
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 15 0.04 2.3058 2.2400 2.2400

FXTN 07-44 PIBD0713F446 9.6250 2M 6/29/2013 60 0.16 0.4416 0.2833 0.2833

RTB 05-07 PIID0513G075 9.0000 3M 7/31/2013 92 0.25 0.3442 0.1944 0.1944

FXTN 10-33 PIBD1013J337 11.0000 5M 10/9/2013 162 0.44 0.4308 0.2687 0.2687

FXTN 07-45 PIBD0713K457 7.1250 6M 11/2/2013 186 0.51 0.4731 0.3063 0.3058

FXTN 05-67 PIBD0514A673 6.2500 9M 1/27/2014 272 0.74 0.6554 0.4878 0.4734

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 329 0.90 0.7763 0.6081 0.5844

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 441 1.21 1.2393 1.0610 1.0439

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 512 1.40 0.933000 1.3000 2:20:52 PM 1.3000 1.5438 1.3586 1.3470

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 522 1.43 1.5867 1.4005 1.3896

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 532 1.46 1.6296 1.4425 1.4323

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 665 1.82 2.2000 2.0000 2.0000

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 743 2.03 2.2190 2.0000 1.9772

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 752 2.06 2.2212 2.0000 1.9746

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 812 2.22 2.2358 2.0000 1.9571

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 841 2.30 41.700000 2.2000 2:21:17 PM 2.1055 2.2428 2.0000 1.9486

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 847 2.32 2.2443 2.0000 1.9468

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 939 2.57 2.2667 2.0000 1.9200

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 959 2.63 2.2716 2.0000 1.9141

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 987 2.70 2.2784 2.0000 1.9060

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1002 2.74 37.800000 2.2500 3:09:23 PM 2.8583 2.2820 2.0000 1.9016

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1038 2.84 2.2908 2.0000 1.8911

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1065 2.92 2.2974 2.0000 1.8832

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1091 2.99 6.668000 1.5500 2:38:41 PM 1.5489 2.3037 2.0000 1.8756

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1093 2.99 2.3042 2.0000 1.8750

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1223 3.35 10.195000 2.3750 3:10:21 PM 2.3206 2.6237 2.3232 2.1349

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1243 3.40 2.6728 2.3729 2.1749

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1296 3.55 2.8031 2.5047 2.2809

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1431 3.92 101.500000 2.5975 3:52:04 PM 2.5988 3.1348 2.8403 2.5508

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1455 3.98 3.1938 2.9000 2.5988

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1527 4.18 200.000000 2.3000 2:49:25 PM 2.3000 3.1975 2.9128 2.5364

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1572 4.30 70.000000 2.5000 11:57:22 AM 2.5000 3.1998 2.9207 2.4974

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1576 4.31 3.2000 2.9215 2.4940

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1642 4.50 3.2034 2.9332 2.4368

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1653 4.53 200.000000 2.3500 2:50:43 PM 2.3500 3.2040 2.9351 2.4273

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1737 4.76 6.255000 2.5000 10:21:22 AM 2.5000 3.2083 2.9500 2.3545

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1936 5.30 216.000000 2.7000 3:05:40 PM 2.7230 3.2355 2.9700 2.4557

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2030 5.56 3.2483 2.9794 2.5035

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2121 5.81 3.2607 2.9885 2.5497

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2187 5.99 3.2697 2.9951 2.5833

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2271 6.22 11.527300 2.5500 10:00:21 AM 2.4030 3.2812 3.0035 2.6260

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2313 6.33 3.2869 3.0078 2.6474

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2397 6.56 122.985000 2.7900 3:46:13 PM 2.7348 3.2984 3.0162 2.6901

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2485 6.80 3.3104 3.0250 2.7348
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2668 7.30 3.3361 3.0583 2.8165

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2696 7.38 3.3400 3.0634 2.8290

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2787 7.63 3.3528 3.0800 2.8696

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2864 7.84 56.200000 2.7750 3:08:38 PM 2.7995 3.3636 3.0940 2.9040

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2920 7.99 3.3715 3.1042 2.9290

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3095 8.47 3.3961 3.1361 3.0071

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3130 8.57 3.4010 3.1425 3.0228

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3186 8.72 10.000000 3.3750 3:06:25 PM 3.3750 3.4088 3.1527 3.0478

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3240 8.87 3.4164 3.1625 3.0719

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3381 9.26 3.4362 3.1882 3.1348

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3423 9.37 35.000000 3.0000 8:47:08 AM 3.0000 3.4421 3.1959 3.1536

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3457 9.46 3.4469 3.2020 3.1687

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3507 9.60 2.000000 2.7800 3:32:47 PM 2.7800 3.4539 3.2112 3.1911

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3583 9.81 3.4646 3.2250 3.2250

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3681 10.08 3.4765 3.2390 3.2271

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3828 10.48 3.4944 3.2599 3.2303

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4052 11.09 3.5217 3.2919 3.2352

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4115 11.27 3.5293 3.3009 3.2366

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4213 11.53 3.5412 3.3148 3.2387

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4367 11.96 3.5600 3.3368 3.2420

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4556 12.47 3.5830 3.3637 3.2461

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4596 12.58 3.5878 3.3694 3.2470

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4647 12.72 3.5940 3.3767 3.2481

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4921 13.47 1.010000 3.8000 3:46:56 PM 3.8000 3.6274 3.4158 3.2541

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4969 13.60 3.6332 3.4226 3.2551

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5053 13.83 23.775000 3.5000 12:01:16 PM 3.5124 3.6434 3.4346 3.2569

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5242 14.35 3.6664 3.4615 3.2610

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5697 15.60 3.7218 3.5264 3.2709

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6236 17.07 3.7873 3.6033 3.2826

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6298 17.24 3.7949 3.6121 3.2840

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6480 17.74 3.8170 3.6381 3.2879

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6654 18.22 5,640.900000 3.9000 4:14:26 PM 3.8764 3.8382 3.6629 3.2917

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6732 18.43 3.8477 3.6740 3.2934

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6852 18.76 3.8623 3.6911 3.2960

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6880 18.84 254.718000 4.0500 3:47:13 PM 3.9175 3.8657 3.6951 3.2966

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7090 19.41 3.8912 3.7250 3.3012

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7153 19.58 3.8989 3.7340 3.3026

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7265 19.89 79.362000 3.2750 3:45:20 PM 3.3050 3.9125 3.7500 3.3050

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7859 21.52 4.0954 3.8526 3.5600

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8188 22.42 4.1967 3.9094 3.7012

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8265 22.63 107.398200 4.0800 3:30:59 PM 4.0611 4.2204 3.9227 3.7343

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8553 23.42 4.3091 3.9724 3.8579

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8874 24.30 6.574900 3.8500 10:10:23 AM 3.9637 4.4080 4.0279 3.9957

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8943 24.48 1,037.434000 3.8100 4:05:57 PM 4.0220 4.4292 4.0398 4.0253


