
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 40 0.11 0.3880 0.2469 0.2469

FXTN 07-44 PIBD0713F446 9.6250 3M 6/29/2013 85 0.23 0.3780 0.2268 0.2268

RTB 05-07 PIID0513G075 9.0000 4M 7/31/2013 117 0.32 0.4136 0.2635 0.2635

FXTN 10-33 PIBD1013J337 11.0000 6M 10/9/2013 187 0.51 0.5064 0.3606 0.3606

FXTN 07-45 PIBD0713K457 7.1250 7M 11/2/2013 211 0.58 0.5426 0.3968 0.3968

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 297 0.81 51.153000 1.0000 3:41:24 PM 1.0014 0.6726 0.5268 0.5268

FXTN 10-34 PIBD1014C341 12.3750 1Y 3/25/2014 354 0.97 0.7587 0.6129 0.6129

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 466 1.28 1.3336 1.1799 1.1561

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 537 1.47 1.7178 1.5587 1.5187

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 547 1.50 1.7719 1.6120 1.5697

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 557 1.52 1.8261 1.6654 1.6208

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 690 1.89 2.5458 2.3750 2.3000

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 768 2.10 2.6080 2.4043 2.3390

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 777 2.13 2.6151 2.4076 2.3435

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 837 2.29 2.6630 2.4301 2.3735

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 866 2.37 22.830000 2.5000 3:39:26 PM 2.5000 2.6861 2.4410 2.3880

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 872 2.39 2.6909 2.4432 2.3910

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 964 2.64 2.7642 2.4777 2.4370

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 984 2.69 2.7801 2.4853 2.4470

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1012 2.77 11.000000 2.5250 3:38:11 PM 2.5250 2.8024 2.4958 2.4610

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1027 2.81 35.000000 2.3250 3:20:57 PM 2.3250 2.8144 2.5014 2.4685

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1063 2.91 1.050000 2.6000 2:43:58 PM 2.5048 2.8431 2.5149 2.4865

FXTN 10-40    * PIBD1016C407 7.5000 3Y 3/30/2016 1090 2.98 2.8646 2.5250 2.5000

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1118 3.06 2.8675 2.5422 2.5180

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1248 3.42 1.800000 2.7000 11:47:53 AM 2.7000 2.8808 2.6221 2.6014

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1268 3.47 8.000000 2.6500 2:45:19 PM 2.5417 2.8828 2.6344 2.6143

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1321 3.62 2.8883 2.6670 2.6483

FXTN 07-49    * PIBD0717C493 7.0000 4Y 3/31/2017 1456 3.99 2.700000 2.8000 11:48:25 AM 2.8000 2.9021 2.7500 2.7350

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1480 4.05 2.9099 2.7559 2.7333

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1552 4.25 2.9335 2.7735 2.7281

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1597 4.37 2.9482 2.7846 2.7248

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1601 4.38 2.9495 2.7855 2.7245

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1667 4.56 1.000000 2.8000 11:48:51 AM 2.8000 2.9711 2.8017 2.7198

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1678 4.59 550.000000 2.7200 2:04:13 PM 2.7127 2.9746 2.8044 2.7190

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1762 4.82 3.0021 2.8250 2.7129

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1961 5.37 150.000000 2.7700 9:45:48 AM 2.7700 3.0420 2.8583 2.7693

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2055 5.63 3.0609 2.8740 2.7960

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2146 5.88 3.0791 2.8892 2.8218

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2212 6.06 3.0923 2.9002 2.8405

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2296 6.29 3.1092 2.9142 2.8643

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2338 6.40 3.1176 2.9213 2.8762

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2422 6.63 34.697000 2.8400 4:01:17 PM 2.7725 3.1345 2.9353 2.9000

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2510 6.87 3.1521 2.9500 2.9250

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2693 7.37 3.1802 2.9667 2.9417
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2721 7.45 3.1845 2.9692 2.9442

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2812 7.70 1.700000 2.9050 2:26:19 PM 2.9050 3.1985 2.9775 2.9525

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2889 7.91 3.2103 2.9845 2.9595

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2945 8.06 3.2189 2.9896 2.9646

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3120 8.54 3.2458 3.0056 2.9806

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3155 8.64 100.000000 2.9250 2:34:12 PM 2.9175 3.2512 3.0087 2.9837

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3211 8.79 60.000000 2.9000 3:19:10 PM 2.9000 3.2598 3.0138 2.9888

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3265 8.94 3.2681 3.0188 2.9938

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3406 9.33 3.2898 3.0316 3.0066

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3448 9.44 200.000000 2.8950 9:21:51 AM 2.8950 3.2962 3.0354 3.0104

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3482 9.53 3.3014 3.0385 3.0135

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3532 9.67 1.278000 2.8000 11:03:47 AM 2.8000 3.3091 3.0431 3.0181

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3608 9.88 3.3208 3.0500 3.0250

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3706 10.15 3.3309 3.0577 3.0355

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3853 10.55 3.3461 3.0691 3.0512

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4077 11.16 3.3692 3.0866 3.0751

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4140 11.33 3.3757 3.0915 3.0818

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4238 11.60 3.3858 3.0992 3.0923

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4392 12.02 3.4017 3.1112 3.1087

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4581 12.54 3.4212 3.1260 3.1289

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4621 12.65 3.4253 3.1291 3.1332

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4672 12.79 3.4306 3.1331 3.1387

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4946 13.54 596.150000 3.4750 2:53:28 PM 3.3805 3.4589 3.1545 3.1679

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4994 13.67 3.4638 3.1582 3.1730

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5078 13.90 818.625000 3.3750 3:20:17 PM 3.3727 3.4725 3.1648 3.1820

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5267 14.42 3.4920 3.1795 3.2022

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5722 15.67 3.5390 3.2151 3.2508

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6261 17.14 3.5946 3.2572 3.3084

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6323 17.31 3.6010 3.2620 3.3150

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6505 17.81 3.6198 3.2762 3.3344

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6679 18.29 8,103.550000 3.6000 4:14:24 PM 3.5733 3.6377 3.2898 3.3530

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6757 18.50 3.6458 3.2959 3.3614

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6877 18.83 3.6582 3.3053 3.3742

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6905 18.90 10,251.756000 3.6500 4:14:18 PM 3.6216 3.6611 3.3074 3.3772

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7115 19.48 90.931000 3.8500 4:08:22 PM 3.8702 3.6827 3.3238 3.3996

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7178 19.65 3.6892 3.3288 3.4063

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7290 19.96 1,920.191000 3.3000 3:58:15 PM 3.4183 3.7008 3.3375 3.4183

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7884 21.59 3.7864 3.4960 3.5549

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8213 22.49 3.8337 3.5838 3.6305

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8290 22.70 1,735.600000 3.8500 4:14:56 PM 3.8318 3.8448 3.6044 3.6482

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8578 23.49 1.135000 4.0000 3:21:15 PM 4.0000 3.8863 3.6812 3.7144

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8899 24.36 488.840000 4.0000 4:12:14 PM 3.9938 3.9326 3.7669 3.7882

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8968 24.55 7,203.553000 3.7501 3:56:38 PM 3.7845 3.9425 3.7853 3.8041
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