
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 15 0.04 2.6290 2.5667 2.5667

FXTN 10-33 PIBD1013J337 11.0000 3M 10/9/2013 85 0.23 1.2619 1.1000 1.1000

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 109 0.30 1.2683 1.1062 1.1062

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 195 0.53 2,809.000000 1.3500 4:14:09 PM 1.3376 1.4096 1.2564 1.2564

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 252 0.69 1.4472 1.2906 1.2906

FXTN 10-35 PIBD1014G356 12.7500 1Y 7/15/2014 364 1.00 1.5591 1.3951 1.3776

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 435 1.19 49.500000 1.9000 3:01:12 PM 1.9121 1.8139 1.6417 1.5281

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 445 1.22 1.8498 1.6764 1.5493

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 455 1.25 1.8856 1.7111 1.5705

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 588 1.61 66.000000 2.0500 2:39:56 PM 2.0500 2.3628 2.1729 1.8525

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 666 1.82 3.000000 1.7500 3:22:15 PM 1.7500 2.6427 2.4438 2.0179

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 675 1.85 2.6750 2.4750 2.0370

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 735 2.01 2.7157 2.4750 2.0645

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 764 2.09 38.200000 2.7000 3:38:30 PM 2.2643 2.7353 2.4750 2.0777

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 770 2.11 50.000000 2.3000 2:45:49 PM 2.3000 2.7394 2.4750 2.0805

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 862 2.36 2.8018 2.4750 2.1226

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 882 2.41 2.8153 2.4750 2.1318

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 910 2.49 2.8343 2.4750 2.1446

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 925 2.53 2.8445 2.4750 2.1514

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 961 2.63 695.055000 2.7500 3:57:21 PM 2.4708 2.8689 2.4750 2.1679

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 988 2.70 2.8872 2.4750 2.1803

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1014 2.78 1,000.000000 2.0000 3:45:07 PM 2.0000 2.9048 2.4750 2.1922

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1016 2.78 2.9062 2.4750 2.1931

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1146 3.14 29.000000 2.9500 3:10:29 PM 2.7858 2.9861 2.5424 2.3298

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1166 3.19 150.000000 2.6250 2:54:09 PM 2.6250 2.9984 2.5528 2.3509

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1219 3.34 3.0309 2.5802 2.4066

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1354 3.71 102.700000 3.0000 2:21:36 PM 2.7078 3.1139 2.6502 2.5486

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1378 3.77 3.1287 2.6627 2.5739

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1450 3.97 60.000000 2.5500 2:40:31 PM 2.5500 3.1729 2.7000 2.6496

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1495 4.09 3.1741 2.7140 2.6539

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1499 4.10 21.000000 2.8000 3:35:28 PM 2.7286 3.1742 2.7152 2.6543

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1565 4.28 3.1759 2.7357 2.6606

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1576 4.31 3.1762 2.7391 2.6617

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1660 4.54 79.000000 2.8000 11:06:06 AM 2.8000 3.1784 2.7652 2.6697

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1772 4.85 202.000000 2.6500 3:09:18 PM 2.6336 3.1813 2.8000 2.6804

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1859 5.09 985.000000 2.8000 11:55:08 AM 2.8301 3.2639 2.8958 2.7905

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1953 5.35 3.3531 2.9992 2.9094

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2044 5.60 3.4395 3.0994 3.0245

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2110 5.78 250.000000 3.0250 10:32:06 AM 3.0250 3.5021 3.1720 3.1080

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2194 6.01 3.5819 3.2645 3.2143

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2236 6.12 3.6217 3.3107 3.2674

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2320 6.35 124.000000 3.0750 3:15:30 PM 3.0953 3.7015 3.4031 3.3737

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2408 6.59 3.7850 3.5000 3.4850

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2591 7.09 3.8488 3.5650 3.5370
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2619 7.17 3.8586 3.5750 3.5450

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2710 7.42 7.400000 3.2500 10:28:10 AM 3.2500 3.8903 3.6073 3.5709

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2787 7.63 50.000000 3.0000 3:29:09 PM 3.0000 3.9172 3.6347 3.5927

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2843 7.78 3.9367 3.6546 3.6087

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3018 8.26 3.9977 3.7168 3.6584

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3053 8.36 501.000000 3.7825 3:37:31 PM 3.7675 4.0099 3.7292 3.6684

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3109 8.51 750.000000 3.7650 11:30:42 AM 3.7680 4.0295 3.7491 3.6843

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3163 8.66 4.0483 3.7683 3.6996

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3304 9.05 4.0975 3.8184 3.7397

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3346 9.16 1,000.000000 3.7000 3:42:20 PM 3.7000 4.1121 3.8333 3.7517

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3380 9.25 4.1240 3.8454 3.7613

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3430 9.39 1,049.800000 3.7000 3:42:44 PM 3.7020 4.1414 3.8632 3.7755

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3506 9.60 4.1679 3.8902 3.7971

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3604 9.87 50.000000 3.8250 4:05:54 PM 3.8250 4.2021 3.9250 3.8250

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3751 10.27 4.2056 3.9281 3.8322

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3975 10.88 4.2109 3.9328 3.8431

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4038 11.06 4.2124 3.9341 3.8462

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4136 11.32 4.2148 3.9361 3.8510

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4290 11.75 4.2184 3.9394 3.8585

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4479 12.26 4.2229 3.9433 3.8677

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4519 12.37 4.2239 3.9441 3.8697

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4570 12.51 4.2251 3.9452 3.8722

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4844 13.26 4.2316 3.9509 3.8855

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4892 13.39 4.2328 3.9520 3.8879

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4976 13.62 11.450000 5.2500 3:13:06 PM 4.7701 4.2348 3.9537 3.8920

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5165 14.14 4.2393 3.9577 3.9012

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5620 15.39 4.2501 3.9672 3.9234

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6159 16.86 4.2630 3.9785 3.9498

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6221 17.03 4.2645 3.9798 3.9528

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6403 17.53 22.600000 4.8600 11:34:37 AM 4.8600 4.2688 3.9836 3.9617

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6577 18.01 3,166.244000 4.7900 3:56:25 PM 4.7953 4.2729 3.9872 3.9702

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6655 18.22 4.2748 3.9888 3.9740

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6775 18.55 0.500000 5.2000 11:24:37 AM 5.2000 4.2777 3.9914 3.9798

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6803 18.63 477.430000 4.8850 4:12:03 PM 4.9128 4.2783 3.9919 3.9812

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7013 19.20 1.880000 5.0000 3:23:26 PM 5.0000 4.2833 3.9963 3.9915

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7076 19.37 4.2848 3.9977 3.9945

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7188 19.68 5.000000 4.0000 3:51:26 PM 3.8590 4.2875 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7782 21.31 4.6841 4.4389 4.4005

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8111 22.21 4.9038 4.6820 4.6223

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8188 22.42 8.810000 5.5750 3:16:15 PM 5.5199 4.9552 4.7389 4.6742

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8476 23.21 0.637000 5.4250 10:37:52 AM 5.4250 5.1475 4.9517 4.8684

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8797 24.08 25.200000 5.1500 2:55:31 PM 5.1501 5.3618 5.1889 5.0848

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8866 24.27 1,409.899676 5.1000 4:04:30 PM 5.1284 5.4079 5.2399 5.1313
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