
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 1 0.00 3.5000 3.5000 3.5000

RTB 05-07 PIID0513G075 9.0000 1M 7/31/2013 33 0.09 100.000000 2.0000 9:44:28 AM 2.0012 2.3171 1.6283 1.6283

FXTN 10-33 PIBD1013J337 11.0000 4M 10/9/2013 103 0.28 2.1775 1.9750 1.9750

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 127 0.35 2.1791 1.9750 1.9750

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 213 0.58 50.000000 1.8500 8:55:04 AM 1.8500 2.1852 1.9782 1.9782

FXTN 10-34 PIBD1014C341 12.3750 9M 3/25/2014 270 0.74 2.1908 1.9879 1.9879

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 382 1.05 2.3352 2.1310 2.1310

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 453 1.24 0.027600 2.0000 2:12:38 PM 2.0000 2.5731 2.3580 2.3580

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 463 1.27 2.6066 2.3899 2.3899

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 473 1.30 2.6401 2.4219 2.4219

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 606 1.66 3.0856 2.8469 2.8469

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 684 1.87 3.3470 3.0962 3.0962

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 693 1.90 3.3771 3.1250 3.1250

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 753 2.06 3.4328 3.1690 3.0727

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 782 2.14 1.000000 3.4000 11:28:01 AM 3.4000 3.4597 3.1902 3.0474

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 788 2.16 3.4653 3.1946 3.0421

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 880 2.41 3.5507 3.2621 2.9619

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 900 2.46 3.5693 3.2768 2.9444

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 928 2.54 3.5953 3.2973 2.9200

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 943 2.58 81.500000 2.8500 2:49:37 PM 2.8273 3.6092 3.3083 2.9069

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 979 2.68 0.050000 3.2500 3:16:48 PM 3.2500 3.6426 3.3347 2.8755

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1006 2.75 3.6677 3.3545 2.8519

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1032 2.83 3.6918 3.3735 2.8292

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1034 2.83 3.6937 3.3750 2.8275

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1164 3.19 103.300000 3.2500 3:10:40 PM 3.0126 3.7625 3.4738 2.8170

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1184 3.24 3.7731 3.4890 2.8154

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1237 3.39 3.8012 3.5292 2.8111

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1372 3.76 78.000000 3.1175 3:20:21 PM 2.7982 3.8727 3.6318 2.8001

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1396 3.82 3.8854 3.6500 2.7982

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1468 4.02 3.9246 3.6911 2.8767

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1513 4.14 1.000000 3.3750 9:50:57 AM 3.3750 3.9491 3.7168 2.9257

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1517 4.15 3.9513 3.7191 2.9301

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1583 4.33 3.9873 3.7568 3.0020

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1594 4.36 3.9932 3.7631 3.0140

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1678 4.59 81.000000 3.3250 3:43:23 PM 3.3074 4.0390 3.8110 3.1055

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1790 4.90 6.500000 2.1250 2:24:39 PM 2.2333 4.1000 3.8750 3.2276

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1877 5.14 110.000000 3.2500 4:09:10 PM 3.4315 4.1199 3.8921 3.3016

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1971 5.40 4.1415 3.9106 3.3816

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2062 5.65 4.1624 3.9285 3.4590

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2128 5.83 4.1775 3.9414 3.5152

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2212 6.06 4.1967 3.9579 3.5866

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2254 6.17 4.2064 3.9662 3.6224

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2338 6.40 1,501.000000 3.5000 10:11:42 AM 3.0003 4.2256 3.9827 3.6938

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2426 6.64 50.000000 3.7675 3:21:52 PM 3.7687 4.2458 4.0000 3.7687
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2609 7.14 4.2691 4.0191 3.7658

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2637 7.22 4.2726 4.0221 3.7654

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2728 7.47 6.600000 3.8750 4:00:25 PM 3.6894 4.2842 4.0316 3.7640

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2805 7.68 48.150000 4.5000 3:38:18 PM 3.8835 4.2940 4.0396 3.7628

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2861 7.83 4.3011 4.0455 3.7619

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3036 8.31 21.774000 3.7550 3:21:09 PM 3.9178 4.3234 4.0638 3.7592

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3071 8.41 27.560000 4.1000 8:58:29 AM 4.1000 4.3278 4.0674 3.7586

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3127 8.56 4.3349 4.0733 3.7577

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3181 8.71 4.3418 4.0789 3.7569

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3322 9.10 4.3597 4.0936 3.7547

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3364 9.21 4.3651 4.0980 3.7540

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3398 9.30 4.3694 4.1016 3.7535

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3448 9.44 41.000000 3.7075 3:22:43 PM 3.7158 4.3758 4.1068 3.7527

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3524 9.65 4.3854 4.1148 3.7515

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3622 9.92 50.000000 3.7500 3:20:20 PM 3.7500 4.3979 4.1250 3.7500

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3769 10.32 4.4036 4.1301 3.7555

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3993 10.93 4.4124 4.1379 3.7639

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4056 11.10 4.4148 4.1401 3.7662

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4154 11.37 4.4186 4.1436 3.7699

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4308 11.79 4.4246 4.1489 3.7757

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4497 12.31 4.4320 4.1555 3.7827

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4537 12.42 4.4335 4.1569 3.7842

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4588 12.56 10.000000 3.7875 3:52:52 PM 3.7887 4.4355 4.1587 3.7861

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4862 13.31 6.915000 4.9500 3:44:21 PM 4.9522 4.4462 4.1682 3.7964

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4910 13.44 4.4481 4.1699 3.7982

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4994 13.67 10.000000 4.2500 11:48:59 AM 4.2500 4.4513 4.1729 3.8013

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5183 14.19 4.4587 4.1794 3.8084

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5638 15.44 4.4764 4.1953 3.8254

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6177 16.91 60.000000 3.8590 3:57:12 PM 3.8595 4.4974 4.2141 3.8456

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6239 17.08 4.4998 4.2163 3.8479

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6421 17.58 4.5069 4.2226 3.8547

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6595 18.06 3,760.500000 4.9800 3:58:18 PM 5.0465 4.5137 4.2287 3.8612

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6673 18.27 4.5167 4.2314 3.8642

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6793 18.60 4.5214 4.2356 3.8686

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6821 18.67 224.600000 5.1500 3:38:01 PM 5.1305 4.5225 4.2366 3.8697

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7031 19.25 4.5307 4.2439 3.8776

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7094 19.42 4.5331 4.2461 3.8799

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7206 19.73 53.000000 3.9000 3:20:09 PM 3.8841 4.5375 4.2500 3.8841

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7800 21.36 5.0247 4.6563 4.3969

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8129 22.26 44.000000 4.7790 4:01:27 PM 4.7992 5.2945 4.8814 4.6810

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8206 22.47 850.630000 5.4250 3:51:43 PM 5.4627 5.3577 4.9340 4.7474

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8494 23.26 150.000000 5.4000 11:39:22 AM 5.4000 5.5939 5.1310 4.9961

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8815 24.13 202.732000 5.1500 3:41:03 PM 5.4244 5.8572 5.3506 5.2732

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8884 24.32 5,340.349100 5.2350 4:12:43 PM 5.3112 5.9138 5.3978 5.3328


