
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 07-45 PIBD0713K457 7.1250 <1M 11/2/2013 4 0.01 3.2227 3.2086 3.2021

FXTN 05-67 PIBD0514A673 6.2500 3M 1/27/2014 90 0.25 0.2646 0.1000 0.0893

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 147 0.40 0.3239 0.1527 0.1527

FXTN 10-35 PIBD1014G356 12.7500 9M 7/15/2014 259 0.71 0.4629 0.2000 0.2000

RTB 05-08 PIID0514I080 6.2500 11M 9/24/2014 330 0.90 0.5513 0.2000 0.2000

FXTN 07-46 PIBD0714J466 6.5000 11M 10/4/2014 340 0.93 0.5637 0.2000 0.2000

SPTB 10-03 SPTB1014J037 12.2500 1Y 10/14/2014 350 0.96 1,000.000000 0.1500 11:09:12 AM 0.2000 0.6000 0.2336 0.2330

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 483 1.32 1.2949 0.9794 0.9643

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 561 1.54 1.7024 1.4168 1.3932

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 570 1.56 1.7495 1.4673 1.4426

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 630 1.72 2.0629 1.8037 1.7726

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 659 1.80 1.025000 1.5000 11:22:21 AM 1.5000 2.2145 1.9664 1.9320

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 665 1.82 2.2458 2.0000 1.9650

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 757 2.07 2.2502 2.0000 1.9731

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 777 2.13 2.2511 2.0000 1.9749

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 805 2.20 2.2524 2.0000 1.9774

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 820 2.25 2.2532 2.0000 1.9787

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 856 2.34 0.960000 3.5000 2:05:32 PM 3.5000 2.2549 2.0000 1.9819

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 883 2.42 2.2561 2.0000 1.9843

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 909 2.49 0.700000 2.0000 3:24:39 PM 2.0000 2.2574 2.0000 1.9866

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 911 2.49 2.2575 2.0000 1.9867

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1041 2.85 0.100000 1.9501 3:33:31 PM 1.9501 2.2637 2.0000 1.9982

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1061 2.90 0.100000 1.7500 9:57:48 AM 1.7500 2.2646 2.0000 2.0000

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1114 3.05 2.3769 2.1162 2.0996

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1249 3.42 100.000000 2.3500 11:51:55 AM 2.3625 2.6631 2.4123 2.3534

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1273 3.49 2.7140 2.4649 2.3985

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1345 3.68 2.8666 2.6228 2.5338

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1390 3.81 46.000000 2.7500 2:02:51 PM 2.7500 2.9620 2.7215 2.6184

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1394 3.82 93.500000 2.7500 2:02:10 PM 2.7500 2.9705 2.7303 2.6259

FXTN 07-50    * PIBD0717J502 5.3750 4Y 10/28/2017 1460 4.00 4.800000 2.7500 2:35:08 PM 2.7500 3.1104 2.8750 2.7500

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1471 4.03 3.1152 2.8750 2.7472

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1555 4.26 3.1515 2.8750 2.7258

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1667 4.56 1,018.200000 2.6750 4:01:39 PM 2.6751 3.1999 2.8750 2.6973

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1754 4.80 3.2375 2.8750 2.6751

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1848 5.06 3.2679 2.9214 2.7462

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1939 5.31 3.2973 2.9663 2.8150

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 2005 5.49 3.3187 2.9988 2.8650

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2089 5.72 3.3458 3.0403 2.9285

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2131 5.83 91.195000 3.0000 2:01:20 PM 3.0000 3.3594 3.0610 2.9603

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2215 6.06 162.850000 3.0000 3:35:16 PM 3.0000 3.3866 3.1025 3.0238

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2303 6.31 3.4151 3.1459 3.0904

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2486 6.81 3.4742 3.2362 3.2288

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2514 6.88 3.4833 3.2500 3.2500

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2605 7.13 6.044105 3.1000 3:17:32 PM 3.1129 3.4965 3.2616 3.2632
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RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2682 7.34 3.5077 3.2715 3.2743

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2738 7.50 47.300000 3.2500 3:43:04 PM 3.2500 3.5159 3.2787 3.2824

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2913 7.98 3.5413 3.3011 3.3077

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2948 8.07 3.5464 3.3056 3.3127

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3004 8.22 3.5545 3.3127 3.3208

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3058 8.37 3.5624 3.3196 3.3286

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3199 8.76 3.5829 3.3377 3.3490

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3241 8.87 5.000000 3.3000 3:12:47 PM 3.3000 3.5890 3.3431 3.3551

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3275 8.97 3.5940 3.3474 3.3600

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3325 9.10 3.6012 3.3538 3.3672

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3401 9.31 3.6123 3.3635 3.3782

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3499 9.58 3.6265 3.3761 3.3924

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3577 9.79 980.287000 3.4350 3:54:55 PM 3.4136 3.6379 3.3861 3.4036

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3646 9.98 3.6479 3.3949 3.4136

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3870 10.60 3.7104 3.4588 3.4589

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3933 10.77 3.7279 3.4767 3.4716

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4031 11.04 3.7553 3.5047 3.4914

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4185 11.46 3.7982 3.5486 3.5226

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4374 11.98 3.8509 3.6025 3.5608

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4414 12.08 3.8621 3.6139 3.5689

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4465 12.22 3.8763 3.6284 3.5792

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4739 12.97 401.461000 4.3750 3:44:05 PM 4.1834 3.9527 3.7066 3.6346

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4787 13.11 3.9661 3.7203 3.6443

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4871 13.34 200.000000 4.2500 3:36:35 PM 4.1961 3.9895 3.7442 3.6612

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5060 13.85 4.0422 3.7981 3.6994

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5515 15.10 100.000000 4.3000 10:40:10 AM 4.3374 4.1691 3.9279 3.7914

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6054 16.57 300.000000 4.4250 10:31:05 AM 4.4125 4.3194 4.0816 3.9004

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6116 16.74 4.3367 4.0992 3.9129

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6298 17.24 4.3874 4.1511 3.9497

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6472 17.72 6,044.000000 4.3250 4:00:04 PM 4.3260 4.4359 4.2008 3.9849

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6550 17.93 4.4577 4.2230 4.0007

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6670 18.26 2.161000 4.6750 3:15:04 PM 4.6773 4.4911 4.2572 4.0249

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6698 18.34 494.297000 4.5000 3:47:16 PM 4.4852 4.4989 4.2652 4.0306

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6908 18.91 4.5575 4.3251 4.0730

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6971 19.09 4.5751 4.3431 4.0858

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7083 19.39 161.103000 4.0500 3:47:14 PM 4.1084 4.6063 4.3750 4.1084

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7677 21.02 4.7393 4.4905 4.3175

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8006 21.92 2.952000 5.0000 8:56:05 AM 5.0000 4.8130 4.5545 4.4333

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8083 22.13 4.8302 4.5695 4.4604

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8371 22.92 4.8947 4.6255 4.5618

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8692 23.80 9.500000 5.1250 11:10:17 AM 5.0261 4.9666 4.6879 4.6748

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8761 23.99 1,427.187000 4.7000 3:58:48 PM 4.6963 4.9820 4.7013 4.6991
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