
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 05-66 PIBD0513C664 6.6250 <1M 3/13/2013 7 0.02 2.9704 2.9441 2.9397

FXTN 10-31 PIBD1013C316 12.7500 <1M 3/27/2013 21 0.06 1.7348 1.6471 1.6324

FXTN 10-32 PIBD1013E320 11.7500 2M 5/15/2013 70 0.19 0.4476 0.1750 0.1656

FXTN 07-44 PIBD0713F446 9.6250 4M 6/29/2013 115 0.31 0.4296 0.1307 0.1293

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 147 0.40 2.500000 2.0000 9:10:17 AM 2.0000 0.4469 0.2115 0.2085

FXTN 10-33 PIBD1013J337 11.0000 7M 10/9/2013 217 0.59 0.5799 0.4154 0.3777

FXTN 07-45 PIBD0713K457 7.1250 8M 11/2/2013 241 0.66 0.6582 0.4945 0.4344

FXTN 05-67 PIBD0514A673 6.2500 11M 1/27/2014 327 0.90 115.200000 0.5000 2:32:25 PM 0.5607 0.9386 0.7780 0.6376

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 384 1.05 1.1389 0.9716 0.8037

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 496 1.36 1.5852 1.3728 1.2441

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 567 1.55 1.350000 2.2500 3:37:11 PM 2.0925 1.8682 1.6270 1.5233

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 577 1.58 1.9080 1.6629 1.5626

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 587 1.61 1.9479 1.6987 1.6020

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 720 1.97 2.4779 2.1750 2.1250

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 798 2.18 2.6006 2.2586 2.2147

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 807 2.21 2.6147 2.2683 2.2250

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 867 2.37 2.7091 2.3326 2.2940

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 896 2.45 27.800000 2.5000 3:31:02 PM 2.7830 2.7547 2.3637 2.3274

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 902 2.47 2.7642 2.3702 2.3343

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 994 2.72 2.9089 2.4688 2.4401

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1014 2.78 2.9403 2.4903 2.4631

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1042 2.85 2.9844 2.5203 2.4953

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1057 2.89 35.460000 2.7750 2:03:44 PM 2.4147 3.0080 2.5364 2.5125

RTB 05-10     * PIID0516C107 6.0000 3Y 3/3/2016 1093 2.99 23.000000 2.4000 3:46:16 PM 2.7686 3.0646 2.5750 2.5539

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1120 3.07 3.0945 2.6027 2.5848

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1148 3.14 3.1254 2.6315 2.6169

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1278 3.50 851.000000 2.8150 3:08:10 PM 2.8315 3.2692 2.7650 2.7658

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1298 3.55 101.000000 3.0000 4:00:32 PM 3.0000 3.2914 2.7856 2.7887

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1351 3.70 3.3500 2.8400 2.8494

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1486 4.07 16.780000 3.0250 2:09:05 PM 3.0250 3.3685 2.8926 2.8945

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1510 4.13 3.3718 2.9020 2.9025

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1582 4.33 3.3816 2.9300 2.9266

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1627 4.45 3.3878 2.9476 2.9416

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1631 4.47 3.3883 2.9491 2.9429

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1697 4.65 3.3974 2.9749 2.9650

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1708 4.68 3.000000 2.9000 2:02:46 PM 2.9000 3.3989 2.9792 2.9686

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1792 4.91 406.540000 2.9750 2:09:57 PM 2.9974 3.4104 3.0119 2.9967

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1991 5.45 611.000000 3.4500 2:11:29 PM 3.0637 3.4847 3.0934 3.0290

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2085 5.71 3.5198 3.1319 3.0443

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2176 5.96 3.5537 3.1692 3.0590

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2242 6.14 9.780000 3.1000 11:46:39 AM 3.1000 3.5784 3.1962 3.0697

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2326 6.37 59.500000 3.0500 3:11:25 PM 3.0542 3.6097 3.2306 3.0834

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2368 6.48 3.6254 3.2478 3.0902

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2452 6.71 2,971.860000 3.0500 3:06:35 PM 3.1181 3.6568 3.2823 3.1038
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FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2540 6.95 3.6896 3.3183 3.1181

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2723 7.46 405.088000 3.3750 11:19:39 AM 3.4008 3.7559 3.3323 3.1594

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2751 7.53 530.000000 3.2750 11:21:56 AM 3.2750 3.7661 3.3345 3.1657

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2842 7.78 320.000000 3.1750 3:08:33 PM 3.2453 3.7990 3.3415 3.1863

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2919 7.99 1,952.000000 3.1500 4:11:24 PM 3.4211 3.8269 3.3474 3.2036

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2975 8.15 2,328.000000 3.1500 3:24:23 PM 3.3252 3.8472 3.3517 3.2163

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3150 8.62 1,789.505000 3.6200 2:46:15 PM 3.4192 3.9107 3.3651 3.2558

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3185 8.72 4,664.140000 3.1500 4:11:16 PM 3.2886 3.9233 3.3678 3.2637

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3241 8.87 300.000000 3.1000 3:05:56 PM 3.2577 3.9436 3.3721 3.2763

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3295 9.02 3.9632 3.3762 3.2885

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3436 9.41 1,070.000000 3.2950 4:14:21 PM 3.4349 4.0143 3.3870 3.3203

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3478 9.52 1,070.000000 3.1850 3:26:22 PM 3.4006 4.0295 3.3902 3.3298

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3512 9.62 4.0418 3.3928 3.3375

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3562 9.75 2,319.705000 3.2750 3:53:26 PM 3.3499 4.0600 3.3967 3.3487

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3638 9.96 4.0875 3.4025 3.3659

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3736 10.23 4.1162 3.4415 3.4066

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3883 10.63 4.1591 3.5001 3.4678

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4107 11.24 4.2246 3.5894 3.5609

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4170 11.42 4.2430 3.6145 3.5871

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4268 11.69 4.2717 3.6535 3.6278

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4422 12.11 4.3167 3.7149 3.6918

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4611 12.62 4.3720 3.7902 3.7704

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4651 12.73 10.000000 3.8775 2:51:50 PM 3.8787 4.3837 3.8061 3.7870

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4702 12.87 4.3986 3.8265 3.8082

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4976 13.62 1,311.050000 4.1250 4:10:22 PM 4.1712 4.4787 3.9356 3.9221

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5024 13.75 4.4927 3.9548 3.9421

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5108 13.98 1,685.510000 4.2000 3:48:42 PM 4.1404 4.5173 3.9882 3.9770

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5297 14.50 4.5726 4.0635 4.0556

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5752 15.75 4.7056 4.2448 4.2447

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6291 17.22 207.000000 4.5500 2:58:46 PM 4.5246 4.8632 4.4596 4.4688

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6353 17.39 4.8813 4.4843 4.4946

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6535 17.89 4.9345 4.5568 4.5702

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6709 18.37 43,688.440000 4.5750 4:08:12 PM 4.6429 4.9854 4.6262 4.6426

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6787 18.58 5.0082 4.6572 4.6750

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6907 18.91 1,113.180000 4.6750 2:34:43 PM 4.7493 5.0433 4.7051 4.7249

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6935 18.99 13,945.311000 4.6050 4:05:49 PM 4.6757 5.0515 4.7162 4.7365

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7145 19.56 0.179000 4.9000 11:41:22 AM 4.9000 5.1129 4.7999 4.8238

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7208 19.73 250.000000 4.8500 11:35:02 AM 4.8500 5.1313 4.8250 4.8500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7914 21.67 5.0753 4.8386 4.8414

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8243 22.57 100.000000 4.8300 4:01:34 PM 4.8599 5.0491 4.8449 4.8375

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8320 22.78 6,059.000000 4.7800 3:46:24 PM 4.8409 5.0430 4.8464 4.8365

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8608 23.57 5.0202 4.8519 4.8330

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8929 24.45 16.325000 4.9500 3:07:08 PM 4.9460 4.9947 4.8581 4.8291

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8998 24.64 14,458.786000 4.7700 4:14:26 PM 4.8226 4.9892 4.8594 4.8283


