
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 10-34 PIBD1014C341 12.3750 1M 3/25/2014 42 0.11 500.000000 0.8500 10:36:23 AM 0.8500 2.0671 1.9102 1.9102

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 154 0.42 1.7590 1.5687 1.4549

RTB 05-08 PIID0514I080 6.2500 8M 9/24/2014 225 0.62 2.0182 1.8295 1.6795

FXTN 07-46 PIBD0714J466 6.5000 8M 10/4/2014 235 0.64 81.393600 1.3500 2:36:04 PM 1.3692 2.0355 1.8458 1.6958

SPTB 10-03 SPTB1014J037 12.2500 8M 10/14/2014 245 0.67 313.700000 1.2500 9:06:32 AM 1.2500 2.0528 1.8620 1.7120

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 378 1.03 2.2938 2.0935 1.9435

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 456 1.25 2.4461 2.2455 2.0955

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 465 1.27 302.000000 1.7500 11:06:16 AM 1.8692 2.4637 2.2630 2.1130

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 525 1.44 2.5809 2.3799 2.2299

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 554 1.52 2.6376 2.4364 2.2864

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 560 1.53 2.6493 2.4481 2.2981

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 652 1.79 0.500000 2.7500 3:45:11 PM 2.7500 2.8290 2.6273 2.4773

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 672 1.84 2.8681 2.6662 2.5162

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 700 1.92 2.9228 2.7208 2.5708

FXTN 07-48    * PIBD0716A488 7.0000 2Y 1/27/2016 715 1.96 0.215000 2.5500 3:44:10 PM 2.5500 2.9521 2.7500 2.6000

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 751 2.06 3.0000 2.7806 2.6245

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 778 2.13 3.0358 2.8036 2.6429

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 804 2.20 674.310000 2.4500 4:00:40 PM 2.4778 3.0704 2.8257 2.6605

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 806 2.21 3.0731 2.8274 2.6619

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 936 2.56 3.2459 2.9379 2.7503

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 956 2.62 3.2724 2.9549 2.7639

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1009 2.76 3.3429 3.0000 2.8000

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1144 3.13 3.5683 3.1670 2.8859

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1168 3.20 3.6084 3.1967 2.9012

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1240 3.39 3.7286 3.2857 2.9470

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1285 3.52 645.880000 3.0500 3:14:51 PM 3.0925 3.8037 3.3414 2.9757

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1289 3.53 3.8104 3.3463 2.9782

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1355 3.71 3.9206 3.4280 3.0202

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1366 3.74 250.000000 3.0500 11:42:55 AM 3.0500 3.9390 3.4416 3.0272

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1450 3.97 4.0792 3.5455 3.0807

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1562 4.28 6.100000 3.3000 3:29:59 PM 3.1174 4.1389 3.6715 3.3365

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1649 4.51 1.923000 3.1250 3:32:03 PM 3.4477 4.1853 3.7693 3.5353

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1743 4.77 4.2354 3.8750 3.7500

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1834 5.02 2.000000 3.8500 11:09:51 AM 3.8500 4.2409 3.8900 3.7801

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1900 5.20 4.2449 3.9009 3.8018

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1984 5.43 4.2500 3.9148 3.8296

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2026 5.55 4.2526 3.9217 3.8435

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2110 5.78 4.2577 3.9356 3.8712

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2198 6.02 4.2630 3.9501 3.9003

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2381 6.52 8.700000 4.1000 11:24:33 AM 4.1000 4.2741 3.9804 3.9607

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2409 6.60 4.2758 3.9850 3.9699

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2500 6.84 4.2813 4.0000 4.0000

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2577 7.06 170.000000 4.1750 4:02:02 PM 4.1650 4.2856 4.0037 4.0216

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2633 7.21 4.2887 4.0064 4.0373
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2808 7.69 4.2985 4.0148 4.0863

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2843 7.78 4.3005 4.0165 4.0961

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2899 7.94 331.583462 4.3250 11:08:58 AM 4.3363 4.3036 4.0192 4.1118

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2953 8.08 4.3067 4.0218 4.1269

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3094 8.47 4.3146 4.0285 4.1664

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3136 8.59 4.3169 4.0305 4.1782

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3170 8.68 4.3188 4.0322 4.1877

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3220 8.82 4.3216 4.0346 4.2018

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3296 9.02 4.3259 4.0382 4.2230

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3394 9.29 4.3314 4.0429 4.2505

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3472 9.51 142.050000 4.1551 3:34:49 PM 4.2917 4.3357 4.0467 4.2724

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3541 9.69 4.3396 4.0500 4.2917

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3765 10.31 4.4233 4.1347 4.3607

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3828 10.48 4.4468 4.1586 4.3801

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3926 10.75 4.4835 4.1956 4.4102

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4080 11.17 4.5410 4.2539 4.4577

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4269 11.69 4.6116 4.3254 4.5159

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4309 11.80 4.6266 4.3405 4.5282

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4360 11.94 4.6456 4.3598 4.5439

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4634 12.69 50.000000 5.0000 3:30:45 PM 5.0000 4.7480 4.4634 4.6282

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4682 12.82 4.7659 4.4816 4.6430

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4766 13.05 4.7973 4.5133 4.6689

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4955 13.57 4.8679 4.5848 4.7271

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5410 14.81 5.0379 4.7569 4.8672

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5949 16.29 5.2393 4.9608 5.0332

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6011 16.46 5.2625 4.9842 5.0522

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6193 16.96 5.3305 5.0531 5.1083

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6367 17.43 3,053.800000 5.0950 4:01:21 PM 5.0914 5.3955 5.1189 5.1619

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6445 17.65 5.4246 5.1484 5.1859

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6565 17.97 5.4695 5.1938 5.2228

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6593 18.05 270.180000 5.4250 4:03:42 PM 5.4186 5.4799 5.2044 5.2315

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6803 18.63 5.000000 5.8000 10:30:59 AM 5.8000 5.5584 5.2838 5.2961

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6866 18.80 5.5820 5.3076 5.3155

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6978 19.10 12.700000 5.5000 3:02:36 PM 5.4524 5.6238 5.3500 5.3500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7572 20.73 5.7828 5.5061 5.5055

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7901 21.63 5.8708 5.5926 5.5917

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7978 21.84 622.901000 5.8000 3:34:45 PM 5.7901 5.8914 5.6129 5.6119

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8266 22.63 5.9685 5.6886 5.6873

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8587 23.51 6.0544 5.7730 5.7713

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8656 23.70 146.161000 6.0000 4:03:22 PM 5.7864 6.0729 5.7911 5.7894

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -


