
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 92 0.25 1.6172 1.3442 1.2071

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 163 0.45 2.900000 1.7500 3:29:21 PM 1.7500 2.0327 1.8711 1.5358

FXTN 07-46 PIBD0714J466 6.5000 5M 10/4/2014 173 0.47 40.696800 1.7000 11:04:14 AM 1.7000 2.0912 1.9453 1.5821

SPTB 10-03 SPTB1014J037 12.2500 6M 10/14/2014 183 0.50 2.1233 1.9832 1.6157

FXTN 10-36 PIBD1015B367 12.3750 11M 2/24/2015 316 0.87 2.3167 2.1659 1.9497

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 394 1.08 2.4249 2.2642 2.1035

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 403 1.10 2.4367 2.2743 2.1153

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 463 1.27 2.5151 2.3415 2.1938

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 492 1.35 0.010000 2.2500 3:41:21 PM 2.2500 2.5530 2.3740 2.2318

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 498 1.36 2.5609 2.3807 2.2396

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 590 1.62 2.6811 2.4838 2.3601

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 610 1.67 2.7073 2.5062 2.3862

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 638 1.75 2.7439 2.5376 2.4229

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 653 1.79 2.7635 2.5544 2.4425

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 689 1.89 4.736192 2.8750 3:21:54 PM 2.3241 2.8105 2.5947 2.4897

FXTN 10-40    * PIBD1016C407 7.5000 2Y 3/30/2016 716 1.96 2.8458 2.6250 2.5250

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 742 2.03 3,809.787300 2.5000 4:03:55 PM 2.5015 2.8787 2.6587 2.5658

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 744 2.04 2.8812 2.6613 2.5690

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 874 2.39 0.931000 2.4000 11:25:49 AM 2.4000 3.0455 2.8301 2.7732

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 894 2.45 3.0707 2.8560 2.8046

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 947 2.59 3.1377 2.9248 2.8879

FXTN 07-49    * PIBD0717C493 7.0000 3Y 3/31/2017 1082 2.96 2.000000 2.8500 11:26:39 AM 2.8500 3.3083 3.1000 3.1000

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1106 3.03 3.3297 3.1216 3.1216

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1178 3.23 3.3941 3.1863 3.1863

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1223 3.35 3.4343 3.2267 3.2267

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1227 3.36 3.4379 3.2303 3.2303

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1293 3.54 3.4968 3.2896 3.2896

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1304 3.57 3.5066 3.2995 3.2995

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1388 3.80 3.5817 3.3750 3.3750

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1500 4.11 59.000000 3.4000 3:48:32 PM 3.2907 3.6278 3.4115 3.4115

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1587 4.34 3.6635 3.4398 3.4398

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1681 4.60 3.7022 3.4704 3.4704

FXTN 10-48    * PIBD1019B485 7.8750 5Y 2/19/2019 1772 4.85 25.500000 3.3500 2:47:31 PM 3.3794 3.7396 3.5000 3.5000

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1838 5.03 3.7541 3.5174 3.5130

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1922 5.26 3.7725 3.5395 3.5296

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1964 5.38 3.7817 3.5505 3.5379

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2048 5.61 12.500000 3.3750 3:22:52 PM 3.3510 3.8001 3.5726 3.5545

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2136 5.85 3.8194 3.5958 3.5718

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2319 6.35 3.8595 3.6439 3.6080

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2347 6.43 3.8656 3.6513 3.6135

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2438 6.67 3.8856 3.6753 3.6314

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2515 6.89 3.9025 3.6955 3.6466

FXTN 07-57    * PIBD0721C574 3.5000 7Y 3/20/2021 2532 6.93 3.000000 3.5003 11:32:58 AM 3.5003 3.9062 3.7000 3.6500

FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2571 7.04 3.9258 3.7185 3.6706
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RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2746 7.52 1.400000 4.0000 10:56:57 AM 4.0000 4.0140 3.8017 3.7630

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2781 7.61 4.0316 3.8183 3.7815

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2837 7.77 10.398497 3.8250 2:46:02 PM 3.8356 4.0599 3.8449 3.8110

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2891 7.92 4.0871 3.8706 3.8395

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3032 8.30 4.1581 3.9376 3.9140

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3074 8.42 4.1793 3.9576 3.9362

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3108 8.51 4.1964 3.9737 3.9541

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3158 8.65 4.2216 3.9975 3.9805

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3234 8.85 4.2599 4.0336 4.0206

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3332 9.12 4.3092 4.0801 4.0724

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3410 9.34 83.186000 3.9500 3:48:24 PM 4.0172 4.3485 4.1172 4.1136

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3479 9.52 4.3833 4.1500 4.1500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3703 10.14 4.4474 4.2152 4.2135

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3766 10.31 4.4654 4.2335 4.2314

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3864 10.58 4.4935 4.2620 4.2592

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 4018 11.00 4.5375 4.3068 4.3029

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4207 11.52 4.5916 4.3618 4.3565

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4247 11.63 4.6030 4.3735 4.3679

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4298 11.77 4.6176 4.3883 4.3823

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4572 12.52 3.400000 4.8500 2:59:30 PM 4.8500 4.6960 4.4680 4.4601

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4620 12.65 4.7098 4.4820 4.4737

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4704 12.88 0.015000 4.8900 11:01:01 AM 4.8900 4.7338 4.5064 4.4975

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4893 13.40 4.7879 4.5614 4.5511

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5348 14.64 4.9181 4.6938 4.6802

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5887 16.12 5.0723 4.8506 4.8331

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5949 16.29 5.0900 4.8686 4.8507

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6131 16.79 5.1421 4.9216 4.9023

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6305 17.26 362.000000 4.8625 3:11:17 PM 4.8647 5.1919 4.9722 4.9517

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6383 17.48 5.2142 4.9949 4.9738

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6503 17.80 7.845000 5.2500 11:21:37 AM 5.2500 5.2485 5.0298 5.0078

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6531 17.88 330.000000 4.9500 3:38:12 PM 4.9563 5.2565 5.0380 5.0158

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6741 18.46 5.3166 5.0991 5.0754

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6804 18.63 5.3347 5.1174 5.0932

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6916 18.93 6.200000 5.2500 11:24:53 AM 4.9262 5.3667 5.1500 5.1250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7510 20.56 5.5039 5.3093 5.2252

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7839 21.46 5.5798 5.3975 5.2807

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7916 21.67 67.925000 5.8000 3:01:40 PM 5.5097 5.5976 5.4182 5.2937

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8204 22.46 5.6641 5.4954 5.3423

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8525 23.34 6.000000 5.4500 10:50:13 AM 5.4500 5.7383 5.5815 5.3965

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8594 23.53 97.850000 5.3050 3:16:16 PM 5.3350 5.7542 5.6000 5.4081
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