
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 69 0.19 1.5879 1.2852 1.2892

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 140 0.38 1.8603 1.5961 1.5990

FXTN 07-46 PIBD0714J466 6.5000 5M 10/4/2014 150 0.41 1.9248 1.6804 1.6826

SPTB 10-03 SPTB1014J037 12.2500 5M 10/14/2014 160 0.44 1.9893 1.7646 1.7661

FXTN 10-36 PIBD1015B367 12.3750 10M 2/24/2015 293 0.80 2.2889 1.9284 1.9296

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 371 1.02 2.4091 1.9891 1.9890

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 380 1.04 479.000000 2.1000 2:01:18 PM 2.1000 2.4242 2.0068 2.0063

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 440 1.20 2.5255 2.1251 2.1218

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 469 1.28 5.000000 2.7500 2:22:55 PM 2.7500 2.5744 2.1822 2.1775

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 475 1.30 2.5845 2.1941 2.1891

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 567 1.55 2.7398 2.3754 2.3661

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 587 1.61 2.7735 2.4148 2.4045

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 615 1.68 2.8207 2.4700 2.4584

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 630 1.72 300.000000 2.5000 2:02:50 PM 2.5000 2.8461 2.4995 2.4872

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 666 1.82 2.9068 2.5705 2.5565

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 693 1.90 2.9524 2.6237 2.6084

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 719 1.97 2,617.114000 2.6850 4:07:14 PM 2.6809 2.9962 2.6750 2.6585

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 721 1.97 2.9996 2.6789 2.6623

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 851 2.33 0.100000 2.6000 2:01:25 PM 2.6000 3.1262 2.8391 2.7836

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 871 2.38 3.1457 2.8637 2.8022

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 924 2.53 3.1973 2.9291 2.8517

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1059 2.90 100.000000 3.0000 3:37:46 PM 3.0000 3.3287 3.0954 2.9776

FXTN 20-01    * PIBD2017D011 14.3750 3Y 4/24/2017 1083 2.97 3.3521 3.1250 3.0000

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1155 3.16 3.4093 3.1863 3.0931

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1200 3.29 3.4451 3.2246 3.1514

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1204 3.30 3.4483 3.2280 3.1565

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1270 3.48 3.5007 3.2841 3.2419

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1281 3.51 3.5094 3.2935 3.2561

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1365 3.74 101.200000 3.3500 3:08:16 PM 3.3648 3.5762 3.3650 3.3648

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1477 4.04 300.500000 3.3650 2:32:01 PM 3.3593 3.6993 3.4857 3.4233

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1564 4.28 50.000000 3.4500 8:53:34 AM 3.4440 3.7949 3.5795 3.4688

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1658 4.54 3.8982 3.6808 3.5179

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1749 4.79 14.561000 3.5600 11:48:07 AM 3.5600 3.9983 3.7789 3.5655

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1815 4.97 4.0708 3.8500 3.6000

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1899 5.20 4.0796 3.8489 3.6230

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1941 5.31 4.0841 3.8483 3.6345

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2025 5.54 4.0929 3.8471 3.6575

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2113 5.79 4.1021 3.8459 3.6816

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2296 6.29 4.1214 3.8434 3.7318

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2324 6.36 4.1243 3.8431 3.7394

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2415 6.61 4.1339 3.8418 3.7644

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2492 6.82 5.000000 3.7000 2:46:21 PM 3.7000 4.1420 3.8408 3.7855

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2509 6.87 122.150000 3.7750 3:37:05 PM 3.7728 4.1438 3.8405 3.7901

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2548 6.98 100.000000 3.8400 11:10:11 AM 3.8400 4.1479 3.8400 3.8008
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2723 7.46 4.1929 3.8997 3.8681

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2758 7.55 90.469000 3.9500 2:51:16 PM 3.9536 4.2019 3.9117 3.8816

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2814 7.70 1,633.000000 3.9250 2:50:45 PM 3.9337 4.2163 3.9308 3.9031

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2868 7.85 4.2302 3.9493 3.9239

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3009 8.24 4.2664 3.9974 3.9781

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3051 8.35 4.2772 4.0117 3.9942

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3085 8.45 4.2859 4.0233 4.0073

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3135 8.58 0.200000 4.1000 2:05:06 PM 4.1000 4.2988 4.0404 4.0265

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3211 8.79 4.3183 4.0664 4.0558

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3309 9.06 4.3435 4.0998 4.0935

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3387 9.27 15.000000 4.1000 3:35:46 PM 4.0431 4.3636 4.1264 4.1235

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3456 9.46 4.3813 4.1500 4.1500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3680 10.08 4.4460 4.2152 4.2152

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3743 10.25 4.4642 4.2335 4.2335

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3841 10.52 4.4925 4.2620 4.2620

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3995 10.94 4.5369 4.3068 4.3068

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4184 11.46 4.5915 4.3618 4.3618

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4224 11.56 4.6031 4.3735 4.3735

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4275 11.70 4.6178 4.3883 4.3883

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4549 12.45 0.500000 4.8750 12:00:25 PM 4.8750 4.6969 4.4680 4.4680

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4597 12.59 4.7108 4.4820 4.4820

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4681 12.82 4.000000 4.7500 2:03:21 PM 4.7550 4.7350 4.5064 4.5064

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4870 13.33 4.7896 4.5614 4.5614

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5325 14.58 4.9210 4.6938 4.6938

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5864 16.05 5.0767 4.8506 4.8506

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5926 16.22 5.0946 4.8686 4.8686

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6108 16.72 5.1471 4.9216 4.9216

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6282 17.20 597.427000 4.7940 3:59:38 PM 4.7910 5.1974 4.9722 4.9722

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6360 17.41 5.2199 4.9949 4.9949

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6480 17.74 5.2545 5.0298 5.0298

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6508 17.82 4.800000 5.0750 3:41:03 PM 5.0124 5.2626 5.0380 5.0380

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6718 18.39 5.3233 5.0991 5.0991

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6781 18.57 5.3415 5.1174 5.1174

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6893 18.87 2.702000 4.8750 2:58:46 PM 5.0002 5.3738 5.1500 5.1500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7487 20.50 5.4531 5.2012 5.1988

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7816 21.40 5.4971 5.2295 5.2259

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7893 21.61 95.988000 5.4000 3:51:16 PM 5.3604 5.5074 5.2362 5.2322

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8181 22.40 5.5458 5.2610 5.2558

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8502 23.28 0.500000 5.6000 3:53:03 PM 5.6000 5.5887 5.2887 5.2822

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8571 23.47 414.557000 5.4499 3:52:47 PM 5.2707 5.5979 5.2946 5.2879
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