
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 11 0.03 1,600.000000 0.7500 9:58:53 AM 0.8750 2.9685 2.9255 2.9255

FXTN 10-34 PIBD1014C341 12.3750 2M 3/25/2014 68 0.19 1.0021 0.8000 0.8000

FXTN 10-35 PIBD1014G356 12.7500 6M 7/15/2014 180 0.49 1.9021 1.7120 1.6870

RTB 05-08 PIID0514I080 6.2500 9M 9/24/2014 251 0.69 1.9701 1.7778 1.7528

FXTN 07-46 PIBD0714J466 6.5000 9M 10/4/2014 261 0.71 1.9797 1.7870 1.7620

SPTB 10-03 SPTB1014J037 12.2500 9M 10/14/2014 271 0.74 1.9893 1.7963 1.7713

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 404 1.11 2.2259 2.0047 1.9668

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 482 1.32 2.4781 2.2155 2.1565

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 491 1.34 2.5071 2.2399 2.1784

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 551 1.51 2.7011 2.4020 2.3243

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 580 1.59 2.000000 2.8750 11:21:55 AM 2.8125 2.7948 2.4804 2.3949

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 586 1.60 2.8142 2.4966 2.4095

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 678 1.86 3.1116 2.7453 2.6332

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 698 1.91 3.1762 2.7993 2.6819

FXTN 10-39    * PIBD1016A393 9.2500 2Y 1/12/2016 726 1.99 3.2667 2.8750 2.7500

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 741 2.03 3.2721 2.8655 2.7466

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 777 2.13 3.2849 2.8428 2.7384

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 804 2.20 3.2946 2.8258 2.7323

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 830 2.27 3.3039 2.8094 2.7264

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 832 2.28 3.3046 2.8081 2.7260

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 962 2.63 250.000000 2.6800 8:48:36 AM 2.6800 3.3510 2.7261 2.6965

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 982 2.69 3.3582 2.7134 2.6920

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1035 2.83 3.3771 2.6800 2.6800

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1170 3.20 501.100000 3.5000 2:12:58 PM 3.1757 3.6040 2.8442 2.8449

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1194 3.27 3.6443 2.8734 2.8742

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1266 3.47 3.7653 2.9610 2.9621

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1311 3.59 1.000000 3.3300 3:07:50 PM 3.3300 3.8410 3.0158 3.0171

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1315 3.60 3.8477 3.0206 3.0220

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1381 3.78 1.300000 3.5000 2:13:29 PM 3.5000 3.9586 3.1009 3.1026

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1392 3.81 416.000000 3.0750 10:43:20 AM 3.1143 3.9771 3.1143 3.1160

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1476 4.04 4.0170 3.2838 3.2238

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1588 4.35 45.660000 2.8500 2:58:28 PM 2.9483 4.0703 3.5098 3.3676

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1675 4.59 10.472000 3.3500 11:33:28 AM 3.3500 4.1116 3.6853 3.4793

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1769 4.84 4.1563 3.8750 3.6000

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1860 5.09 1,501.200000 3.7250 3:05:57 PM 3.7401 4.1653 3.8840 3.6421

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1926 5.27 4.1718 3.8906 3.6726

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2010 5.50 4.1801 3.8989 3.7114

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2052 5.62 4.1843 3.9030 3.7308

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2136 5.85 6.000000 3.5250 11:06:01 AM 3.5250 4.1926 3.9114 3.7697

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2224 6.09 4.2013 3.9201 3.8104

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2407 6.59 4.2194 3.9382 3.8950

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2435 6.67 4.2222 3.9410 3.9079

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2526 6.92 3.700000 3.2000 2:11:41 PM 3.2000 4.2312 3.9500 3.9500

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2603 7.13 4.2349 3.9468 3.9468
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2659 7.28 832.990000 4.0975 11:28:22 AM 4.1046 4.2376 3.9444 3.9444

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2834 7.76 4.2460 3.9371 3.9370

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2869 7.85 145.000000 4.2950 3:42:01 PM 4.2645 4.2477 3.9356 3.9355

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2925 8.01 337.000000 4.2500 11:35:59 AM 4.2500 4.2504 3.9333 3.9332

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2979 8.16 4.2530 3.9310 3.9309

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3120 8.54 4.2597 3.9251 3.9250

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3162 8.66 4.2617 3.9234 3.9232

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3196 8.75 4.2634 3.9219 3.9217

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3246 8.89 75.000000 4.4400 3:28:56 PM 4.3560 4.2658 3.9198 3.9196

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3322 9.10 4.2694 3.9167 3.9164

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3420 9.36 4.2741 3.9126 3.9123

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3498 9.58 1,071.520000 3.8100 3:55:24 PM 3.9061 4.2779 3.9093 3.9090

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3567 9.77 4.2812 3.9064 3.9061

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3791 10.38 4.3510 3.9809 3.9774

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3854 10.55 4.3706 4.0019 3.9974

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3952 10.82 0.500000 4.3300 11:45:56 AM 4.3300 4.4012 4.0345 4.0286

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4106 11.24 4.4491 4.0857 4.0776

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4295 11.76 4.5080 4.1486 4.1378

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4335 11.87 4.5205 4.1619 4.1505

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4386 12.01 4.5364 4.1789 4.1668

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4660 12.76 3.000000 4.6750 3:19:29 PM 4.6583 4.6218 4.2701 4.2540

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4708 12.89 4.6367 4.2860 4.2692

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4792 13.12 49.825000 4.6750 3:24:45 PM 4.6836 4.6629 4.3140 4.2960

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4981 13.64 4.7218 4.3769 4.3561

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5436 14.88 4.8635 4.5283 4.5009

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5975 16.36 5.0315 4.7076 4.6725

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6037 16.53 5.0508 4.7282 4.6922

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6219 17.03 5.1075 4.7888 4.7502

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6393 17.50 384.000000 4.8500 3:30:35 PM 4.8469 5.1617 4.8467 4.8055

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6471 17.72 5.1860 4.8727 4.8304

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6591 18.05 0.200000 5.2500 9:41:51 AM 5.2500 5.2234 4.9126 4.8686

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6619 18.12 15.551000 5.9900 3:19:45 PM 5.1536 5.2321 4.9219 4.8775

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6829 18.70 205.000000 5.6000 10:13:57 AM 5.5924 5.2976 4.9918 4.9443

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6892 18.87 5.3172 5.0127 4.9644

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7004 19.18 8.248000 4.8500 11:03:11 AM 4.7052 5.3521 5.0500 5.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7598 20.80 5.4568 5.2125 5.1620

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7927 21.70 5.5148 5.3025 5.2517

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8004 21.91 16.000000 5.6000 2:52:59 PM 5.6000 5.5284 5.3235 5.2726

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8292 22.70 300.000000 5.7000 10:14:59 AM 5.7000 5.5792 5.4023 5.3512

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8613 23.58 5.6357 5.4901 5.4387

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8682 23.77 558.234877 5.3200 3:48:31 PM 5.3231 5.6479 5.5090 5.4575

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -


