
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 3 0.01 3.3715 3.3615 3.3615

FXTN 10-34 PIBD1014C341 12.3750 2M 3/25/2014 60 0.16 0.9938 0.8000 0.8000

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 172 0.47 1.6751 1.4915 1.4915

RTB 05-08 PIID0514I080 6.2500 8M 9/24/2014 243 0.67 300.000000 1.7500 2:56:14 PM 1.7500 1.9028 1.7216 1.5012

FXTN 07-46 PIBD0714J466 6.5000 9M 10/4/2014 253 0.69 65.000000 1.7500 2:56:01 PM 1.7500 1.9174 1.7362 1.4709

SPTB 10-03 SPTB1014J037 12.2500 9M 10/14/2014 263 0.72 1.9320 1.7508 1.4405

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 396 1.08 2.2043 2.0047 1.4182

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 474 1.30 2.4450 2.2155 1.8014

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 483 1.32 2.4728 2.2399 1.8456

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 543 1.49 2.6579 2.4020 2.1403

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 572 1.57 2.7474 2.4804 2.2828

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 578 1.58 2.7659 2.4966 2.3123

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 670 1.83 300.000000 3.0000 4:13:00 PM 3.0000 3.0498 2.7453 2.7642

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 690 1.89 88.000000 3.0000 4:12:53 PM 3.0000 3.1115 2.7993 2.8625

FXTN 10-39    * PIBD1016A393 9.2500 2Y 1/12/2016 718 1.97 3.1979 2.8750 3.0000

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 733 2.01 3.2076 2.8811 2.9851

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 769 2.11 1.100000 2.5000 3:01:51 PM 2.4405 3.2309 2.8956 2.9492

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 796 2.18 3.2484 2.9066 2.9223

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 822 2.25 3,297.900000 2.5500 4:04:58 PM 2.4459 3.2652 2.9171 2.8964

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 824 2.26 3.2665 2.9179 2.8944

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 954 2.61 53.500000 2.7000 3:28:41 PM 2.7150 3.3507 2.9705 2.7650

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 974 2.67 6.300000 2.5000 2:06:09 PM 2.5000 3.3636 2.9786 2.7451

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1027 2.81 3.3979 3.0000 2.6923

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1162 3.18 1,200.000000 3.0500 3:30:50 PM 3.0562 3.5697 3.2363 3.0450

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1186 3.25 3.6002 3.2784 3.1077

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1258 3.44 500.000000 3.1000 3:14:18 PM 3.1000 3.6918 3.4044 3.2958

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1303 3.57 1.561000 3.0000 2:09:03 PM 3.0000 3.7490 3.4832 3.4134

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1307 3.58 3.7541 3.4902 3.4238

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1373 3.76 2.300000 3.5000 11:11:44 AM 3.5000 3.8381 3.6057 3.5963

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1384 3.79 3.8521 3.6250 3.6250

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1468 4.02 1.000000 3.5500 11:12:55 AM 3.5500 3.9175 3.5693 3.5693

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1580 4.33 41.050000 2.9000 3:21:44 PM 2.9184 4.0048 3.4950 3.4950

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1667 4.56 650.000000 3.3750 8:47:11 AM 3.3750 4.0726 3.4373 3.4373

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1761 4.82 4.1458 3.3750 3.3750

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1852 5.07 851.300000 3.6250 11:12:13 AM 3.7242 4.1565 3.4441 3.4441

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1918 5.25 4.1643 3.4943 3.4943

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 2002 5.48 4.1742 3.5581 3.5581

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2044 5.60 4.1791 3.5900 3.5900

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2128 5.83 215.700000 3.5850 11:56:22 AM 3.6087 4.1890 3.6538 3.6538

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2216 6.07 4.1994 3.7206 3.7206

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2399 6.57 4.2210 3.8596 3.8596

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2427 6.64 4.2243 3.8809 3.8809

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2518 6.89 2.000000 4.1250 2:42:04 PM 4.1250 4.2350 3.9500 3.9500

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2595 7.10 1,733.000000 4.1850 3:40:49 PM 4.1860 4.2393 3.9613 3.9616
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2651 7.26 4.2425 3.9696 3.9700

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2826 7.74 4.2524 3.9953 3.9962

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2861 7.83 316.000000 4.3650 3:22:58 PM 4.3650 4.2544 4.0004 4.0015

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2917 7.99 580.500000 4.3100 3:51:03 PM 4.3330 4.2575 4.0087 4.0099

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2971 8.13 4.2606 4.0166 4.0180

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3112 8.52 4.2686 4.0374 4.0392

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3154 8.64 4.2709 4.0435 4.0455

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3188 8.73 4.2728 4.0485 4.0506

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3238 8.87 10.500000 4.2000 11:52:36 AM 4.2000 4.2757 4.0559 4.0581

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3314 9.07 4.2800 4.0671 4.0695

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3412 9.34 4.2855 4.0815 4.0842

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3490 9.56 1,494.284000 4.0900 3:45:06 PM 4.1063 4.2899 4.0930 4.0959

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3559 9.74 4.2938 4.1031 4.1063

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3783 10.36 4.3654 4.1681 4.1711

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3846 10.53 4.3855 4.1863 4.1893

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3944 10.80 4.4168 4.2148 4.2176

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4098 11.22 4.4660 4.2594 4.2621

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4287 11.74 4.5263 4.3143 4.3168

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4327 11.85 4.5391 4.3259 4.3283

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4378 11.99 4.5554 4.3407 4.3431

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4652 12.74 50.000000 4.6975 3:28:04 PM 4.6975 4.6429 4.4201 4.4223

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4700 12.87 4.6583 4.4340 4.4362

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4784 13.10 2.800000 4.8800 11:37:49 AM 4.8800 4.6851 4.4584 4.4605

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4973 13.62 4.7455 4.5132 4.5151

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5428 14.86 4.8908 4.6452 4.6467

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5967 16.34 5.0630 4.8015 4.8025

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6029 16.51 5.0828 4.8195 4.8204

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6211 17.00 5.1409 4.8723 4.8730

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6385 17.48 520.000000 4.9125 3:44:32 PM 4.9188 5.1965 4.9228 4.9233

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6463 17.69 5.2214 4.9454 4.9459

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6583 18.02 5.2598 4.9802 4.9806

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6611 18.10 858.500000 5.0700 3:50:32 PM 5.0942 5.2687 4.9883 4.9887

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6821 18.67 5.3358 5.0492 5.0494

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6884 18.85 5.3559 5.0675 5.0676

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6996 19.15 30.920000 4.6000 2:26:36 PM 4.9576 5.3917 5.1000 5.1000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7590 20.78 5.5392 5.2426 5.2341

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7919 21.68 5.6209 5.3216 5.3084

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7996 21.89 56.650000 5.8800 11:39:09 AM 5.7231 5.6400 5.3400 5.3258

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8284 22.68 5.7115 5.4092 5.3908

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8605 23.56 18.500000 5.8000 3:37:06 PM 5.7591 5.7912 5.4862 5.4633

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8674 23.75 460.050000 5.4200 3:42:21 PM 5.4375 5.8083 5.5028 5.4789
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