
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 2 0.01 3.4362 3.4319 3.4319

FXTN 10-33 PIBD1013J337 11.0000 2M 10/9/2013 72 0.20 1.2068 1.0500 1.0500

FXTN 07-45 PIBD0713K457 7.1250 3M 11/2/2013 96 0.26 1.2131 1.0462 1.0466

FXTN 05-67 PIBD0514A673 6.2500 6M 1/27/2014 182 0.50 1,400.000000 0.9250 3:10:06 PM 0.9417 1.3502 0.9365 0.9495

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 239 0.65 1.3979 1.0474 1.0571

FXTN 10-35 PIBD1014G356 12.7500 1Y 7/15/2014 351 0.96 1.4952 1.3279 1.3279

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 422 1.16 1.6508 1.4805 1.4805

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 432 1.18 1.6727 1.5020 1.5020

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 442 1.21 1.6946 1.5234 1.5234

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 575 1.57 1.9861 1.8092 1.8092

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 653 1.79 2.1571 1.9768 1.9768

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 662 1.81 2.1768 1.9961 1.9961

FXTN 04-20    * PIBD0415G203 4.8750 2Y 7/21/2015 722 1.98 2.3083 2.1250 2.1250

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 751 2.06 1.275000 1.5000 11:48:08 AM 1.5000 2.3216 2.1109 2.1112

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 757 2.07 173.000000 2.1200 2:19:07 PM 2.1212 2.3244 2.1080 2.1083

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 849 2.32 2.3667 2.0634 2.0645

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 869 2.38 2.3759 2.0537 2.0550

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 897 2.46 2.3888 2.0402 2.0417

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 912 2.50 200.000000 2.1000 10:05:05 AM 1.4000 2.3957 2.0329 2.0345

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 948 2.60 7.250000 2.5000 11:56:17 AM 2.3620 2.4122 2.0155 2.0174

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 975 2.67 2.4246 2.0024 2.0045

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1001 2.74 1,407.598000 2.0000 3:46:10 PM 1.8940 2.4366 1.9898 1.9922

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1003 2.75 2.4375 1.9888 1.9912

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1133 3.10 1.000000 2.3750 2:38:23 PM 2.3750 2.5536 2.1794 2.1810

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1153 3.16 9.000000 2.2750 11:54:12 AM 2.2750 2.5714 2.2087 2.2103

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1206 3.30 2.6187 2.2864 2.2877

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1341 3.67 2.7393 2.4843 2.4848

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1365 3.74 2.7607 2.5195 2.5199

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1437 3.93 2.8250 2.6250 2.6250

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1482 4.06 2.8270 2.6250 2.6250

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1486 4.07 2.8272 2.6250 2.6250

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1552 4.25 1.000000 2.5000 2:38:52 PM 2.5000 2.8302 2.6250 2.6250

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1563 4.28 2.8307 2.6250 2.6250

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1647 4.51 2.8345 2.6250 2.6250

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1759 4.82 1.700000 2.6250 3:49:27 PM 2.6250 2.8396 2.6250 2.6250

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1846 5.05 50.000000 2.6500 11:22:49 AM 2.6500 2.9049 2.6934 2.6934

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1940 5.31 2.9754 2.7673 2.7673

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2031 5.56 3.0436 2.8388 2.8388

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2097 5.74 3.0932 2.8907 2.8907

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2181 5.97 3.1562 2.9568 2.9568

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2223 6.09 3.1877 2.9898 2.9898

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2307 6.32 3.2507 3.0558 3.0558

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2395 6.56 3.3167 3.1250 3.1250

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2578 7.06 3.4171 3.2130 3.2130
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2606 7.13 3.4325 3.2264 3.2264

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2697 7.38 2.900000 2.7500 11:38:20 AM 2.7500 3.4824 3.2702 3.2702

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2774 7.59 1.000000 2.6000 11:38:52 AM 2.6000 3.5246 3.3072 3.3072

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2830 7.75 3.000000 3.5500 8:48:05 AM 3.5500 3.5554 3.3341 3.3341

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3005 8.23 8.000000 3.3500 10:54:36 AM 3.3500 3.6514 3.4183 3.4183

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3040 8.32 3.6706 3.4351 3.4351

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3096 8.48 190.000000 3.3000 9:21:37 AM 3.3250 3.7013 3.4620 3.4620

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3150 8.62 3.7309 3.4880 3.4880

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3291 9.01 0.820000 3.6000 9:49:06 AM 3.6000 3.8083 3.5558 3.5558

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3333 9.13 3.8313 3.5760 3.5760

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3367 9.22 3.8500 3.5923 3.5923

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3417 9.36 524.260000 3.4250 3:18:03 PM 3.3500 3.8774 3.6163 3.6163

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3493 9.56 3.9191 3.6529 3.6529

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3591 9.83 3.9729 3.7000 3.7000

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3738 10.23 3.9855 3.7123 3.7123

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3962 10.85 4.0048 3.7311 3.7311

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4025 11.02 4.0102 3.7363 3.7363

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4123 11.29 4.0187 3.7445 3.7445

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4277 11.71 4.0319 3.7574 3.7574

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4466 12.23 4.0482 3.7732 3.7732

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4506 12.34 4.0516 3.7766 3.7766

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4557 12.48 4.0560 3.7809 3.7809

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4831 13.23 324.600000 4.1000 3:03:26 PM 4.1000 4.0796 3.8038 3.8038

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4879 13.36 4.0837 3.8078 3.8078

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4963 13.59 350.000000 4.0700 11:52:43 AM 4.0580 4.0910 3.8148 3.8148

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5152 14.11 4.1072 3.8307 3.8307

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5607 15.35 4.1464 3.8687 3.8687

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6146 16.83 4.1928 3.9139 3.9139

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6208 17.00 4.1981 3.9191 3.9191

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6390 17.49 4.2138 3.9343 3.9343

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6564 17.97 3,828.592000 4.3250 4:05:22 PM 4.1533 4.2287 3.9489 3.9489

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6642 18.18 4.2354 3.9554 3.9554

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6762 18.51 25.900000 4.6000 4:01:45 PM 4.7083 4.2458 3.9654 3.9654

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6790 18.59 2,057.020000 4.3250 4:10:05 PM 4.1600 4.2482 3.9678 3.9678

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7000 19.16 168.000000 4.6500 10:02:01 AM 4.6500 4.2662 3.9854 3.9854

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7063 19.34 4.2717 3.9906 3.9906

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7175 19.64 11.000000 4.0000 3:36:51 PM 3.7800 4.2813 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7769 21.27 4.4745 4.1902 4.1922

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8098 22.17 6.000000 4.8000 4:02:46 PM 4.8000 4.5815 4.2955 4.2986

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8175 22.38 1,400.637000 4.6500 3:44:36 PM 4.5923 4.6065 4.3202 4.3235

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8463 23.17 5.000000 4.8000 11:19:13 AM 4.8000 4.7002 4.4124 4.4167

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8784 24.05 16.850000 4.7500 3:47:10 PM 4.7600 4.8046 4.5152 4.5206

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8853 24.24 5,096.880000 4.6000 4:12:28 PM 4.4743 4.8270 4.5373 4.5429
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