
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 26 0.07 1.7845 1.6445 1.6445

FXTN 10-33 PIBD1013J337 11.0000 3M 10/9/2013 96 0.26 1.3136 1.1345 1.1345

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 120 0.33 1.3456 1.1671 1.1671

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 206 0.56 62.402000 2.2500 3:57:43 PM 2.1070 1.4432 1.2673 1.2673

FXTN 10-34 PIBD1014C341 12.3750 9M 3/25/2014 263 0.72 1.4799 1.3066 1.3066

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 375 1.03 1.5922 1.4201 1.4201

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 446 1.22 1.8570 1.6667 1.6667

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 456 1.25 1.8943 1.7014 1.7014

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 466 1.28 1.9316 1.7361 1.7361

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 599 1.64 2.4276 2.1979 2.1979

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 677 1.85 2.7185 2.4688 2.4688

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 686 1.88 2.7521 2.5000 2.5000

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 746 2.04 2.7975 2.5308 2.5308

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 775 2.12 2.8195 2.5457 2.5457

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 781 2.14 2.8241 2.5488 2.5488

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 873 2.39 2.8937 2.5960 2.5960

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 893 2.44 2.9089 2.6062 2.6062

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 921 2.52 2.9301 2.6206 2.6206

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 936 2.56 2.9415 2.6283 2.6283

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 972 2.66 2.9687 2.6468 2.6468

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 999 2.74 2.9892 2.6606 2.6606

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1025 2.81 3.0089 2.6740 2.6740

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1027 2.81 3.0104 2.6750 2.6750

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1157 3.17 3.1864 2.8847 2.8847

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1177 3.22 1.484500 3.2000 2:47:22 PM 3.2000 3.2135 2.9169 2.9169

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1230 3.37 3.2852 3.0024 3.0024

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1365 3.74 3.4679 3.2202 3.2202

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1389 3.80 3.5004 3.2589 3.2589

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1461 4.00 3.5979 3.3750 3.3750

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1506 4.12 3.6174 3.3925 3.3247

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1510 4.13 40.000000 3.3500 2:28:20 PM 3.3500 3.6191 3.3940 3.3202

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1576 4.31 3.6478 3.4196 3.2465

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1587 4.34 3.6525 3.4239 3.2342

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1671 4.57 50.000000 3.0450 3:58:22 PM 3.0450 3.6889 3.4565 3.1403

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1783 4.88 3.000000 2.4500 3:00:59 PM 2.5164 3.7375 3.5000 3.0151

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1870 5.12 12.500000 2.8500 2:29:51 PM 2.9460 3.7854 3.5513 3.1327

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1964 5.38 3.8371 3.6067 3.2598

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2055 5.63 3.8872 3.6604 3.3829

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2121 5.81 3.9235 3.6993 3.4721

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2205 6.04 3.9697 3.7488 3.5857

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2247 6.15 3.9928 3.7736 3.6424

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2331 6.38 4.0391 3.8231 3.7560

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2419 6.62 4.0875 3.8750 3.8750

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2602 7.12 4.1015 3.8750 3.8807
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2630 7.20 4.1037 3.8750 3.8816

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2721 7.45 1.500000 3.1250 10:58:21 AM 3.1250 4.1107 3.8750 3.8844

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2798 7.66 4.1166 3.8750 3.8869

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2854 7.81 4.1209 3.8750 3.8886

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3029 8.29 5.500000 3.9875 3:25:05 PM 4.0181 4.1343 3.8750 3.8941

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3064 8.39 214.100000 4.1000 3:34:42 PM 4.1033 4.1370 3.8750 3.8952

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3120 8.54 400.000000 4.1000 3:34:18 PM 4.1000 4.1412 3.8750 3.8969

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3174 8.69 4.1454 3.8750 3.8986

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3315 9.08 4.1562 3.8750 3.9030

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3357 9.19 100.000000 4.1500 3:58:00 PM 4.1500 4.1594 3.8750 3.9043

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3391 9.28 4.1620 3.8750 3.9054

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3441 9.42 96.760000 3.9500 2:32:53 PM 3.9451 4.1659 3.8750 3.9070

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3517 9.63 4.1717 3.8750 3.9093

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3615 9.90 100.000000 3.9500 11:25:47 AM 3.9124 4.1792 3.8750 3.9124

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3762 10.30 4.1811 3.8771 3.9129

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3986 10.91 4.1839 3.8802 3.9137

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4049 11.09 4.1847 3.8811 3.9139

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4147 11.35 4.1860 3.8824 3.9143

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4301 11.78 4.1880 3.8846 3.9148

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4490 12.29 4.1904 3.8872 3.9155

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4530 12.40 4.1909 3.8878 3.9156

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4581 12.54 4.1915 3.8885 3.9158

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4855 13.29 4.1950 3.8923 3.9168

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4903 13.42 4.1957 3.8930 3.9169

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4987 13.65 4.548000 4.3800 3:16:07 PM 4.3780 4.1967 3.8941 3.9172

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5176 14.17 4.1991 3.8968 3.9179

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5631 15.42 4.2050 3.9031 3.9195

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6170 16.89 4.2119 3.9106 3.9214

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6232 17.06 4.2126 3.9115 3.9216

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6414 17.56 4.2150 3.9140 3.9222

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6588 18.04 700.000000 5.0500 3:54:27 PM 5.0836 4.2172 3.9165 3.9229

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6666 18.25 4.2182 3.9176 3.9231

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6786 18.58 4.2197 3.9192 3.9235

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6814 18.66 130.037200 5.1000 4:09:35 PM 5.3477 4.2201 3.9196 3.9236

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7024 19.23 86.000000 5.2500 3:26:13 PM 5.2308 4.2228 3.9226 3.9244

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7087 19.40 4.2236 3.9234 3.9246

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7199 19.71 20.670000 3.6501 3:30:50 PM 3.6500 4.2250 3.9250 3.9250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7793 21.34 4.8179 4.5268 4.4373

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8122 22.24 5.1463 4.8601 4.7211

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8199 22.45 50.000000 5.6000 3:16:20 PM 5.6000 5.2232 4.9381 4.7875

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8487 23.24 5.5107 5.2299 5.0359

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8808 24.11 4.000000 5.2000 10:45:28 AM 5.2000 5.8311 5.5551 5.3128

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8877 24.30 93.481000 5.2451 3:51:27 PM 5.2579 5.9000 5.6250 5.3723
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