
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 2M 7/15/2014 78 0.21 1.5924 1.4100 1.4100

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 149 0.41 1.8720 1.6769 1.6231

FXTN 07-46 PIBD0714J466 6.5000 5M 10/4/2014 159 0.44 1.9496 1.7538 1.6890

SPTB 10-03 SPTB1014J037 12.2500 5M 10/14/2014 169 0.46 2.0272 1.8308 1.7549

FXTN 10-36 PIBD1015B367 12.3750 10M 2/24/2015 302 0.83 2.3526 2.1622 2.1343

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 380 1.04 2.4655 2.2666 2.2661

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 389 1.07 2.4791 2.2773 2.2767

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 449 1.23 2.5700 2.3486 2.3471

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 478 1.31 0.300000 2.2500 11:11:00 AM 2.2500 2.6139 2.3831 2.3811

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 484 1.33 2.6229 2.3902 2.3882

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 576 1.58 2.7622 2.4996 2.4962

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 596 1.63 2.7925 2.5234 2.5197

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 624 1.71 2.8349 2.5567 2.5526

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 639 1.75 2.8576 2.5745 2.5702

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 675 1.85 0.500000 2.7500 11:54:46 AM 2.7500 2.9121 2.6173 2.6124

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 702 1.92 2.9530 2.6494 2.6441

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 728 1.99 541.578000 2.6850 3:35:32 PM 2.6769 2.9924 2.6803 2.6747

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 730 2.00 2.9954 2.6827 2.6770

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 860 2.35 3.1699 2.8864 2.8469

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 880 2.41 3.1967 2.9178 2.8730

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 933 2.55 3.2679 3.0008 2.9422

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1068 2.92 200.000000 3.1500 3:35:20 PM 3.1500 3.4491 3.2124 3.1186

FXTN 20-01    * PIBD2017D011 14.3750 3Y 4/24/2017 1092 2.99 3.4813 3.2500 3.1500

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1164 3.19 3.5105 3.2755 3.2011

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1209 3.31 3.5288 3.2915 3.2330

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1213 3.32 3.5304 3.2929 3.2358

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1279 3.50 3.5572 3.3163 3.2826

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1290 3.53 3.5617 3.3202 3.2904

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1374 3.76 3.5958 3.3500 3.3500

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1486 4.07 20.700000 3.3000 3:06:47 PM 3.3603 3.7037 3.4682 3.4197

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1573 4.31 3.7875 3.5601 3.4738

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1667 4.56 3.8780 3.6593 3.5323

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1758 4.81 200.000000 3.6300 3:34:54 PM 3.6300 3.9656 3.7553 3.5889

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1824 4.99 4.0292 3.8250 3.6300

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1908 5.22 4.0368 3.8279 3.6495

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1950 5.34 4.0406 3.8293 3.6592

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2034 5.57 5.000000 3.6000 11:33:54 AM 3.6000 4.0483 3.8322 3.6787

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2122 5.81 4.0563 3.8352 3.6991

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2305 6.31 4.0729 3.8414 3.7416

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2333 6.39 4.0754 3.8424 3.7480

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2424 6.64 4.0837 3.8455 3.7692

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2501 6.85 4.0907 3.8481 3.7870

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2518 6.89 4.0923 3.8487 3.7910

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2557 7.00 4.0958 3.8500 3.8000
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2732 7.48 4.1568 3.9078 3.8578

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2767 7.58 4.1690 3.9194 3.8694

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2823 7.73 4.1886 3.9379 3.8879

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2877 7.88 4.2074 3.9557 3.9057

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3018 8.26 4.2566 4.0023 3.9523

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3060 8.38 4.2712 4.0162 3.9662

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3094 8.47 4.2831 4.0274 3.9774

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3144 8.61 5.000000 3.9500 2:51:28 PM 3.9500 4.3005 4.0439 3.9939

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3220 8.82 4.3270 4.0691 4.0191

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3318 9.08 4.3612 4.1014 4.0514

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3396 9.30 38.550000 4.2225 3:40:38 PM 4.0757 4.3884 4.1272 4.0772

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3465 9.49 4.4125 4.1500 4.1000

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3689 10.10 4.4773 4.2152 4.1619

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3752 10.27 4.4955 4.2335 4.1793

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3850 10.54 4.5238 4.2620 4.2064

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 4004 10.96 4.5684 4.3068 4.2490

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4193 11.48 4.6230 4.3618 4.3012

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4233 11.59 4.6346 4.3735 4.3123

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4284 11.73 4.6493 4.3883 4.3264

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4558 12.48 0.500000 4.9000 12:00:21 PM 4.9000 4.7285 4.4680 4.4021

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4606 12.61 4.7424 4.4820 4.4154

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4690 12.84 4.7667 4.5064 4.4386

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4879 13.36 4.8214 4.5614 4.4908

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5334 14.60 4.9529 4.6938 4.6166

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5873 16.08 5.1088 4.8506 4.7656

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5935 16.25 5.1267 4.8686 4.7827

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6117 16.75 5.1793 4.9216 4.8330

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6291 17.22 1.000000 4.9000 12:00:14 PM 4.9000 5.2296 4.9722 4.8811

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6369 17.44 5.2522 4.9949 4.9027

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6489 17.77 3.000000 5.4750 3:33:58 PM 5.4750 5.2869 5.0298 4.9358

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6517 17.84 1.000000 5.1250 10:49:35 AM 5.1250 5.2950 5.0380 4.9436

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6727 18.42 5.3557 5.0991 5.0016

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6790 18.59 5.3739 5.1174 5.0190

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6902 18.90 12.680000 5.1000 2:18:25 PM 4.8448 5.4063 5.1500 5.0500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7496 20.52 5.5390 5.2538 5.1876

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7825 21.42 5.6125 5.3112 5.2638

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7902 21.63 13.860000 5.5750 3:14:26 PM 5.7790 5.6297 5.3247 5.2816

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8190 22.42 5.6941 5.3750 5.3483

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8511 23.30 0.850000 5.8000 2:20:49 PM 5.8000 5.7658 5.4310 5.4226

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8580 23.49 656.541000 5.4999 3:58:21 PM 5.4310 5.7812 5.4431 5.4386
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