
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 77 0.21 1.5763 1.4100 1.4100

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 148 0.41 1.8562 1.6769 1.6769

FXTN 07-46 PIBD0714J466 6.5000 5M 10/4/2014 158 0.43 1.9336 1.7538 1.7538

SPTB 10-03 SPTB1014J037 12.2500 5M 10/14/2014 168 0.46 2.0110 1.8308 1.8308

FXTN 10-36 PIBD1015B367 12.3750 10M 2/24/2015 301 0.82 2.3314 2.1622 2.0097

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 379 1.04 2.4464 2.2663 2.0738

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 388 1.06 3.500000 2.5000 10:36:50 AM 2.5000 2.4610 2.2770 2.0894

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 448 1.23 2.5584 2.3478 2.1930

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 477 1.31 2.6055 2.3821 2.2431

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 483 1.32 2.6152 2.3892 2.2535

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 575 1.57 2.7646 2.4978 2.4123

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 595 1.63 2.7971 2.5214 2.4469

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 623 1.71 2.8425 2.5545 2.4952

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 638 1.75 2.000000 2.3750 10:46:25 AM 2.3750 2.8669 2.5722 2.5211

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 674 1.85 6.000000 2.6250 11:19:30 AM 3.3319 2.9253 2.6147 2.5833

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 701 1.92 2.9691 2.6466 2.6299

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 727 1.99 2,426.634000 2.6500 2:32:17 PM 2.6769 3.0114 2.6773 2.6748

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 729 2.00 3.0146 2.6797 2.6783

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 859 2.35 10.000000 2.8250 2:02:28 PM 2.8250 3.1530 2.8396 2.8387

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 879 2.41 3.1743 2.8642 2.8634

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 932 2.55 3.2307 2.9294 2.9288

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1067 2.92 3.3744 3.0955 3.0954

FXTN 20-01    * PIBD2017D011 14.3750 3Y 4/24/2017 1091 2.99 3.4000 3.1250 3.1250

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1163 3.18 51.990000 2.7750 11:14:10 AM 2.8005 3.4681 3.2080 3.1140

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1208 3.31 3.5107 3.2598 3.1072

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1212 3.32 3.5144 3.2645 3.1065

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1278 3.50 3.5769 3.3405 3.0965

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1289 3.53 3.5873 3.3532 3.0948

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1373 3.76 84.000000 3.3500 3:07:55 PM 3.0820 3.6667 3.4500 3.0820

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1485 4.07 581.148000 3.4250 3:49:53 PM 3.3451 3.7621 3.5433 3.2607

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1572 4.30 0.250000 3.4500 10:56:29 AM 3.4500 3.8362 3.6158 3.3995

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1666 4.56 3.9163 3.6942 3.5495

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1757 4.81 47.835000 3.6150 3:26:32 PM 3.6150 3.9938 3.7700 3.6947

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1823 4.99 4.0500 3.8250 3.8000

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1907 5.22 4.0655 3.8221 3.8000

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1949 5.34 4.0733 3.8207 3.8000

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2033 5.57 4.0888 3.8178 3.8001

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2121 5.81 4.1050 3.8148 3.8001

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2304 6.31 1.000000 3.6500 2:35:50 PM 3.6500 4.1389 3.8086 3.8001

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2332 6.38 4.1440 3.8076 3.8001

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2423 6.63 0.511000 4.1250 2:15:47 PM 4.1250 4.1608 3.8045 3.8002

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2500 6.84 350.000000 3.8000 10:55:26 AM 3.8000 4.1751 3.8019 3.8002

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2517 6.89 350.000000 3.8000 10:55:27 AM 3.8000 4.1782 3.8013 3.8002

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2556 7.00 4.1854 3.8000 3.8002
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2731 7.48 4.2288 3.8675 3.8676

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2766 7.57 4.2374 3.8809 3.8811

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2822 7.73 4.2513 3.9025 3.9027

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2876 7.87 4.2647 3.9233 3.9235

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3017 8.26 4.2996 3.9777 3.9778

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3059 8.38 4.3100 3.9939 3.9940

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3093 8.47 4.3185 4.0070 4.0071

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3143 8.61 4.3309 4.0263 4.0263

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3219 8.81 4.3497 4.0556 4.0556

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3317 9.08 4.3740 4.0933 4.0934

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3395 9.30 1.760000 4.0000 2:23:00 PM 4.0845 4.3933 4.1234 4.1234

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3464 9.48 4.4104 4.1500 4.1500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3688 10.10 4.4733 4.2152 4.2119

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3751 10.27 4.4909 4.2335 4.2293

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3849 10.54 4.5185 4.2620 4.2564

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 4003 10.96 4.5617 4.3068 4.2990

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4192 11.48 4.6147 4.3618 4.3512

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4232 11.59 4.6259 4.3735 4.3623

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4283 11.73 4.6403 4.3883 4.3764

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4557 12.48 4.7172 4.4680 4.4521

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4605 12.61 4.7306 4.4820 4.4654

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4689 12.84 5.000000 4.9000 2:51:40 PM 4.9000 4.7542 4.5064 4.4886

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4878 13.36 4.8072 4.5614 4.5408

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5333 14.60 4.9349 4.6938 4.6666

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5872 16.08 5.0862 4.8506 4.8156

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5934 16.25 5.1036 4.8686 4.8327

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6116 16.74 5.1547 4.9216 4.8830

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6290 17.22 53.100000 4.8600 3:18:23 PM 4.8617 5.2035 4.9722 4.9311

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6368 17.43 5.2254 4.9949 4.9527

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6488 17.76 5.2591 5.0298 4.9858

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6516 17.84 104.245000 5.0000 3:56:28 PM 5.0334 5.2669 5.0380 4.9936

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6726 18.41 5.3259 5.0991 5.0516

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6789 18.59 5.3436 5.1174 5.0690

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6901 18.89 4.520000 4.8750 3:56:17 PM 4.9953 5.3750 5.1500 5.1000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7495 20.52 5.5237 5.3181 5.2281

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7824 21.42 5.6060 5.4113 5.2990

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7901 21.63 6.000000 5.4500 2:03:12 PM 5.4916 5.6253 5.4331 5.3156

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8189 22.42 0.960000 5.6250 3:06:34 PM 5.6250 5.6974 5.5146 5.3777

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8510 23.30 6.000000 5.4750 2:06:01 PM 5.5790 5.7777 5.6055 5.4469

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8579 23.49 46.480000 5.4798 3:43:10 PM 5.4394 5.7950 5.6250 5.4618
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