
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 07-43 PIBD0713C438 8.7500 <1M 3/3/2013 16 0.04 2.0498 1.9766 1.9766

FXTN 05-66 PIBD0513C664 6.6250 1M 3/13/2013 26 0.07 1.0830 0.9609 0.9609

FXTN 10-31 PIBD1013C316 12.7500 1M 3/27/2013 40 0.11 0.4133 0.2562 0.2562

FXTN 10-32 PIBD1013E320 11.7500 3M 5/15/2013 89 0.24 0.4625 0.3000 0.3000

FXTN 07-44 PIBD0713F446 9.6250 5M 6/29/2013 134 0.37 0.5808 0.4205 0.4205

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 166 0.45 0.6649 0.5062 0.5062

FXTN 10-33 PIBD1013J337 11.0000 8M 10/9/2013 236 0.65 0.8550 0.6981 0.6981

FXTN 07-45 PIBD0713K457 7.1250 9M 11/2/2013 260 0.71 100.000000 1.0000 11:08:24 AM 1.0000 0.9204 0.7640 0.7640

FXTN 05-67 PIBD0514A673 6.2500 11M 1/27/2014 346 0.95 1.1547 1.0003 1.0003

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 403 1.10 1.5577 1.2927 1.2879

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 515 1.41 2.4408 1.9174 1.9015

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 586 1.60 1.002000 2.4000 3:39:25 PM 2.4000 3.0006 2.3134 2.2904

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 596 1.63 100.000000 2.4000 11:36:34 AM 2.4000 3.0795 2.3692 2.3452

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 606 1.66 3.1583 2.4250 2.4000

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 739 2.02 3.1229 2.5313 2.5136

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 817 2.24 3.1022 2.5936 2.5802

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 826 2.26 3.0998 2.6008 2.5879

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 886 2.43 3.0838 2.6487 2.6392

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 915 2.51 0.600000 3.2500 9:36:59 AM 3.2500 3.0761 2.6719 2.6640

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 921 2.52 3.0745 2.6767 2.6691

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1013 2.77 3.0501 2.7502 2.7477

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1033 2.83 3.0447 2.7661 2.7648

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1061 2.90 3.0373 2.7885 2.7887

FXTN 07-48    * PIBD0716A488 7.0000 3Y 1/27/2016 1076 2.95 510.100000 3.2500 11:50:51 AM 2.8010 3.0333 2.8005 2.8015

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1112 3.04 129.680000 3.1500 9:48:09 AM 3.1500 3.1106 2.8620 2.8627

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1139 3.12 3.1686 2.9081 2.9085

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1167 3.20 3.2287 2.9559 2.9561

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1297 3.55 967.927118 3.3016 4:13:59 PM 3.3007 3.5078 3.1779 3.1769

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1317 3.61 20.712471 3.3000 10:48:57 AM 3.3077 3.5508 3.2121 3.2109

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1370 3.75 3.6646 3.3026 3.3009

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1505 4.12 26.000000 3.3525 10:16:01 AM 3.3537 3.6710 3.3620 3.3603

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1529 4.19 3.6721 3.3726 3.3708

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1601 4.38 3.6755 3.4043 3.4025

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1646 4.51 104.967000 3.1500 3:38:00 PM 3.4948 3.6776 3.4241 3.4223

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1650 4.52 3.6778 3.4259 3.4240

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1716 4.70 3.6809 3.4550 3.4530

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1727 4.73 3.6814 3.4598 3.4579

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1811 4.96 3.6854 3.4968 3.4948

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2010 5.50 812.200000 3.4650 2:35:13 PM 3.4702 3.7118 3.5340 3.5326

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2104 5.76 3.7242 3.5516 3.5504

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2195 6.01 115.808000 3.6000 3:45:23 PM 3.5901 3.7363 3.5687 3.5677

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2261 6.19 73.000000 3.6100 2:28:12 PM 3.6100 3.7451 3.5810 3.5802

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2345 6.42 2,630.000000 3.6050 3:09:05 PM 3.6115 3.7562 3.5967 3.5962

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2387 6.54 3.7618 3.6046 3.6042
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FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2471 6.77 5,450.500000 3.5950 3:52:21 PM 3.6201 3.7729 3.6203 3.6201

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2559 7.01 600.000000 3.6490 2:53:09 PM 3.6495 3.7902 3.6250 3.6232

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2742 7.51 1.000000 3.7000 11:26:15 AM 3.7000 3.8263 3.6349 3.6297

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2770 7.58 3.8318 3.6364 3.6307

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2861 7.83 3.8498 3.6413 3.6340

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2938 8.04 114.637000 3.6550 3:34:27 PM 3.6475 3.8650 3.6454 3.6367

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2994 8.20 1,500.000000 3.6690 2:28:11 PM 3.6732 3.8760 3.6484 3.6387

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3169 8.68 3,692.080000 3.6500 4:08:14 PM 3.6618 3.9105 3.6578 3.6449

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3204 8.77 4,725.240000 3.6475 3:38:43 PM 3.6623 3.9174 3.6597 3.6462

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3260 8.93 406.891418 3.6800 3:01:45 PM 3.6895 3.9284 3.6627 3.6482

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3314 9.07 3.9391 3.6656 3.6501

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3455 9.46 150.000000 3.6500 3:23:59 PM 3.6500 3.9669 3.6732 3.6551

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3497 9.57 350.000000 3.6400 3:21:54 PM 3.6443 3.9751 3.6755 3.6566

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3531 9.67 3.9818 3.6773 3.6578

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3581 9.80 300.000000 3.6750 3:05:55 PM 3.6775 3.9917 3.6800 3.6596

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3657 10.01 4.0221 3.7065 3.6839

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3755 10.28 4.0612 3.7406 3.7153

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3902 10.68 4.1199 3.7918 3.7624

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4126 11.30 4.2094 3.8698 3.8342

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4189 11.47 4.2345 3.8918 3.8544

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4287 11.74 4.2737 3.9259 3.8857

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4441 12.16 4.3352 3.9796 3.9351

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4630 12.68 4.4107 4.0454 3.9956

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4670 12.79 4:12:14 PM 4.4266 4.0593 4.0084

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4721 12.93 4.4470 4.0771 4.0248

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4995 13.68 2,392.878000 4.4000 3:49:09 PM 4.2827 4.5564 4.1725 4.1125

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5043 13.81 4.5756 4.1893 4.1279

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5127 14.04 2,470.270000 4.3250 3:59:59 PM 4.3065 4.6092 4.2185 4.1548

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5316 14.55 4.6847 4.2843 4.2154

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5771 15.80 4.8664 4.4428 4.3611

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6310 17.28 50.000000 4.7300 10:11:52 AM 4.7300 5.0817 4.6306 4.5338

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6372 17.45 5.1064 4.6522 4.5536

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6554 17.94 20.000000 4.7925 10:17:21 AM 4.7937 5.1791 4.7156 4.6119

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6728 18.42 4,520.554513 4.6900 3:50:54 PM 4.6919 5.2486 4.7762 4.6677

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6806 18.63 5.2798 4.8034 4.6926

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6926 18.96 420.892657 4.8000 3:54:58 PM 4.8039 5.3277 4.8452 4.7311

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6954 19.04 8,409.715000 4.7475 4:07:48 PM 4.7510 5.3389 4.8549 4.7401

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7164 19.61 52.867660 4.8200 3:25:16 PM 4.8275 5.4227 4.9281 4.8073

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7227 19.79 5.4479 4.9500 4.8275

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7933 21.72 5.2766 4.9301 4.8554

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8262 22.62 0.500000 4.9250 3:17:46 PM 4.9250 5.1968 4.9209 4.8684

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8339 22.83 3,258.715000 4.8975 4:12:57 PM 4.9277 5.1782 4.9187 4.8715

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8627 23.62 200.000000 4.9200 3:22:27 PM 4.9262 5.1083 4.9106 4.8829

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8948 24.50 201.000000 4.9250 10:09:28 AM 4.9213 5.0304 4.9015 4.8956

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9017 24.69 19,318.856000 4.8850 4:13:41 PM 4.8928 5.0137 4.8996 4.8983
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