
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 07-44 PIBD0713F446 9.6250 2M 6/29/2013 44 0.12 0.6665 0.5250 0.5250

RTB 05-07 PIID0513G075 9.0000 2M 7/31/2013 76 0.21 0.830000 2.0000 8:59:24 AM 2.0000 0.6650 0.5250 0.5250

FXTN 10-33 PIBD1013J337 11.0000 5M 10/9/2013 146 0.40 0.6753 0.5250 0.5250

FXTN 07-45 PIBD0713K457 7.1250 5M 11/2/2013 170 0.47 0.6793 0.5250 0.5250

FXTN 05-67 PIBD0514A673 6.2500 9M 1/27/2014 256 0.70 0.7768 0.6193 0.6193

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 313 0.86 0.8494 0.6909 0.6909

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 425 1.16 1.1390 0.9784 0.9784

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 496 1.36 1.3806 1.2186 1.2186

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 506 1.39 1.4146 1.2524 1.2524

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 516 1.41 1.4487 1.2862 1.2862

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 649 1.78 1.9013 1.7361 1.7361

FXTN 05-68    * PIBD0515E685 6.3750 2Y 5/13/2015 727 1.99 2.1667 2.0000 2.0000

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 736 2.02 160.000000 1.9494 11:40:13 AM 1.9506 2.1704 1.9987 1.9975

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 796 2.18 2.1950 1.9901 1.9809

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 825 2.26 2.120000 2.1250 3:19:12 PM 2.1250 2.2069 1.9860 1.9729

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 831 2.28 2.2094 1.9851 1.9712

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 923 2.53 2.2472 1.9720 1.9458

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 943 2.58 2.2554 1.9691 1.9403

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 971 2.66 2.2669 1.9651 1.9325

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 986 2.70 42.335000 2.0000 4:05:39 PM 2.0000 2.2730 1.9630 1.9284

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1022 2.80 5.115000 2.0000 2:55:11 PM 2.0000 2.2878 1.9579 1.9184

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1049 2.87 2.2989 1.9540 1.9109

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1075 2.94 14.000000 1.5750 2:57:26 PM 1.5750 2.3096 1.9503 1.9038

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1077 2.95 2.3104 1.9500 1.9032

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1207 3.30 2.4473 2.1475 2.1175

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1227 3.36 2.4684 2.1779 2.1505

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1280 3.50 2.5242 2.2584 2.2379

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1415 3.87 1.400000 2.6000 11:34:56 AM 2.6000 2.6664 2.4635 2.4604

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1439 3.94 2.6917 2.5000 2.5000

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1511 4.14 2.7108 2.5255 2.4732

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1556 4.26 40.220000 2.3000 3:34:28 PM 2.5429 2.7228 2.5415 2.4564

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1560 4.27 18.407000 2.5500 11:30:51 AM 2.5500 2.7239 2.5429 2.4549

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1626 4.45 14.000000 2.6000 11:35:27 AM 2.5536 2.7414 2.5663 2.4304

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1637 4.48 2.7444 2.5702 2.4263

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1721 4.71 500.000000 2.3950 4:06:57 PM 2.3950 2.7667 2.6000 2.3950

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1920 5.26 575.300000 2.4450 4:07:09 PM 2.4399 2.8149 2.6266 2.4495

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2014 5.51 2.8377 2.6392 2.4753

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2105 5.76 1,600.000000 2.6100 3:59:38 PM 2.6100 2.8597 2.6513 2.5002

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2171 5.94 750.000000 2.5000 11:01:16 AM 2.5000 2.8757 2.6602 2.5183

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2255 6.17 5.000000 2.5000 2:56:05 PM 2.5000 2.8961 2.6714 2.5414

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2297 6.29 2.9062 2.6770 2.5529

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2381 6.52 18.250000 2.6000 12:01:59 PM 2.6000 2.9266 2.6882 2.5759

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2469 6.76 45.800000 2.6000 11:36:30 AM 2.6000 2.9479 2.7000 2.6000

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2652 7.26 59.860000 2.7000 11:38:28 AM 2.7000 2.9694 2.7292 2.6450
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2680 7.34 520.000000 2.7350 3:14:39 PM 2.7350 2.9727 2.7336 2.6519

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2771 7.59 2.9834 2.7481 2.6743

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2848 7.80 1.000000 2.6500 10:01:37 AM 2.6500 2.9925 2.7604 2.6932

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2904 7.95 2.9991 2.7693 2.7070

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3079 8.43 3.0197 2.7972 2.7500

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3114 8.53 54.000000 2.8000 3:19:33 PM 2.7977 3.0238 2.8028 2.7586

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3170 8.68 162.000000 2.8550 3:48:40 PM 2.8305 3.0304 2.8117 2.7724

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3224 8.83 3.0367 2.8203 2.7857

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3365 9.21 3.0533 2.8428 2.8203

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3407 9.33 3.0583 2.8495 2.8307

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3441 9.42 3.0623 2.8549 2.8390

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3491 9.56 1.000000 2.7000 11:43:09 AM 2.7000 3.0682 2.8629 2.8513

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3567 9.77 3.0771 2.8750 2.8700

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3665 10.03 3.0906 2.8890 2.8811

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3812 10.44 3.1109 2.9099 2.8977

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4036 11.05 3.1419 2.9419 2.9230

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4099 11.22 3.1506 2.9509 2.9301

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4197 11.49 3.1641 2.9648 2.9412

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4351 11.91 3.1854 2.9868 2.9586

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4540 12.43 3.2115 3.0137 2.9799

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4580 12.54 3.2171 3.0194 2.9844

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4631 12.68 3.2241 3.0267 2.9902

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4905 13.43 129.250000 3.3250 4:02:33 PM 3.3917 3.2620 3.0658 3.0211

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4953 13.56 3.2686 3.0726 3.0266

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5037 13.79 130.000000 3.4400 3:13:25 PM 3.4496 3.2802 3.0846 3.0360

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5226 14.31 3.3063 3.1115 3.0574

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5681 15.55 10.000000 3.1475 8:54:57 AM 3.1487 3.3692 3.1764 3.1088

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6220 17.03 3.4436 3.2533 3.1697

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6282 17.20 3.4522 3.2621 3.1767

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6464 17.70 30.000000 3.2890 8:56:20 AM 3.2895 3.4773 3.2881 3.1972

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6638 18.17 11,239.340000 3.7100 4:05:17 PM 3.7087 3.5014 3.3129 3.2169

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6716 18.39 3.5122 3.3240 3.2257

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6836 18.72 106.291000 4.0750 3:48:52 PM 3.8863 3.5287 3.3411 3.2392

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6864 18.79 1,062.590900 3.7250 3:24:42 PM 3.7483 3.5326 3.3451 3.2424

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7074 19.37 3.5616 3.3750 3.2661

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7137 19.54 3.5703 3.3840 3.2732

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7249 19.85 63.369000 3.5000 3:16:56 PM 3.2859 3.5858 3.4000 3.2859

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7843 21.47 20.000000 3.6090 8:57:47 AM 3.6095 3.7506 3.5867 3.5156

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8172 22.37 3.8419 3.6902 3.6428

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8249 22.58 1,669.700000 3.9500 3:51:43 PM 3.9496 3.8632 3.7144 3.6726

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8537 23.37 0.200000 4.0000 11:42:05 AM 4.0000 3.9431 3.8049 3.7840

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8858 24.25 9.194000 4.1000 2:31:54 PM 4.1000 4.0322 3.9058 3.9081

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8927 24.44 1,364.566700 3.9000 3:47:42 PM 3.9202 4.0513 3.9275 3.9348
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