
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 5 0.01 5.000000 1.5000 3:05:49 PM 1.5000 3.2561 3.2366 3.2366

FXTN 10-34 PIBD1014C341 12.3750 2M 3/25/2014 62 0.17 1.0000 0.8000 0.8000

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 174 0.48 1.6678 1.4915 1.4915

RTB 05-08 PIID0514I080 6.2500 8M 9/24/2014 245 0.67 1.8904 1.7136 1.5043

FXTN 07-46 PIBD0714J466 6.5000 9M 10/4/2014 255 0.70 1.9046 1.7266 1.4746

SPTB 10-03 SPTB1014J037 12.2500 9M 10/14/2014 265 0.73 1.9188 1.7396 1.4449

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 398 1.09 2.1937 1.9992 1.3878

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 476 1.30 2.4440 2.2416 1.7057

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 485 1.33 2.4729 2.2696 1.7423

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 545 1.49 2.6654 2.4561 1.9869

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 574 1.57 37.290000 2.3750 3:12:04 PM 2.3414 2.7585 2.5462 2.1050

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 580 1.59 2.7778 2.5649 2.1295

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 672 1.84 3.0730 2.8508 2.5044

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 692 1.89 3.1372 2.9130 2.5859

FXTN 10-39    * PIBD1016A393 9.2500 2Y 1/12/2016 720 1.97 3.2271 3.0000 2.7000

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 735 2.01 3.2324 2.9757 2.6930

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 771 2.11 40.000000 2.1000 2:48:40 PM 2.1000 3.2450 2.9175 2.6762

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 798 2.18 3.2544 2.8738 2.6636

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 824 2.26 783.984000 2.5000 3:57:28 PM 2.2867 3.2636 2.8317 2.6515

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 826 2.26 3.2643 2.8285 2.6505

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 956 2.62 621.000000 2.5500 3:26:13 PM 2.5558 3.3098 2.6181 2.5899

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 976 2.67 3.3168 2.5858 2.5805

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1029 2.82 3.3354 2.5000 2.5558

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1164 3.19 3.5773 2.9727 2.9507

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1188 3.25 3.6203 3.0567 3.0209

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1260 3.45 0.500000 2.5000 11:14:55 AM 2.5000 3.7493 3.3088 3.2315

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1305 3.57 3.8299 3.4664 3.3631

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1309 3.58 3.8370 3.4804 3.3748

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1375 3.76 3.9553 3.7115 3.5678

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1386 3.79 3.9750 3.7500 3.6000

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1470 4.02 4.0070 3.7779 3.5644

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1582 4.33 102.000000 3.0500 11:53:01 AM 3.0500 4.0497 3.8150 3.5168

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1669 4.57 50.000000 3.4400 3:26:51 PM 3.4400 4.0829 3.8438 3.4799

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1763 4.83 4.1187 3.8750 3.4400

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1854 5.08 515.670000 3.7550 3:38:38 PM 3.7472 4.1315 3.8840 3.5013

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1920 5.26 4.1407 3.8906 3.5458

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 2004 5.49 4.1525 3.8989 3.6024

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2046 5.60 50.000000 3.8500 10:58:00 AM 3.8500 4.1584 3.9030 3.6307

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2130 5.83 300.100000 3.5725 3:40:23 PM 3.5538 4.1702 3.9114 3.6873

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2218 6.07 4.1826 3.9201 3.7465

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2401 6.57 4.2083 3.9382 3.8698

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2429 6.65 4.2122 3.9410 3.8887

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2520 6.90 3.000000 4.2500 3:22:51 PM 4.2500 4.2250 3.9500 3.9500

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2597 7.11 3,353.150000 4.1800 4:14:17 PM 4.1863 4.2292 3.9440 3.9426
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2653 7.26 50.000000 4.1000 3:04:59 PM 4.1000 4.2322 3.9396 3.9373

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2828 7.74 4.2417 3.9260 3.9206

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2863 7.84 200.000000 4.2500 11:16:55 AM 4.2500 4.2436 3.9233 3.9172

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2919 7.99 810.543251 4.3000 4:01:51 PM 4.3004 4.2466 3.9189 3.9119

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2973 8.14 4.2495 3.9147 3.9067

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3114 8.53 4.2571 3.9037 3.8933

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3156 8.64 4.2594 3.9005 3.8893

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3190 8.73 4.2612 3.8978 3.8860

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3240 8.87 16.657000 4.1250 2:23:43 PM 4.1425 4.2639 3.8939 3.8813

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3316 9.08 4.2680 3.8880 3.8740

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3414 9.35 4.2733 3.8804 3.8646

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3492 9.56 189.062000 3.8500 3:56:51 PM 3.8506 4.2776 3.8743 3.8572

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3561 9.75 4.2813 3.8689 3.8506

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3785 10.36 4.3473 3.9210 3.9042

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3848 10.54 4.3658 3.9356 3.9193

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3946 10.80 4.3947 3.9584 3.9427

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4100 11.23 4.4401 3.9942 3.9796

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4289 11.74 4.4958 4.0382 4.0248

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4329 11.85 4.5075 4.0475 4.0343

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4380 11.99 4.5226 4.0593 4.0465

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4654 12.74 12.600000 4.6000 10:06:24 AM 4.6000 4.6033 4.1230 4.1121

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4702 12.87 4.6174 4.1342 4.1236

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4786 13.10 9.800000 4.7450 3:10:18 PM 4.7450 4.6422 4.1537 4.1437

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4975 13.62 4.6978 4.1977 4.1889

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5430 14.87 4.8319 4.3034 4.2978

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5969 16.34 4.9907 4.4288 4.4267

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6031 16.51 5.0089 4.4432 4.4415

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6213 17.01 5.0625 4.4855 4.4851

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6387 17.49 1,085.000000 4.9000 4:05:48 PM 4.8898 5.1138 4.5259 4.5267

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6465 17.70 5.1368 4.5441 4.5454

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6585 18.03 5.1721 4.5720 4.5741

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6613 18.11 148.550000 5.3000 3:21:15 PM 5.0806 5.1804 4.5785 4.5808

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6823 18.68 5.2422 4.6273 4.6310

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6886 18.85 5.2608 4.6420 4.6461

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6998 19.16 85.300000 5.1000 2:48:58 PM 4.6729 5.2938 4.6680 4.6729

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7592 20.79 5.4347 4.9512 4.9466

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7921 21.69 5.5127 5.1080 5.0983

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7998 21.90 159.684352 5.7000 3:29:37 PM 5.6597 5.5309 5.1447 5.1337

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8286 22.69 5.5992 5.2820 5.2665

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8607 23.56 9.300000 5.3500 3:28:39 PM 5.3500 5.6753 5.4350 5.4144

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8676 23.75 569.810000 5.4050 3:43:57 PM 5.3879 5.6917 5.4679 5.4462
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