
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 10 0.03 2.8039 2.7687 2.7687

FXTN 05-66 PIBD0513C664 6.6250 <1M 3/13/2013 20 0.05 2.0304 1.9563 1.9563

FXTN 10-31 PIBD1013C316 12.7500 1M 3/27/2013 34 0.09 0.9476 0.8187 0.8187

FXTN 10-32 PIBD1013E320 11.7500 3M 5/15/2013 83 0.23 13.275000 0.3750 3:10:55 PM 0.3750 0.4093 0.2500 0.2387

FXTN 07-44 PIBD0713F446 9.6250 4M 6/29/2013 128 0.35 6.750000 0.5000 10:40:01 AM 0.5000 0.5070 0.3466 0.3316

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 160 0.44 600.000000 2.0000 11:31:37 AM 1.4991 0.6068 0.4464 0.4314

FXTN 10-33 PIBD1013J337 11.0000 8M 10/9/2013 230 0.63 3.100000 0.7000 3:12:16 PM 0.7000 0.8109 0.6616 0.6441

FXTN 07-45 PIBD0713K457 7.1250 9M 11/2/2013 254 0.70 0.8786 0.7349 0.7162

FXTN 05-67 PIBD0514A673 6.2500 11M 1/27/2014 340 0.93 195.414000 1.0250 3:13:17 PM 1.0250 1.1213 0.9975 0.9744

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 397 1.09 70.000000 1.0000 11:19:52 AM 1.0000 1.5191 1.2688 1.2569

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 509 1.39 186.000000 1.1250 11:22:14 AM 1.2623 2.3879 1.8377 1.8532

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 580 1.59 2.9387 2.1984 2.2311

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 590 1.62 100.000000 2.3000 10:50:33 AM 2.3000 3.0162 2.2492 2.2844

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 600 1.64 88.798000 2.3800 3:14:26 PM 2.3800 3.0938 2.3000 2.3376

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 733 2.01 300.000000 2.1500 3:29:23 PM 2.1500 3.0696 2.4132 2.4377

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 811 2.22 3.0554 2.4796 2.4965

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 820 2.25 9.000000 2.4000 2:34:46 PM 2.4000 3.0538 2.4872 2.5033

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 880 2.41 3.0429 2.5383 2.5484

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 909 2.49 319.300000 3.2500 11:48:48 AM 2.8625 3.0376 2.5630 2.5703

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 915 2.51 3.0365 2.5681 2.5748

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1007 2.76 3.0198 2.6464 2.6441

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1027 2.81 3.0161 2.6634 2.6591

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1055 2.89 3.0110 2.6872 2.6802

FXTN 07-48    * PIBD0716A488 7.0000 3Y 1/27/2016 1070 2.93 258.500000 2.6400 3:38:54 PM 2.6915 3.0083 2.7000 2.6915

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1106 3.03 145.000000 3.3000 3:01:55 PM 2.8759 3.0788 2.7655 2.7459

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1133 3.10 3.1316 2.8146 2.7868

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1161 3.18 3.1864 2.8656 2.8291

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1291 3.53 527.700000 3.1350 3:08:05 PM 3.1360 3.4409 3.1022 3.0256

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1311 3.59 3.4801 3.1386 3.0559

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1364 3.73 3.5838 3.2350 3.1360

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1499 4.10 300.000000 3.3500 2:47:35 PM 3.3300 3.5996 3.2855 3.2153

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1523 4.17 3.6024 3.2945 3.2294

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1595 4.37 3.6108 3.3214 3.2717

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1640 4.49 94.000000 3.3700 4:00:59 PM 3.3700 3.6161 3.3383 3.2981

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1644 4.50 3.6166 3.3398 3.3004

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1710 4.68 5.400000 3.6000 11:10:12 AM 3.6000 3.6243 3.3645 3.3392

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1721 4.71 3.6256 3.3686 3.3457

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1805 4.94 3.6354 3.4000 3.3950

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 2004 5.49 1,050.000000 3.3500 2:56:38 PM 3.3524 3.6481 3.4133 3.3893

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2098 5.74 3.6542 3.4196 3.3867

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2189 5.99 0.475000 3.8750 2:29:42 PM 3.8750 3.6600 3.4257 3.3841

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2255 6.17 3.6642 3.4301 3.3822

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2339 6.40 3.6696 3.4357 3.3798

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2381 6.52 3.6723 3.4385 3.3786
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FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2465 6.75 486.293000 3.3700 3:51:23 PM 3.3737 3.6777 3.4441 3.3762

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2553 6.99 3.6833 3.4500 3.3737

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2736 7.49 300.000000 3.5300 3:58:25 PM 3.5300 3.7319 3.4583 3.3937

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2764 7.57 3.7394 3.4596 3.3968

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2855 7.82 3.7635 3.4638 3.4067

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2932 8.03 2.020000 3.8749 2:34:35 PM 3.6493 3.7840 3.4673 3.4152

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2988 8.18 700.000000 3.5125 3:15:27 PM 3.5125 3.7989 3.4698 3.4213

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3163 8.66 1.010000 3.6500 11:07:35 AM 3.6495 3.8454 3.4778 3.4404

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3198 8.76 1,088.000000 3.5500 3:04:48 PM 3.5680 3.8547 3.4794 3.4443

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3254 8.91 228.417925 3.6000 2:31:40 PM 3.5657 3.8695 3.4819 3.4504

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3308 9.06 3.8839 3.4844 3.4563

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3449 9.44 0.500000 3.6500 12:02:02 PM 3.6500 3.9213 3.4908 3.4717

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3491 9.56 24.533000 3.5000 2:29:20 PM 3.5000 3.9325 3.4927 3.4763

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3525 9.65 3.9415 3.4943 3.4800

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3575 9.79 97.000000 3.3900 3:59:02 PM 3.4922 3.9548 3.4965 3.4855

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3651 10.00 3.9750 3.5000 3.4938

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3749 10.26 4.0158 3.5384 3.5303

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3896 10.67 4.0769 3.5961 3.5852

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4120 11.28 4.1701 3.6839 3.6687

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4183 11.45 4.1964 3.7086 3.6922

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4281 11.72 4.2371 3.7471 3.7287

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4435 12.14 4.3012 3.8075 3.7861

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4624 12.66 4.3798 3.8816 3.8566

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4664 12.77 4.3965 3.8973 3.8715

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4715 12.91 4.4177 3.9173 3.8905

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4989 13.66 1,439.822000 4.5500 4:04:33 PM 4.2292 4.5317 4.0247 3.9927

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5037 13.79 4.5517 4.0435 4.0106

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5121 14.02 210.103000 4.3500 3:43:05 PM 4.2848 4.5866 4.0765 4.0419

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5310 14.54 4.6653 4.1506 4.1124

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5765 15.78 4.8546 4.3290 4.2821

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6304 17.26 5.0789 4.5404 4.4831

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6366 17.43 0.900000 4.8000 3:08:18 PM 4.8000 5.1047 4.5647 4.5062

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6548 17.93 5.1804 4.6361 4.5740

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6722 18.40 3,260.000000 4.6200 4:02:26 PM 4.6272 5.2528 4.7043 4.6389

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6800 18.62 5.2852 4.7349 4.6680

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6920 18.95 5.3352 4.7820 4.7128

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6948 19.02 9,151.628000 4.6850 4:02:30 PM 4.7177 5.3468 4.7929 4.7232

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7158 19.60 4.000000 4.8000 3:20:18 PM 4.8000 5.4342 4.8753 4.8015

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7221 19.77 5.4604 4.9000 4.8250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7927 21.70 5.2753 4.8912 4.8444

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8256 22.60 5.1891 4.8872 4.8534

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8333 22.81 2,350.000000 4.8650 4:11:21 PM 4.8678 5.1689 4.8862 4.8556

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8621 23.60 11.300000 4.9000 2:32:25 PM 4.9524 5.0934 4.8826 4.8635

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8942 24.48 14.400000 4.8700 3:25:55 PM 4.8903 5.0093 4.8787 4.8723
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9011 24.67 20,886.815000 4.8600 4:07:06 PM 4.8749 4.9912 4.8778 4.8742

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -


