
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

RTB 05-07 PIID0513G075 9.0000 <1M 7/31/2013 19 0.05 1.9205 1.7900 1.7900

FXTN 10-33 PIBD1013J337 11.0000 3M 10/9/2013 89 0.24 1.3175 1.1054 1.1054

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 113 0.31 1.3492 1.0380 1.0380

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 199 0.54 4,169.200000 1.8100 3:18:20 PM 1.8159 1.4511 0.9070 0.9070

FXTN 10-34 PIBD1014C341 12.3750 9M 3/25/2014 256 0.70 1.4918 1.0780 1.0780

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 368 1.01 1.6099 1.4201 1.4201

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 439 1.20 1.8688 1.6667 1.6667

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 449 1.23 1.9052 1.7014 1.7014

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 459 1.26 1.9417 1.7361 1.7361

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 592 1.62 2.4266 2.1979 2.1979

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 670 1.83 2.7110 2.4688 2.4688

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 679 1.86 2.7438 2.5000 2.5000

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 739 2.02 2.7936 2.5308 2.4666

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 768 2.10 2.8177 2.5457 2.4504

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 774 2.12 2.8227 2.5488 2.4471

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 866 2.37 2.8992 2.5960 2.3959

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 886 2.43 2.9158 2.6062 2.3847

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 914 2.50 2.9390 2.6206 2.3691

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 929 2.54 184.000000 2.4453 11:57:31 AM 2.3091 2.9515 2.6283 2.3608

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 965 2.64 0.200000 3.2500 9:12:17 AM 3.2500 2.9814 2.6468 2.3407

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 992 2.72 3.0038 2.6606 2.3257

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1018 2.79 3.0254 2.6740 2.3112

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1020 2.79 3.0271 2.6750 2.3101

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1150 3.15 1,675.800000 2.7000 4:09:58 PM 2.7066 3.1220 2.7424 2.4868

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1170 3.20 3.1366 2.7528 2.5140

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1223 3.35 3.1752 2.7802 2.5860

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1358 3.72 200.000000 2.9000 10:23:44 AM 2.9000 3.2737 2.8502 2.7695

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1382 3.78 3.2913 2.8627 2.8021

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1454 3.98 3.3438 2.9000 2.9000

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1499 4.10 3.3423 2.9189 2.9189

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1503 4.11 3.3422 2.9206 2.9206

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1569 4.30 3.3401 2.9483 2.9483

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1580 4.33 3.3397 2.9529 2.9529

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1664 4.56 4,539.830000 2.9250 10:44:37 AM 3.0353 3.3370 2.9882 2.9882

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1776 4.86 3.3333 3.0353 3.0353

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1863 5.10 3.4219 3.1331 3.1331

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1957 5.36 3.5177 3.2387 3.2387

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2048 5.61 3.6104 3.3410 3.3410

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2114 5.79 3.6777 3.4151 3.4151

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2198 6.02 100.000000 3.6500 9:05:57 AM 3.6500 3.7633 3.5095 3.5095

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2240 6.13 3.8061 3.5567 3.5567

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2324 6.36 127.000000 3.1000 10:53:09 AM 3.1000 3.8916 3.6511 3.6511

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2412 6.60 3.9813 3.7500 3.7500

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2595 7.10 4.0304 3.7883 3.7615
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2623 7.18 4.0379 3.7941 3.7632

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2714 7.43 4.0623 3.8131 3.7689

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2791 7.64 513.290000 3.6000 3:31:04 PM 3.6115 4.0830 3.8292 3.7738

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2847 7.79 4.0980 3.8409 3.7773

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3022 8.27 1.005000 4.0500 2:37:19 PM 4.0002 4.1449 3.8775 3.7883

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3057 8.37 3.000000 3.8250 4:08:23 PM 3.8250 4.1543 3.8848 3.7904

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3113 8.52 650.000000 3.9000 4:12:35 PM 3.9000 4.1693 3.8965 3.7940

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3167 8.67 4.1838 3.9078 3.7973

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3308 9.06 100.000000 3.8350 4:13:59 PM 3.8350 4.2216 3.9373 3.8062

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3350 9.17 4,579.850000 3.8250 3:53:32 PM 3.8598 4.2329 3.9461 3.8088

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3384 9.26 4.2420 3.9532 3.8110

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3434 9.40 3,706.100000 3.8250 3:53:57 PM 3.8608 4.2554 3.9636 3.8141

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3510 9.61 4.2758 3.9795 3.8189

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3608 9.88 100.200000 3.8250 4:08:13 PM 3.8250 4.3021 4.0000 3.8250

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3755 10.28 4.3073 4.0051 3.8322

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3979 10.89 4.3153 4.0129 3.8431

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4042 11.07 4.3175 4.0151 3.8462

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4140 11.33 4.3210 4.0186 3.8510

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4294 11.76 4.3264 4.0239 3.8585

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4483 12.27 4.3331 4.0305 3.8677

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4523 12.38 4.3345 4.0319 3.8697

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4574 12.52 4.3364 4.0337 3.8722

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4848 13.27 29.000000 4.6500 2:42:53 PM 4.5778 4.3461 4.0432 3.8855

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4896 13.40 4.3478 4.0449 3.8879

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4980 13.63 3.600000 4.3000 10:57:55 AM 4.3000 4.3508 4.0479 3.8920

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5169 14.15 4.3575 4.0544 3.9012

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5624 15.40 1,400.000000 4.5000 3:57:34 PM 4.7232 4.3736 4.0703 3.9234

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6163 16.87 100.000000 4.8500 10:04:09 AM 4.8500 4.3927 4.0891 3.9498

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6225 17.04 4.3949 4.0913 3.9528

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6407 17.54 4.4014 4.0976 3.9617

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6581 18.02 4,466.000000 4.8750 4:10:59 PM 4.8671 4.4075 4.1037 3.9702

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6659 18.23 4.4103 4.1064 3.9740

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6779 18.56 536.100000 5.1500 4:14:56 PM 5.1337 4.4146 4.1106 3.9798

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6807 18.64 1,700.896000 4.9850 4:03:28 PM 4.9797 4.4155 4.1116 3.9812

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7017 19.21 220.000000 5.1500 11:41:14 AM 5.1272 4.4230 4.1189 3.9915

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7080 19.38 4.4252 4.1211 3.9945

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7192 19.69 4.4292 4.1250 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7786 21.32 4.7691 4.4962 4.4136

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8115 22.22 4.9574 4.7017 4.6427

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8192 22.43 2,708.695000 5.2000 4:00:50 PM 5.2000 5.0015 4.7499 4.6964

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8480 23.22 470.000000 5.2500 10:42:22 AM 5.2500 5.1663 4.9298 4.8969

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8801 24.10 27.200000 5.1500 3:13:21 PM 5.1556 5.3500 5.1304 5.1205

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8870 24.28 4,341.631100 5.1300 4:14:39 PM 5.1401 5.3895 5.1735 5.1685
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