
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 1M 10/9/2013 29 0.08 2.3881 2.2857 2.2857

FXTN 07-45 PIBD0713K457 7.1250 2M 11/2/2013 53 0.15 1.5545 1.3750 1.3750

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 139 0.38 2,000.000000 2.0200 2:06:51 PM 2.0100 1.6842 1.5149 1.5149

FXTN 10-34 PIBD1014C341 12.3750 7M 3/25/2014 196 0.54 1.8241 1.6662 1.6662

FXTN 10-35 PIBD1014G356 12.7500 10M 7/15/2014 308 0.84 2.0523 1.8970 1.8970

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 379 1.04 2.2072 2.0354 2.0354

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 389 1.07 2.2324 2.0522 2.0522

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 399 1.09 2.2576 2.0691 2.0691

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 532 1.46 2.5931 2.2933 2.2933

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 610 1.67 2.7898 2.4247 2.4247

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 619 1.69 2.8125 2.4399 2.4399

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 679 1.86 2.9638 2.5410 2.5410

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 708 1.94 7.294000 2.0000 3:48:41 PM 2.1179 3.0370 2.5899 2.5899

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 714 1.95 3.0521 2.6000 2.6000

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 806 2.21 3.0602 2.6000 2.5252

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 826 2.26 3.0620 2.6000 2.5089

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 854 2.34 3.0645 2.6000 2.4861

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 869 2.38 3.0658 2.6000 2.4739

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 905 2.48 3.0690 2.6000 2.4446

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 932 2.55 3.0714 2.6000 2.4226

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 958 2.62 1,500.000000 2.2500 3:57:29 PM 2.2500 3.0737 2.6000 2.4015

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 960 2.63 3.0739 2.6000 2.3999

FXTN 10-42    * PIBD1016I420 9.1250 3Y 9/4/2016 1090 2.98 200.000000 2.6250 4:12:50 PM 2.6250 3.0854 2.6000 2.2941

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1110 3.04 3.1069 2.6368 2.3483

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1163 3.18 3.1638 2.7344 2.4918

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1298 3.55 3.3088 2.9830 2.8573

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1322 3.62 3.3346 3.0272 2.9223

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1394 3.82 3.4120 3.1598 3.1173

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1439 3.94 3.4603 3.2426 3.2392

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1443 3.95 3.4646 3.2500 3.2500

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1509 4.13 3.4627 3.2500 3.2500

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1520 4.16 200.000000 3.1250 3:14:09 PM 3.1250 3.4624 3.2500 3.2500

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1604 4.39 3.4599 3.2500 3.2500

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1716 4.70 1.100000 2.7000 3:29:21 PM 2.7000 3.4567 3.2500 3.2500

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1803 4.94 38.000000 2.9500 2:42:09 PM 2.9500 3.4542 3.2500 3.2500

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1897 5.19 3.4719 3.2661 3.2661

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1988 5.44 3.4890 3.2816 3.2816

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2054 5.62 3.5013 3.2929 3.2929

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2138 5.85 3.5171 3.3072 3.3072

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2180 5.97 3.5250 3.3144 3.3144

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2264 6.20 3.5408 3.3287 3.3287

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2352 6.44 3.5573 3.3438 3.3438

RTB 10-01     * PIID1020H015 7.2500 7Y 8/19/2020 2535 6.94 3.5917 3.3750 3.3750

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2563 7.02 3.5965 3.3782 3.3782
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2654 7.27 3.6122 3.3886 3.3886

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2731 7.48 3.6254 3.3975 3.3975

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2787 7.63 100.000000 3.6250 3:09:14 PM 3.6250 3.6350 3.4039 3.4039

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2962 8.11 0.300000 3.7500 2:08:04 PM 3.7500 3.6651 3.4239 3.4239

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2997 8.21 1,310.000000 3.3750 3:56:21 PM 3.3750 3.6711 3.4279 3.4279

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3053 8.36 505.500000 3.7750 4:01:25 PM 3.4755 3.6807 3.4343 3.4343

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3107 8.51 3.6900 3.4405 3.4405

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3248 8.89 3.7142 3.4567 3.4567

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3290 9.01 3.7215 3.4615 3.4615

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3324 9.10 3.7273 3.4654 3.4654

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3374 9.24 3.7359 3.4711 3.4711

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3450 9.45 3.7490 3.4798 3.4798

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3548 9.71 3.7658 3.4911 3.4911

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3626 9.93 47.539000 3.4500 3:26:00 PM 3.4110 3.7792 3.5000 3.5000

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3695 10.12 3.7897 3.5098 3.5098

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3919 10.73 3.8236 3.5418 3.5418

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3982 10.90 3.8331 3.5508 3.5508

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4080 11.17 3.8480 3.5647 3.5647

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4234 11.59 3.8713 3.5867 3.5867

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4423 12.11 3.9000 3.6137 3.6137

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4463 12.22 3.9060 3.6194 3.6194

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4514 12.36 200.000000 4.9700 11:41:39 AM 4.9950 3.9137 3.6266 3.6266

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4788 13.11 3.9553 3.6657 3.6657

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4836 13.24 3.9625 3.6726 3.6726

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4920 13.47 3.9753 3.6845 3.6845

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5109 13.99 50.000000 5.0500 9:32:02 AM 5.0500 4.0039 3.7115 3.7115

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5564 15.23 4.0728 3.7764 3.7764

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6103 16.71 4.1545 3.8533 3.8533

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6165 16.88 4.1639 3.8621 3.8621

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6347 17.38 4.1915 3.8880 3.8880

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6521 17.85 205.000000 4.8750 4:00:32 PM 4.8702 4.2178 3.9129 3.9129

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6599 18.07 4.2296 3.9240 3.9240

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6719 18.40 4.2478 3.9411 3.9411

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6747 18.47 51.650000 5.1250 3:11:43 PM 5.1199 4.2521 3.9451 3.9451

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6957 19.05 4.2839 3.9750 3.9750

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7020 19.22 4.2934 3.9840 3.9840

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7132 19.53 8.000000 3.7000 2:43:47 PM 3.8857 4.3104 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7726 21.15 4.7337 4.4023 4.4159

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8055 22.05 4.9682 4.6251 4.6462

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8132 22.26 154.000000 5.7400 4:03:20 PM 5.7295 5.0230 4.6773 4.7001

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8420 23.05 5.2283 4.8724 4.9018

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8741 23.93 5.4570 5.0898 5.1265

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8810 24.12 1,012.263000 5.0750 4:09:08 PM 5.0904 5.5062 5.1365 5.1748
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