
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 7 0.02 3.1506 3.1233 3.1233

FXTN 10-34 PIBD1014C341 12.3750 2M 3/25/2014 64 0.18 0.9956 0.8000 0.8000

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 176 0.48 1.6703 1.4915 1.4915

RTB 05-08 PIID0514I080 6.2500 8M 9/24/2014 247 0.68 1.8926 1.7136 1.7136

FXTN 07-46 PIBD0714J466 6.5000 9M 10/4/2014 257 0.70 1.9064 1.7266 1.7266

SPTB 10-03 SPTB1014J037 12.2500 9M 10/14/2014 267 0.73 1.9202 1.7396 1.7396

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 400 1.10 2.1886 1.9830 1.9056

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 478 1.31 2.4341 2.1991 1.9959

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 487 1.33 175.834000 1.8000 11:49:09 AM 1.8000 2.4624 2.2240 2.0063

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 547 1.50 2.6513 2.3902 2.0758

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 576 1.58 236.150000 2.2750 3:50:41 PM 2.2785 2.7426 2.4705 2.1094

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 582 1.59 2.7614 2.4872 2.1164

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 674 1.85 3.0510 2.7420 2.2229

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 694 1.90 3.1140 2.7974 2.2461

FXTN 10-39    * PIBD1016A393 9.2500 2Y 1/12/2016 722 1.98 3.2021 2.8750 2.2785

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 737 2.02 11.000000 2.6250 11:01:25 AM 2.6477 3.2075 2.8568 2.2893

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 773 2.12 3.2206 2.8131 2.3152

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 800 2.19 3.2304 2.7803 2.3346

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 826 2.26 3.2398 2.7488 2.3533

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 828 2.27 3.2406 2.7464 2.3547

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 958 2.62 801.500000 2.5000 11:36:24 AM 2.5007 3.2877 2.5886 2.4482

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 978 2.68 3.2950 2.5643 2.4626

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1031 2.82 3.3142 2.5000 2.5007

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1166 3.19 0.100000 2.3750 3:21:09 PM 2.3750 3.5657 2.9727 2.9164

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1190 3.26 3.6104 3.0567 2.9903

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1262 3.46 3.7445 3.3088 3.2120

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1307 3.58 3.8283 3.4664 3.3506

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1311 3.59 3.8358 3.4804 3.3629

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1377 3.77 4.300000 3.5000 11:02:33 AM 3.5000 3.9587 3.7115 3.5661

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1388 3.80 3.9792 3.7500 3.6000

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1472 4.03 4.0098 3.7779 3.5501

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1584 4.34 44.726000 2.8500 3:46:29 PM 2.8500 4.0507 3.8150 3.4836

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1671 4.57 50.800000 3.3750 11:32:50 AM 3.3762 4.0824 3.8438 3.4320

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1765 4.83 4.1167 3.8750 3.3762

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1856 5.08 51.000000 3.7500 11:03:05 AM 3.7549 4.1312 3.8840 3.4452

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1922 5.26 4.1418 3.8906 3.4952

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 2006 5.49 4.1552 3.8989 3.5589

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2048 5.61 4.1619 3.9030 3.5907

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2132 5.84 18.900000 3.5250 3:32:38 PM 3.5865 4.1753 3.9114 3.6544

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2220 6.08 4.1893 3.9201 3.7211

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2403 6.58 4.2185 3.9382 3.8598

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2431 6.66 4.2230 3.9410 3.8810

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2522 6.90 1.800000 3.3000 2:07:04 PM 3.3000 4.2375 3.9500 3.9500

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2599 7.12 5.000000 4.2500 11:31:36 AM 4.2500 4.2420 3.9463 3.9461
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2655 7.27 100.000000 4.1750 3:55:26 PM 4.1750 4.2452 3.9436 3.9433

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2830 7.75 4.2554 3.9352 3.9344

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2865 7.84 80.000000 4.1500 3:18:46 PM 4.1500 4.2574 3.9336 3.9327

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2921 8.00 50.000000 4.1500 3:20:23 PM 4.1500 4.2607 3.9309 3.9298

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2975 8.15 4.2638 3.9283 3.9271

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3116 8.53 4.2720 3.9215 3.9200

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3158 8.65 4.2744 3.9195 3.9179

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3192 8.74 4.2764 3.9179 3.9161

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3242 8.88 4.2793 3.9155 3.9136

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3318 9.08 4.2837 3.9118 3.9098

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3416 9.35 4.2894 3.9071 3.9048

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3494 9.57 760.250000 3.9000 3:42:19 PM 3.8974 4.2939 3.9034 3.9009

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3563 9.75 4.2979 3.9001 3.8974

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3787 10.37 4.3652 3.9741 3.9697

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3850 10.54 4.3842 3.9949 3.9900

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3948 10.81 4.4136 4.0272 4.0216

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4102 11.23 4.4599 4.0781 4.0713

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4291 11.75 4.5168 4.1405 4.1323

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4331 11.86 4.5288 4.1537 4.1452

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4382 12.00 4.5441 4.1705 4.1616

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4656 12.75 4.6265 4.2610 4.2500

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4704 12.88 4.6409 4.2768 4.2655

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4788 13.11 9.580000 4.5500 3:43:46 PM 4.6121 4.6662 4.3046 4.2926

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4977 13.63 4.7230 4.3670 4.3536

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5432 14.87 4.8598 4.5172 4.5004

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5971 16.35 5.0218 4.6952 4.6743

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6033 16.52 5.0405 4.7156 4.6943

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6215 17.02 5.0952 4.7757 4.7530

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6389 17.49 361.900000 4.7500 3:55:44 PM 4.8754 5.1475 4.8332 4.8092

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6467 17.71 5.1710 4.8589 4.8343

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6587 18.03 5.2070 4.8985 4.8731

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6615 18.11 615.031600 5.1500 3:27:10 PM 5.0470 5.2155 4.9078 4.8821

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6825 18.69 260.000000 5.1500 10:51:51 AM 5.1500 5.2786 4.9771 4.9498

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6888 18.86 5.2975 4.9979 4.9702

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7000 19.16 124.736000 4.8750 2:56:18 PM 5.0063 5.3312 5.0349 5.0063

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7594 20.79 5.4550 5.1675 5.1345

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7923 21.69 5.5235 5.2410 5.2055

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8000 21.90 14.650000 5.6000 3:28:33 PM 5.7589 5.5395 5.2581 5.2221

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8288 22.69 5.5995 5.3224 5.2842

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8609 23.57 5.6664 5.3941 5.3535

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8678 23.76 166.796049 5.3300 3:45:10 PM 5.3340 5.6808 5.4095 5.3684
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