
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 9 0.02 3.1818 3.1303 3.1303

RTB 05-07 PIID0513G075 9.0000 1M 7/31/2013 41 0.11 5.000000 2.0500 11:29:04 AM 2.0500 2.1591 1.9469 1.9469

FXTN 10-33 PIBD1013J337 11.0000 4M 10/9/2013 111 0.30 1.9844 1.7750 1.7750

FXTN 07-45 PIBD0713K457 7.1250 5M 11/2/2013 135 0.37 2.0118 1.8036 1.8036

FXTN 05-67 PIBD0514A673 6.2500 8M 1/27/2014 221 0.61 1,290.000000 1.8500 3:57:36 PM 2.0007 2.1005 1.8903 1.8903

FXTN 10-34 PIBD1014C341 12.3750 9M 3/25/2014 278 0.76 2.1541 1.9391 1.9391

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 390 1.07 2.2982 2.0728 2.0728

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 461 1.26 2.4323 2.1989 2.1989

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 471 1.29 2.4511 2.2166 2.2166

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 481 1.32 2.4700 2.2344 2.2344

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 614 1.68 7.150000 2.5000 2:11:43 PM 2.5000 2.7211 2.4705 2.4705

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 692 1.89 2.8684 2.6090 2.6090

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 701 1.92 2.8854 2.6250 2.6250

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 761 2.08 2.9202 2.6690 2.6690

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 790 2.16 2.9371 2.6902 2.6902

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 796 2.18 2.9405 2.6946 2.6946

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 888 2.43 2.9939 2.7621 2.7621

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 908 2.49 3.0055 2.7768 2.7768

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 936 2.56 3.0218 2.7973 2.7973

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 951 2.60 15.990000 2.6000 3:15:22 PM 2.5638 3.0305 2.8083 2.8083

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 987 2.70 11.458000 2.8750 2:48:29 PM 2.6391 3.0514 2.8347 2.8347

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1014 2.78 3.0671 2.8545 2.8545

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1040 2.85 2.000000 1.6250 9:41:42 AM 1.6250 3.0821 2.8735 2.8735

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1042 2.85 3.0833 2.8750 2.8750

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1172 3.21 1.000000 2.8750 11:23:27 AM 2.8750 3.0983 2.8750 2.8750

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1192 3.26 3.1006 2.8750 2.8750

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1245 3.41 3.1067 2.8750 2.8750

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1380 3.78 2.500000 2.2250 11:20:41 AM 2.2250 3.1222 2.8750 2.8750

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1404 3.84 3.1250 2.8750 2.8750

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1476 4.04 3.1281 2.8750 2.8750

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1521 4.16 3.1300 2.8750 2.8750

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1525 4.18 3.1301 2.8750 2.8750

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1591 4.36 3.1329 2.8750 2.8750

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1602 4.39 3.1334 2.8750 2.8750

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1686 4.62 1.000000 2.8750 11:23:54 AM 2.8750 3.1370 2.8750 2.8750

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1798 4.92 28.092000 2.1250 3:34:33 PM 2.1030 3.1417 2.8750 2.8750

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1885 5.16 3.1930 2.9263 2.9263

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1979 5.42 3.2484 2.9817 2.9817

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2070 5.67 3.3021 3.0354 3.0354

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2136 5.85 3.3410 3.0743 3.0743

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2220 6.08 3.3905 3.1238 3.1238

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2262 6.19 3.4153 3.1486 3.1486

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2346 6.42 158.470000 2.7500 11:56:14 AM 3.1053 3.4648 3.1981 3.1981

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2434 6.66 108.000000 3.2500 3:29:38 PM 3.2500 3.5167 3.2500 3.2500
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2617 7.16 4.170000 3.5000 11:15:56 AM 3.3943 3.5320 3.2653 3.2653

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2645 7.24 3.5343 3.2676 3.2676

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2736 7.49 4.300000 3.6250 2:51:56 PM 3.2871 3.5420 3.2753 3.2753

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2813 7.70 121.000000 3.2500 10:34:25 AM 3.2525 3.5484 3.2817 3.2817

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2869 7.85 3.5531 3.2864 3.2864

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3044 8.33 0.200000 3.7500 9:37:17 AM 3.7500 3.5677 3.3010 3.3010

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3079 8.43 3.5706 3.3039 3.3039

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3135 8.58 24.000000 3.6000 2:05:07 PM 3.6000 3.5753 3.3086 3.3086

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3189 8.73 3.5798 3.3131 3.3131

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3330 9.12 3.5916 3.3249 3.3249

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3372 9.23 3.5951 3.3284 3.3284

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3406 9.33 3.5980 3.3313 3.3313

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3456 9.46 4.000000 3.6250 3:11:56 PM 3.6250 3.6022 3.3355 3.3355

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3532 9.67 3.6085 3.3418 3.3418

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3630 9.94 3.6167 3.3500 3.3500

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3777 10.34 3.6305 3.3623 3.3623

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 4001 10.95 3.6516 3.3811 3.3811

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4064 11.13 3.6576 3.3863 3.3863

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4162 11.39 3.6668 3.3945 3.3945

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4316 11.82 3.6813 3.4074 3.4074

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4505 12.33 3.6991 3.4232 3.4232

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4545 12.44 3.7029 3.4266 3.4266

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4596 12.58 3.7077 3.4309 3.4309

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4870 13.33 104.700000 4.3200 3:33:27 PM 4.3379 3.7335 3.4538 3.4538

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4918 13.46 3.7380 3.4578 3.4578

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5002 13.69 213.950000 4.4000 3:37:02 PM 4.3945 3.7459 3.4648 3.4648

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5191 14.21 3.7637 3.4807 3.4807

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5646 15.46 3.8065 3.5187 3.5187

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6185 16.93 3.8573 3.5639 3.5639

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6247 17.10 3.8631 3.5691 3.5691

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6429 17.60 3.8803 3.5843 3.5843

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6603 18.08 917.781000 4.6750 4:05:18 PM 4.6768 3.8967 3.5989 3.5989

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6681 18.29 3.9040 3.6054 3.6054

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6801 18.62 11.080000 5.1000 3:25:43 PM 5.0219 3.9153 3.6154 3.6154

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6829 18.70 248.749000 4.8500 4:10:38 PM 4.8868 3.9179 3.6178 3.6178

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7039 19.27 3.9377 3.6354 3.6354

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7102 19.44 3.9437 3.6406 3.6406

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7214 19.75 39.100000 3.6850 2:36:41 PM 3.4827 3.9542 3.6500 3.6500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7808 21.38 4.4894 4.1293 4.1297

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8137 22.28 4.7859 4.3947 4.3953

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8214 22.49 20.050000 5.2500 3:14:16 PM 5.2185 4.8553 4.4569 4.4575

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8502 23.28 5.1148 4.6892 4.6901

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8823 24.16 0.500000 5.2500 11:00:31 AM 5.2500 5.4040 4.9482 4.9493

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8892 24.34 1,451.349000 5.0000 4:07:36 PM 5.0019 5.4662 5.0039 5.0050


