
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 1 0.00 3.5000 3.5000 3.5000

FXTN 10-35 PIBD1014G356 12.7500 4M 7/15/2014 113 0.31 1.4765 1.3115 1.5291

RTB 05-08 PIID0514I080 6.2500 6M 9/24/2014 184 0.50 334.679000 1.7500 10:06:32 AM 1.7500 1.6232 1.6472 1.6879

FXTN 07-46 PIBD0714J466 6.5000 7M 10/4/2014 194 0.53 40.696800 2.0000 3:00:04 PM 2.0000 1.6438 1.6945 1.7103

SPTB 10-03 SPTB1014J037 12.2500 7M 10/14/2014 204 0.56 500.000000 1.7500 2:03:52 PM 1.7500 1.6785 1.7047 1.7103

FXTN 10-36 PIBD1015B367 12.3750 11M 2/24/2015 337 0.92 2.2628 1.5116 1.5119

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 415 1.14 2.3439 1.5959 1.5971

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 424 1.16 655.000000 2.1000 2:51:26 PM 2.1000 2.3498 1.6083 1.6096

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 484 1.33 2.3891 1.6905 1.6928

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 513 1.40 9.026500 2.7500 2:46:59 PM 2.5001 2.4082 1.7302 1.7330

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 519 1.42 2.4121 1.7385 1.7413

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 611 1.67 2.4725 1.8645 1.8689

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 631 1.73 2.4856 1.8919 1.8966

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 659 1.80 2.5040 1.9303 1.9355

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 674 1.85 100.000000 2.0000 10:53:47 AM 2.0000 2.5139 1.9509 1.9563

RTB 05-10     * PIID0516C107 6.0000 2Y 3/3/2016 710 1.94 1.040000 2.6000 11:30:32 AM 2.6000 2.5375 2.0002 2.0062

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 737 2.02 2.6010 2.0917 2.0919

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 763 2.09 61.581000 2.1000 3:59:26 PM 2.0993 2.6620 2.1799 2.1744

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 765 2.09 2.6667 2.1867 2.1808

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 895 2.45 1,300.000000 2.5000 3:25:14 PM 2.5000 2.9722 2.6275 2.5933

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 915 2.51 5.000000 2.4000 2:25:26 PM 2.4000 3.0192 2.6953 2.6568

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 968 2.65 3.1438 2.8750 2.8250

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1103 3.02 3.2152 2.9515 2.8638

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1127 3.09 3.2279 2.9651 2.8707

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1199 3.28 3.2660 3.0060 2.8914

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1244 3.41 3.2898 3.0315 2.9044

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1248 3.42 3.2919 3.0337 2.9055

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1314 3.60 3.3268 3.0711 2.9245

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1325 3.63 3.3327 3.0774 2.9276

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1409 3.86 1,111.500000 3.0000 2:37:14 PM 2.9518 3.3771 3.1250 2.9518

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1521 4.16 2.000000 3.4000 3:13:29 PM 3.4000 3.4439 3.1906 3.0251

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1608 4.40 10.000000 3.3800 3:43:02 PM 3.3800 3.4958 3.2416 3.0820

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1702 4.66 200.000000 3.2000 3:46:35 PM 3.2000 3.5519 3.2967 3.1435

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1793 4.91 1.400000 3.6250 3:14:20 PM 3.6250 3.6062 3.3500 3.2030

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1859 5.09 3.6352 3.3826 3.2439

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1943 5.32 3.6720 3.4240 3.2959

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1985 5.43 3.6904 3.4447 3.3219

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2069 5.66 197.653000 3.6500 3:22:09 PM 3.5932 3.7273 3.4862 3.3739

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2157 5.91 3.7659 3.5296 3.4283

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2340 6.41 3.8462 3.6199 3.5416

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2368 6.48 3.8584 3.6337 3.5590

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2459 6.73 3.650000 3.7750 9:00:25 AM 3.7750 3.8984 3.6786 3.6153

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2536 6.94 350.250000 3.8000 3:33:06 PM 3.8001 3.9321 3.7166 3.6630

FXTN 07-57    * PIBD0721C574 3.5000 7Y 3/20/2021 2553 6.99 610.000000 3.6000 3:43:46 PM 3.6002 3.9396 3.7250 3.6735
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2592 7.10 213.260000 3.8750 10:21:55 AM 3.9481 3.9656 3.7363 3.6869

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2767 7.58 4.280000 4.3500 2:56:27 PM 4.3500 4.0822 3.7871 3.7473

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2802 7.67 4.1056 3.7973 3.7593

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2858 7.82 410.000000 4.0000 11:19:33 AM 4.0000 4.1429 3.8136 3.7787

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2912 7.97 4.1789 3.8293 3.7973

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3053 8.36 4.2729 3.8702 3.8459

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3095 8.47 4.3009 3.8824 3.8604

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3129 8.57 4.3235 3.8923 3.8721

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3179 8.70 6.500000 3.8200 11:03:48 AM 3.8200 4.3568 3.9068 3.8893

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3255 8.91 4.4075 3.9289 3.9155

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3353 9.18 4.4728 3.9573 3.9493

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3431 9.39 45.530400 3.9500 3:57:05 PM 3.9912 4.5248 3.9800 3.9762

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3500 9.58 50.000000 4.0000 9:42:56 AM 4.0000 4.5708 4.0000 4.0000

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3724 10.20 4.6296 4.0782 4.0782

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3787 10.37 4.6461 4.1002 4.1002

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3885 10.64 4.6718 4.1344 4.1344

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4039 11.06 4.7122 4.1882 4.1882

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4228 11.58 4.7618 4.2542 4.2542

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4268 11.69 4.7723 4.2681 4.2681

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4319 11.82 4.7857 4.2859 4.2859

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4593 12.57 2.000000 4.9000 3:14:02 PM 4.9125 4.8575 4.3816 4.3816

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4641 12.71 4.8701 4.3984 4.3984

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4725 12.94 1.400000 4.6000 11:12:41 AM 4.6178 4.8922 4.4277 4.4277

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4914 13.45 4.9418 4.4937 4.4937

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5369 14.70 5.0611 4.6525 4.6525

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5908 16.18 5.2025 4.8407 4.8407

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5970 16.34 5.2188 4.8624 4.8624

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6152 16.84 5.2666 4.9259 4.9259

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6326 17.32 392.500000 5.0000 11:48:18 AM 5.0010 5.3122 4.9867 4.9867

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6404 17.53 5.3327 5.0139 5.0139

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6524 17.86 4.000000 5.3750 11:42:12 AM 5.3750 5.3641 5.0558 5.0558

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6552 17.94 203.300000 5.1500 2:37:41 PM 5.1017 5.3715 5.0656 5.0656

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6762 18.51 5.4266 5.1389 5.1389

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6825 18.69 5.4431 5.1609 5.1609

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6937 18.99 29.000000 5.1000 3:44:13 PM 5.1334 5.4725 5.2000 5.2000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7531 20.62 5.6268 5.2715 5.2834

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7860 21.52 5.7122 5.3111 5.3296

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7937 21.73 153.612000 5.5950 4:09:09 PM 5.6241 5.7322 5.3203 5.3404

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8225 22.52 5.8070 5.3550 5.3808

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8546 23.40 5.8904 5.3936 5.4259

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8615 23.59 856.732000 5.4000 3:57:27 PM 5.4018 5.9083 5.4019 5.4356
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