
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 25 0.07 2.6039 2.4714 2.4714

RTB 05-07 PIID0513G075 9.0000 2M 7/31/2013 57 0.16 2.1907 2.0000 2.0000

FXTN 10-33 PIBD1013J337 11.0000 4M 10/9/2013 127 0.35 2.1864 2.0000 2.0000

FXTN 07-45 PIBD0713K457 7.1250 5M 11/2/2013 151 0.41 2.1864 2.0000 2.0000

FXTN 05-67 PIBD0514A673 6.2500 8M 1/27/2014 237 0.65 808.250000 2.0000 10:44:55 AM 2.0094 2.1900 2.0000 2.0000

FXTN 10-34 PIBD1014C341 12.3750 10M 3/25/2014 294 0.80 2.1944 2.0000 2.0000

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 406 1.11 2.2646 2.0454 2.0454

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 477 1.31 5.983000 2.2500 3:29:51 PM 2.2934 2.3334 2.0921 2.0921

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 487 1.33 2.3430 2.0987 2.0987

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 497 1.36 2.3527 2.1053 2.1053

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 630 1.72 2.4816 2.1928 2.1928

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 708 1.94 2.5572 2.2441 2.2441

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 717 1.96 2.5659 2.2500 2.2500

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 777 2.13 2.5975 2.2500 2.2500

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 806 2.21 2.6128 2.2500 2.2500

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 812 2.22 2.6159 2.2500 2.2500

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 904 2.48 2.6644 2.2500 2.2500

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 924 2.53 2.6749 2.2500 2.2500

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 952 2.61 2.6897 2.2500 2.2500

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 967 2.65 15.000000 2.3300 11:07:34 AM 2.3300 2.6976 2.2500 2.2500

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1003 2.75 9.600000 3.5000 2:47:21 PM 3.5000 2.7165 2.2500 2.2500

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1030 2.82 2.7308 2.2500 2.2500

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1056 2.89 2.7444 2.2500 2.2500

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1058 2.90 2.7455 2.2500 2.2500

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1188 3.25 2.7496 2.2629 2.2629

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1208 3.31 2.7502 2.2649 2.2649

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1261 3.45 2.7518 2.2702 2.2702

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1396 3.82 385.000000 2.3000 9:24:00 AM 2.2860 2.7561 2.2836 2.2836

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1420 3.89 2.7568 2.2860 2.2860

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1492 4.08 412.660000 2.7500 11:15:34 AM 2.3245 2.7580 2.2502 2.2488

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1537 4.21 2.200000 2.5000 2:48:44 PM 3.0902 2.7588 2.2279 2.2255

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1541 4.22 2.7589 2.2259 2.2234

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1607 4.40 2.7600 2.1931 2.1893

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1618 4.43 105.970000 2.3400 3:11:50 PM 2.3629 2.7602 2.1876 2.1836

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1702 4.66 2.7617 2.1459 2.1401

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1814 4.97 214.305000 1.9000 3:27:14 PM 2.0822 2.7636 2.0902 2.0822

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1901 5.20 51.230000 2.5900 11:18:20 AM 2.7383 2.8416 2.2147 2.2077

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1995 5.46 2.9260 2.3491 2.3434

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2086 5.71 3.0076 2.4793 2.4747

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2152 5.89 3.0668 2.5737 2.5700

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2236 6.12 3.1421 2.6939 2.6912

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2278 6.24 3.1798 2.7540 2.7518

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2362 6.47 1.492000 2.4000 11:47:47 AM 2.4000 3.2552 2.8741 2.8730

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2450 6.71 3.3341 3.0000 3.0000
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2633 7.21 3.3727 3.0321 3.0321

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2661 7.29 100.000000 3.2558 4:04:05 PM 3.2558 3.3786 3.0370 3.0370

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2752 7.53 7.480000 3.2000 3:06:30 PM 2.9418 3.3978 3.0530 3.0530

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2829 7.75 5.200000 3.2500 2:52:43 PM 3.2500 3.4141 3.0665 3.0665

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2885 7.90 3.4259 3.0764 3.0764

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3060 8.38 3.4628 3.1071 3.1071

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3095 8.47 100.000000 3.1250 10:28:15 AM 3.1250 3.4702 3.1133 3.1133

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3151 8.63 1.940000 3.2500 2:27:19 PM 3.2500 3.4820 3.1231 3.1231

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3205 8.77 3.4934 3.1326 3.1326

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3346 9.16 3.5231 3.1573 3.1573

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3388 9.28 3.5320 3.1647 3.1647

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3422 9.37 3.5391 3.1707 3.1707

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3472 9.51 100.000000 3.2100 10:48:38 AM 3.2100 3.5497 3.1794 3.1794

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3548 9.71 3.5657 3.1928 3.1928

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3646 9.98 3.5864 3.2100 3.2100

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3793 10.38 3.5952 3.2239 3.2239

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 4017 11.00 3.6085 3.2452 3.2452

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4080 11.17 3.6123 3.2512 3.2512

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4178 11.44 3.6181 3.2605 3.2605

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4332 11.86 3.6273 3.2751 3.2751

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4521 12.38 3.6385 3.2930 3.2930

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4561 12.49 3.6409 3.2968 3.2968

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4612 12.63 3.6440 3.3016 3.3016

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4886 13.38 3.300000 3.9000 10:40:36 AM 3.9000 3.6603 3.3276 3.3276

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4934 13.51 3.6632 3.3322 3.3322

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5018 13.74 4.405000 4.1250 3:11:57 PM 4.0043 3.6682 3.3402 3.3402

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5207 14.26 3.6794 3.3581 3.3581

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5662 15.50 3.7066 3.4013 3.4013

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6201 16.98 3.7387 3.4524 3.4524

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6263 17.15 3.7424 3.4583 3.4583

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6445 17.65 3.7532 3.4755 3.4755

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6619 18.12 4,682.000000 4.1500 4:10:32 PM 4.1333 3.7636 3.4920 3.4920

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6697 18.34 3.7682 3.4994 3.4994

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6817 18.66 0.500000 4.5000 2:48:09 PM 4.5000 3.7754 3.5108 3.5108

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6845 18.74 601.696000 4.2750 4:05:29 PM 4.3084 3.7771 3.5135 3.5135

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7055 19.32 2.500000 4.3750 9:17:09 AM 4.3750 3.7896 3.5334 3.5334

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7118 19.49 3.7933 3.5394 3.5394

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7230 19.79 13.671000 3.2800 2:17:08 PM 3.3387 3.8000 3.5500 3.5500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7824 21.42 4.1130 3.8712 3.8585

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8153 22.32 4.2863 4.0492 4.0294

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8230 22.53 326.500000 4.7500 2:36:14 PM 4.6841 4.3269 4.0908 4.0694

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8518 23.32 4.4786 4.2466 4.2190

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8839 24.20 1.500000 4.2500 2:21:13 PM 4.5779 4.6477 4.4202 4.3858

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8908 24.39 941.364100 4.2500 3:42:22 PM 4.3303 4.6841 4.4575 4.4216


