
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 10-32 PIBD1013E320 11.7500 1M 5/15/2013 34 0.09 0.4354 0.2000 0.2000

FXTN 07-44 PIBD0713F446 9.6250 2M 6/29/2013 79 0.22 0.4020 0.2402 0.2402

RTB 05-07 PIID0513G075 9.0000 4M 7/31/2013 111 0.30 0.500000 0.7500 11:05:43 AM 0.7500 0.4167 0.2750 0.2750

FXTN 10-33 PIBD1013J337 11.0000 6M 10/9/2013 181 0.50 0.4978 0.3625 0.3615

FXTN 07-45 PIBD0713K457 7.1250 7M 11/2/2013 205 0.56 0.5404 0.4054 0.4011

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 291 0.80 0.6930 0.5589 0.5429

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 348 0.95 0.7941 0.6607 0.6368

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 460 1.26 1.3585 1.2140 1.1938

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 531 1.45 0.100000 2.6000 10:36:00 AM 2.6000 1.7342 1.5820 1.5650

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 541 1.48 1.7871 1.6338 1.6173

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 551 1.51 1.8400 1.6857 1.6696

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 684 1.87 2.5437 2.3750 2.3650

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 762 2.09 2.5921 2.3945 2.3802

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 771 2.11 0.217000 1.2500 2:41:24 PM 1.2500 2.5976 2.3967 2.3819

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 831 2.28 2.6348 2.4118 2.3936

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 860 2.35 0.400000 2.7500 11:17:06 AM 2.7124 2.6528 2.4190 2.3992

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 866 2.37 2.6565 2.4205 2.4004

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 958 2.62 2.7136 2.4435 2.4183

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 978 2.68 2.7260 2.4485 2.4222

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1006 2.75 2.7433 2.4555 2.4276

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1021 2.80 45.300000 2.6000 2:26:07 PM 2.4377 2.7526 2.4592 2.4305

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1057 2.89 4.880000 2.9500 11:13:15 AM 2.4898 2.7750 2.4682 2.4375

FXTN 10-40    * PIBD1016C407 7.5000 3Y 3/30/2016 1084 2.97 2.7917 2.4750 2.4428

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1112 3.04 2.8083 2.5056 2.4529

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1242 3.40 284.000000 2.6000 2:27:06 PM 2.4804 2.8852 2.6477 2.4999

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1262 3.46 50.000000 2.6000 11:28:06 AM 2.6000 2.8970 2.6695 2.5071

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1315 3.60 2.9284 2.7275 2.5262

FXTN 07-49    * PIBD0717C493 7.0000 4Y 3/31/2017 1450 3.97 300.000000 2.5750 2:27:38 PM 2.5750 3.0083 2.8750 2.5750

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1474 4.04 3.0184 2.8652 2.5887

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1546 4.23 3.0488 2.8358 2.6300

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1591 4.36 0.250000 2.9500 11:12:50 AM 2.9500 3.0678 2.8174 2.6558

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1595 4.37 3.0695 2.8158 2.6581

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1661 4.55 1.000000 2.8500 2:27:33 PM 2.8500 3.0974 2.7888 2.6959

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1672 4.58 300.000000 2.7500 11:14:07 AM 2.7500 3.1020 2.7843 2.7022

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1756 4.81 3.1375 2.7500 2.7503

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1955 5.35 3.1846 2.8498 2.8433

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2049 5.61 3.2069 2.8969 2.8873

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2140 5.86 3.2284 2.9425 2.9298

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2206 6.04 3.2440 2.9756 2.9607

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2290 6.27 3.2639 3.0177 3.0000

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2332 6.38 3.2739 3.0388 3.0196

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2416 6.61 3.2938 3.0809 3.0589

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2504 6.86 3.3146 3.1250 3.1000

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2687 7.36 3.3514 3.1375 3.1125
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2715 7.43 3.3570 3.1394 3.1144

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2806 7.68 207.500000 3.0500 4:01:31 PM 3.0446 3.3753 3.1456 3.1206

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2883 7.89 205.655000 3.1250 3:35:30 PM 3.0161 3.3908 3.1509 3.1259

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2939 8.05 524.000000 3.0100 2:01:19 PM 3.0243 3.4021 3.1547 3.1297

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3114 8.53 3.280000 3.1000 10:43:01 AM 3.0821 3.4373 3.1667 3.1417

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3149 8.62 0.490000 3.1000 3:38:58 PM 3.1000 3.4443 3.1691 3.1441

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3205 8.77 210.000000 3.0500 11:52:27 AM 3.0500 3.4556 3.1729 3.1479

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3259 8.92 3.4664 3.1766 3.1516

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3400 9.31 3.4948 3.1862 3.1612

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3442 9.42 3.5032 3.1891 3.1641

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3476 9.52 3.5101 3.1914 3.1664

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3526 9.65 10.000000 3.0500 9:02:13 AM 3.0500 3.5201 3.1948 3.1698

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3602 9.86 3.5354 3.2000 3.1750

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3700 10.13 3.5451 3.2153 3.1794

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3847 10.53 3.5597 3.2383 3.1861

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4071 11.15 3.5818 3.2732 3.1963

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4134 11.32 3.5881 3.2831 3.1991

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4232 11.59 3.5978 3.2984 3.2036

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4386 12.01 3.6130 3.3224 3.2106

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4575 12.53 3.6317 3.3519 3.2192

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4615 12.64 3.6357 3.3582 3.2210

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4666 12.77 1.500000 3.5000 3:11:28 PM 3.5000 3.6408 3.3662 3.2233

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4940 13.52 41.350000 3.3750 3:54:25 PM 3.3988 3.6679 3.4089 3.2357

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4988 13.66 3.6726 3.4164 3.2379

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5072 13.89 30.200000 3.7500 3:36:53 PM 3.4450 3.6810 3.4296 3.2417

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5261 14.40 3.6997 3.4591 3.2503

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5716 15.65 3.7447 3.5301 3.2709

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6255 17.13 3.7981 3.6143 3.2954

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6317 17.30 3.8042 3.6240 3.2982

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6499 17.79 3.8223 3.6524 3.3065

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6673 18.27 144.000000 3.8000 4:06:39 PM 3.7815 3.8395 3.6796 3.3144

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6751 18.48 3.8472 3.6918 3.3179

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6871 18.81 40.270000 3.8150 3:56:18 PM 4.0327 3.8591 3.7105 3.3234

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6899 18.89 151.387000 3.8950 3:58:22 PM 3.8091 3.8619 3.7149 3.3246

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7109 19.46 2.850000 4.0000 11:23:06 AM 4.0000 3.8827 3.7477 3.3342

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7172 19.64 3.8889 3.7575 3.3370

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7284 19.94 182.994000 3.4250 3:49:52 PM 3.3421 3.9000 3.7750 3.3421

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7878 21.57 4.0075 3.8542 3.5776

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8207 22.47 7.831000 4.2500 2:45:11 PM 4.2500 4.0671 3.8980 3.7080

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8284 22.68 113.240500 4.1000 2:45:20 PM 4.0197 4.0810 3.9083 3.7385

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8572 23.47 4.1331 3.9467 3.8527

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8893 24.35 41.278300 4.2000 3:18:06 PM 4.2130 4.1912 3.9895 3.9799

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8962 24.54 2,710.176000 4.0250 4:07:39 PM 4.0029 4.2037 3.9987 4.0073
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