
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 65 0.18 1.1729 1.0000 1.0000

FXTN 07-45 PIBD0713K457 7.1250 3M 11/2/2013 89 0.24 1.1729 1.0000 1.0000

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 175 0.48 1,566.100000 0.8250 3:22:12 PM 1.2538 1.2836 1.1126 1.1126

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 232 0.64 1.3359 1.1658 1.1658

FXTN 10-35 PIBD1014G356 12.7500 11M 7/15/2014 344 0.94 1.4460 1.2754 1.2754

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 415 1.14 65.449000 1.2000 2:39:51 PM 1.2055 1.5951 1.4141 1.4141

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 425 1.16 1.6161 1.4336 1.4336

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 435 1.19 1.6371 1.4531 1.4531

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 568 1.56 1.9163 1.7129 1.7129

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 646 1.77 2.0801 1.8652 1.8652

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 655 1.79 2.0990 1.8828 1.8828

FXTN 04-20    * PIBD0415G203 4.8750 2Y 7/21/2015 715 1.96 2.2250 2.0000 2.0000

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 744 2.04 9.000000 2.2500 2:40:23 PM 2.2500 2.2465 2.0083 2.0087

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 750 2.05 2.2509 2.0101 2.0105

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 842 2.31 2.3191 2.0365 2.0381

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 862 2.36 2.3340 2.0423 2.0442

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 890 2.44 2.3547 2.0503 2.0526

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 905 2.48 2.3658 2.0546 2.0571

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 941 2.58 1.200000 2.3500 11:50:05 AM 2.3500 2.3925 2.0650 2.0679

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 968 2.65 2.4125 2.0727 2.0760

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 994 2.72 2,327.658000 2.0700 11:54:05 AM 2.0842 2.4318 2.0802 2.0838

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 996 2.73 2.4333 2.0808 2.0844

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1126 3.08 2.500000 2.8000 2:43:53 PM 2.8000 2.4870 2.1764 2.1596

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1146 3.14 2.4952 2.1911 2.1712

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1199 3.28 2.5171 2.2301 2.2019

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1334 3.65 700.000000 2.2500 4:02:05 PM 2.3356 2.5729 2.3294 2.2800

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1358 3.72 2.5828 2.3470 2.2939

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1430 3.92 2.6125 2.4000 2.3356

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1475 4.04 2.000000 2.6750 10:57:59 AM 2.6750 2.6142 2.4000 2.3446

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1479 4.05 2.6144 2.4000 2.3454

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1545 4.23 2.6170 2.4000 2.3586

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1556 4.26 2.6174 2.4000 2.3608

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1640 4.49 2.6207 2.4000 2.3776

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1752 4.80 0.500000 3.0500 10:39:32 AM 3.0500 2.6250 2.4000 2.4000

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1839 5.03 2.7068 2.4821 2.4821

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1933 5.29 2.7952 2.5708 2.5708

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2024 5.54 2.8807 2.6566 2.6566

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2090 5.72 2.9428 2.7189 2.7189

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2174 5.95 3.0217 2.7981 2.7981

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2216 6.07 3.0612 2.8377 2.8377

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2300 6.30 24.950000 3.3000 2:42:33 PM 3.0362 3.1402 2.9170 2.9170

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2388 6.54 3.2229 3.0000 3.0000

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2571 7.04 3.2844 3.0574 3.0574

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2599 7.12 3.2938 3.0662 3.0662
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2690 7.36 2.700000 2.8000 10:44:01 AM 2.8000 3.3244 3.0947 3.0947

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2767 7.58 1.000000 2.9250 3:52:57 PM 2.9250 3.3503 3.1188 3.1188

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2823 7.73 1,399.000000 3.1250 4:09:27 PM 3.1976 3.3691 3.1364 3.1364

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2998 8.21 3.4280 3.1913 3.1913

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3033 8.30 9.910000 3.3000 10:58:45 AM 3.2242 3.4398 3.2022 3.2022

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3089 8.46 68.000000 3.2500 12:00:11 PM 3.2500 3.4586 3.2198 3.2198

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3143 8.61 3.4767 3.2367 3.2367

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3284 8.99 3.5241 3.2809 3.2809

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3326 9.11 200.000000 3.3000 3:27:39 PM 3.3000 3.5383 3.2941 3.2941

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3360 9.20 3.5497 3.3048 3.3048

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3410 9.34 2,706.380000 3.3500 3:53:27 PM 3.3493 3.5665 3.3204 3.3204

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3486 9.54 3.5921 3.3443 3.3443

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3584 9.81 3.6250 3.3750 3.3750

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3731 10.21 3.6461 3.3955 3.3955

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3955 10.83 3.6783 3.4268 3.4268

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 4018 11.00 3.6873 3.4355 3.4355

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4116 11.27 3.7014 3.4492 3.4492

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4270 11.69 3.7235 3.4707 3.4707

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4459 12.21 3.7506 3.4971 3.4971

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4499 12.32 3.7564 3.5027 3.5027

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4550 12.46 3.7637 3.5098 3.5098

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4824 13.21 4.183000 4.0750 11:33:24 AM 4.1048 3.8030 3.5480 3.5480

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4872 13.34 3.8099 3.5547 3.5547

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4956 13.57 20.600000 3.8250 2:56:50 PM 3.9248 3.8220 3.5664 3.5664

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5145 14.09 3.8491 3.5928 3.5928

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5600 15.33 3.9145 3.6562 3.6562

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6139 16.81 350.000000 4.3000 4:03:05 PM 4.3250 3.9919 3.7314 3.7314

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6201 16.98 4.0008 3.7401 3.7401

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6383 17.48 40.000000 4.4000 11:22:53 AM 4.4000 4.0269 3.7655 3.7655

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6557 17.95 2,695.250000 4.2700 4:08:08 PM 4.2327 4.0519 3.7898 3.7898

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6635 18.17 40.000000 4.5000 11:23:34 AM 4.5000 4.0631 3.8006 3.8006

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6755 18.49 16.500000 4.7500 3:42:09 PM 4.7500 4.0803 3.8174 3.8174

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6783 18.57 551.161000 4.4000 4:09:47 PM 4.3852 4.0843 3.8213 3.8213

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6993 19.15 4.1145 3.8506 3.8506

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7056 19.32 4.1235 3.8594 3.8594

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7168 19.62 28.500000 4.6000 3:17:07 PM 4.1863 4.1396 3.8750 3.8750

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7762 21.25 10.000000 4.7000 11:24:00 AM 4.7000 4.3203 4.0804 4.0821

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8091 22.15 4.4204 4.1941 4.1968

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8168 22.36 103.600000 5.0000 2:41:05 PM 4.6618 4.4438 4.2207 4.2237

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8456 23.15 4.5314 4.3203 4.3241

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8777 24.03 28.670000 4.7500 4:02:45 PM 4.7404 4.6290 4.4312 4.4360

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8846 24.22 1,657.772000 4.4500 3:58:38 PM 4.4412 4.6500 4.4551 4.4601
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