
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 39 0.11 1.9872 1.8478 1.8478

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 151 0.41 1.5745 1.3791 1.1896

RTB 05-08 PIID0514I080 6.2500 8M 9/24/2014 222 0.61 1.7755 1.5795 1.4091

FXTN 07-46 PIBD0714J466 6.5000 8M 10/4/2014 232 0.64 1.7913 1.5958 1.4416

SPTB 10-03 SPTB1014J037 12.2500 8M 10/14/2014 242 0.66 1.8071 1.6120 1.4740

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 375 1.03 2.0599 1.8653 1.8201

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 453 1.24 2.2519 2.0527 1.9340

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 462 1.26 112.854000 1.7000 11:42:39 AM 1.7066 2.2741 2.0744 1.9472

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 522 1.43 2.4218 2.2185 2.0348

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 551 1.51 1.150000 2.0775 11:07:00 AM 2.0775 2.4932 2.2882 2.0772

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 557 1.52 2.5080 2.3026 2.0859

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 649 1.78 2.7345 2.5236 2.2203

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 669 1.83 2.7837 2.5717 2.2495

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 697 1.91 2.8527 2.6390 2.2904

FXTN 07-48    * PIBD0716A488 7.0000 2Y 1/27/2016 712 1.95 54.367711 2.3000 12:05:13 PM 2.3173 2.8896 2.6750 2.3123

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 748 2.05 0.300000 2.8750 11:47:17 AM 2.8750 2.9317 2.6850 2.3667

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 775 2.12 2.9632 2.6925 2.4075

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 801 2.19 366.023000 2.4550 4:14:52 PM 2.4506 2.9936 2.6997 2.4468

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 803 2.20 2.9960 2.7002 2.4498

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 933 2.55 59.130000 2.8000 11:09:01 AM 2.7565 3.1480 2.7363 2.6462

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 953 2.61 3.1713 2.7418 2.6764

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1006 2.75 3.2333 2.7565 2.7565

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1141 3.12 3.4718 3.0606 2.9841

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1165 3.19 3.5142 3.1147 3.0246

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1237 3.39 3.6415 3.2769 3.1460

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1282 3.51 3.7210 3.3783 3.2218

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1286 3.52 3.7280 3.3873 3.2286

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1352 3.70 3.8446 3.5360 3.3398

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1363 3.73 3.8641 3.5608 3.3584

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1447 3.96 4.0125 3.7500 3.5000

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1559 4.27 3.800000 3.0500 3:30:08 PM 3.0121 4.0977 3.7978 3.5956

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1646 4.51 4.1639 3.8349 3.6698

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1740 4.76 4.2354 3.8750 3.7500

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1831 5.01 16.000000 3.8000 11:08:00 AM 3.8234 4.2412 3.9031 3.7931

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1897 5.19 4.2453 3.9234 3.8244

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1981 5.42 4.2506 3.9493 3.8641

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2023 5.54 4.2533 3.9623 3.8840

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2107 5.77 4.2586 3.9882 3.9238

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2195 6.01 20.000000 3.8990 10:00:54 AM 3.8995 4.2642 4.0153 3.9655

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2378 6.51 52.000000 4.1000 11:07:44 AM 4.1076 4.2758 4.0718 4.0521

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2406 6.59 4.2775 4.0804 4.0654

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2497 6.84 0.230000 4.3000 8:48:42 AM 4.3000 4.2833 4.1085 4.1085

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2574 7.05 4.577000 4.3000 3:49:04 PM 4.1791 4.2876 4.1042 4.1042

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2630 7.20 30.000000 4.3000 9:57:54 AM 4.3000 4.2908 4.1010 4.1010
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2805 7.68 4.3007 4.0912 4.0912

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2840 7.78 215.640000 4.3750 3:34:09 PM 4.4295 4.3027 4.0892 4.0892

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2896 7.93 230.000000 4.3500 3:52:02 PM 4.3391 4.3058 4.0861 4.0861

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2950 8.08 4.3089 4.0830 4.0830

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3091 8.46 4.3169 4.0751 4.0751

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3133 8.58 4.3192 4.0728 4.0728

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3167 8.67 4.3211 4.0708 4.0708

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3217 8.81 49.800000 4.4250 3:22:53 PM 4.4106 4.3240 4.0680 4.0680

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3293 9.02 4.3283 4.0638 4.0638

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3391 9.28 4.3338 4.0583 4.0583

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3469 9.50 31.165000 4.4500 3:30:43 PM 4.2936 4.3382 4.0539 4.0539

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3538 9.69 4.3421 4.0500 4.0500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3762 10.30 4.4345 4.1087 4.1088

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3825 10.47 4.4605 4.1253 4.1253

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3923 10.74 4.5010 4.1509 4.1510

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4077 11.16 4.5645 4.1913 4.1914

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4266 11.68 4.6425 4.2409 4.2410

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4306 11.79 4.6590 4.2514 4.2515

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4357 11.93 4.6801 4.2647 4.2649

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4631 12.68 32.300000 5.1000 3:47:33 PM 4.9592 4.7931 4.3366 4.3367

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4679 12.81 4.8129 4.3492 4.3493

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4763 13.04 10.500000 5.0000 3:32:07 PM 5.0000 4.8476 4.3712 4.3714

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4952 13.56 4.9256 4.4208 4.4210

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5407 14.80 5.1134 4.5401 4.5403

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5946 16.28 5.3358 4.6814 4.6817

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6008 16.45 5.3614 4.6976 4.6980

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6190 16.95 300.000000 5.0750 11:01:53 AM 5.0750 5.4365 4.7454 4.7458

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6364 17.42 3,500.000000 5.0750 3:47:18 PM 5.0640 5.5083 4.7910 4.7914

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6442 17.64 5.5405 4.8114 4.8119

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6562 17.97 5.5900 4.8429 4.8433

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6590 18.04 268.000000 5.7499 2:56:07 PM 5.1542 5.6015 4.8503 4.8507

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6800 18.62 16.000000 5.7500 3:47:15 PM 5.6093 5.6882 4.9053 4.9058

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6863 18.79 5.7142 4.9218 4.9223

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6975 19.10 4,025.650000 5.5300 3:34:16 PM 4.9517 5.7604 4.9512 4.9517

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7569 20.72 5.8902 5.2927 5.2828

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7898 21.62 5.9621 5.4818 5.4662

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7975 21.83 479.150000 5.8500 4:03:31 PM 5.8412 5.9789 5.5261 5.5091

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8263 22.62 650.000000 5.9500 11:23:45 AM 5.9353 6.0419 5.6916 5.6696

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8584 23.50 6.1120 5.8761 5.8485

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8653 23.69 37.928000 5.7250 3:47:28 PM 5.6385 6.1271 5.9158 5.8870
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