
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 12 0.03 2.9261 2.8813 2.8813

FXTN 10-34 PIBD1014C341 12.3750 2M 3/25/2014 69 0.19 0.9958 0.8000 0.8000

FXTN 10-35 PIBD1014G356 12.7500 6M 7/15/2014 181 0.50 1.8990 1.7120 1.7067

RTB 05-08 PIID0514I080 6.2500 9M 9/24/2014 252 0.69 150.240000 1.0000 2:34:22 PM 0.8003 1.9616 1.7778 1.7706

FXTN 07-46 PIBD0714J466 6.5000 9M 10/4/2014 262 0.72 1.9704 1.7870 1.7796

SPTB 10-03 SPTB1014J037 12.2500 9M 10/14/2014 272 0.74 50.000000 0.8000 10:15:40 AM 0.8000 1.9792 1.7963 1.7885

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 405 1.11 2.2020 2.0047 1.9798

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 483 1.32 2.4423 2.2155 2.1664

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 492 1.35 2.4700 2.2399 2.1879

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 552 1.51 8.500000 2.2500 11:02:06 AM 2.2500 2.6548 2.4020 2.3314

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 581 1.59 1.650000 2.7500 3:20:37 PM 2.4071 2.7441 2.4804 2.4008

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 587 1.61 2.7626 2.4966 2.4151

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 679 1.86 3.0460 2.7453 2.6352

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 699 1.91 3.1076 2.7993 2.6830

FXTN 10-39    * PIBD1016A393 9.2500 2Y 1/12/2016 727 1.99 3.1938 2.8750 2.7500

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 742 2.03 28.750000 2.4500 11:23:43 AM 2.4500 3.1976 2.8559 2.7370

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 778 2.13 1.050000 1.8750 2:54:45 PM 2.4014 3.2069 2.8101 2.7059

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 805 2.20 3.2138 2.7757 2.6825

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 831 2.28 0.800000 2.4000 3:21:19 PM 2.4625 3.2204 2.7427 2.6600

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 833 2.28 3.2209 2.7401 2.6583

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 963 2.64 251.200000 2.8750 11:42:35 AM 2.5018 3.2542 2.5747 2.5458

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 983 2.69 300.000000 2.4500 10:42:43 AM 2.4667 3.2593 2.5492 2.5285

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1036 2.84 3.2729 2.4818 2.4827

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1171 3.21 3.5187 2.9425 2.9052

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1195 3.27 3.5624 3.0244 2.9803

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1267 3.47 1,200.000000 3.1000 12:42:31 PM 3.1458 3.6935 3.2700 3.2057

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1312 3.59 3.7754 3.4236 3.3465

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1316 3.60 3.7827 3.4373 3.3590

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1382 3.78 3.9029 3.6625 3.5656

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1393 3.81 3.9229 3.7000 3.6000

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1477 4.04 1.800000 3.6250 3:12:01 PM 3.6250 3.9531 3.6109 3.5332

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1589 4.35 49.500000 2.9000 2:46:33 PM 2.9202 3.9933 3.4920 3.4440

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1676 4.59 100.000000 3.3000 10:18:49 AM 3.3000 4.0245 3.3997 3.3748

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1770 4.85 4.0583 3.3000 3.3000

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1861 5.10 200.000000 3.7550 10:20:34 AM 3.7550 4.0718 3.3721 3.3721

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1927 5.28 4.0816 3.4244 3.4244

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2011 5.51 4.0941 3.4910 3.4910

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2053 5.62 4.1004 3.5243 3.5243

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2137 5.85 100.000000 3.5000 10:55:55 AM 3.5000 4.1128 3.5909 3.5909

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2225 6.09 4.1259 3.6606 3.6606

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2408 6.59 4.1531 3.8057 3.8057

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2436 6.67 4.1573 3.8279 3.8279

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2527 6.92 4.1708 3.9000 3.9000

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2604 7.13 8.500000 3.8750 11:08:06 AM 3.8750 4.1750 3.8994 3.8994
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2660 7.28 8.500000 4.0500 10:47:46 AM 4.0500 4.1780 3.8990 3.8990

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2835 7.76 4.1875 3.8976 3.8976

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2870 7.86 450.000000 4.0530 11:43:13 AM 4.0435 4.1894 3.8973 3.8974

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2926 8.01 200.000000 4.1500 3:10:21 PM 4.1500 4.1924 3.8969 3.8969

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2980 8.16 4.1953 3.8965 3.8965

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3121 8.54 4.2029 3.8954 3.8954

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3163 8.66 4.2052 3.8951 3.8951

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3197 8.75 4.2070 3.8948 3.8949

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3247 8.89 4.2097 3.8944 3.8945

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3323 9.10 4.2138 3.8938 3.8939

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3421 9.37 4.2191 3.8930 3.8931

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3499 9.58 369.236000 3.9900 3:53:52 PM 3.8920 4.2234 3.8924 3.8925

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3568 9.77 4.2271 3.8919 3.8920

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3792 10.38 4.2954 3.9641 3.9642

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3855 10.55 4.3147 3.9844 3.9845

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3953 10.82 4.3446 4.0160 4.0161

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4107 11.24 4.3916 4.0657 4.0658

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4296 11.76 4.4492 4.1266 4.1267

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4336 11.87 4.4614 4.1395 4.1396

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4387 12.01 4.4770 4.1559 4.1560

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4661 12.76 4.5606 4.2443 4.2444

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4709 12.89 4.5752 4.2598 4.2598

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4793 13.12 4.6009 4.2868 4.2869

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4982 13.64 4.6585 4.3478 4.3478

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5437 14.89 4.7974 4.4945 4.4945

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5976 16.36 4.9618 4.6682 4.6683

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6038 16.53 4.9807 4.6882 4.6883

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6220 17.03 5.0363 4.7469 4.7469

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6394 17.51 5,267.000000 4.8125 3:49:06 PM 4.8143 5.0894 4.8030 4.8030

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6472 17.72 5.1132 4.8282 4.8282

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6592 18.05 200.000000 5.2500 10:37:45 AM 5.2500 5.1498 4.8668 4.8669

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6620 18.12 292.576000 5.1000 3:58:33 PM 4.8855 5.1583 4.8759 4.8759

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6830 18.70 5.2224 4.9436 4.9436

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6893 18.87 5.2416 4.9639 4.9639

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7005 19.18 31.184000 5.0500 3:25:11 PM 4.8612 5.2758 5.0000 5.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7599 20.80 5.3579 5.1050 5.1061

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7928 21.71 5.4034 5.1631 5.1648

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8005 21.92 13.121000 5.7500 3:58:47 PM 5.5335 5.4141 5.1767 5.1785

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8293 22.70 5.4539 5.2276 5.2300

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8614 23.58 13.982000 5.3000 2:35:12 PM 5.3000 5.4983 5.2843 5.2873

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8683 23.77 3,350.407732 5.2980 4:01:13 PM 5.2987 5.5078 5.2965 5.2996
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