
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 3M 7/15/2014 98 0.27 1.6773 1.5380 1.5763

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 169 0.46 2.0356 1.8821 1.9929

FXTN 07-46 PIBD0714J466 6.5000 6M 10/4/2014 179 0.49 2.0860 1.9306 2.0515

SPTB 10-03 SPTB1014J037 12.2500 6M 10/14/2014 189 0.52 2.1142 1.9571 2.0821

FXTN 10-36 PIBD1015B367 12.3750 11M 2/24/2015 322 0.88 2.2914 2.1155 2.2405

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 400 1.10 2.3769 2.1741 2.3036

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 409 1.12 2.3865 2.1804 2.3105

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 469 1.28 2.4506 2.2225 2.3564

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 498 1.36 10.500000 2.5000 2:09:34 PM 2.5000 2.4815 2.2429 2.3786

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 504 1.38 2.4880 2.2471 2.3832

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 596 1.63 2.5862 2.3116 2.4536

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 616 1.69 2.6076 2.3256 2.4689

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 644 1.76 2.6375 2.3453 2.4903

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 659 1.80 2.6535 2.3558 2.5018

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 695 1.90 0.125000 2.5000 11:52:01 AM 2.5000 2.6920 2.3811 2.5293

FXTN 10-40    * PIBD1016C407 7.5000 2Y 3/30/2016 722 1.98 2.7208 2.4000 2.5500

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 748 2.05 30.623700 2.4000 3:17:50 PM 2.3472 2.7565 2.4426 2.5891

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 750 2.05 2.7592 2.4459 2.5921

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 880 2.41 303.900000 2.6200 3:20:35 PM 2.6201 2.9376 2.6590 2.7874

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 900 2.46 2.9650 2.6918 2.8175

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 953 2.61 3.0377 2.7787 2.8971

FXTN 07-49    * PIBD0717C493 7.0000 3Y 3/31/2017 1088 2.98 3.2229 3.0000 3.1000

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1112 3.04 3.2472 3.0196 3.1118

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1184 3.24 82.000000 2.8000 2:05:38 PM 2.8000 3.3203 3.0784 3.1471

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1229 3.36 3.3659 3.1152 3.1691

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1233 3.38 3.3700 3.1185 3.1711

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1299 3.56 3.4369 3.1724 3.2034

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1310 3.59 100.000000 3.2500 9:11:17 AM 3.2500 3.4481 3.1814 3.2088

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1394 3.82 3.5333 3.2500 3.2500

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1506 4.12 5.950000 3.1500 3:35:21 PM 3.1500 3.6257 3.3594 3.3594

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1593 4.36 3.6974 3.4443 3.4443

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1687 4.62 3.7749 3.5361 3.5361

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1778 4.87 3.8500 3.6250 3.6250

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1844 5.05 3.8498 3.6250 3.6250

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1928 5.28 3.8496 3.6250 3.6250

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1970 5.39 3.8495 3.6250 3.6250

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2054 5.62 19.200000 3.2500 11:31:41 AM 3.2500 3.8492 3.6250 3.6250

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2142 5.86 3.8490 3.6250 3.6250

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2325 6.37 10.900000 3.9500 2:47:09 PM 3.9500 3.8485 3.6250 3.6250

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2353 6.44 3.8484 3.6250 3.6250

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2444 6.69 3.8482 3.6250 3.6250

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2521 6.90 3.500000 3.8000 11:09:14 AM 3.8000 3.8479 3.6250 3.6250

FXTN 07-57    * PIBD0721C574 3.5000 7Y 3/20/2021 2538 6.95 4.000000 3.5000 2:13:15 PM 3.5000 3.8479 3.6250 3.6250

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2577 7.06 3.8695 3.6466 3.6466
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2752 7.53 3.9665 3.7436 3.7436

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2787 7.63 3.9859 3.7630 3.7630

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2843 7.78 4.0170 3.7941 3.7941

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2897 7.93 4.0469 3.8240 3.8240

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3038 8.32 4.1251 3.9022 3.9022

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3080 8.43 4.1484 3.9255 3.9255

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3114 8.53 4.1672 3.9443 3.9443

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3164 8.66 2.000000 4.0000 11:18:19 AM 4.0000 4.1949 3.9720 3.9720

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3240 8.87 4.2371 4.0142 4.0142

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3338 9.14 4.2914 4.0685 4.0685

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3416 9.35 43.037000 4.0250 3:52:54 PM 4.0053 4.3346 4.1117 4.1117

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3485 9.54 4.3729 4.1500 4.1500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3709 10.15 4.4383 4.2052 4.2044

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3772 10.33 4.4566 4.2207 4.2198

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3870 10.60 4.4852 4.2448 4.2436

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4024 11.02 4.5302 4.2828 4.2810

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4213 11.53 4.5853 4.3293 4.3269

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4253 11.64 4.5970 4.3392 4.3367

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4304 11.78 4.6119 4.3518 4.3491

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4578 12.53 4.6918 4.4193 4.4157

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4626 12.67 4.7058 4.4311 4.4273

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4710 12.90 4.7303 4.4518 4.4477

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4899 13.41 4.7855 4.4983 4.4937

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5354 14.66 4.9183 4.6104 4.6043

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5893 16.13 5.0755 4.7432 4.7353

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5955 16.30 5.0936 4.7585 4.7504

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6137 16.80 5.1467 4.8033 4.7946

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6311 17.28 1,300.000000 4.8800 4:07:58 PM 4.8635 5.1975 4.8462 4.8369

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6389 17.49 5.2203 4.8654 4.8558

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6509 17.82 5.2553 4.8950 4.8850

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6537 17.90 25.000000 5.0350 8:51:40 AM 5.0350 5.2635 4.9019 4.8918

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6747 18.47 5.3247 4.9536 4.9429

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6810 18.64 5.3431 4.9691 4.9582

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6922 18.95 111.465000 4.8500 3:53:45 PM 4.9854 5.3758 4.9967 4.9854

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7516 20.58 5.5075 5.1926 5.1305

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7845 21.48 5.5805 5.3010 5.2108

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7922 21.69 5.5976 5.3264 5.2296

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8210 22.48 5.6614 5.4214 5.3000

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8531 23.36 5.7326 5.5272 5.3783

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8600 23.55 50.169000 5.5500 3:55:57 PM 5.3952 5.7479 5.5500 5.3952
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