
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 10-35 PIBD1014G356 12.7500 4M 7/15/2014 105 0.29 1.7375 1.5497 1.4734

RTB 05-08 PIID0514I080 6.2500 6M 9/24/2014 176 0.48 1.9874 1.8214 1.3280

FXTN 07-46 PIBD0714J466 6.5000 6M 10/4/2014 186 0.51 2.0226 1.8597 1.3075

SPTB 10-03 SPTB1014J037 12.2500 7M 10/14/2014 196 0.54 500.000000 1.6600 8:52:01 AM 1.6600 2.0480 1.8852 1.3003

FXTN 10-36 PIBD1015B367 12.3750 11M 2/24/2015 329 0.90 2.2975 2.1114 1.3236

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 407 1.11 2.3918 2.1696 1.5125

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 416 1.14 80.000000 1.8000 3:05:27 PM 1.8000 2.4019 2.1754 1.5366

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 476 1.30 2.4699 2.2136 1.6973

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 505 1.38 2.5027 2.2321 1.7750

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 511 1.40 2.5095 2.2360 1.7911

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 603 1.65 2.6136 2.2946 2.0375

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 623 1.71 2.6363 2.3074 2.0911

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 651 1.78 2.6680 2.3253 2.1661

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 666 1.82 7.188000 2.4500 3:41:33 PM 2.4733 2.6850 2.3348 2.2062

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 702 1.92 2.7257 2.3578 2.3027

FXTN 10-40    * PIBD1016C407 7.5000 2Y 3/30/2016 729 2.00 2.7563 2.3750 2.3750

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 755 2.07 335.000000 2.1250 3:04:50 PM 2.2966 2.7853 2.4123 2.4112

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 757 2.07 2.7876 2.4152 2.4140

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 887 2.43 248.427000 2.7500 11:55:04 AM 2.5089 2.9327 2.6016 2.5950

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 907 2.48 2.9551 2.6303 2.6228

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 960 2.63 3.0143 2.7064 2.6966

FXTN 07-49    * PIBD0717C493 7.0000 3Y 3/31/2017 1095 3.00 226.450000 2.8000 11:56:05 AM 2.8846 3.1650 2.9000 2.8846

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1119 3.06 3.1828 2.9201 2.9061

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1191 3.26 3.2361 2.9802 2.9704

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1236 3.38 3.2695 3.0178 3.0107

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1240 3.39 3.2724 3.0212 3.0142

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1306 3.58 62.400000 3.5000 11:55:39 AM 3.2355 3.3213 3.0763 3.0733

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1317 3.61 3.3295 3.0855 3.0831

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1401 3.84 100.000000 3.1100 11:13:51 AM 3.1100 3.3917 3.1557 3.1582

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1513 4.14 5.640000 3.1500 3:45:54 PM 3.1786 3.4956 3.2561 3.2214

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1600 4.38 1.000000 3.1500 3:03:48 PM 3.1500 3.5763 3.3341 3.2706

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1694 4.64 3.6635 3.4184 3.3236

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1785 4.89 110.000000 3.3750 11:58:54 AM 3.3750 3.7479 3.5000 3.3750

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1851 5.07 3.7578 3.5143 3.3942

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1935 5.30 3.7703 3.5326 3.4187

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1977 5.41 3.7766 3.5417 3.4309

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2061 5.64 66.850000 3.3250 3:23:50 PM 3.3354 3.7892 3.5599 3.4554

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2149 5.88 3.8023 3.5790 3.4810

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2332 6.38 100.000000 3.7050 10:43:16 AM 3.7050 3.8297 3.6188 3.5343

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2360 6.46 3.8338 3.6248 3.5425

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2451 6.71 3.8474 3.6446 3.5690

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2528 6.92 1.400000 3.6500 8:59:38 AM 3.6500 3.8590 3.6613 3.5914

FXTN 07-57    * PIBD0721C574 3.5000 7Y 3/20/2021 2545 6.97 642.039000 3.5750 3:07:04 PM 3.5962 3.8615 3.6650 3.5964

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2584 7.07 100.000000 3.7850 3:08:22 PM 3.7850 3.8860 3.6870 3.6213
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2759 7.55 3.9959 3.7859 3.7328

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2794 7.65 81.300000 3.8700 3:44:45 PM 3.8731 4.0179 3.8057 3.7551

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2850 7.80 2,285.004000 3.8250 3:50:37 PM 3.8445 4.0530 3.8373 3.7908

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2904 7.95 4.0869 3.8678 3.8252

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3045 8.34 4.1755 3.9475 3.9151

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3087 8.45 4.2019 3.9712 3.9419

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3121 8.54 4.2232 3.9904 3.9635

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3171 8.68 1.460000 4.2500 12:00:22 PM 4.2500 4.2546 4.0187 3.9954

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3247 8.89 4.3023 4.0616 4.0438

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3345 9.16 4.3639 4.1170 4.1063

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3423 9.37 341.014000 4.1750 3:38:28 PM 3.9489 4.4129 4.1610 4.1560

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3492 9.56 4.4562 4.2000 4.2000

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3716 10.17 4.5173 4.2619 4.2619

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3779 10.35 4.5345 4.2793 4.2793

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3877 10.61 4.5612 4.3064 4.3064

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4031 11.04 4.6032 4.3490 4.3490

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4220 11.55 4.6548 4.4012 4.4012

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4260 11.66 4.6657 4.4123 4.4123

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4311 11.80 4.6796 4.4264 4.4264

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4585 12.55 6.000000 4.7500 2:54:01 PM 4.7500 4.7544 4.5021 4.5021

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4633 12.68 4.7675 4.5154 4.5154

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4717 12.91 2.000000 4.7000 3:29:25 PM 4.7000 4.7904 4.5386 4.5386

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4906 13.43 4.8419 4.5908 4.5908

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5361 14.68 4.9661 4.7166 4.7166

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5900 16.15 5.1131 4.8656 4.8656

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5962 16.32 5.1300 4.8827 4.8827

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6144 16.82 5.1797 4.9330 4.9330

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6318 17.30 1,550.000000 4.8350 4:14:26 PM 4.8390 5.2271 4.9811 4.9811

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6396 17.51 5.2484 5.0027 5.0027

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6516 17.84 5.2811 5.0358 5.0358

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6544 17.92 4.940000 5.0500 3:14:44 PM 5.0500 5.2888 5.0436 5.0436

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6754 18.49 5.3461 5.1016 5.1016

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6817 18.66 5.3632 5.1190 5.1190

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6929 18.97 2.150000 5.1250 2:19:27 PM 4.9988 5.3938 5.1500 5.1500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7523 20.60 5.4793 5.2385 5.2385

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7852 21.50 5.5267 5.2875 5.2875

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7929 21.71 18.491000 5.6500 2:47:46 PM 5.6642 5.5378 5.2990 5.2990

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8217 22.50 5.5792 5.3419 5.3419

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8538 23.38 0.960000 5.5000 2:26:11 PM 5.5000 5.6255 5.3897 5.3897

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8607 23.56 9.420000 5.2500 3:14:06 PM 5.2683 5.6354 5.4000 5.4000
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