
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 10-31 PIBD1013C316 12.7500 <1M 3/27/2013 12 0.03 2.4305 2.3794 2.3794

FXTN 10-32 PIBD1013E320 11.7500 2M 5/15/2013 61 0.17 0.3683 0.2154 0.2154

FXTN 07-44 PIBD0713F446 9.6250 4M 6/29/2013 106 0.29 0.3631 0.2048 0.2048

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 138 0.38 0.3951 0.2345 0.2345

FXTN 10-33 PIBD1013J337 11.0000 7M 10/9/2013 208 0.57 0.4902 0.3262 0.3262

FXTN 07-45 PIBD0713K457 7.1250 8M 11/2/2013 232 0.64 0.5429 0.3791 0.3791

FXTN 05-67 PIBD0514A673 6.2500 11M 1/27/2014 318 0.87 0.7314 0.5685 0.5685

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 375 1.03 0.9052 0.7315 0.7315

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 487 1.33 1.4241 1.1876 1.1876

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 558 1.53 4.000000 1.7000 2:57:26 PM 1.8370 1.7531 1.4768 1.4768

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 568 1.56 1.7995 1.5176 1.5176

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 578 1.58 1.8458 1.5583 1.5583

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 711 1.95 2.4621 2.1000 2.1000

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 789 2.16 2.5576 2.1418 2.1970

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 798 2.18 2.5686 2.1466 2.2082

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 858 2.35 2.6420 2.1788 2.2829

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 887 2.43 6.350797 2.5000 2:56:52 PM 2.7580 2.6775 2.1944 2.3189

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 893 2.44 2.6849 2.1976 2.3264

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 985 2.70 2.7975 2.2469 2.4408

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1005 2.75 2.8220 2.2576 2.4657

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1033 2.83 2.8563 2.2727 2.5006

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1048 2.87 26.700000 2.3250 3:18:00 PM 2.3658 2.8746 2.2807 2.5192

RTB 05-10     * PIID0516C107 6.0000 3Y 3/3/2016 1084 2.97 33.625000 2.7000 4:04:46 PM 2.7213 2.9187 2.3000 2.5640

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1111 3.04 2.9381 2.3471 2.5824

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1139 3.12 2.9582 2.3959 2.6015

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1269 3.47 1,602.600000 2.7250 2:53:41 PM 2.7190 3.0517 2.6227 2.6902

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1289 3.53 0.917976 3.2500 11:48:21 AM 3.2500 3.0661 2.6576 2.7038

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1342 3.67 3.1042 2.7500 2.7400

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1477 4.04 3.0848 2.7699 2.7660

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1501 4.11 3.0813 2.7734 2.7706

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1573 4.31 3.0710 2.7840 2.7845

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1618 4.43 0.150000 3.0500 10:33:27 AM 3.0500 3.0645 2.7907 2.7932

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1622 4.44 3.0639 2.7913 2.7940

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1688 4.62 1.500000 2.9500 10:14:05 AM 2.9500 3.0545 2.8010 2.8067

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1699 4.65 3.0529 2.8026 2.8088

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1783 4.88 3.0408 2.8150 2.8250

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1982 5.43 40.000000 2.7300 2:44:32 PM 2.7300 3.0765 2.8366 2.8445

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2076 5.68 3.0934 2.8468 2.8538

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2167 5.93 3.1097 2.8566 2.8627

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2233 6.11 3.1215 2.8638 2.8692

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2317 6.34 400.000000 2.8150 3:21:43 PM 2.8150 3.1366 2.8729 2.8774

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2359 6.46 3.1441 2.8775 2.8815

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2443 6.69 246.286000 2.9000 3:35:12 PM 2.8984 3.1592 2.8866 2.8898

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2531 6.93 3.1750 2.8961 2.8984
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2714 7.43 1.000000 3.2500 2:30:59 PM 3.2500 3.2201 2.9247 2.9266

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2742 7.51 3.2270 2.9290 2.9309

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2833 7.76 2.200000 2.9700 9:45:48 AM 2.9700 3.2495 2.9432 2.9449

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2910 7.97 10.800000 3.1000 3:25:22 PM 3.0920 3.2685 2.9553 2.9568

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2966 8.12 94.000000 3.0850 11:52:27 AM 3.0780 3.2823 2.9640 2.9654

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3141 8.60 94.345000 3.1250 3:27:27 PM 3.1013 3.3254 2.9913 2.9923

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3176 8.70 1,000.000000 3.0750 4:10:18 PM 3.0749 3.3341 2.9968 2.9977

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3232 8.85 253.000000 3.1200 3:41:03 PM 3.1204 3.3479 3.0055 3.0064

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3286 9.00 3.3612 3.0140 3.0147

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3427 9.38 100.000000 3.0800 10:12:30 AM 3.0657 3.3960 3.0360 3.0364

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3469 9.50 500.000000 3.0700 10:42:37 AM 3.0675 3.4063 3.0425 3.0429

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3503 9.59 3.4147 3.0478 3.0481

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3553 9.73 3.4271 3.0556 3.0558

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3629 9.94 3.4458 3.0675 3.0675

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3727 10.20 3.4877 3.1082 3.1083

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3874 10.61 3.5506 3.1694 3.1696

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4098 11.22 3.6464 3.2625 3.2630

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4161 11.39 3.6734 3.2887 3.2893

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4259 11.66 3.7153 3.3294 3.3301

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4413 12.08 3.7812 3.3935 3.3943

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4602 12.60 3.8620 3.4720 3.4731

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4642 12.71 3.8791 3.4887 3.4898

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4693 12.85 15.000000 3.9240 10:43:03 AM 3.9245 3.9009 3.5099 3.5110

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4967 13.60 334.141000 3.9000 11:42:02 AM 3.8979 4.0181 3.6238 3.6252

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5015 13.73 200.000000 4.0050 10:42:33 AM 4.0025 4.0387 3.6438 3.6452

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5099 13.96 772.385000 3.9050 2:44:27 PM 3.9176 4.0746 3.6787 3.6802

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5288 14.48 4.1555 3.7573 3.7590

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5743 15.72 4.3501 3.9464 3.9487

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6282 17.20 4.5806 4.1705 4.1734

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6344 17.37 4.6072 4.1963 4.1992

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6526 17.87 4.6850 4.2720 4.2751

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6700 18.34 16,672.297000 4.3900 4:14:59 PM 4.4550 4.7594 4.3443 4.3476

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6778 18.56 4.7928 4.3768 4.3801

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6898 18.89 5.973300 4.6500 3:08:31 PM 4.6081 4.8441 4.4267 4.4301

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6926 18.96 8,046.520000 4.4500 4:14:09 PM 4.4801 4.8561 4.4383 4.4418

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7136 19.54 1,099.500000 4.6000 12:02:33 PM 4.5556 4.9460 4.5256 4.5293

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7199 19.71 4.9729 4.5518 4.5556

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7905 21.64 4.9133 4.6012 4.6023

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8234 22.54 4.8855 4.6242 4.6240

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8311 22.75 991.200000 4.6600 4:10:18 PM 4.6702 4.8790 4.6296 4.6291

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8599 23.54 4.8546 4.6497 4.6481

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8920 24.42 62.812300 4.8000 3:47:51 PM 4.7899 4.8275 4.6722 4.6693

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8989 24.61 15,720.689000 4.6000 4:14:31 PM 4.6737 4.8217 4.6770 4.6739
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