
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 9 0.02 2.8477 2.8189 2.8189

FXTN 07-44 PIBD0713F446 9.6250 2M 6/29/2013 54 0.15 0.4348 0.2918 0.2918

RTB 05-07 PIID0513G075 9.0000 3M 7/31/2013 86 0.24 0.3377 0.1755 0.1755

FXTN 10-33 PIBD1013J337 11.0000 5M 10/9/2013 156 0.43 0.4144 0.2464 0.2464

FXTN 07-45 PIBD0713K457 7.1250 6M 11/2/2013 180 0.49 0.4517 0.2832 0.2832

FXTN 05-67 PIBD0514A673 6.2500 9M 1/27/2014 266 0.73 0.6099 0.4420 0.4420

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 323 0.88 0.7171 0.5499 0.5499

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 435 1.19 1.1886 1.0152 1.0121

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 506 1.39 1.600000 1.2500 10:02:44 AM 1.2500 1.5002 1.3226 1.3173

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 516 1.41 1.5441 1.3659 1.3603

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 526 1.44 1.5880 1.4092 1.4033

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 659 1.80 2.1717 1.9850 1.9750

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 737 2.02 2.2289 1.9631 1.9522

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 746 2.04 2.2355 1.9606 1.9496

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 806 2.21 2.2794 1.9438 1.9321

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 835 2.29 2.3007 1.9357 1.9236

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 841 2.30 2.3051 1.9340 1.9218

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 933 2.55 2.3725 1.9082 1.8950

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 953 2.61 2.3872 1.9026 1.8891

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 981 2.69 2.4077 1.8947 1.8810

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 996 2.73 2.4187 1.8905 1.8766

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1032 2.83 0.610000 2.2000 2:11:32 PM 2.5275 2.4451 1.8804 1.8661

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1059 2.90 2.4649 1.8729 1.8582

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1085 2.97 37.260000 1.5750 11:25:00 AM 1.5025 2.4839 1.8656 1.8506

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1087 2.98 2.4854 1.8650 1.8500

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1217 3.33 1,038.000000 2.0500 4:14:56 PM 2.0169 2.6433 2.1272 2.1104

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1237 3.39 20.700000 2.5750 11:52:40 AM 2.3817 2.6676 2.1675 2.1504

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1290 3.53 2.7319 2.2744 2.2566

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1425 3.90 1.000000 2.5500 2:11:03 PM 2.5500 2.8959 2.5466 2.5269

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1449 3.97 2.9250 2.5950 2.5750

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1521 4.16 2.9234 2.5832 2.5658

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1566 4.29 0.300000 2.5500 4:06:24 PM 2.5500 2.9224 2.5758 2.5601

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1570 4.30 10.000000 2.2500 10:48:22 AM 2.2500 2.9223 2.5751 2.5596

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1636 4.48 1.842000 2.6000 9:59:20 AM 2.6000 2.9208 2.5643 2.5511

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1647 4.51 3.8200 3:58:57 PM 2.5350 2.9206 2.5625 2.5497

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1731 4.74 250.000000 2.5000 11:39:13 AM 2.5390 2.9187 2.5487 2.5390

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1930 5.28 1,682.000000 2.5350 3:20:03 PM 2.5400 2.9863 2.5357 2.5587

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2024 5.54 3.0183 2.5296 2.5680

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2115 5.79 3.0492 2.5237 2.5770

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2181 5.97 3.0716 2.5194 2.5836

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2265 6.20 3.1002 2.5139 2.5919

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2307 6.32 3.1144 2.5112 2.5961

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2391 6.55 157.274500 2.5000 3:34:30 PM 2.6131 3.1430 2.5057 2.6044

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2479 6.79 3.1729 2.5000 2.6131
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2662 7.29 3.2159 2.5478 2.6421

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2690 7.36 3.2225 2.5552 2.6466

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2781 7.61 1.000000 2.6000 10:07:19 AM 2.6000 3.2439 2.5790 2.6610

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2858 7.82 1.205000 2.8500 11:42:36 AM 2.6428 3.2621 2.5991 2.6732

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2914 7.98 3.2752 2.6137 2.6821

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3089 8.46 0.252000 2.7000 10:42:40 AM 2.7000 3.3164 2.6595 2.7099

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3124 8.55 1,030.450000 3.1500 4:11:00 PM 2.7624 3.3246 2.6687 2.7154

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3180 8.71 200.000000 2.8500 3:11:20 PM 2.8500 3.3378 2.6833 2.7243

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3234 8.85 3.3505 2.6974 2.7329

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3375 9.24 3.3837 2.7343 2.7553

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3417 9.36 3.3936 2.7453 2.7619

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3451 9.45 3.4016 2.7542 2.7673

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3501 9.59 2,122.360000 2.7700 12:02:02 PM 2.7873 3.4133 2.7672 2.7752

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3577 9.79 3.4312 2.7871 2.7873

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3675 10.06 3.4380 2.8074 2.7990

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3822 10.46 3.4483 2.8379 2.8166

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4046 11.08 3.4638 2.8843 2.8434

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4109 11.25 3.4682 2.8973 2.8509

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4207 11.52 3.4751 2.9176 2.8626

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4361 11.94 3.4858 2.9495 2.8810

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4550 12.46 3.4989 2.9887 2.9036

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4590 12.57 3.5017 2.9970 2.9084

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4641 12.71 15.000000 2.9740 2:08:11 PM 2.9745 3.5053 3.0076 2.9145

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4915 13.46 4,402.300000 3.6000 4:10:54 PM 3.3013 3.5243 3.0643 2.9473

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4963 13.59 3.5277 3.0743 2.9530

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5047 13.82 3,065.422000 3.4750 3:24:36 PM 3.3007 3.5335 3.0917 2.9630

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5236 14.34 3.5467 3.1308 2.9856

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5691 15.58 3.5784 3.2251 3.0400

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6230 17.06 14.948000 3.9500 3:46:10 PM 3.9500 3.6159 3.3368 3.1045

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6292 17.23 3.6202 3.3496 3.1119

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6474 17.72 140.700000 3.7490 2:04:59 PM 3.7496 3.6329 3.3874 3.1336

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6648 18.20 13,036.668000 3.6200 4:00:27 PM 3.5746 3.6450 3.4234 3.1545

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6726 18.41 3.6504 3.4396 3.1638

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6846 18.74 151.500000 3.8850 3:08:51 PM 3.7404 3.6588 3.4644 3.1781

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6874 18.82 3,907.064000 3.7499 3:37:57 PM 3.5880 3.6607 3.4702 3.1815

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7084 19.39 35.000000 3.7250 12:01:43 PM 3.7250 3.6753 3.5137 3.2066

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7147 19.57 3.6797 3.5268 3.2141

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7259 19.87 64.016500 3.3000 3:54:58 PM 3.2275 3.6875 3.5500 3.2275

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7853 21.50 100.000000 3.9000 4:07:25 PM 3.9000 3.7841 3.6149 3.4180

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8182 22.40 3.8376 3.6508 3.5235

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8259 22.61 1,324.281927 3.8500 2:56:06 PM 3.8145 3.8501 3.6592 3.5482

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8547 23.40 100.000000 3.8750 10:16:52 AM 3.8750 3.8970 3.6907 3.6405

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8868 24.28 3.000000 4.0000 3:13:06 PM 4.0083 3.9492 3.7258 3.7435

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8937 24.47 7,471.899000 3.8200 3:58:57 PM 3.7536 3.9604 3.7333 3.7656


