.3348 3.2658

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1125 3.08    3.8718 3.3485 3.2878

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1140 3.12 51.000000 4.0000 11:41:51 AM 3.3332 3.8858 3.3559 3.2996

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1176 3.22 10.300000 3.7000 3:21:10 PM 3.8971 3.9194 3.3735 3.3280

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1203 3.30    3.9446 3.3868 3.3492

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1231 3.37 10.000000 3.5000 3:49:22 PM 3.5000 3.9708 3.4005 3.3713

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1361 3.73 160.000000 3.6000 4:05:49 PM 3.5312 4.0922 3.4642 3.4737

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1381 3.78    4.1109 3.4740 3.4895

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1434 3.93    4.1604 3.5000 3.5312

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1569 4.30    4.1360 3.5756 3.5572

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1593 4.36    4.1316 3.5891 3.5618

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1665 4.56    4.1186 3.6294 3.5757

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1710 4.68 0.300000 3.9500 2:22:34 PM 3.9500 4.1104 3.6546 3.5844

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1714 4.70    4.1097 3.6569 3.5852

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1780 4.88    4.0978 3.6938 3.5979

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1791 4.91    4.0958 3.7000 3.6000

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1875 5.14 2,095.825185 3.9250 3:48:42 PM 3.8530 4.1006 3.7254 3.6356

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2074 5.68 49.400000 3.7500 11:55:00 AM 3.7234 4.1122 3.7856 3.7198

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2168 5.94    4.1176 3.8140 3.7596

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2259 6.19    4.1229 3.8415 3.7981

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2325 6.37    4.1267 3.8615 3.8261
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2409 6.60    4.1316 3.8869 3.8617

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2451 6.72    4.1340 3.8996 3.8794

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2535 6.95    4.1388 3.9250 3.9150

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2623 7.19    4.1585 3.9480 3.9336

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2806 7.69    4.1995 3.9958 3.9724

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2834 7.76    4.2058 4.0031 3.9783

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2925 8.01    4.2261 4.0269 3.9976

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3002 8.22    4.2434 4.0470 4.0139

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3058 8.38 50.000000 4.1800 9:56:03 AM 4.1800 4.2559 4.0616 4.0257

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3233 8.86    4.2951 4.1074 4.0628

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3268 8.95 40.000000 4.0550 11:34:43 AM 4.0575 4.3029 4.1165 4.0702

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3324 9.11 84.188000 4.2000 11:22:10 AM 4.0574 4.3155 4.1311 4.0820

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3378 9.25    4.3275 4.1452 4.0935

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3519 9.64 2.000000 4.0500 3:48:12 PM 4.0750 4.3591 4.1821 4.1233

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3561 9.76    4.3685 4.1931 4.1322

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3595 9.85    4.3761 4.2019 4.1394

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3645 9.99    4.3873 4.2150 4.1500

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3721 10.19 15.000000 4.3250 11:42:50 AM 4.3250 4.4194 4.2444 4.1802

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3819 10.46 7.000000 4.3750 11:43:43 AM 4.3750 4.4607 4.2823 4.2191

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3966 10.87    4.5227 4.3391 4.2774

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4190 11.48    4.6172 4.4258 4.3664

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4253 11.65    4.6437 4.4501 4.3914

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4351 11.92 5.000000 4.7000 3:32:11 PM 4.7000 4.6851 4.4880 4.4303

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4505 12.34    4.7500 4.5476 4.4914

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4694 12.86 10.000000 4.8250 3:34:03 PM 4.8250 4.8297 4.6207 4.5665

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4734 12.97    4.8466 4.6361 4.5823

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4785 13.11 38.000000 4.8850 3:34:55 PM 4.8003 4.8681 4.6559 4.6026

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5059 13.86    4.9837 4.7618 4.7114

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5107 13.99    5.0039 4.7804 4.7304

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5191 14.22 292.025000 5.2996 2:32:34 PM 5.0248 5.0393 4.8129 4.7638

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5380 14.74    5.1190 4.8860 4.8388

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5835 15.99 1.000000 5.4500 10:10:30 AM 5.4500 5.3109 5.0619 5.0195

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6374 17.46    5.5383 5.2704 5.2334

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6436 17.63    5.5644 5.2944 5.2581

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6618 18.13    5.6412 5.3647 5.3303

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6792 18.61 4,342.880000 5.5250 4:07:01 PM 5.5183 5.7145 5.4320 5.3994

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6870 18.82    5.7474 5.4622 5.4304

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6990 19.15 2.350000 5.6250 3:50:53 PM 5.6287 5.7981 5.5086 5.4780

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7018 19.23 24.280000 5.5250 3:09:47 PM 5.5868 5.8099 5.5194 5.4891

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7228 19.80    5.8984 5.6006 5.5725

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7291 19.98    5.9250 5.6250 5.5975

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7997 21.91    5.8810 5.6298 5.6104

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8326 22.81 5.300000 5.6750 2:27:30 PM 5.6803 5.8605 5.6320 5.6164

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8403 23.02 260.000000 5.6325 11:35:07 AM 5.6184 5.8557 5.6325 5.6178
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8691 23.81    5.8378 5.6344 5.6231

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9012 24.69 277.535000 5.5600 3:32:44 PM 5.6177 5.8178 5.6366 5.6290

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9081 24.88 910.566000 5.6500 3:45:31 PM 5.6372 5.8135 5.6371 5.6302


