
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 4 0.01 3.4257 3.4107 3.3942

RTB 05-07 PIID0513G075 9.0000 1M 7/31/2013 36 0.10 2.6330 2.4583 2.2652

FXTN 10-33 PIBD1013J337 11.0000 4M 10/9/2013 106 0.29 2.4567 2.2589 2.3054

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 130 0.36 2.4868 2.2895 2.3237

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 216 0.59 2.6031 2.4073 2.4073

FXTN 10-34 PIBD1014C341 12.3750 9M 3/25/2014 273 0.75 2.7001 2.5043 2.5043

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 385 1.05 2.8657 2.6629 2.6687

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 456 1.25 2.9434 2.7284 2.7443

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 466 1.28 2.9544 2.7376 2.7550

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 476 1.30 2.9653 2.7469 2.7656

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 609 1.67 3.1109 2.8697 2.9073

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 687 1.88 3.1963 2.9417 2.9904

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 696 1.91 3.2062 2.9500 3.0000

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 756 2.07 3.2370 2.9808 3.0220

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 785 2.15 0.850000 3.0000 11:24:30 AM 3.0000 3.2519 2.9957 3.0326

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 791 2.17 3.2550 2.9988 3.0348

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 883 2.42 3.3022 3.0460 3.0685

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 903 2.47 3.3125 3.0562 3.0759

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 931 2.55 3.3269 3.0706 3.0861

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 946 2.59 3.3346 3.0783 3.0916

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 982 2.69 2.100000 3.0000 11:24:21 AM 3.0000 3.3531 3.0968 3.1048

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1009 2.76 3.3669 3.1106 3.1147

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1035 2.83 3.3803 3.1240 3.1243

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1037 2.84 3.3813 3.1250 3.1250

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1167 3.20 159.400000 2.8725 11:51:16 AM 2.8737 3.4980 3.2417 3.2597

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1187 3.25 3.5159 3.2597 3.2804

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1240 3.39 3.5635 3.3073 3.3353

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1375 3.76 3.6847 3.4285 3.4751

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1399 3.83 3.7062 3.4500 3.5000

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1471 4.03 3.6529 3.3906 3.3862

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1516 4.15 50.000000 3.5000 2:41:13 PM 3.5000 3.6196 3.3535 3.3151

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1520 4.16 400.000000 3.0000 2:34:23 PM 3.0000 3.6166 3.3502 3.3088

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1586 4.34 1.000000 3.7500 3:51:44 PM 3.7500 3.5678 3.2957 3.2045

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1597 4.37 3.5597 3.2867 3.1871

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1681 4.60 100.000000 2.9975 12:15:16 PM 2.9987 3.4975 3.2174 3.0543

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1793 4.91 19.200000 2.2500 3:19:21 PM 2.2448 3.4146 3.1250 2.8773

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1880 5.15 172.000000 3.3000 2:33:10 PM 3.3000 3.4972 3.2105 3.0480

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1974 5.40 3.5865 3.3029 3.2324

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2065 5.65 81.800000 4.0000 3:52:19 PM 3.6988 3.6730 3.3923 3.4109

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2131 5.83 10.000000 3.6500 2:39:12 PM 3.6500 3.7356 3.4572 3.5404

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2215 6.06 3.8154 3.5397 3.7052

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2257 6.18 82.117000 3.7500 2:37:57 PM 3.7500 3.8553 3.5810 3.7876

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2341 6.41 237.160000 3.0000 2:41:50 PM 3.0000 3.9351 3.6635 3.9524

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2429 6.65 4.0187 3.7500 4.1250
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2612 7.15 4.0222 3.7500 4.0676

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2640 7.23 13.000000 3.7500 9:16:28 AM 3.7500 4.0228 3.7500 4.0588

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2731 7.48 4.0245 3.7500 4.0303

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2808 7.69 22.800000 4.1250 11:56:04 AM 3.2326 4.0260 3.7500 4.0062

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2864 7.84 4.0271 3.7500 3.9886

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3039 8.32 0.100000 3.4500 8:47:49 AM 3.4500 4.0304 3.7500 3.9337

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3074 8.42 122.315000 4.1000 3:40:06 PM 4.0182 4.0311 3.7500 3.9228

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3130 8.57 400.000000 4.0500 11:23:47 AM 4.0999 4.0322 3.7500 3.9052

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3184 8.72 4.0332 3.7500 3.8883

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3325 9.10 4.0359 3.7500 3.8441

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3367 9.22 100.000000 4.0000 11:00:04 AM 4.0000 4.0367 3.7500 3.8309

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3401 9.31 4.0374 3.7500 3.8202

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3451 9.45 4.0384 3.7500 3.8046

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3527 9.66 4.0398 3.7500 3.7807

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3625 9.92 50.000000 3.7500 11:53:21 AM 3.7500 4.0417 3.7500 3.7500

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3772 10.33 4.0466 3.7541 3.7534

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3996 10.94 4.0540 3.7604 3.7585

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4059 11.11 4.0561 3.7621 3.7599

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4157 11.38 4.0593 3.7648 3.7621

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4311 11.80 4.0644 3.7691 3.7656

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4500 12.32 4.0707 3.7744 3.7699

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4540 12.43 4.0720 3.7755 3.7709

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4591 12.57 4.0737 3.7770 3.7720

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4865 13.32 1.000000 5.0000 3:47:07 PM 5.0000 4.0828 3.7846 3.7783

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4913 13.45 100.000000 4.6250 10:09:30 AM 4.6250 4.0844 3.7859 3.7794

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4997 13.68 149.750000 4.5000 3:38:33 PM 4.1813 4.0871 3.7883 3.7813

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5186 14.20 4.0934 3.7936 3.7856

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5641 15.44 4.1085 3.8062 3.7960

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6180 16.92 4.1263 3.8213 3.8082

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6242 17.09 4.1284 3.8230 3.8097

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6424 17.59 4.1344 3.8281 3.8138

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6598 18.06 3,914.264761 5.7100 4:07:02 PM 5.7092 4.1402 3.8330 3.8178

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6676 18.28 4.1427 3.8351 3.8195

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6796 18.61 4.1467 3.8385 3.8223

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6824 18.68 245.961770 5.4000 3:38:03 PM 5.4128 4.1476 3.8393 3.8229

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7034 19.26 4.1546 3.8451 3.8277

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7097 19.43 4.1567 3.8469 3.8291

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7209 19.74 110.100000 3.5500 2:52:21 PM 3.8317 4.1604 3.8500 3.8317

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7803 21.36 4.8750 4.3660 4.4554

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8132 22.26 5.2709 4.6518 4.8008

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8209 22.48 100.000000 6.2500 11:54:14 AM 6.2500 5.3635 4.7187 4.8816

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8497 23.26 5.7100 4.9689 5.1840

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8818 24.14 3.435000 4.6200 8:47:34 AM 4.6200 6.0962 5.2478 5.5211

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8887 24.33 1,599.792656 5.2500 3:59:39 PM 5.5546 6.1792 5.3077 5.5935


