
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 <1M 1/27/2014 14 0.04 901.400000 0.9000 3:26:03 PM 0.9998 2.8778 2.8240 2.8240

FXTN 10-34 PIBD1014C341 12.3750 2M 3/25/2014 71 0.19 1.1088 0.9000 0.9000

FXTN 10-35 PIBD1014G356 12.7500 6M 7/15/2014 183 0.50 1.8976 1.7120 1.7120

RTB 05-08 PIID0514I080 6.2500 9M 9/24/2014 254 0.70 2,038.454000 1.4000 4:09:24 PM 1.4380 1.9645 1.7778 1.7778

FXTN 07-46 PIBD0714J466 6.5000 9M 10/4/2014 264 0.72 1.9739 1.7870 1.7870

SPTB 10-03 SPTB1014J037 12.2500 9M 10/14/2014 274 0.75 1.9833 1.7963 1.7963

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 407 1.11 2.1886 1.9723 1.9842

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 485 1.33 800.000000 1.8650 2:16:44 PM 1.8650 2.3923 2.1304 2.1617

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 494 1.35 2.4158 2.1486 2.1822

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 554 1.52 2.5725 2.2703 2.3187

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 583 1.60 1,135.710000 2.7500 4:03:36 PM 2.6524 2.6482 2.3291 2.3847

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 589 1.61 2.6639 2.3412 2.3983

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 681 1.86 550.000000 2.8500 3:31:22 PM 2.8500 2.9042 2.5277 2.6077

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 701 1.92 2.9564 2.5682 2.6532

FXTN 10-39    * PIBD1016A393 9.2500 2Y 1/12/2016 729 2.00 3.0295 2.6250 2.7169

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 744 2.04 1.000000 2.7500 2:01:57 PM 2.7500 3.0372 2.6238 2.7115

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 780 2.14 0.600000 2.7500 3:44:45 PM 3.0831 3.0556 2.6209 2.6984

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 807 2.21 3.0694 2.6187 2.6886

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 833 2.28 3.0827 2.6166 2.6791

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 835 2.29 3.0837 2.6164 2.6784

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 965 2.64 101.200000 3.0000 2:02:28 PM 2.6047 3.1502 2.6059 2.6312

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 985 2.70 3.1604 2.6043 2.6239

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1038 2.84 3.1875 2.6000 2.6047

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1173 3.21 3.4593 3.0065 2.9811

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1197 3.28 3.5076 3.0788 3.0480

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1269 3.47 300.000000 3.0500 11:23:41 AM 3.2994 3.6525 3.2956 3.2487

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1314 3.60 1.000000 3.3000 11:26:16 AM 3.3000 3.7431 3.4311 3.3742

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1318 3.61 3.7512 3.4431 3.3853

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1384 3.79 3.8841 3.6419 3.5693

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1395 3.82 3.9062 3.6750 3.6000

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1479 4.05 3.9424 3.6338 3.5753

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1591 4.36 57.200000 2.8500 2:25:20 PM 2.8580 3.9907 3.5788 3.5423

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1678 4.59 1,130.000000 3.5000 4:14:55 PM 3.4890 4.0282 3.5361 3.5167

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1772 4.85 4.0687 3.4899 3.4890

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1863 5.10 5.000000 3.7500 10:57:30 AM 3.7500 4.0809 3.5392 3.5384

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1929 5.28 4.0898 3.5750 3.5742

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2013 5.51 4.1011 3.6205 3.6198

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2055 5.63 4.1067 3.6432 3.6426

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2139 5.86 87.525000 3.7000 3:45:32 PM 3.6173 4.1180 3.6887 3.6883

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2227 6.10 4.1298 3.7364 3.7360

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2410 6.60 10.000000 3.9000 3:16:39 PM 3.9000 4.1544 3.8355 3.8354

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2438 6.67 4.1582 3.8507 3.8506

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2529 6.92 4.1704 3.9000 3.9000

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2606 7.13 1.000000 4.0000 11:51:21 AM 4.0000 4.1755 3.9037 3.8966
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2662 7.29 4.1792 3.9064 3.8941

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2837 7.77 4.1909 3.9148 3.8864

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2872 7.86 750.000000 4.2500 3:54:04 PM 4.2900 4.1932 3.9165 3.8849

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2928 8.02 100.000000 4.1500 9:19:29 AM 4.1500 4.1969 3.9192 3.8824

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2982 8.16 4.2005 3.9218 3.8800

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3123 8.55 4.2099 3.9285 3.8738

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3165 8.67 4.2127 3.9305 3.8720

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3199 8.76 4.2149 3.9322 3.8705

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3249 8.90 4.2183 3.9346 3.8683

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3325 9.10 4.2233 3.9382 3.8649

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3423 9.37 4.2298 3.9429 3.8606

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3501 9.59 92.161119 3.8650 3:57:04 PM 3.8541 4.2350 3.9467 3.8571

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3570 9.77 4.2396 3.9500 3.8541

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3794 10.39 4.3143 4.0249 3.9353

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3857 10.56 4.3353 4.0460 3.9581

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3955 10.83 4.3679 4.0788 3.9937

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4109 11.25 4.4193 4.1303 4.0495

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4298 11.77 4.4823 4.1936 4.1180

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4338 11.88 4.4956 4.2070 4.1325

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4389 12.02 4.5126 4.2240 4.1510

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4663 12.77 10.000000 4.6500 11:11:54 AM 4.6500 4.6040 4.3157 4.2503

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4711 12.90 4.6200 4.3318 4.2677

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4795 13.13 4.150000 4.7000 11:11:23 AM 4.8539 4.6480 4.3599 4.2982

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4984 13.65 4.7110 4.4231 4.3667

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5439 14.89 4.8627 4.5754 4.5316

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5978 16.37 5.0424 4.7557 4.7270

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6040 16.54 5.0630 4.7764 4.7495

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6222 17.03 5.1237 4.8373 4.8154

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6396 17.51 3,737.920000 4.9150 3:48:01 PM 4.9001 5.1817 4.8956 4.8785

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6474 17.72 5.2077 4.9217 4.9068

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6594 18.05 5.2477 4.9618 4.9503

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6622 18.13 508.500000 4.9500 3:08:36 PM 5.0005 5.2571 4.9712 4.9604

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6832 18.70 5.3271 5.0414 5.0366

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6895 18.88 5.3481 5.0625 5.0594

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7007 19.18 18.500000 4.8500 3:02:16 PM 4.7687 5.3854 5.1000 5.1000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7601 20.81 5.4782 5.2007 5.1999

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7930 21.71 5.5296 5.2564 5.2552

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8007 21.92 150.301000 5.5000 12:02:49 PM 5.4800 5.5416 5.2695 5.2682

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8295 22.71 5.5866 5.3183 5.3166

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8616 23.59 5.6367 5.3727 5.3706

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8685 23.78 1,133.061353 5.3600 3:42:06 PM 5.3693 5.6475 5.3844 5.3822
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