
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 <1M 6/29/2013 15 0.04 3.0850 3.0064 3.0064

RTB 05-07 PIID0513G075 9.0000 2M 7/31/2013 47 0.13 608.542000 2.0000 2:50:34 PM 2.0000 2.3438 2.1250 2.1250

FXTN 10-33 PIBD1013J337 11.0000 4M 10/9/2013 117 0.32 2.3438 2.1250 2.1250

FXTN 07-45 PIBD0713K457 7.1250 5M 11/2/2013 141 0.39 83.700000 2.0000 9:40:43 AM 2.0000 2.3438 2.1250 2.1250

FXTN 05-67 PIBD0514A673 6.2500 8M 1/27/2014 227 0.62 2,414.620000 2.0500 2:36:51 PM 2.0003 2.3438 2.1250 2.1250

FXTN 10-34 PIBD1014C341 12.3750 10M 3/25/2014 284 0.78 2.3438 2.1250 2.1250

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 396 1.08 2.3773 2.1541 2.1687

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 467 1.28 2.4353 2.2045 2.2443

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 477 1.31 2.4434 2.2116 2.2550

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 487 1.33 2.4516 2.2188 2.2656

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 620 1.70 2.5602 2.3132 2.4073

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 698 1.91 2.6239 2.3686 2.4904

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 707 1.94 44.000000 2.5000 3:37:57 PM 2.5000 2.6313 2.3750 2.5000

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 767 2.10 2.6514 2.3750 2.5264

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 796 2.18 0.500000 3.5000 3:19:03 PM 3.5000 2.6612 2.3750 2.5391

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 802 2.20 2.6632 2.3750 2.5418

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 894 2.45 2.6941 2.3750 2.5823

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 914 2.50 2.7008 2.3750 2.5911

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 942 2.58 2.7102 2.3750 2.6034

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 957 2.62 2.7152 2.3750 2.6100

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 993 2.72 7.500000 4.0000 3:20:01 PM 2.9045 2.7273 2.3750 2.6258

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1020 2.79 0.400000 2.0750 3:48:37 PM 2.0750 2.7364 2.3750 2.6377

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1046 2.86 2.7451 2.3750 2.6491

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1048 2.87 2.7458 2.3750 2.6500

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1178 3.23 152.300000 2.7500 3:48:03 PM 2.7481 2.7989 2.4648 2.6680

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1198 3.28 30.000000 2.5000 10:09:18 AM 2.5000 2.8071 2.4786 2.6707

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1251 3.43 2.8288 2.5152 2.6780

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1386 3.79 27.000000 2.1750 2:44:56 PM 2.4795 2.8840 2.6084 2.6967

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1410 3.86 2.8938 2.6250 2.7000

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1482 4.06 2.8934 2.6250 2.7091

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1527 4.18 2.8932 2.6250 2.7148

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1531 4.19 2.8932 2.6250 2.7154

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1597 4.37 2.8928 2.6250 2.7237

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1608 4.40 2.8927 2.6250 2.7251

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1692 4.63 2.8923 2.6250 2.7358

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1804 4.94 2.025000 2.3000 11:58:49 AM 2.3000 2.8917 2.6250 2.7500

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1891 5.18 2.9755 2.7105 2.8013

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1985 5.43 3.0660 2.8029 2.8567

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2076 5.68 1.400000 2.7500 2:41:03 PM 2.7500 3.1536 2.8923 2.9104

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2142 5.86 3.2172 2.9572 2.9493

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2226 6.09 200.000000 2.7000 11:36:39 AM 2.7000 3.2981 3.0397 2.9988

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2268 6.21 3.3386 3.0810 3.0236

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2352 6.44 3.4195 3.1635 3.0731

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2440 6.68 700.000000 3.1250 11:37:44 AM 3.1250 3.5042 3.2500 3.1250
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2623 7.18 3.5157 3.2577 3.1518

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2651 7.26 13.369000 3.0000 2:19:42 PM 3.0634 3.5174 3.2588 3.1559

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2742 7.51 3.5231 3.2626 3.1692

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2819 7.72 3.5280 3.2658 3.1805

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2875 7.87 3.5315 3.2682 3.1886

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3050 8.35 3.5425 3.2755 3.2143

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3085 8.45 300.000000 3.0000 11:09:26 AM 3.0000 3.5446 3.2770 3.2194

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3141 8.60 204.000000 3.4000 3:00:53 PM 3.4020 3.5482 3.2793 3.2276

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3195 8.75 3.5515 3.2816 3.2355

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3336 9.13 3.5604 3.2875 3.2561

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3378 9.25 3.5630 3.2892 3.2622

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3412 9.34 3.5652 3.2906 3.2672

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3462 9.48 404.900000 3.5000 3:52:59 PM 3.1542 3.5683 3.2927 3.2745

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3538 9.69 3.5731 3.2959 3.2857

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3636 9.95 3.5792 3.3000 3.3000

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3783 10.36 3.5942 3.3047 3.3051

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 4007 10.97 3.6171 3.3120 3.3128

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4070 11.14 3.6236 3.3140 3.3150

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4168 11.41 3.6336 3.3172 3.3183

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4322 11.83 3.6494 3.3221 3.3236

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4511 12.35 3.6687 3.3282 3.3302

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4551 12.46 3.6728 3.3295 3.3315

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4602 12.60 3.6780 3.3312 3.3333

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4876 13.35 651.000000 4.0000 3:22:00 PM 3.8753 3.7060 3.3400 3.3427

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4924 13.48 3.7109 3.3415 3.3444

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5008 13.71 585.095000 4.0650 4:02:41 PM 3.9415 3.7195 3.3443 3.3473

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5197 14.23 3.7389 3.3503 3.3538

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5652 15.47 3.7854 3.3650 3.3695

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6191 16.95 3.8405 3.3824 3.3880

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6253 17.12 3.8469 3.3844 3.3902

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6435 17.62 3.8655 3.3903 3.3964

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6609 18.09 798.000000 4.7000 3:11:46 PM 4.6667 3.8833 3.3959 3.4024

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6687 18.31 3.8913 3.3984 3.4051

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6807 18.64 24.000000 5.1000 11:09:01 AM 4.9323 3.9036 3.4023 3.4093

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6835 18.71 707.582000 4.7050 3:31:51 PM 4.7080 3.9064 3.4032 3.4102

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7045 19.29 1.500000 5.2500 11:14:02 AM 4.9975 3.9279 3.4100 3.4175

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7108 19.46 3.9343 3.4120 3.4196

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7220 19.77 156.800000 3.3800 3:33:37 PM 3.4235 3.9458 3.4156 3.4235

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7814 21.39 4.3721 3.9027 3.7717

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8143 22.29 4.6082 4.1725 3.9645

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8220 22.51 3,930.000000 4.9750 3:20:28 PM 4.2786 4.6634 4.2357 4.0096

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8508 23.29 4.8701 4.4719 4.1784

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8829 24.17 5.1005 4.7351 4.3666

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8898 24.36 1,061.739000 5.1000 3:52:41 PM 4.8825 5.1500 4.7917 4.4070


