
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 34 0.09 1.000000 1.5000 3:58:04 PM 1.5000 1.9975 1.8902 1.8902

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 146 0.40 1.3984 1.2253 1.2253

RTB 05-08 PIID0514I080 6.2500 7M 9/24/2014 217 0.59 0.783000 1.2500 2:52:35 PM 1.2500 1.7135 1.5417 1.5417

FXTN 07-46 PIBD0714J466 6.5000 8M 10/4/2014 227 0.62 1.7348 1.5615 1.5615

SPTB 10-03 SPTB1014J037 12.2500 8M 10/14/2014 237 0.65 1.7562 1.5813 1.5813

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 370 1.01 2.0351 1.8092 1.8064

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 448 1.23 2.1937 1.9055 1.8981

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 457 1.25 2.2120 1.9166 1.9087

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 517 1.42 2.3340 1.9906 1.9792

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 546 1.49 2.3930 2.0264 2.0133

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 552 1.51 2.4052 2.0338 2.0203

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 644 1.76 600.000000 2.2000 11:27:23 AM 2.2125 2.5923 2.1473 2.1285

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 664 1.82 2.6330 2.1719 2.1520

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 692 1.89 2.6899 2.2065 2.1849

FXTN 07-48    * PIBD0716A488 7.0000 2Y 1/27/2016 707 1.94 142.137000 2.3750 3:10:39 PM 2.1605 2.7204 2.2250 2.2025

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 743 2.03 0.705000 2.6500 10:20:26 AM 2.7456 2.7814 2.3046 2.2757

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 770 2.11 2.8272 2.3643 2.3305

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 796 2.18 3.430000 2.2950 12:04:55 PM 2.5950 2.8713 2.4218 2.3834

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 798 2.18 2.8747 2.4262 2.3874

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 928 2.54 3.0950 2.7136 2.6516

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 948 2.60 8.790000 2.8000 2:59:04 PM 2.7004 3.1290 2.7578 2.6923

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1001 2.74 3.2188 2.8750 2.8000

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1136 3.11 3.4681 3.1735 3.0143

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1160 3.18 3.5125 3.2265 3.0524

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1232 3.37 3.6454 3.3857 3.1667

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1277 3.50 3.7286 3.4852 3.2381

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1281 3.51 3.7359 3.4940 3.2444

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1347 3.69 3.8578 3.6400 3.3492

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1358 3.72 3.8782 3.6643 3.3667

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1442 3.95 4.0333 3.8500 3.5000

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1554 4.25 5,323.000000 3.5750 3:29:58 PM 3.4964 4.0837 3.8937 3.5875

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1641 4.49 6.400000 3.3000 11:45:38 AM 3.3000 4.1229 3.9277 3.6555

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1735 4.75 4.1652 3.9645 3.7289

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1826 5.00 4.2062 4.0000 3.8000

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1892 5.18 36.400000 3.8000 10:22:41 AM 3.8000 4.2122 4.0000 3.8198

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1976 5.41 4.2198 4.0000 3.8450

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2018 5.52 4.2236 4.0000 3.8577

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2102 5.75 4.2313 4.0000 3.8829

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2190 6.00 1.000000 4.0000 3:15:32 PM 4.0000 4.2393 4.0000 3.9093

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2373 6.50 4.2559 4.0000 3.9643

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2401 6.57 4.2584 4.0000 3.9727

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2492 6.82 4.2667 4.0000 4.0000

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2569 7.03 580.000000 4.1400 4:10:29 PM 4.1408 4.2715 4.0037 4.0037

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2625 7.19 150.000000 4.2000 4:10:55 PM 4.2000 4.2749 4.0064 4.0064
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2800 7.67 4.2858 4.0148 4.0148

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2835 7.76 46.000000 4.3750 3:11:44 PM 4.3841 4.2880 4.0165 4.0165

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2891 7.92 206.100000 4.4000 12:07:31 PM 4.3939 4.2914 4.0192 4.0192

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2945 8.06 4.2948 4.0218 4.0218

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3086 8.45 4.3035 4.0285 4.0285

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3128 8.56 4.3061 4.0305 4.0305

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3162 8.66 4.3082 4.0322 4.0322

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3212 8.79 18.275000 4.4275 3:36:42 PM 4.4126 4.3113 4.0346 4.0346

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3288 9.00 4.3160 4.0382 4.0382

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3386 9.27 4.3221 4.0429 4.0429

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3464 9.48 84.376057 4.2000 3:56:26 PM 4.2447 4.3269 4.0467 4.0467

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3533 9.67 4.3312 4.0500 4.0500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3757 10.29 4.4109 4.1315 4.1249

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3820 10.46 4.4333 4.1544 4.1460

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3918 10.73 4.4682 4.1900 4.1788

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4072 11.15 4.5230 4.2460 4.2303

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4261 11.67 4.5902 4.3148 4.2936

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4301 11.78 4.6045 4.3293 4.3070

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4352 11.92 4.6226 4.3479 4.3240

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4626 12.67 17.409000 5.0500 2:11:28 PM 5.0285 4.7201 4.4475 4.4157

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4674 12.80 4.7372 4.4650 4.4318

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4758 13.03 4.7671 4.4955 4.4599

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4947 13.54 4.8343 4.5643 4.5231

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5402 14.79 100.000000 5.2500 3:31:48 PM 5.2500 4.9963 4.7297 4.6754

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5941 16.27 5.1880 4.9258 4.8557

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6003 16.44 5.2101 4.9483 4.8764

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6185 16.93 5.2749 5.0145 4.9373

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6359 17.41 5.3368 5.0778 4.9956

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6437 17.62 5.3645 5.1062 5.0217

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6557 17.95 24.010000 5.5250 3:56:31 PM 5.5250 5.4072 5.1498 5.0618

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6585 18.03 4.500000 5.2750 11:57:25 AM 5.2750 5.4172 5.1600 5.0712

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6795 18.60 5.4919 5.2364 5.1414

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6858 18.78 31.757100 5.5700 3:09:18 PM 5.5700 5.5143 5.2593 5.1625

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6970 19.08 1.000000 5.1100 3:50:03 PM 5.1100 5.5542 5.3000 5.2000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7564 20.71 5.7061 5.4770 5.3311

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7893 21.61 5.7902 5.5750 5.4037

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7970 21.82 0.900000 6.4950 2:03:09 PM 5.9049 5.8099 5.5980 5.4207

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8258 22.61 5.8836 5.6838 5.4842

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8579 23.49 5.9657 5.7794 5.5551

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8648 23.68 75.988000 5.6500 3:55:43 PM 5.5663 5.9833 5.8000 5.5703
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