
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 10-34 PIBD1014C341 12.3750 2M 3/25/2014 56 0.15 1.5789 1.4048 1.7017

FXTN 10-35 PIBD1014G356 12.7500 5M 7/15/2014 168 0.46 1.8525 2.1857 2.4119

RTB 05-08 PIID0514I080 6.2500 8M 9/24/2014 239 0.65 158.507000 1.4000 3:55:26 PM 1.3905 2.0265 2.3409 2.3409

FXTN 07-46 PIBD0714J466 6.5000 8M 10/4/2014 249 0.68 116.800000 1.8000 12:04:12 PM 1.6801 2.0332 2.3084 2.3084

SPTB 10-03 SPTB1014J037 12.2500 9M 10/14/2014 259 0.71 2.0400 2.2760 2.2760

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 392 1.07 0.350000 1.9000 9:55:10 AM 1.9000 2.2397 2.0182 2.0178

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 470 1.29 2.4704 2.0477 2.0467

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 479 1.31 0.100000 1.8000 4:00:10 PM 1.8000 2.4970 2.0511 2.0500

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 539 1.48 2.6744 2.0738 2.0722

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 568 1.56 630.200000 2.7500 11:23:09 AM 2.1459 2.7602 2.0848 2.0830

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 574 1.57 2.7780 2.0870 2.0852

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 666 1.82 3.0501 2.1219 2.1193

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 686 1.88 3.1092 2.1294 2.1267

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 714 1.95 3.1920 2.1400 2.1370

FXTN 07-48    * PIBD0716A488 7.0000 2Y 1/27/2016 729 2.00 21.376000 2.3500 4:00:54 PM 2.0458 3.2364 2.1457 2.1426

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 765 2.09 2.100000 2.7500 11:45:43 AM 2.7760 3.2614 2.2001 2.1974

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 792 2.17 3.2802 2.2409 2.2386

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 818 2.24 1,129.490000 2.5000 3:33:03 PM 2.5071 3.2983 2.2802 2.2782

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 820 2.25 3.2997 2.2832 2.2812

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 950 2.60 51.000000 2.6500 11:17:50 AM 2.5520 3.3901 2.4797 2.4792

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 970 2.66 100.000000 2.6100 9:11:06 AM 2.6100 3.4040 2.5099 2.5097

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1023 2.80 3.4409 2.5900 2.5904

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1158 3.17 459.920000 3.0000 12:15:24 PM 2.9478 3.6308 3.0192 2.9816

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1182 3.24 3.6646 3.0955 3.0512

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1254 3.43 3.7659 3.3244 3.2598

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1299 3.56 3.8292 3.4675 3.3903

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1303 3.57 3.8349 3.4802 3.4019

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1369 3.75 3.9277 3.6900 3.5931

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1380 3.78 3.330000 3.0500 8:53:47 AM 3.0500 3.9432 3.7250 3.6250

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1464 4.01 4.0172 3.6183 3.5430

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1576 4.31 355.830000 2.9000 3:45:40 PM 3.2739 4.1160 3.4761 3.4338

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1663 4.55 650.000000 3.2700 12:12:16 PM 3.2572 4.1926 3.3657 3.3489

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1757 4.81 4.2755 3.2463 3.2572

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1848 5.06 300.018000 3.8000 2:38:11 PM 3.6767 4.2697 3.3309 3.3405

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1914 5.24 4.2655 3.3922 3.4009

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1998 5.47 4.2602 3.4703 3.4778

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2040 5.59 77.200000 3.5000 9:10:14 AM 3.5000 4.2575 3.5094 3.5162

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2124 5.82 82.003000 3.5250 2:33:05 PM 3.3028 4.2521 3.5875 3.5931

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2212 6.06 4.2465 3.6693 3.6736

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2395 6.56 4.000000 4.2250 2:40:03 PM 4.2250 4.2349 3.8394 3.8411

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2423 6.63 4.2331 3.8654 3.8667

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2514 6.88 4.2273 3.9500 3.9500

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2591 7.09 1.400000 4.0000 11:18:18 AM 4.0355 4.2318 3.9537 3.9597

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2647 7.25 4.2351 3.9564 3.9668
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2822 7.73 19.750000 4.5000 2:39:05 PM 4.3101 4.2454 3.9648 3.9889

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2857 7.82 265.600000 4.3000 3:44:27 PM 4.3342 4.2475 3.9665 3.9933

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2913 7.98 640.000000 4.3000 3:36:40 PM 4.3148 4.2508 3.9692 4.0004

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2967 8.12 4.2540 3.9718 4.0072

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3108 8.51 4.2623 3.9785 4.0250

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3150 8.62 4.2648 3.9805 4.0303

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3184 8.72 4.2668 3.9822 4.0346

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3234 8.85 0.150000 4.1850 3:07:05 PM 4.1850 4.2697 3.9846 4.0409

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3310 9.06 4.2742 3.9882 4.0505

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3408 9.33 4.2799 3.9929 4.0628

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3486 9.54 110.714000 4.0851 3:27:53 PM 4.0814 4.2845 3.9967 4.0727

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3555 9.73 4.2886 4.0000 4.0814

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3779 10.35 4.3607 4.0684 4.1446

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3842 10.52 4.3810 4.0877 4.1624

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3940 10.79 4.4126 4.1176 4.1900

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4094 11.21 4.4622 4.1647 4.2335

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4283 11.73 4.5231 4.2224 4.2868

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4323 11.84 4.5359 4.2347 4.2981

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4374 11.98 4.5524 4.2503 4.3125

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4648 12.73 202.800000 4.7500 2:44:37 PM 4.7480 4.6406 4.3340 4.3898

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4696 12.86 4.6561 4.3486 4.4033

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4780 13.09 300.000000 4.7475 11:58:24 AM 4.7492 4.6831 4.3743 4.4270

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4969 13.60 4.7440 4.4321 4.4803

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5424 14.85 4.8905 4.5711 4.6087

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5963 16.33 5.0641 4.7358 4.7608

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6025 16.50 5.0841 4.7547 4.7783

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6207 16.99 5.1427 4.8103 4.8296

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6381 17.47 578.200000 4.9000 3:36:33 PM 4.8967 5.1987 4.8635 4.8787

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6459 17.68 5.2238 4.8873 4.9007

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6579 18.01 0.500000 5.4500 3:01:47 PM 5.4500 5.2625 4.9240 4.9346

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6607 18.09 2,561.800000 5.0300 3:54:33 PM 5.0182 5.2715 4.9326 4.9425

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6817 18.66 5.3391 4.9967 5.0017

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6880 18.84 5.3594 5.0160 5.0195

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6992 19.14 405.500000 5.1250 3:38:26 PM 5.0511 5.3955 5.0502 5.0511

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7586 20.77 5.5250 5.1747 5.1893

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7915 21.67 5.5968 5.2437 5.2658

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7992 21.88 5.900000 5.7000 11:47:30 AM 5.7000 5.6136 5.2599 5.2837

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8280 22.67 5.6764 5.3202 5.3507

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8601 23.55 52.500000 5.5000 3:39:02 PM 5.5847 5.7464 5.3875 5.4254

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8670 23.74 239.765300 5.4150 3:59:55 PM 5.4036 5.7614 5.4020 5.4414
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