
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 3 0.01 3.4458 3.4366 3.4363

RTB 05-07 PIID0513G075 9.0000 1M 7/31/2013 35 0.10 300.000000 2.1000 8:52:07 AM 2.1012 2.5792 2.4220 2.4178

FXTN 10-33 PIBD1013J337 11.0000 4M 10/9/2013 105 0.29 2.3941 2.2036 2.1986

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 129 0.35 2.4094 2.2158 2.2108

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 215 0.59 1,041.991000 2.5000 3:32:35 PM 2.4408 2.4755 2.2726 2.2683

FXTN 10-34 PIBD1014C341 12.3750 9M 3/25/2014 272 0.74 2.5458 2.3405 2.3381

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 384 1.05 2.7214 2.5065 2.5065

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 455 1.25 2.8739 2.6477 2.6477

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 465 1.27 150.000000 2.7500 11:56:12 AM 2.7500 2.8954 2.6676 2.6676

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 475 1.30 2.9169 2.6875 2.6875

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 608 1.66 3.2027 2.9520 2.9520

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 686 1.88 3.3703 3.1071 3.1071

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 695 1.90 3.3896 3.1250 3.1250

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 755 2.07 3.4328 3.1690 3.1470

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 784 2.15 3.4538 3.1902 3.1576

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 790 2.16 3.4581 3.1946 3.1598

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 882 2.41 3.5244 3.2621 3.1935

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 902 2.47 3.5388 3.2768 3.2009

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 930 2.55 3.5590 3.2973 3.2111

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 945 2.59 6.000000 2.8750 3:48:53 PM 2.6870 3.5698 3.3083 3.2166

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 981 2.69 5.000000 2.8500 11:52:42 AM 2.8500 3.5958 3.3347 3.2298

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1008 2.76 3.6152 3.3545 3.2397

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1034 2.83 3.6340 3.3735 3.2493

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1036 2.84 3.6354 3.3750 3.2500

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1166 3.19 825.000000 2.8000 2:20:15 PM 2.9091 3.6863 3.4199 3.3398

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1186 3.25 3.6941 3.4268 3.3536

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1239 3.39 5.000000 2.8500 11:53:03 AM 2.8500 3.7149 3.4451 3.3902

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1374 3.76 11.260000 2.7000 2:36:53 PM 2.7000 3.7677 3.4917 3.4834

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1398 3.83 3.7771 3.5000 3.5000

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1470 4.02 3.7980 3.4670 3.4661

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1515 4.15 0.065000 3.2500 11:51:58 AM 3.2500 3.8111 3.4463 3.4449

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1519 4.16 3.8123 3.4445 3.4430

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1585 4.34 3.8315 3.4142 3.4119

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1596 4.37 3.8347 3.4091 3.4067

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1680 4.60 1,320.000000 3.4500 4:09:50 PM 3.3391 3.8591 3.3706 3.3672

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1792 4.91 30.300000 2.1750 3:36:21 PM 2.2376 3.8917 3.3192 3.3144

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1879 5.14 3.9342 3.4021 3.3979

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1973 5.40 3.9800 3.4916 3.4882

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2064 5.65 4.0244 3.5783 3.5755

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2130 5.83 4.0567 3.6412 3.6389

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2214 6.06 4.0977 3.7212 3.7195

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2256 6.18 4.1182 3.7612 3.7599

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2340 6.41 41.000000 3.0000 3:26:40 PM 3.1214 4.1592 3.8412 3.8405

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2428 6.65 4.2021 3.9250 3.9250
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2611 7.15 4.2129 3.9365 3.8982

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2639 7.23 4.2146 3.9382 3.8941

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2730 7.47 1.400000 3.1000 11:14:58 AM 3.1000 4.2200 3.9439 3.8808

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2807 7.69 70.000000 4.5000 2:23:59 PM 4.1767 4.2245 3.9488 3.8695

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2863 7.84 4.2279 3.9523 3.8614

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3038 8.32 2.000000 4.7500 2:42:25 PM 4.7500 4.2382 3.9633 3.8357

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3073 8.41 4.2403 3.9654 3.8306

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3129 8.57 276.000000 4.7000 4:14:14 PM 4.6881 4.2436 3.9690 3.8224

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3183 8.71 4.2468 3.9723 3.8145

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3324 9.10 4.2551 3.9812 3.7939

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3366 9.22 4.2576 3.9838 3.7878

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3400 9.31 4.2596 3.9860 3.7828

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3450 9.45 100.000000 4.0000 2:12:04 PM 4.0000 4.2626 3.9891 3.7755

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3526 9.65 4.2671 3.9939 3.7643

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3624 9.92 50.000000 3.7500 3:38:12 PM 3.7500 4.2729 4.0000 3.7500

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3771 10.32 4.2891 4.0154 3.7563

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3995 10.94 4.3139 4.0388 3.7658

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4058 11.11 4.3208 4.0454 3.7685

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4156 11.38 4.3317 4.0557 3.7727

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4310 11.80 4.3487 4.0718 3.7793

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4499 12.32 4.3696 4.0916 3.7873

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4539 12.43 4.3740 4.0957 3.7890

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4590 12.57 4.3796 4.1011 3.7912

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4864 13.32 30.500000 5.0000 3:05:53 PM 5.0000 4.4099 4.1297 3.8029

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4912 13.45 4.4152 4.1348 3.8049

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4996 13.68 2.500000 5.1000 2:58:27 PM 5.1000 4.4245 4.1436 3.8085

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5185 14.20 4.4453 4.1633 3.8166

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5640 15.44 4.4956 4.2109 3.8360

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6179 16.92 4.5551 4.2673 3.8590

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6241 17.09 4.5620 4.2738 3.8616

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6423 17.59 4.5821 4.2929 3.8694

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6597 18.06 2,873.943000 5.2000 3:50:01 PM 5.4616 4.6013 4.3111 3.8768

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6675 18.28 4.6099 4.3192 3.8802

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6795 18.60 2.500000 5.7500 3:37:30 PM 5.7500 4.6232 4.3318 3.8853

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6823 18.68 890.480000 5.3500 3:55:03 PM 5.5773 4.6263 4.3347 3.8865

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7033 19.26 4.6495 4.3567 3.8954

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7096 19.43 4.6564 4.3633 3.8981

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7208 19.73 109.700000 3.8750 3:38:37 PM 3.9029 4.6688 4.3750 3.9029

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7802 21.36 5.2580 4.9540 4.5181

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8131 22.26 10.000000 6.2500 3:06:21 PM 6.2500 5.5844 5.2747 4.8589

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8208 22.47 150.000000 5.7000 3:55:50 PM 5.6326 5.6608 5.3497 4.9387

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8496 23.26 5.9464 5.6305 5.2370

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8817 24.14 31.800000 5.5000 3:33:43 PM 5.6311 6.2649 5.9433 5.5694

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8886 24.33 6,308.772000 5.3000 4:06:13 PM 5.6402 6.3333 6.0106 5.6409


