
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 29 0.08 2.0530 1.9444 1.9444

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 141 0.39 1.4443 1.2703 1.2703

RTB 05-08 PIID0514I080 6.2500 7M 9/24/2014 212 0.58 1.000000 2.0000 2:58:17 PM 2.0000 1.7817 1.6375 1.6333

FXTN 07-46 PIBD0714J466 6.5000 7M 10/4/2014 222 0.61 1.8018 1.6554 1.6492

SPTB 10-03 SPTB1014J037 12.2500 8M 10/14/2014 232 0.64 1.8219 1.6732 1.6651

FXTN 10-36 PIBD1015B367 12.3750 1Y 2/24/2015 365 1.00 2.0646 1.8936 1.8686

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 443 1.21 2.1818 2.0050 1.9800

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 452 1.24 2.1953 2.0179 1.9929

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 512 1.40 2.2854 2.1036 2.0786

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 541 1.48 4.434000 2.5000 3:46:46 PM 1.8803 2.3290 2.1450 2.1200

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 547 1.50 2.3380 2.1536 2.1286

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 639 1.75 2.4762 2.2850 2.2600

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 659 1.80 2.5062 2.3136 2.2886

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 687 1.88 2.5483 2.3536 2.3286

FXTN 07-48    * PIBD0716A488 7.0000 2Y 1/27/2016 702 1.92 2.5708 2.3750 2.3500

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 738 2.02 2.6463 2.4264 2.3873

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 765 2.09 2.7029 2.4649 2.4153

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 791 2.17 596.800000 2.4175 4:11:59 PM 2.4260 2.7575 2.5021 2.4423

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 793 2.17 2.7617 2.5049 2.4444

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 923 2.53 831.780000 2.5700 3:53:58 PM 2.5929 3.0344 2.6905 2.5792

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 943 2.58 301.395900 2.8000 2:50:06 PM 2.8260 3.0763 2.7190 2.5999

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 996 2.73 3.1875 2.7947 2.6549

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1131 3.10 4,500.000000 2.8650 3:54:34 PM 2.9200 3.3508 3.0106 2.8019

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1155 3.16 3.3798 3.0490 2.8280

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1227 3.36 3.4668 3.1641 2.9064

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1272 3.48 300.000000 2.9650 4:04:01 PM 2.9650 3.5213 3.2361 2.9554

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1276 3.49 3.5261 3.2425 2.9597

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1342 3.67 600.000000 3.1350 3:31:45 PM 3.1350 3.6059 3.3481 3.0316

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1353 3.70 3.6192 3.3657 3.0436

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1437 3.93 3.7208 3.5000 3.1350

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1549 4.24 620.500000 3.4900 4:04:29 PM 3.4918 3.8332 3.6094 3.3435

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1636 4.48 165.330000 3.5500 11:59:01 AM 3.6000 3.9206 3.6943 3.5055

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1730 4.74 4.0149 3.7861 3.6806

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1821 4.99 4.1063 3.8750 3.8500

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1887 5.17 4.1203 3.8874 3.8649

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1971 5.40 4.1382 3.9032 3.8838

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2013 5.51 4.1471 3.9110 3.8932

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2097 5.74 4.1650 3.9268 3.9122

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2185 5.98 4.1837 3.9433 3.9320

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2368 6.48 4.2226 3.9777 3.9732

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2396 6.56 10.400000 4.2500 11:54:08 AM 4.2500 4.2286 3.9829 3.9795

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2487 6.81 4.2479 4.0000 4.0000

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2564 7.02 4.2536 4.0037 4.0037

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2620 7.17 4.2578 4.0064 4.0064
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2795 7.65 950.000000 4.0000 11:43:07 AM 4.0000 4.2708 4.0148 4.0148

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2830 7.75 192.100000 4.4250 2:29:04 PM 4.4234 4.2734 4.0165 4.0165

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2886 7.90 20.000000 4.3500 9:20:46 AM 4.3375 4.2776 4.0192 4.0192

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2940 8.05 4.2816 4.0218 4.0218

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3081 8.44 4.2921 4.0285 4.0285

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3123 8.55 4.2952 4.0305 4.0305

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3157 8.64 4.2978 4.0322 4.0322

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3207 8.78 1.000000 4.4301 3:34:47 PM 4.4300 4.3015 4.0346 4.0346

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3283 8.99 4.3072 4.0382 4.0382

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3381 9.26 4.3145 4.0429 4.0429

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3459 9.47 74.058500 4.1750 3:58:42 PM 4.2184 4.3203 4.0467 4.0467

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3528 9.66 4.3254 4.0500 4.0500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3752 10.27 4.3997 4.1249 4.1153

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3815 10.44 4.4207 4.1460 4.1336

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3913 10.71 4.4532 4.1788 4.1622

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4067 11.13 4.5043 4.2303 4.2070

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4256 11.65 4.5670 4.2936 4.2621

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4296 11.76 4.5803 4.3070 4.2737

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4347 11.90 4.5972 4.3240 4.2886

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4621 12.65 150.000000 4.8750 11:33:15 AM 4.8750 4.6882 4.4157 4.3684

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4669 12.78 4.7041 4.4318 4.3824

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4753 13.01 4.7320 4.4599 4.4069

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4942 13.53 4.7947 4.5231 4.4619

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5397 14.78 4.9458 4.6754 4.5945

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5936 16.25 5.1247 4.8557 4.7515

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5998 16.42 5.1452 4.8764 4.7696

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6180 16.92 80.000000 4.9250 11:08:22 AM 4.9250 5.2056 4.9373 4.8226

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6354 17.40 192.800000 5.0600 11:47:33 AM 5.0650 5.2634 4.9956 4.8733

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6432 17.61 5.2893 5.0217 4.8960

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6552 17.94 5.3291 5.0618 4.9310

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6580 18.02 106.500000 5.2000 2:58:33 PM 5.1543 5.3384 5.0712 4.9391

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6790 18.59 5.4081 5.1414 5.0003

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6853 18.76 5.4290 5.1625 5.0187

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6965 19.07 4,067.400000 5.1250 3:47:11 PM 5.0513 5.4662 5.2000 5.0513

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7559 20.70 5.6478 5.4124 5.2812

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7888 21.60 1.500000 5.5000 11:14:36 AM 5.5000 5.7484 5.5300 5.4086

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7965 21.81 54.000000 5.8350 11:44:55 AM 5.8350 5.7719 5.5576 5.4384

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8253 22.60 100.000000 5.9500 11:42:15 AM 5.9500 5.8600 5.6605 5.5498

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8574 23.47 5.500000 5.5500 11:55:30 AM 5.5500 5.9581 5.7753 5.6741

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8643 23.66 324.501000 5.6500 4:11:36 PM 5.5878 5.9792 5.8000 5.7008
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