
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 5 0.01 3.3973 3.3233 3.3470

RTB 05-07 PIID0513G075 9.0000 1M 7/31/2013 37 0.10 2.5756 1.9093 2.1231

FXTN 10-33 PIBD1013J337 11.0000 4M 10/9/2013 107 0.29 2.3464 2.1518 2.1518

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 131 0.36 2.3556 2.1579 2.1579

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 217 0.59 550.000000 2.3500 3:13:23 PM 1.9863 2.3983 2.1912 2.1912

FXTN 10-34 PIBD1014C341 12.3750 9M 3/25/2014 274 0.75 2.4491 2.2396 2.2396

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 386 1.06 2.5814 2.3641 2.3641

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 457 1.25 2.7008 2.4750 2.4750

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 467 1.28 2.7176 2.4906 2.4906

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 477 1.31 2.7344 2.5063 2.5063

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 610 1.67 2.9580 2.7141 2.7141

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 688 1.88 3.0891 2.8359 2.8359

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 697 1.91 3.1042 2.8500 2.8500

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 757 2.07 3.1537 2.7708 2.7708

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 786 2.15 30.425000 3.5000 11:08:26 AM 3.5000 3.1776 2.7326 2.7326

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 792 2.17 3.1825 2.7246 2.7246

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 884 2.42 3.2584 2.6032 2.6032

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 904 2.48 3.2749 2.5768 2.5768

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 932 2.55 3.2980 2.5399 2.5399

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 947 2.59 50.000000 2.4000 10:26:24 AM 2.4000 3.3104 2.5201 2.5201

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 983 2.69 3.3400 2.4726 2.4726

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1010 2.77 3.3623 2.4370 2.4370

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1036 2.84 3.3838 2.4026 2.4026

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1038 2.84 3.3854 2.4000 2.4000

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1168 3.20 117.300000 2.7000 2:06:57 PM 2.7139 3.4370 2.7052 2.7266

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1188 3.25 3.4450 2.7522 2.7769

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1241 3.40 3.4660 2.8767 2.9100

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1376 3.77 1.400000 3.0000 11:00:12 AM 3.0000 3.5197 3.1936 3.2492

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1400 3.83 101.400000 3.5000 12:01:22 PM 3.3137 3.5292 3.2500 3.3095

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1472 4.03 1.000000 2.5000 11:41:22 AM 2.5000 3.4626 3.1815 3.2948

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1517 4.15 3.4209 3.1386 3.2856

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1521 4.16 3.4172 3.1348 3.2848

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1587 4.34 3.3562 3.0720 3.2713

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1598 4.38 3.3460 3.0615 3.2690

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1682 4.61 204.000000 3.2750 2:25:15 PM 3.2750 3.2682 2.9816 3.2519

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1794 4.91 8.500000 2.1250 11:25:43 AM 2.1250 3.1646 2.8750 3.2290

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1881 5.15 1.000000 2.7000 11:42:52 AM 2.7000 3.2527 2.9605 3.2661

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1975 5.41 3.3478 3.0529 3.3061

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2066 5.66 26.500000 3.6600 2:38:16 PM 3.1856 3.4399 3.1423 3.3449

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2132 5.84 3.5067 3.2072 3.3730

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2216 6.07 3.5917 3.2897 3.4088

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2258 6.18 50.000000 3.5000 10:28:46 AM 3.5000 3.6342 3.3310 3.4267

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2342 6.41 8.975200 3.1500 3:23:13 PM 3.0160 3.7192 3.4135 3.4625

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2430 6.65 50.000000 3.5000 11:36:33 AM 3.5000 3.8083 3.5000 3.5000
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2613 7.15 28.323000 3.7500 10:06:51 AM 3.7500 3.8284 3.5230 3.5230

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2641 7.23 3.8315 3.5265 3.5265

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2732 7.48 2.400000 3.1250 11:00:48 AM 3.1250 3.8415 3.5379 3.5379

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2809 7.69 65.000000 3.2500 10:08:55 AM 3.2500 3.8499 3.5475 3.5475

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2865 7.84 3.8561 3.5546 3.5546

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3040 8.32 3.8753 3.5765 3.5765

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3075 8.42 3.8791 3.5809 3.5809

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3131 8.57 35.800000 3.8250 2:27:46 PM 3.5521 3.8853 3.5879 3.5879

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3185 8.72 3.8912 3.5947 3.5947

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3326 9.11 300.000000 3.8500 3:45:44 PM 3.8667 3.9067 3.6124 3.6124

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3368 9.22 1,300.000000 3.9500 2:26:40 PM 3.8323 3.9113 3.6176 3.6176

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3402 9.31 3.9150 3.6219 3.6219

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3452 9.45 20.476000 3.3000 11:51:08 AM 3.3336 3.9205 3.6282 3.6282

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3528 9.66 3.9288 3.6377 3.6377

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3626 9.93 3.9396 3.6500 3.6500

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3773 10.33 3.9442 3.6541 3.6541

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3997 10.94 3.9512 3.6604 3.6604

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4060 11.12 3.9532 3.6621 3.6621

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4158 11.38 3.9563 3.6648 3.6648

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4312 11.81 3.9611 3.6691 3.6691

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4501 12.32 3.9671 3.6744 3.6744

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4541 12.43 3.9683 3.6755 3.6755

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4592 12.57 3.9699 3.6770 3.6770

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4866 13.32 0.500000 4.6000 10:07:44 AM 4.6000 3.9785 3.6846 3.6846

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4914 13.45 3.9800 3.6859 3.6859

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4998 13.68 0.100000 4.3500 2:23:01 PM 4.3500 3.9827 3.6883 3.6883

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5187 14.20 3.9886 3.6936 3.6936

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5642 15.45 200.000000 5.0000 11:36:05 AM 4.9372 4.0029 3.7062 3.7062

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6181 16.92 4.0198 3.7213 3.7213

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6243 17.09 4.0217 3.7230 3.7230

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6425 17.59 50.000000 5.2500 2:59:22 PM 4.2042 4.0275 3.7281 3.7281

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6599 18.07 1,218.440000 5.0000 4:04:29 PM 4.8308 4.0329 3.7330 3.7330

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6677 18.28 4.0354 3.7351 3.7351

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6797 18.61 15.600000 5.2500 3:40:19 PM 5.3588 4.0391 3.7385 3.7385

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6825 18.69 1,186.530000 5.1250 4:05:10 PM 4.9556 4.0400 3.7393 3.7393

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7035 19.26 2.000000 5.2500 3:40:08 PM 5.3122 4.0466 3.7451 3.7451

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7098 19.43 4.0486 3.7469 3.7469

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7210 19.74 15.573000 3.5128 3:29:02 PM 3.4622 4.0521 3.7500 3.7500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7804 21.37 20.000000 4.1287 9:56:53 AM 4.1292 4.6559 4.2043 4.2582

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8133 22.27 1.000000 5.7500 2:29:40 PM 5.7500 4.9904 4.4560 4.5397

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8210 22.48 7.468700 5.7500 2:22:37 PM 5.7500 5.0687 4.5149 4.6056

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8498 23.27 8.000000 5.7500 11:40:52 AM 5.8425 5.3614 4.7352 4.8520

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8819 24.15 2.537000 5.2500 3:19:49 PM 5.6477 5.6878 4.9807 5.1267

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8888 24.33 1,177.850400 5.5000 4:05:45 PM 5.1942 5.7579 5.0335 5.1857


