
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 10-33 PIBD1013J337 11.0000 2M 10/9/2013 55 0.15 1.1740 1.0000 1.0000

FXTN 07-45 PIBD0713K457 7.1250 2M 11/2/2013 79 0.22 1.1776 1.0000 1.0000

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 165 0.45 1.1904 1.0000 1.0000

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 222 0.61 1.2510 1.0659 1.0659

FXTN 10-35 PIBD1014G356 12.7500 11M 7/15/2014 334 0.91 1.3895 1.2198 1.2198

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 405 1.11 2.197000 2.1000 3:16:57 PM 1.8672 1.5314 1.3553 1.3555

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 415 1.14 1.5547 1.3768 1.3770

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 425 1.16 1.5781 1.3983 1.3985

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 558 1.53 1.8893 1.6841 1.6848

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 636 1.74 2.0719 1.8517 1.8528

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 645 1.77 200.000000 2.0000 3:45:14 PM 2.0012 2.0929 1.8711 1.8721

FXTN 04-20    * PIBD0415G203 4.8750 2Y 7/21/2015 705 1.93 2.2333 2.0000 2.0013

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 734 2.01 2.715000 2.3750 3:17:09 PM 2.4218 2.2535 2.0129 2.0141

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 740 2.03 2.2577 2.0156 2.0167

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 832 2.28 2.3218 2.0565 2.0572

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 852 2.33 2.3358 2.0654 2.0660

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 880 2.41 2.3553 2.0778 2.0783

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 895 2.45 3.300000 2.3750 2:56:36 PM 2.3750 2.3658 2.0845 2.0849

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 931 2.55 26.850000 2.5000 3:17:20 PM 2.2721 2.3909 2.1005 2.1008

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 958 2.62 2.4097 2.1125 2.1127

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 984 2.69 2.4278 2.1241 2.1241

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 986 2.70 2.4292 2.1250 2.1250

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1116 3.06 200.000000 2.1500 12:06:53 PM 2.1500 2.5091 2.2074 2.2074

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1136 3.11 2.200000 2.4750 3:05:33 PM 2.4750 2.5213 2.2200 2.2200

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1189 3.26 2.5539 2.2536 2.2536

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1324 3.62 1,150.000000 2.4000 3:38:12 PM 2.4000 2.6368 2.3392 2.3392

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1348 3.69 2.6516 2.3544 2.3544

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1420 3.89 0.200000 2.3750 3:55:30 PM 2.3750 2.6958 2.4000 2.4000

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1465 4.01 2.700000 2.5500 3:05:51 PM 2.5130 2.6993 2.4140 2.4140

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1469 4.02 2.6996 2.4152 2.4152

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1535 4.20 2.7047 2.4357 2.4357

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1546 4.23 2.7056 2.4391 2.4391

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1630 4.46 2.7121 2.4652 2.4652

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1742 4.77 4.200000 2.7500 2:36:14 PM 2.6540 2.7208 2.5000 2.5000

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1829 5.01 500.000000 2.6450 4:07:20 PM 2.6450 2.7895 2.5684 2.5684

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1923 5.26 2.8637 2.6423 2.6423

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2014 5.51 2.9355 2.7138 2.7138

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2080 5.69 2.9876 2.7657 2.7657

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2164 5.92 3.0540 2.8318 2.8318

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2206 6.04 3.0871 2.8648 2.8648

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2290 6.27 50.000000 2.9650 10:54:45 AM 2.9650 3.1534 2.9308 2.9308

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2378 6.51 3.2229 3.0000 3.0000

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2561 7.01 3.2933 3.0612 3.0612

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2589 7.09 3.3041 3.0706 3.0706
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2680 7.34 1.000000 3.0850 10:55:13 AM 3.0850 3.3391 3.1010 3.1010

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2757 7.55 50.000000 3.0500 11:58:46 AM 3.0500 3.3687 3.1268 3.1268

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2813 7.70 3.3902 3.1455 3.1455

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2988 8.18 0.750000 3.5000 2:44:52 PM 3.5000 3.4575 3.2040 3.2040

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3023 8.28 3.4710 3.2157 3.2157

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3079 8.43 9.807000 4.0000 12:02:46 PM 4.0000 3.4925 3.2344 3.2344

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3133 8.58 3.5133 3.2525 3.2525

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3274 8.96 3.5675 3.2997 3.2997

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3316 9.08 1,600.000000 3.3750 11:45:52 AM 3.3750 3.5837 3.3137 3.3137

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3350 9.17 3.5967 3.3251 3.3251

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3400 9.31 992.000000 3.3500 3:58:44 PM 3.3501 3.6160 3.3418 3.3418

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3476 9.52 3.6452 3.3672 3.3672

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3574 9.79 3.6829 3.4000 3.4000

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3721 10.19 3.7015 3.4185 3.4206

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3945 10.80 3.7299 3.4466 3.4519

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 4008 10.97 3.7379 3.4545 3.4607

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4106 11.24 3.7503 3.4668 3.4744

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4260 11.66 3.7698 3.4861 3.4959

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4449 12.18 3.7938 3.5099 3.5223

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4489 12.29 3.7989 3.5149 3.5279

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4540 12.43 3.8053 3.5213 3.5351

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4814 13.18 12.300000 4.1750 2:33:19 PM 4.1545 3.8400 3.5557 3.5734

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4862 13.31 3.8461 3.5617 3.5801

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4946 13.54 2.100000 4.2500 10:36:40 AM 4.2524 3.8568 3.5723 3.5918

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5135 14.06 3.8807 3.5960 3.6183

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5590 15.30 3.9384 3.6531 3.6819

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6129 16.78 4.0067 3.7208 3.7572

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6191 16.95 4.0146 3.7286 3.7659

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6373 17.45 4.0376 3.7514 3.7913

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6547 17.92 1,521.577000 4.3900 4:14:55 PM 4.4132 4.0597 3.7733 3.8157

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6625 18.14 4.0696 3.7831 3.8266

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6745 18.47 9.000000 4.8750 11:33:48 AM 4.8750 4.0848 3.7981 3.8434

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6773 18.54 894.021000 4.5500 3:52:29 PM 4.4966 4.0883 3.8017 3.8473

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6983 19.12 8.000000 4.5000 2:42:21 PM 4.5000 4.1149 3.8280 3.8766

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7046 19.29 4.1229 3.8359 3.8854

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7158 19.60 88.533000 3.8500 2:45:43 PM 3.9011 4.1371 3.8500 3.9011

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7752 21.22 4.4217 4.1355 4.1686

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8081 22.12 4.5794 4.2937 4.3168

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8158 22.34 400.000000 4.8000 11:10:30 AM 4.7662 4.6163 4.3307 4.3515

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8446 23.12 4.7543 4.4691 4.4812

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8767 24.00 4.9081 4.6234 4.6257

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8836 24.19 1,651.591000 4.6550 4:03:13 PM 4.6303 4.9412 4.6566 4.6568
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