
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 05-67 PIBD0514A673 6.2500 2M 1/27/2014 68 0.19 1.332000 0.8750 11:27:49 AM 0.8750 0.2746 0.1250 0.1250

FXTN 10-34 PIBD1014C341 12.3750 4M 3/25/2014 125 0.34 400.000000 0.0325 11:01:35 AM 0.0412 0.3239 0.1712 0.1712

FXTN 10-35 PIBD1014G356 12.7500 8M 7/15/2014 237 0.65 0.5947 0.4322 0.4322

RTB 05-08 PIID0514I080 6.2500 10M 9/24/2014 308 0.84 54.000000 0.8750 3:01:03 PM 0.8750 0.7760 0.6005 0.6005

FXTN 07-46 PIBD0714J466 6.5000 11M 10/4/2014 318 0.87 0.8016 0.6242 0.6242

SPTB 10-03 SPTB1014J037 12.2500 11M 10/14/2014 328 0.90 0.8271 0.6479 0.6479

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 461 1.26 1.3788 1.1357 1.1357

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 539 1.48 1.7270 1.4418 1.4418

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 548 1.50 1.7671 1.4771 1.4771

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 608 1.66 2.0350 1.7126 1.7126

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 637 1.74 25.100000 2.1500 2:45:42 PM 2.1434 2.1644 1.8265 1.8265

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 643 1.76 2.1912 1.8500 1.8500

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 735 2.01 5.000000 1.8000 3:03:35 PM 1.8000 2.2220 1.8705 1.8551

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 755 2.07 2.2287 1.8749 1.8562

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 783 2.14 2.2381 1.8812 1.8578

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 798 2.18 101.000000 2.2500 12:07:51 PM 1.7549 2.2432 1.8845 1.8586

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 834 2.28 6.446000 2.0000 3:39:43 PM 2.0000 2.2552 1.8925 1.8606

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 861 2.36 2.2643 1.8986 1.8621

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 887 2.43 1.500000 2.0000 2:44:07 PM 2.0000 2.2730 1.9043 1.8636

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 889 2.43 2.2737 1.9048 1.8637

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1019 2.79 100.000000 1.8750 3:31:29 PM 1.8750 2.3172 1.9337 1.8709

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 1039 2.84 2.3239 1.9382 1.8720

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1092 2.99 2.3417 1.9500 1.8750

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1227 3.36 100.000000 2.2000 3:22:41 PM 2.2000 2.5851 2.2242 2.0636

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1251 3.43 2.6284 2.2729 2.0972

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1323 3.62 2.7582 2.4191 2.1978

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1368 3.75 2.500000 2.2500 11:59:08 AM 2.2500 2.8394 2.5105 2.2606

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1372 3.76 183.500000 2.3500 2:51:04 PM 2.3755 2.8466 2.5186 2.2662

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1438 3.94 2.9656 2.6527 2.3584

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1449 3.97 2.9854 2.6750 2.3738

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1533 4.20 469.610000 2.7000 12:52:11 PM 2.6987 2.9863 2.6750 2.4353

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1645 4.50 24.000000 2.6250 3:46:16 PM 2.6210 2.9876 2.6750 2.5174

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1732 4.74 1.550000 2.6495 11:11:17 AM 2.6495 2.9886 2.6750 2.5811

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1826 5.00 2.9896 2.6750 2.6500

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1917 5.25 3.0480 2.7433 2.7149

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1983 5.43 4.500000 2.6750 11:10:14 AM 2.6750 3.0904 2.7929 2.7620

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2067 5.66 3.1443 2.8559 2.8219

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2109 5.77 3.1713 2.8875 2.8518

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2193 6.00 1,146.808000 3.0000 2:29:20 PM 2.9455 3.2252 2.9505 2.9117

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2281 6.25 3.2817 3.0166 2.9745

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2464 6.75 3.3991 3.1540 3.1050

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2492 6.82 3.4171 3.1750 3.1250

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2583 7.07 2.000000 2.9500 11:01:50 AM 2.9500 3.4306 3.1852 3.1393

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2660 7.28 122.700000 3.1250 11:58:20 AM 3.1250 3.4421 3.1939 3.1514
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2716 7.44 92.000000 3.2000 2:02:00 PM 3.2076 3.4504 3.2002 3.1602

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2891 7.92 3.4764 3.2199 3.1877

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2926 8.01 3.4816 3.2239 3.1932

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2982 8.16 173.197149 3.3250 11:55:20 AM 3.3323 3.4900 3.2302 3.2020

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3036 8.31 3.4980 3.2363 3.2104

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3177 8.70 3.5189 3.2522 3.2326

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3219 8.81 3.5252 3.2569 3.2392

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3253 8.91 3.5302 3.2607 3.2445

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3303 9.04 5.000000 3.4000 3:30:19 PM 3.4000 3.5377 3.2663 3.2524

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3379 9.25 3.5490 3.2749 3.2643

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3477 9.52 3.5635 3.2859 3.2797

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3555 9.73 897.293529 3.3200 3:33:17 PM 3.3028 3.5751 3.2947 3.2920

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3624 9.92 3.5854 3.3025 3.3028

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3848 10.54 3.6442 3.3544 3.3547

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3911 10.71 3.6607 3.3690 3.3693

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 4009 10.98 3.6864 3.3918 3.3921

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4163 11.40 3.7269 3.4275 3.4278

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4352 11.92 3.7765 3.4713 3.4716

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4392 12.02 3.7870 3.4806 3.4808

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4443 12.16 3.8004 3.4924 3.4927

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4717 12.91 713.530000 3.8600 3:58:01 PM 3.8614 3.8723 3.5559 3.5562

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4765 13.05 3.8849 3.5671 3.5673

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4849 13.28 118.240000 4.0500 3:39:22 PM 3.8756 3.9069 3.5865 3.5868

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5038 13.79 3.9565 3.6303 3.6306

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5493 15.04 4.0760 3.7358 3.7361

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6032 16.51 4.2174 3.8608 3.8610

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6094 16.68 4.2337 3.8752 3.8754

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6276 17.18 4.2815 3.9174 3.9176

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6450 17.66 22,254.195251 4.2425 4:14:35 PM 4.2314 4.3271 3.9577 3.9580

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6528 17.87 4.3476 3.9758 3.9760

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6648 18.20 9.388000 4.4250 11:27:17 AM 4.4553 4.3791 4.0036 4.0039

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6676 18.28 175.775000 4.3150 4:07:11 PM 4.3201 4.3865 4.0101 4.0103

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6886 18.85 4.4416 4.0588 4.0590

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6949 19.03 4.4581 4.0734 4.0736

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7061 19.33 217.109000 4.0850 3:25:51 PM 4.0996 4.4875 4.0994 4.0996

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7655 20.96 4.6151 4.3185 4.3178

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7984 21.86 4.6857 4.4398 4.4387

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8061 22.07 765.140000 4.8500 3:51:47 PM 4.8534 4.7023 4.4682 4.4670

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8349 22.86 4.7641 4.5745 4.5728

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8670 23.74 4.8331 4.6929 4.6907

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8739 23.93 1,910.965525 4.6700 4:05:50 PM 4.6611 4.8479 4.7183 4.7161
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