
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 24 0.07 2.6267 2.4853 2.4853

RTB 05-07 PIID0513G075 9.0000 2M 7/31/2013 56 0.15 2.2100 2.0000 2.0000

FXTN 10-33 PIBD1013J337 11.0000 4M 10/9/2013 126 0.34 2.2105 2.0000 2.0000

FXTN 07-45 PIBD0713K457 7.1250 5M 11/2/2013 150 0.41 2.2099 2.0000 2.0000

FXTN 05-67 PIBD0514A673 6.2500 8M 1/27/2014 236 0.65 1,500.000000 1.8750 11:58:11 AM 1.8675 2.2098 2.0000 2.0000

FXTN 10-34 PIBD1014C341 12.3750 10M 3/25/2014 293 0.80 2.2105 2.0000 2.0000

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 405 1.11 2.2582 2.0437 2.0437

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 476 1.30 192.933000 2.2000 2:38:39 PM 2.1143 2.3394 2.1193 2.1193

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 486 1.33 25.000000 2.0000 2:03:07 PM 2.0000 2.3508 2.1300 2.1300

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 496 1.36 290.568000 2.1250 3:08:55 PM 2.1250 2.3622 2.1406 2.1406

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 629 1.72 2.5142 2.2823 2.2823

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 707 1.94 2.6033 2.3654 2.3654

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 716 1.96 2.6136 2.3750 2.3750

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 776 2.12 2.6384 2.3099 2.3102

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 805 2.20 2.6504 2.2784 2.2789

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 811 2.22 2.6529 2.2719 2.2724

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 903 2.47 2.6909 2.1720 2.1730

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 923 2.53 2.6991 2.1503 2.1514

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 951 2.60 2.7107 2.1199 2.1212

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 966 2.64 155.100000 2.3750 3:16:31 PM 2.0123 2.7169 2.1036 2.1050

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1002 2.74 9.361000 2.5000 3:14:16 PM 2.6884 2.7318 2.0645 2.0661

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1029 2.82 2.7429 2.0352 2.0369

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1055 2.89 1,079.214000 2.0000 3:15:09 PM 2.0000 2.7537 2.0070 2.0089

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1057 2.89 2.7545 2.0048 2.0067

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1187 3.25 2.500000 2.3750 3:16:57 PM 2.3750 2.7994 2.2275 2.2287

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1207 3.30 1.106000 2.6000 2:49:59 PM 2.6000 2.8063 2.2618 2.2629

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1260 3.45 2.8246 2.3526 2.3534

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1395 3.82 2.8712 2.5839 2.5840

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1419 3.89 2.8795 2.6250 2.6250

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1491 4.08 2.8351 2.5793 2.5446

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1536 4.21 2.8073 2.5508 2.4944

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1540 4.22 2.8048 2.5482 2.4900

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1606 4.40 9.400000 2.6000 3:18:55 PM 2.6000 2.7641 2.5063 2.4163

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1617 4.43 2.7573 2.4994 2.4040

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1701 4.66 8.000000 2.5000 3:13:50 PM 2.5000 2.7055 2.4461 2.3103

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1813 4.96 135.533000 2.2150 3:58:13 PM 2.1667 2.6364 2.3750 2.1853

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1900 5.20 2.7433 2.4810 2.3173

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1994 5.46 2.8589 2.5956 2.4598

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2085 5.71 8.500000 2.8500 9:04:09 AM 2.8500 2.9708 2.7064 2.5979

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2151 5.89 3.0519 2.7869 2.6980

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2235 6.12 3.1551 2.8892 2.8254

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2277 6.23 3.2068 2.9404 2.8891

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2361 6.46 1.000000 2.4250 11:51:56 AM 2.4250 3.3100 3.0428 3.0165

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2449 6.70 3.4182 3.1500 3.1500
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2632 7.21 3.4443 3.1730 3.1653

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2660 7.28 100.000000 3.2500 3:58:14 PM 3.2500 3.4483 3.1765 3.1676

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2751 7.53 3.4612 3.1879 3.1753

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2828 7.74 2.400000 2.6250 3:23:27 PM 2.9033 3.4722 3.1975 3.1817

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2884 7.90 3.4802 3.2046 3.1864

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3059 8.38 3.5051 3.2265 3.2010

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3094 8.47 3.5101 3.2309 3.2039

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3150 8.62 5.000000 3.0000 9:19:10 AM 3.0000 3.5181 3.2379 3.2086

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3204 8.77 3.5258 3.2447 3.2131

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3345 9.16 3.5459 3.2624 3.2249

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3387 9.27 3.5518 3.2676 3.2284

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3421 9.37 3.5567 3.2719 3.2313

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3471 9.50 3.5638 3.2782 3.2355

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3547 9.71 3.5746 3.2877 3.2418

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3645 9.98 3.5886 3.3000 3.2500

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3792 10.38 3.5936 3.3062 3.2562

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 4016 11.00 3.6013 3.3155 3.2655

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4079 11.17 3.6035 3.3182 3.2682

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4177 11.44 3.6068 3.3223 3.2723

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4331 11.86 3.6121 3.3287 3.2787

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4520 12.38 3.6186 3.3366 3.2866

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4560 12.48 3.6200 3.3383 3.2883

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4611 12.62 3.6217 3.3404 3.2904

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4885 13.37 2,000.000000 3.6200 3:58:31 PM 3.6175 3.6311 3.3519 3.3019

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4933 13.51 3.6327 3.3539 3.3039

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5017 13.74 640.700000 3.6400 3:35:57 PM 3.6608 3.6356 3.3574 3.3074

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5206 14.25 3.6421 3.3653 3.3153

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5661 15.50 3.6577 3.3844 3.3344

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6200 16.97 1,243.530000 4.2750 11:06:41 AM 4.2751 3.6761 3.4069 3.3569

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6262 17.14 3.6783 3.4095 3.3595

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6444 17.64 3.6845 3.4171 3.3671

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6618 18.12 1,744.076045 4.1800 4:13:47 PM 4.1813 3.6905 3.4244 3.3744

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6696 18.33 3.6931 3.4277 3.3777

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6816 18.66 3.6972 3.4327 3.3827

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6844 18.74 467.479000 4.3800 4:03:12 PM 4.3592 3.6982 3.4339 3.3839

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7054 19.31 5.000000 4.4000 11:45:12 AM 4.4000 3.7054 3.4427 3.3927

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7117 19.49 3.7076 3.4453 3.3953

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7229 19.79 21.875000 3.5500 3:44:03 PM 3.3820 3.7114 3.4500 3.4000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7823 21.42 4.0733 3.7999 3.7469

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8152 22.32 4.2737 3.9937 3.9390

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8229 22.53 15.000000 4.5000 10:28:53 AM 4.5000 4.3206 4.0390 3.9840

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8517 23.32 4.4960 4.2087 4.1522

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8838 24.20 5.000000 4.5000 11:44:56 AM 4.5000 4.6916 4.3978 4.3396

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8907 24.39 861.038000 4.3500 3:51:16 PM 4.3771 4.7336 4.4384 4.3799


