
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 1 0.00 3.5000 3.5000 3.5000

FXTN 10-32 PIBD1013E320 11.7500 2M 5/15/2013 50 0.14 0.4415 0.2882 0.2882

FXTN 07-44 PIBD0713F446 9.6250 3M 6/29/2013 95 0.26 0.4225 0.2523 0.2523

RTB 05-07 PIID0513G075 9.0000 4M 7/31/2013 127 0.35 31.400000 0.5000 3:13:46 PM 0.4841 0.4409 0.2768 0.2768

FXTN 10-33 PIBD1013J337 11.0000 7M 10/9/2013 197 0.54 0.4966 0.3443 0.3443

FXTN 07-45 PIBD0713K457 7.1250 7M 11/2/2013 221 0.61 44.000000 0.5000 2:56:59 PM 0.5000 0.5635 0.4106 0.4106

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 307 0.84 167.250000 0.5000 10:53:18 AM 0.5000 0.8030 0.6479 0.6479

FXTN 10-34 PIBD1014C341 12.3750 1Y 3/25/2014 364 1.00 0.9987 0.8371 0.8371

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 476 1.30 1.5172 1.3247 1.3247

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 547 1.50 1.8459 1.6338 1.6338

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 557 1.52 1.8922 1.6774 1.6774

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 567 1.55 1.9385 1.7209 1.7209

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 700 1.92 2.5542 2.3000 2.3000

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 778 2.13 2.5838 2.3366 2.3366

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 787 2.15 60.000000 2.3500 9:07:07 AM 2.3791 2.5872 2.3408 2.3408

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 847 2.32 2.6100 2.3690 2.3690

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 876 2.40 0.100000 2.5000 2:19:01 PM 2.5000 2.6210 2.3826 2.3826

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 882 2.41 2.6233 2.3854 2.3854

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 974 2.67 2.6582 2.4286 2.4286

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 994 2.72 2.6658 2.4379 2.4379

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1022 2.80 2.6764 2.4511 2.4511

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1037 2.84 16.000000 2.5000 3:06:55 PM 2.4531 2.6821 2.4581 2.4581

RTB 05-10     * PIID0516C107 6.0000 3Y 3/3/2016 1073 2.94 3.535000 2.6500 3:28:23 PM 2.6500 2.6958 2.4750 2.4750

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1100 3.01 2.7198 2.5038 2.5038

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1128 3.09 2.7447 2.5336 2.5336

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1258 3.44 386.800000 2.6000 3:40:32 PM 2.5851 2.8601 2.6722 2.6722

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1278 3.50 2.8779 2.6935 2.6935

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1331 3.64 2.9250 2.7500 2.7500

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1466 4.01 33.400000 2.8750 3:18:32 PM 2.7627 2.9448 2.7794 2.7871

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1490 4.08 2.9483 2.7846 2.7937

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1562 4.28 2.9588 2.8003 2.8135

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1607 4.40 2.9654 2.8101 2.8259

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1611 4.41 2.9660 2.8110 2.8270

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1677 4.59 2.9757 2.8253 2.8451

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1688 4.62 2.9773 2.8277 2.8481

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1772 4.85 1,782.000000 2.9000 3:17:14 PM 2.8712 2.9896 2.8460 2.8712

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1971 5.40 3.0866 2.9402 2.8988

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2065 5.65 3.1324 2.9847 2.9119

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2156 5.90 3.1768 3.0277 2.9245

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2222 6.08 3.2089 3.0590 2.9336

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2306 6.31 3.2499 3.0987 2.9453

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2348 6.43 3.2704 3.1186 2.9511

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2432 6.66 0.943000 2.8500 10:26:51 AM 2.8500 3.3113 3.1584 2.9628

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2520 6.90 3.3542 3.2000 2.9750
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2703 7.40 3.3924 3.2083 2.9875

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2731 7.48 3.3982 3.2096 2.9894

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2822 7.73 2.700000 2.7800 10:25:02 AM 2.7800 3.4172 3.2138 2.9956

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2899 7.94 956.960000 3.1500 3:17:15 PM 3.1405 3.4333 3.2173 3.0009

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2955 8.09 3.4450 3.2198 3.0047

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3130 8.57 100.650000 3.2500 2:44:35 PM 2.9076 3.4815 3.2278 3.0167

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3165 8.67 103.000000 3.0500 11:59:33 AM 2.9043 3.4888 3.2294 3.0191

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3221 8.82 968.891594 3.2000 2:56:33 PM 3.1129 3.5005 3.2319 3.0229

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3275 8.97 552.000000 3.4000 3:43:41 PM 3.4000 3.5117 3.2344 3.0266

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3416 9.35 10.000000 3.2500 2:44:51 PM 3.2500 3.5412 3.2408 3.0362

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3458 9.47 3.5499 3.2427 3.0391

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3492 9.56 3.5570 3.2443 3.0414

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3542 9.70 6.449000 2.9000 11:52:29 AM 2.9000 3.5674 3.2465 3.0448

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3618 9.91 3.5833 3.2500 3.0500

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3716 10.17 3.5894 3.2558 3.0609

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3863 10.58 3.5986 3.2646 3.0772

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4087 11.19 3.6125 3.2779 3.1021

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4150 11.36 3.6164 3.2816 3.1091

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4248 11.63 3.6225 3.2874 3.1199

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4402 12.05 3.6321 3.2966 3.1370

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4591 12.57 3.6439 3.3078 3.1580

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4631 12.68 3.6464 3.3102 3.1624

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4682 12.82 3.6495 3.3132 3.1681

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4956 13.57 688.860000 3.8000 3:26:28 PM 3.5870 3.6666 3.3295 3.1985

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5004 13.70 3.6696 3.3324 3.2038

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5088 13.93 358.540000 3.7500 3:49:37 PM 3.6274 3.6748 3.3374 3.2132

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5277 14.45 3.6866 3.3486 3.2341

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5732 15.69 3.7149 3.3756 3.2847

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6271 17.17 111.800000 3.8500 3:46:38 PM 3.8574 3.7484 3.4077 3.3445

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6333 17.34 3.7523 3.4113 3.3514

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6515 17.84 3.910000 3.6910 2:15:42 PM 3.6915 3.7636 3.4222 3.3716

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6689 18.31 1,216.246000 3.9300 3:57:41 PM 3.9226 3.7745 3.4325 3.3909

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6767 18.53 3.7793 3.4371 3.3995

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6887 18.86 1.200000 4.3000 11:52:49 AM 4.2747 3.7868 3.4443 3.4129

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6915 18.93 461.354000 4.0100 4:14:40 PM 4.0274 3.7885 3.4459 3.4160

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7125 19.51 1.000000 4.1250 11:18:03 AM 4.1250 3.8016 3.4584 3.4393

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7188 19.68 3.8055 3.4621 3.4463

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7300 19.99 718.572350 3.4250 3:45:09 PM 3.4578 3.8125 3.4688 3.4587

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7894 21.61 3.9770 3.6740 3.6883

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8223 22.51 4.0681 3.7877 3.8155

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8300 22.72 275.402000 4.1500 4:03:48 PM 4.2312 4.0894 3.8143 3.8453

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8588 23.51 4.1691 3.9138 3.9566

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8909 24.39 87.000000 4.1750 3:55:11 PM 4.1995 4.2580 4.0248 4.0807

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8978 24.58 827.653000 4.1000 4:07:08 PM 4.0565 4.2771 4.0486 4.1074


