
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 <1M 3/25/2014 4 0.01 3.3649 3.3533 3.3533

FXTN 10-35 PIBD1014G356 12.7500 4M 7/15/2014 116 0.32 1.3750 1.2206 1.2217

RTB 05-08 PIID0514I080 6.2500 6M 9/24/2014 187 0.51 850.000000 1.5000 3:00:17 PM 1.4976 1.5678 1.5506 1.5556

FXTN 07-46 PIBD0714J466 6.5000 7M 10/4/2014 197 0.54 1.6060 1.5785 1.5832

SPTB 10-03 SPTB1014J037 12.2500 7M 10/14/2014 207 0.57 1.6442 1.6064 1.6108

FXTN 10-36 PIBD1015B367 12.3750 11M 2/24/2015 340 0.93 2.1527 1.9777 1.9779

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 418 1.14 0.110000 1.5000 3:27:43 PM 1.5000 2.2800 2.0479 2.0479

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 427 1.17 2.2924 2.0541 2.0541

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 487 1.33 2.3753 2.0952 2.0952

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 516 1.41 178.825800 2.2500 3:27:50 PM 2.2500 2.4154 2.1151 2.1151

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 522 1.43 2.4237 2.1192 2.1192

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 614 1.68 2.5507 2.1822 2.1822

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 634 1.74 2.5784 2.1959 2.1959

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 662 1.81 2.6171 2.2151 2.2151

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 677 1.85 1.011000 3.2450 2:15:52 PM 3.2450 2.6378 2.2253 2.2253

RTB 05-10     * PIID0516C107 6.0000 2Y 3/3/2016 713 1.95 1.300000 3.2500 3:31:41 PM 2.8844 2.6875 2.2500 2.2500

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 740 2.03 2.7315 2.2866 2.2866

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 766 2.10 910.000000 2.3500 3:32:02 PM 2.3037 2.7739 2.3219 2.3219

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 768 2.10 2.7772 2.3246 2.3246

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 898 2.46 1,752.300000 2.6250 2:41:10 PM 2.5007 2.9892 2.5010 2.5010

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 918 2.51 400.000000 2.6000 10:54:06 AM 2.6000 3.0219 2.5281 2.5281

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 971 2.66 3.1083 2.6000 2.6000

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1106 3.03 600.000000 2.8750 3:26:47 PM 2.8750 3.1536 2.7224 2.7224

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1130 3.09 3.1617 2.7442 2.7442

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1202 3.29 3.1858 2.8095 2.8095

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1247 3.41 2.400000 2.7000 2:54:40 PM 2.9976 3.2009 2.8503 2.8503

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1251 3.43 3.2023 2.8540 2.8540

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1317 3.61 3.2244 2.9138 2.9138

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1328 3.64 3.2281 2.9238 2.9238

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1412 3.87 3.2563 3.0000 3.0000

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1524 4.17 1,023.050000 3.1800 3:12:13 PM 3.2296 3.3256 3.0473 3.0473

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1611 4.41 60.000000 3.3000 11:22:32 AM 3.3000 3.3794 3.0841 3.0841

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1705 4.67 3.4375 3.1238 3.1238

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1796 4.92 1,026.000000 3.2500 9:53:59 AM 3.1623 3.4938 3.1623 3.1623

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1862 5.10 3.5334 3.2133 3.2016

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1946 5.33 3.5838 3.2783 3.2517

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1988 5.44 3.6091 3.3108 3.2767

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2072 5.67 50.000000 3.4500 11:20:38 AM 3.4500 3.6595 3.3757 3.3268

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2160 5.91 3.7123 3.4438 3.3792

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2343 6.41 3.520000 4.1250 11:50:47 AM 4.1250 3.8221 3.5853 3.4883

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2371 6.49 3.8390 3.6069 3.5050

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2462 6.74 1.300000 3.6500 2:42:49 PM 3.6500 3.8936 3.6773 3.5592

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2539 6.95 3.340000 3.8750 3:09:00 PM 3.9497 3.9398 3.7369 3.6051

FXTN 07-57    * PIBD0721C574 3.5000 7Y 3/20/2021 2556 7.00 60.000000 3.6000 12:03:31 PM 3.5958 3.9500 3.7500 3.6152
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2595 7.10 100.000000 3.9650 3:26:46 PM 3.9650 3.9756 3.7757 3.6376

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2770 7.58 4.0903 3.8912 3.7383

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2805 7.68 4.1132 3.9143 3.7585

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2861 7.83 674.000000 4.0050 3:05:49 PM 3.9593 4.1499 3.9513 3.7907

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2915 7.98 180.700000 3.7000 3:14:22 PM 3.7000 4.1853 3.9869 3.8218

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3056 8.37 4.2778 4.0800 3.9029

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3098 8.48 200.000000 3.9250 8:52:26 AM 3.9250 4.3053 4.1077 3.9271

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3132 8.57 4.3276 4.1301 3.9466

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3182 8.71 4.3604 4.1631 3.9754

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3258 8.92 4.4102 4.2133 4.0191

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3356 9.19 66.814000 3.9000 3:08:25 PM 3.9000 4.4744 4.2780 4.0755

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3434 9.40 39.600000 4.2500 3:43:49 PM 4.1792 4.5256 4.3295 4.1204

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3503 9.59 108.000000 4.0000 3:31:14 PM 4.1601 4.5708 4.3750 4.1601

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3727 10.20 4.6315 4.4320 4.2279

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3790 10.38 4.6486 4.4481 4.2469

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3888 10.64 4.6752 4.4730 4.2766

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4042 11.07 4.7169 4.5122 4.3232

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4231 11.58 4.7681 4.5603 4.3804

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4271 11.69 4.7790 4.5705 4.3925

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4322 11.83 4.7928 4.5835 4.4079

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4596 12.58 1.000000 4.6250 2:49:59 PM 4.6250 4.8671 4.6533 4.4908

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4644 12.71 4.8801 4.6655 4.5053

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4728 12.94 2.800000 4.6000 10:23:53 AM 4.6000 4.9029 4.6869 4.5307

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4917 13.46 4.9541 4.7350 4.5879

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5372 14.71 5.0774 4.8508 4.7256

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5911 16.18 5.2236 4.9880 4.8887

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5973 16.35 5.2404 5.0038 4.9074

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6155 16.85 5.2897 5.0502 4.9625

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6329 17.33 684.167000 5.0000 4:01:55 PM 4.9782 5.3369 5.0945 5.0151

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6407 17.54 5.3580 5.1143 5.0387

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6527 17.87 1.000000 5.0000 2:51:21 PM 5.0000 5.3905 5.1449 5.0750

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6555 17.95 17.280000 5.2500 3:31:57 PM 5.1563 5.3981 5.1520 5.0835

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6765 18.52 5.4551 5.2054 5.1471

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6828 18.69 5.4721 5.2215 5.1661

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6940 19.00 1.700000 4.9500 3:32:34 PM 5.0717 5.5025 5.2500 5.2000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7534 20.63 5.6447 5.3032 5.2656

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7863 21.53 5.7235 5.3326 5.3019

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7940 21.74 1,002.000000 5.4750 2:47:03 PM 5.4001 5.7419 5.3395 5.3104

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8228 22.53 110.000000 5.2500 11:37:25 AM 5.2500 5.8108 5.3653 5.3422

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8549 23.41 5.8877 5.3940 5.3777

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8618 23.59 8.600000 5.2500 3:39:30 PM 5.3862 5.9042 5.4002 5.3853
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