
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 6 0.02 2.8998 2.8731 2.8731

FXTN 10-32 PIBD1013E320 11.7500 2M 5/15/2013 55 0.15 0.3654 0.2200 0.2200

FXTN 07-44 PIBD0713F446 9.6250 4M 6/29/2013 100 0.27 0.3483 0.1932 0.1932

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 132 0.36 25.350000 2.5000 12:21:41 PM 0.7747 0.3794 0.2275 0.2275

FXTN 10-33 PIBD1013J337 11.0000 7M 10/9/2013 202 0.55 0.4750 0.3262 0.3262

FXTN 07-45 PIBD0713K457 7.1250 8M 11/2/2013 226 0.62 0.5298 0.3791 0.3791

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 312 0.85 1,000.000000 0.6500 11:27:21 AM 0.7250 0.7260 0.5685 0.5685

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 369 1.01 0.9025 0.7427 0.7425

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 481 1.32 1.4183 1.2618 1.2605

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 552 1.51 0.219000 1.5000 11:42:41 AM 1.5000 1.7453 1.5909 1.5889

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 562 1.54 1.7914 1.6372 1.6351

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 572 1.57 1.8375 1.6836 1.6814

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 705 1.93 50.000000 2.3000 11:14:44 AM 2.3000 2.4500 2.3000 2.2965

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 783 2.14 2.5014 2.2942 2.2923

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 792 2.17 2.5073 2.2936 2.2918

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 852 2.33 2.5469 2.2892 2.2885

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 881 2.41 3.000000 2.4250 2:34:11 PM 2.4167 2.5660 2.2870 2.2869

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 887 2.43 100.000000 2.4000 10:50:43 AM 2.4000 2.5699 2.2866 2.2866

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 979 2.68 2.6306 2.2798 2.2816

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 999 2.74 2.6437 2.2783 2.2805

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1027 2.81 2.6622 2.2763 2.2790

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1042 2.85 341.610000 2.4000 10:08:07 AM 2.2724 2.6721 2.2752 2.2782

RTB 05-10     * PIID0516C107 6.0000 3Y 3/3/2016 1078 2.95 1.600000 3.1240 2:35:24 PM 3.0846 2.6958 2.2725 2.2762

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1105 3.03 2.7281 2.3329 2.3336

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1133 3.10 2.7615 2.3956 2.3932

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1263 3.46 589.100000 2.5500 3:38:00 PM 2.5739 2.9169 2.6866 2.6697

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1283 3.51 0.150000 2.8750 9:44:52 AM 2.8750 2.9408 2.7314 2.7123

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1336 3.66 3.0042 2.8500 2.8250

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1471 4.03 1.900000 2.8300 12:03:59 PM 2.8300 3.0495 2.8577 2.7570

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1495 4.09 3.0575 2.8590 2.7449

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1567 4.29 3.0817 2.8631 2.7087

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1612 4.41 1.696000 2.7000 10:42:19 AM 2.7000 3.0968 2.8656 2.6860

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1616 4.42 3.0981 2.8659 2.6840

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1682 4.61 9.352000 2.4500 2:33:36 PM 2.4860 3.1202 2.8696 2.6507

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1693 4.64 3.1239 2.8702 2.6452

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1777 4.87 174.700000 2.6450 3:39:01 PM 2.6092 3.1521 2.8750 2.6029

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1976 5.41 200.000000 2.7000 3:27:33 PM 2.6750 3.1870 2.8550 2.6549

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2070 5.67 3.2035 2.8456 2.6794

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2161 5.92 600.000000 2.7500 2:25:20 PM 2.7500 3.2195 2.8365 2.7032

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2227 6.10 3.2310 2.8299 2.7204

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2311 6.33 3.2458 2.8215 2.7423

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2353 6.44 3.2531 2.8172 2.7533

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2437 6.67 531.000000 2.6000 3:15:17 PM 2.7982 3.2679 2.8088 2.7752

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2525 6.91 3.2833 2.8000 2.7982
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2708 7.41 3.3226 2.8167 2.8180

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2736 7.49 3.3286 2.8192 2.8210

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2827 7.74 1,401.000000 3.0500 3:20:37 PM 3.0500 3.3481 2.8275 2.8309

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2904 7.95 52.000000 3.0000 10:50:15 AM 2.9519 3.3646 2.8345 2.8392

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2960 8.10 905.000000 3.0250 11:53:08 AM 3.0246 3.3766 2.8396 2.8453

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3135 8.58 2,555.000000 2.9400 3:18:09 PM 2.9992 3.4141 2.8556 2.8642

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3170 8.68 3.4216 2.8587 2.8680

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3226 8.83 1,155.627734 3.0500 3:04:02 PM 3.0486 3.4337 2.8638 2.8740

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3280 8.98 3.4452 2.8688 2.8799

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3421 9.37 1,600.000000 3.0750 2:54:58 PM 3.0750 3.4755 2.8816 2.8951

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3463 9.48 400.350000 2.9000 11:03:56 AM 2.9000 3.4845 2.8854 2.8997

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3497 9.57 3.4918 2.8885 2.9034

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3547 9.71 292.355000 3.0000 2:50:28 PM 2.9170 3.5025 2.8931 2.9088

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3623 9.92 3.5188 2.9000 2.9170

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3721 10.19 3.5280 2.9191 2.9355

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3868 10.59 3.5418 2.9476 2.9632

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4092 11.20 3.5628 2.9912 3.0054

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4155 11.38 3.5688 3.0034 3.0173

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4253 11.64 3.5780 3.0225 3.0358

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4407 12.07 3.5924 3.0524 3.0648

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4596 12.58 3.6102 3.0892 3.1004

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4636 12.69 3.6139 3.0970 3.1080

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4687 12.83 3.6187 3.1069 3.1176

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4961 13.58 1,058.800000 3.5250 3:51:25 PM 3.5282 3.6445 3.1602 3.1692

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5009 13.71 3.6490 3.1695 3.1783

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5093 13.94 464.610000 3.6500 2:43:09 PM 3.5286 3.6569 3.1858 3.1941

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5282 14.46 3.6746 3.2226 3.2297

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5737 15.71 3.7173 3.3110 3.3155

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6276 17.18 3.7680 3.4158 3.4171

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6338 17.35 3.7738 3.4279 3.4288

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6520 17.85 19.000000 3.9409 12:09:58 PM 3.9414 3.7909 3.4633 3.4631

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6694 18.33 15,279.836000 3.7875 4:08:58 PM 3.7765 3.8072 3.4971 3.4959

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6772 18.54 3.8145 3.5123 3.5106

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6892 18.87 607.040000 3.9500 3:39:49 PM 3.8974 3.8258 3.5356 3.5332

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6920 18.95 8,980.887655 3.8300 3:48:14 PM 3.8318 3.8284 3.5410 3.5385

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7130 19.52 24.143000 3.9000 2:48:39 PM 3.9002 3.8482 3.5819 3.5781

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7193 19.69 3.8541 3.5941 3.5900

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7305 20.00 3,781.157000 3.6000 3:59:44 PM 3.6092 3.8646 3.6159 3.6111

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7899 21.63 3.9568 3.7438 3.7408

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8228 22.53 4.0078 3.8147 3.8126

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8305 22.74 2,477.992428 3.9650 3:44:34 PM 3.9938 4.0198 3.8313 3.8295

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8593 23.53 4.0645 3.8933 3.8923

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8914 24.41 43.000000 4.0500 11:33:01 AM 4.1075 4.1143 3.9624 3.9624

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8983 24.59 8,783.348000 3.9650 4:05:51 PM 3.9723 4.1250 3.9773 3.9775


