
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 54 0.15 1.1690 1.0000 1.0000

FXTN 07-45 PIBD0713K457 7.1250 2M 11/2/2013 78 0.21 1.1717 1.0000 1.0000

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 164 0.45 2,000.000000 0.9500 4:12:04 PM 0.9500 1.1971 1.0000 1.0000

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 221 0.61 1,000.000000 0.9245 2:24:18 PM 0.9298 1.2549 1.0659 1.0659

FXTN 10-35 PIBD1014G356 12.7500 11M 7/15/2014 333 0.91 1.3831 1.2198 1.2198

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 404 1.11 0.100000 1.2501 2:14:47 PM 1.2501 1.5244 1.3553 1.3553

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 414 1.13 1.5481 1.3768 1.3768

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 424 1.16 1.5718 1.3983 1.3983

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 557 1.52 1.8870 1.6841 1.6841

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 635 1.74 2.0719 1.8517 1.8517

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 644 1.76 2.0932 1.8711 1.8711

FXTN 04-20    * PIBD0415G203 4.8750 2Y 7/21/2015 704 1.93 2.2354 2.0000 2.0000

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 733 2.01 9.700000 2.2500 3:34:51 PM 1.1250 2.2578 2.0103 2.0046

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 739 2.02 2.2624 2.0125 2.0056

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 831 2.28 2.3333 2.0452 2.0202

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 851 2.33 2.3488 2.0523 2.0233

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 879 2.41 2.3704 2.0623 2.0278

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 894 2.45 2.3819 2.0676 2.0302

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 930 2.55 0.700000 2.3750 3:16:33 PM 2.3125 2.4097 2.0804 2.0359

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 957 2.62 2.4305 2.0900 2.0402

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 983 2.69 304.000000 2.0300 4:08:38 PM 2.0506 2.4506 2.0993 2.0443

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 985 2.70 2.4521 2.1000 2.0446

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1115 3.05 2.5270 2.1899 2.1511

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1135 3.11 2.5385 2.2037 2.1674

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1188 3.25 2.5690 2.2403 2.2108

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1323 3.62 100.000000 2.4000 10:07:23 AM 2.4000 2.6468 2.3336 2.3214

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1347 3.69 2.6606 2.3502 2.3410

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1419 3.89 0.100000 2.3750 9:09:08 AM 2.3750 2.7021 2.4000 2.4000

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1464 4.01 2.7065 2.4140 2.3967

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1468 4.02 2.7068 2.4152 2.3964

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1534 4.20 1.000000 2.5750 4:14:20 PM 2.5750 2.7132 2.4357 2.3915

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1545 4.23 2.7143 2.4391 2.3907

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1629 4.46 500.000000 2.6000 8:48:27 AM 2.6000 2.7224 2.4652 2.3845

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1741 4.77 242.300000 2.3750 3:30:59 PM 2.4375 2.7333 2.5000 2.3762

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1828 5.00 501.000000 2.6500 4:06:57 PM 1.6333 2.8037 2.5684 2.4615

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1922 5.26 2.8798 2.6423 2.5537

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2013 5.51 2.9534 2.7138 2.6430

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2079 5.69 3.0068 2.7657 2.7077

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2163 5.92 3.0747 2.8318 2.7901

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2205 6.04 3.1087 2.8648 2.8313

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2289 6.27 1.000000 3.0500 9:13:06 AM 3.0500 3.1767 2.9308 2.9137

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2377 6.51 3.2479 3.0000 3.0000

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2560 7.01 3.2904 3.0414 3.0409

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2588 7.09 3.2969 3.0478 3.0471
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2679 7.33 1.500000 2.9500 10:41:46 AM 2.9500 3.3180 3.0684 3.0675

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2756 7.55 1.010000 3.3750 3:32:27 PM 3.1125 3.3359 3.0858 3.0847

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2812 7.70 3.3489 3.0985 3.0972

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2987 8.18 0.500000 3.3750 2:26:35 PM 3.3750 3.3896 3.1381 3.1363

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3022 8.27 0.998000 3.2000 3:42:23 PM 3.2667 3.3977 3.1461 3.1441

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3078 8.43 601.440000 3.3500 4:13:32 PM 3.3500 3.4107 3.1587 3.1566

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3132 8.57 3.4233 3.1710 3.1687

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3273 8.96 3.4560 3.2029 3.2002

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3315 9.08 3.4658 3.2124 3.2095

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3349 9.17 3.4737 3.2201 3.2171

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3399 9.31 2,056.000000 3.3450 4:07:06 PM 3.0383 3.4853 3.2314 3.2283

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3475 9.51 3.5029 3.2486 3.2453

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3573 9.78 3.5257 3.2708 3.2672

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3651 10.00 8,311.360000 3.2500 4:06:05 PM 3.2448 3.5438 3.2885 3.2846

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3720 10.18 3.5558 3.3000 3.2962

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3944 10.80 3.5948 3.3375 3.3339

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 4007 10.97 3.6058 3.3481 3.3445

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4105 11.24 100.000000 3.2500 11:18:37 AM 3.2500 3.6228 3.3644 3.3611

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4259 11.66 3.6497 3.3902 3.3870

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4448 12.18 3.6826 3.4218 3.4188

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4488 12.29 3.6895 3.4285 3.4255

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4539 12.43 3.6984 3.4370 3.4341

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4813 13.18 0.010000 4.1250 3:31:53 PM 4.1250 3.7461 3.4829 3.4803

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4861 13.31 3.7545 3.4909 3.4884

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4945 13.54 57.300000 4.0750 2:19:49 PM 4.0750 3.7691 3.5050 3.5025

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5134 14.06 3.8020 3.5366 3.5343

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5589 15.30 3.8812 3.6127 3.6110

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6128 16.78 3.9750 3.7029 3.7017

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6190 16.95 3.9858 3.7132 3.7122

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6372 17.45 4.0175 3.7437 3.7428

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6546 17.92 658.300000 4.3900 3:36:22 PM 4.4011 4.0478 3.7728 3.7721

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6624 18.14 4.0614 3.7858 3.7852

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6744 18.46 4.0823 3.8059 3.8055

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6772 18.54 36.400000 4.5000 3:22:51 PM 4.5056 4.0872 3.8106 3.8102

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6982 19.12 4.1237 3.8457 3.8455

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7045 19.29 4.1347 3.8563 3.8561

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7157 19.59 4.000000 3.7500 11:37:11 AM 3.7500 4.1542 3.8750 3.8750

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7751 21.22 4.4307 4.2506 4.1959

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8080 22.12 4.5839 4.4586 4.3736

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8157 22.33 4.6198 4.5072 4.4152

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8445 23.12 100.000000 5.0000 9:38:51 AM 5.0000 4.7538 4.6893 4.5707

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8766 24.00 100.000000 5.0000 9:53:48 AM 2.5000 4.9033 4.8923 4.7441

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8835 24.19 289.015000 4.6225 3:40:11 PM 4.6610 4.9354 4.9359 4.7814
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