
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 67 0.18 11,100.000000 0.1000 11:50:25 AM 0.1315 0.2788 0.1250 0.1250

FXTN 10-34 PIBD1014C341 12.3750 4M 3/25/2014 124 0.34 0.3327 0.1745 0.1690

FXTN 10-35 PIBD1014G356 12.7500 8M 7/15/2014 236 0.65 0.6244 0.4565 0.4248

RTB 05-08 PIID0514I080 6.2500 10M 9/24/2014 307 0.84 0.8133 0.6409 0.5977

FXTN 07-46 PIBD0714J466 6.5000 11M 10/4/2014 317 0.87 0.8399 0.6669 0.6221

SPTB 10-03 SPTB1014J037 12.2500 11M 10/14/2014 327 0.90 0.8665 0.6929 0.6464

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 460 1.26 1.4609 1.2235 1.1546

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 538 1.47 1.8375 1.5563 1.4741

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 547 1.50 1.8809 1.5947 1.5109

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 607 1.66 2.1706 1.8507 1.7567

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 636 1.74 0.102000 1.4000 9:53:10 AM 1.4000 2.3106 1.9744 1.8754

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 642 1.76 2.3396 2.0000 1.9000

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 734 2.01 2.3652 2.0256 1.8911

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 754 2.06 2.3708 2.0312 1.8892

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 782 2.14 2.3786 2.0390 1.8865

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 797 2.18 5.499000 2.2500 3:08:40 PM 1.6105 2.3828 2.0432 1.8850

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 833 2.28 2.3928 2.0532 1.8815

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 860 2.35 2.4003 2.0607 1.8789

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 886 2.43 0.200000 2.3750 2:07:02 PM 2.3750 2.4075 2.0679 1.8764

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 888 2.43 2.4081 2.0685 1.8762

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1018 2.79 101.052000 2.5000 3:01:36 PM 1.8567 2.4443 2.1047 1.8637

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 1038 2.84 1.000000 1.8500 11:57:51 AM 1.8500 2.4498 2.1102 1.8617

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1091 2.99 2.4646 2.1250 1.8566

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1226 3.36 59.500000 2.5000 10:49:30 AM 2.2477 2.7425 2.3613 2.1188

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1250 3.42 2.7920 2.4034 2.1654

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1322 3.62 2.9402 2.5294 2.3053

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1367 3.74 6.000000 2.2500 10:43:27 AM 2.2625 3.0328 2.6082 2.3927

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1371 3.75 3.0411 2.6152 2.4004

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1437 3.93 3.1770 2.7307 2.5286

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1448 3.96 3.1996 2.7500 2.5500

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1532 4.19 50.000000 2.6000 10:57:40 AM 2.6000 3.2047 2.7444 2.5723

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1644 4.50 3.2115 2.7370 2.6020

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1731 4.74 11.400000 2.6000 9:46:24 AM 2.6000 3.2168 2.7312 2.6251

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1825 5.00 3.2225 2.7250 2.6500

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1916 5.25 3.2576 2.7844 2.7197

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1982 5.43 3.2830 2.8275 2.7702

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2066 5.66 3.3154 2.8824 2.8345

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2108 5.77 3.3316 2.9098 2.8667

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2192 6.00 7,530.472639 3.0550 4:12:50 PM 3.0486 3.3640 2.9647 2.9310

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2280 6.24 3.3979 3.0222 2.9984

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2463 6.74 3.4684 3.1417 3.1386

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2491 6.82 200.000000 3.1600 8:48:50 AM 3.1600 3.4792 3.1600 3.1600

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2582 7.07 3.4928 3.1715 3.1722

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2659 7.28 300.000000 3.1750 8:50:20 AM 3.1750 3.5042 3.1813 3.1825
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2715 7.43 200.000000 3.1750 8:50:47 AM 3.1750 3.5126 3.1883 3.1900

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2890 7.91 3.5387 3.2105 3.2135

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2925 8.01 3.5439 3.2149 3.2182

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2981 8.16 310.000000 3.3900 11:51:18 AM 3.3916 3.5522 3.2220 3.2257

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3035 8.31 3.5603 3.2288 3.2329

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3176 8.70 3.5813 3.2467 3.2518

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3218 8.81 3.5875 3.2520 3.2574

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3252 8.90 3.5926 3.2563 3.2620

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3302 9.04 3.6001 3.2626 3.2687

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3378 9.25 3.6114 3.2722 3.2789

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3476 9.52 3.6260 3.2846 3.2920

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3554 9.73 161.983000 3.3950 3:55:03 PM 3.3117 3.6376 3.2945 3.3025

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3623 9.92 3.6479 3.3032 3.3117

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3847 10.53 3.7058 3.3682 3.3729

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3910 10.70 3.7221 3.3864 3.3901

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 4008 10.97 3.7474 3.4149 3.4168

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4162 11.39 3.7872 3.4595 3.4588

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4351 11.91 3.8361 3.5143 3.5104

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4391 12.02 3.8464 3.5259 3.5214

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4442 12.16 3.8596 3.5407 3.5353

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4716 12.91 1.000000 3.9900 12:03:15 PM 3.9900 3.9305 3.6202 3.6101

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4764 13.04 3.9429 3.6341 3.6232

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4848 13.27 1.100000 4.1000 3:20:31 PM 4.1227 3.9646 3.6585 3.6461

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5037 13.79 4.0134 3.7133 3.6977

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5492 15.04 4.1311 3.8452 3.8219

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6031 16.51 4.2704 4.0016 3.9691

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6093 16.68 4.2864 4.0196 3.9860

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6275 17.18 4.3335 4.0723 4.0357

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6449 17.66 1,750.983000 4.3000 4:03:30 PM 4.2924 4.3785 4.1228 4.0832

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6527 17.87 4.3986 4.1454 4.1045

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6647 18.20 4.4296 4.1802 4.1373

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6675 18.28 114.780000 4.4000 3:38:23 PM 4.4341 4.4369 4.1883 4.1449

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6885 18.85 4.4912 4.2492 4.2022

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6948 19.02 4.5074 4.2675 4.2194

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7060 19.33 10.250000 4.1000 2:27:33 PM 4.1829 4.5364 4.3000 4.2500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7654 20.96 4.6750 4.4438 4.4105

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7983 21.86 4.7517 4.5234 4.4993

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8060 22.07 50.000000 4.9000 10:34:19 AM 4.9000 4.7697 4.5420 4.5201

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8348 22.86 4.8369 4.6117 4.5979

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8669 23.73 20.600000 5.0000 11:42:35 AM 4.7857 4.9118 4.6894 4.6847

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8738 23.92 1,598.307000 4.7000 4:08:22 PM 4.6961 4.9279 4.7061 4.7033
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