
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 1 0.00 3.5000 3.5000 3.5000

FXTN 10-31 PIBD1013C316 12.7500 <1M 3/27/2013 15 0.04 7.000000 0.2000 10:09:09 AM 0.0929 2.2535 2.1960 2.1960

FXTN 10-32 PIBD1013E320 11.7500 2M 5/15/2013 64 0.18 13.275000 0.1250 10:32:38 AM 0.1250 0.3588 0.2154 0.2154

FXTN 07-44 PIBD0713F446 9.6250 4M 6/29/2013 109 0.30 0.3483 0.2057 0.2057

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 141 0.39 2.000000 1.2500 11:34:50 AM 1.2500 0.3792 0.2370 0.2370

FXTN 10-33 PIBD1013J337 11.0000 7M 10/9/2013 211 0.58 0.4755 0.3337 0.3331

FXTN 07-45 PIBD0713K457 7.1250 8M 11/2/2013 235 0.64 0.5314 0.3895 0.3881

FXTN 05-67 PIBD0514A673 6.2500 11M 1/27/2014 321 0.88 53.704600 0.4000 9:44:17 AM 0.4000 0.7320 0.5891 0.5852

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 378 1.03 0.9025 0.7565 0.7489

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 490 1.34 1.3739 1.2126 1.1910

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 561 1.54 36.338287 1.6510 3:02:13 PM 1.7642 1.6727 1.5018 1.4712

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 571 1.56 1.7148 1.5426 1.5106

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 581 1.59 13.500000 1.9000 10:33:40 AM 1.9000 1.7569 1.5833 1.5501

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 714 1.95 2.3167 2.1250 2.0750

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 792 2.17 2.3860 2.1930 2.1377

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 801 2.19 2.3940 2.2008 2.1450

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 861 2.36 2.4472 2.2531 2.1932

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 890 2.44 1.200000 3.2500 3:33:56 PM 2.4776 2.4730 2.2784 2.2166

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 896 2.45 2.4783 2.2836 2.2214

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 988 2.70 2.5600 2.3637 2.2954

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1008 2.76 2.5778 2.3812 2.3115

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1036 2.84 2.6026 2.4056 2.3340

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1051 2.88 2.6159 2.4186 2.3460

RTB 05-10     * PIID0516C107 6.0000 3Y 3/3/2016 1087 2.98 19.392000 3.0000 3:02:49 PM 2.2906 2.6479 2.4500 2.3750

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1114 3.05 2.6784 2.4814 2.4142

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1142 3.13 2.7101 2.5140 2.4549

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1272 3.48 263.100000 2.6250 11:42:40 AM 2.6696 2.8571 2.6651 2.6439

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1292 3.54 2.8797 2.6884 2.6730

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1345 3.68 2.9396 2.7500 2.7500

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1480 4.05 47.000000 2.8500 12:01:06 PM 2.6712 2.9587 2.7730 2.7730

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1504 4.12 2.9621 2.7770 2.7770

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1576 4.31 2.9723 2.7893 2.7893

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1621 4.44 2.9787 2.7969 2.7969

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1625 4.45 2.9793 2.7976 2.7976

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1691 4.63 2.9886 2.8088 2.8088

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1702 4.66 2.9902 2.8107 2.8107

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1786 4.89 3.0021 2.8250 2.8250

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1985 5.43 1,072.400000 2.7500 3:56:20 PM 2.7534 3.0753 2.8649 2.8254

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2079 5.69 3.1098 2.8838 2.8256

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2170 5.94 58.000000 2.8000 10:36:14 AM 2.8240 3.1433 2.9020 2.8258

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2236 6.12 3.1675 2.9152 2.8259

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2320 6.35 207.900000 2.7850 12:15:44 PM 2.7867 3.1984 2.9321 2.8261

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2362 6.47 150.000000 2.8450 10:19:35 AM 2.8450 3.2139 2.9405 2.8262

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2446 6.70 13,852.300000 2.8000 3:37:08 PM 2.8265 3.2447 2.9574 2.8263
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FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2534 6.94 3.2771 2.9750 2.8265

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2717 7.44 100.000000 2.9250 11:13:09 AM 2.9250 3.3408 3.0167 2.8593

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2745 7.52 3.3505 3.0230 2.8644

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2836 7.76 1.000000 2.9700 10:25:56 AM 2.9700 3.3822 3.0438 2.8807

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2913 7.98 101.800000 3.0400 3:38:29 PM 3.0402 3.4090 3.0613 2.8945

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2969 8.13 3.870000 3.0000 10:51:01 AM 3.0000 3.4285 3.0740 2.9045

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3144 8.61 2,657.650000 3.0850 4:11:36 PM 3.0959 3.4894 3.1139 2.9359

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3179 8.70 500.000000 3.0900 3:56:28 PM 3.1110 3.5016 3.1219 2.9422

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3235 8.86 3.5210 3.1346 2.9523

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3289 9.00 3.5398 3.1469 2.9620

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3430 9.39 3.5889 3.1790 2.9873

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3472 9.51 3.6035 3.1886 2.9948

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3506 9.60 3.6154 3.1963 3.0009

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3556 9.74 223.000000 3.0000 2:50:08 PM 3.0235 3.6328 3.2077 3.0099

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3632 9.94 3.6592 3.2250 3.0235

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3730 10.21 3.6986 3.2627 3.0668

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3877 10.61 3.7578 3.3194 3.1317

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4101 11.23 3.8479 3.4056 3.2306

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4164 11.40 3.8733 3.4299 3.2584

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4262 11.67 3.9127 3.4676 3.3017

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4416 12.09 3.9747 3.5270 3.3697

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4605 12.61 4.0507 3.5998 3.4532

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4645 12.72 4.0668 3.6152 3.4708

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4696 12.86 4.0874 3.6348 3.4934

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4970 13.61 21.560000 4.0500 3:04:40 PM 3.9636 4.1976 3.7403 3.6144

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5018 13.74 4.2169 3.7588 3.6356

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5102 13.97 49.085000 4.1250 3:59:32 PM 3.9958 4.2507 3.7912 3.6726

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5291 14.49 4.3268 3.8640 3.7561

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5746 15.73 4.5099 4.0392 3.9570

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6285 17.21 4.7268 4.2468 4.1951

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6347 17.38 4.7517 4.2707 4.2224

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6529 17.88 6.000000 4.5000 8:52:19 AM 4.5000 4.8250 4.3408 4.3028

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6703 18.35 9,231.000000 4.4900 3:49:43 PM 4.4964 4.8950 4.4078 4.3796

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6781 18.57 4.9264 4.4379 4.4141

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6901 18.89 20.880000 4.6000 2:29:09 PM 4.6000 4.9747 4.4841 4.4671

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6929 18.97 5,499.629000 4.5225 4:06:05 PM 4.5318 4.9859 4.4949 4.4794

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7139 19.55 83.000000 4.6000 10:54:05 AM 4.6000 5.0704 4.5757 4.5722

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7202 19.72 5.0958 4.6000 4.6000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7908 21.65 5.0062 4.6592 4.6510

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8237 22.55 1.000000 4.9000 11:38:35 AM 4.9000 4.9645 4.6868 4.6748

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8314 22.76 455.900826 4.7200 4:04:23 PM 4.7348 4.9547 4.6933 4.6803

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8602 23.55 4.9182 4.7175 4.7011

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8923 24.43 34.000000 4.7650 3:27:35 PM 4.7650 4.8775 4.7444 4.7243

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8992 24.62 8,968.606000 4.7150 4:13:30 PM 4.7288 4.8687 4.7502 4.7293


