
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 2 0.01 3.4135 3.4094 3.4094

FXTN 10-31 PIBD1013C316 12.7500 <1M 3/27/2013 16 0.04 7.000000 0.2500 2:34:39 PM 0.2857 2.2019 2.1417 2.1417

FXTN 10-32 PIBD1013E320 11.7500 2M 5/15/2013 65 0.18 0.3641 0.2154 0.2154

FXTN 07-44 PIBD0713F446 9.6250 4M 6/29/2013 110 0.30 0.3575 0.1999 0.2057

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 142 0.39 1.000000 0.6780 2:20:50 PM 0.6780 0.3866 0.2197 0.2370

FXTN 10-33 PIBD1013J337 11.0000 7M 10/9/2013 212 0.58 0.4803 0.3038 0.3337

FXTN 07-45 PIBD0713K457 7.1250 8M 11/2/2013 236 0.65 0.5363 0.3652 0.3895

FXTN 05-67 PIBD0514A673 6.2500 11M 1/27/2014 322 0.88 11.095400 0.5000 8:59:02 AM 0.5000 0.7370 0.5853 0.5891

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 379 1.04 0.9192 0.7598 0.7548

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 491 1.34 1.4566 1.2065 1.2015

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 562 1.54 6.450000 1.7750 3:44:56 PM 1.8484 1.7972 1.4897 1.4847

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 572 1.57 1.8452 1.5296 1.5246

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 582 1.59 1.8931 1.5695 1.5645

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 715 1.96 2.5312 2.1000 2.0950

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 793 2.17 2.6123 2.1784 2.1692

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 802 2.20 2.6217 2.1875 2.1778

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 862 2.36 2.6841 2.2478 2.2349

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 891 2.44 24.200000 2.9850 3:46:11 PM 2.3705 2.7143 2.2769 2.2625

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 897 2.46 2.7205 2.2830 2.2682

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 989 2.71 2.8162 2.3755 2.3558

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1009 2.76 2.8370 2.3956 2.3748

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1037 2.84 2.8661 2.4237 2.4015

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1052 2.88 21.000000 2.4400 4:14:19 PM 2.4452 2.8818 2.4388 2.4157

RTB 05-10     * PIID0516C107 6.0000 3Y 3/3/2016 1088 2.98 5.915000 2.9850 3:46:51 PM 2.8163 2.9192 2.4750 2.4500

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1115 3.05 2.9536 2.5273 2.4997

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1143 3.13 2.9893 2.5816 2.5513

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1273 3.49 2,046.800000 2.7000 4:04:12 PM 2.7275 3.1549 2.8335 2.7906

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1293 3.54 3.1804 2.8723 2.8274

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1346 3.69 3.2479 2.9750 2.9250

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1481 4.05 40.000000 2.7750 3:58:38 PM 2.8374 3.2185 2.9381 2.8798

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1505 4.12 3.2132 2.9316 2.8718

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1577 4.32 3.1975 2.9119 2.8477

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1622 4.44 3.1877 2.8996 2.8326

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1626 4.45 3.1868 2.8985 2.8313

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1692 4.63 20.000000 2.9000 10:21:27 AM 2.9000 3.1724 2.8805 2.8092

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1703 4.66 1,250.000000 2.7525 3:21:50 PM 2.7525 3.1700 2.8775 2.8055

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1787 4.89 750.000000 2.8000 4:02:25 PM 2.8157 3.1517 2.8545 2.7774

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1986 5.44 51.000000 2.8500 2:04:32 PM 2.8500 3.2250 2.8446 2.7888

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2080 5.69 3.2596 2.8400 2.7942

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2171 5.94 3.2931 2.8355 2.7994

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2237 6.12 3.990000 2.8500 3:16:26 PM 2.8500 3.3174 2.8322 2.8031

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2321 6.35 350.000000 2.8000 2:31:08 PM 2.8107 3.3483 2.8280 2.8080

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2363 6.47 4,500.465000 2.8300 10:58:40 AM 2.8588 3.3638 2.8259 2.8104

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2447 6.70 12,266.840000 2.8150 4:13:39 PM 2.8202 3.3947 2.8218 2.8152
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FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2535 6.94 3.4271 2.8174 2.8202

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2718 7.44 100.200000 3.2500 10:29:45 AM 3.0503 3.4740 2.8853 2.8877

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2746 7.52 3.4811 2.8957 2.8980

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2837 7.77 1.000000 3.0500 3:26:43 PM 3.0500 3.5044 2.9295 2.9315

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2914 7.98 6.000000 3.0500 11:16:52 AM 3.0550 3.5242 2.9581 2.9599

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2970 8.13 3.5385 2.9789 2.9806

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3145 8.61 3.5833 3.0438 3.0451

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3180 8.71 427.500000 3.1250 4:14:40 PM 3.1079 3.5923 3.0568 3.0580

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3236 8.86 15.000000 3.0700 3:02:51 PM 3.0700 3.6066 3.0776 3.0786

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3290 9.01 3.6205 3.0977 3.0985

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3431 9.39 3.6566 3.1500 3.1505

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3473 9.51 3.6673 3.1656 3.1660

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3507 9.60 3.6760 3.1782 3.1785

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3557 9.74 3.6888 3.1968 3.1970

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3633 9.95 3.7083 3.2250 3.2250

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3731 10.21 3.7473 3.2641 3.2641

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3878 10.62 3.8058 3.3228 3.3228

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4102 11.23 3.8949 3.4122 3.4122

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4165 11.40 3.9200 3.4374 3.4374

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4263 11.67 3.9590 3.4765 3.4765

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4417 12.09 4.0203 3.5379 3.5379

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4606 12.61 4.0955 3.6134 3.6134

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4646 12.72 4.1114 3.6293 3.6293

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4697 12.86 4.1317 3.6497 3.6497

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4971 13.61 729.600000 3.9900 3:26:04 PM 3.9904 4.2407 3.7591 3.7591

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5019 13.74 4.2598 3.7782 3.7782

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5103 13.97 909.040000 4.1750 3:51:26 PM 4.0003 4.2932 3.8118 3.8118

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5292 14.49 4.3684 3.8872 3.8872

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5747 15.73 4.5495 4.0688 4.0688

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6286 17.21 4.7639 4.2840 4.2840

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6348 17.38 4.7886 4.3087 4.3087

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6530 17.88 4.8610 4.3814 4.3814

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6704 18.35 2,198.600000 4.5000 4:06:42 PM 4.4950 4.9302 4.4508 4.4508

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6782 18.57 4.9613 4.4820 4.4820

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6902 18.90 12.165000 4.6500 3:27:18 PM 4.6500 5.0090 4.5299 4.5299

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6930 18.97 1,498.506000 4.5300 4:03:19 PM 4.5394 5.0202 4.5410 4.5410

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7140 19.55 10.690000 4.5500 10:08:49 AM 4.6435 5.1037 4.6249 4.6249

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7203 19.72 2.000000 4.6250 3:44:51 PM 4.6250 5.1288 4.6500 4.6500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7909 21.65 5.0057 4.6772 4.6770

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8238 22.55 4.9483 4.6899 4.6895

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8315 22.77 2,912.530000 4.7300 4:12:05 PM 4.7142 4.9349 4.6929 4.6925

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8603 23.55 4.8846 4.7040 4.7035

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8924 24.43 11.499000 4.7250 3:08:04 PM 4.7813 4.8286 4.7163 4.7158

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8993 24.62 12,485.975000 4.7250 4:14:37 PM 4.7193 4.8166 4.7190 4.7184


