
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 67 0.18 1.5043 1.2552 1.2543

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 138 0.38 3.000000 2.2500 2:19:26 PM 2.2500 1.7817 1.5552 1.5276

FXTN 07-46 PIBD0714J466 6.5000 5M 10/4/2014 148 0.41 1.8545 1.6433 1.6103

SPTB 10-03 SPTB1014J037 12.2500 5M 10/14/2014 158 0.43 1.9273 1.7313 1.6931

FXTN 10-36 PIBD1015B367 12.3750 10M 2/24/2015 291 0.80 2.2407 2.0692 2.0192

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 369 1.01 2.3655 2.1750 2.1289

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 378 1.03 2.3824 2.1879 2.1428

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 438 1.20 2.4947 2.2736 2.2352

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 467 1.28 1.509000 2.0000 2:21:36 PM 2.0000 2.5490 2.3150 2.2799

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 473 1.30 2.5602 2.3236 2.2891

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 565 1.55 2.7325 2.4550 2.4308

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 585 1.60 2.7699 2.4836 2.4616

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 613 1.68 2.8223 2.5236 2.5047

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 628 1.72 2.8504 2.5450 2.5278

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 664 1.82 2.9178 2.5964 2.5833

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 691 1.89 2.9684 2.6350 2.6249

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 717 1.96 1,067.890000 2.6600 4:14:47 PM 2.6680 3.0171 2.6721 2.6649

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 719 1.97 3.0208 2.6750 2.6680

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 849 2.32 7.000000 2.9000 10:56:20 AM 2.9000 3.1398 2.8366 2.8321

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 869 2.38 3.1581 2.8615 2.8574

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 922 2.52 3.2066 2.9273 2.9243

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1057 2.89 3.3301 3.0952 3.0947

FXTN 20-01    * PIBD2017D011 14.3750 3Y 4/24/2017 1081 2.96 3.3521 3.1250 3.1250

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1153 3.16 3.4084 3.1863 3.1863

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1198 3.28 3.4435 3.2246 3.2246

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1202 3.29 3.4467 3.2280 3.2280

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1268 3.47 3.4983 3.2841 3.2841

FXTN 05-71 PIBD0517K719 4.1250 4Y 11/8/2017 1279 3.50 3.5068 3.2935 3.2935

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1363 3.73 3.5725 3.3650 3.3650

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1475 4.04 3.321000 3.3050 10:37:13 AM 3.2867 3.6934 3.4857 3.4857

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1562 4.28 200.000000 3.4250 3:51:32 PM 3.4175 3.7873 3.5795 3.5795

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1656 4.53 3.8888 3.6808 3.6808

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1747 4.78 3.9870 3.7789 3.7789

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1813 4.96 2.000000 3.9000 2:17:17 PM 3.9000 4.0583 3.8500 3.8500

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1897 5.19 4.0645 3.8413 3.8413

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1939 5.31 4.0676 3.8370 3.8370

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2023 5.54 100.000000 3.4250 3:08:35 PM 3.5100 4.0738 3.8283 3.8283

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2111 5.78 4.0803 3.8192 3.8192

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2294 6.28 7.000000 3.8250 2:29:38 PM 3.8250 4.0939 3.8003 3.8003

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2322 6.36 4.0959 3.7974 3.7974

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2413 6.61 13.200000 3.5500 10:56:53 AM 3.5500 4.1027 3.7880 3.7880

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2490 6.82 7.350000 3.7950 3:59:04 PM 3.7950 4.1084 3.7800 3.7801

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2507 6.86 1,450.000000 3.7725 11:11:12 AM 3.7728 4.1096 3.7782 3.7783

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2546 6.97 43.713000 3.8950 10:37:59 AM 3.8896 4.1125 3.7742 3.7743
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2721 7.45 4.1587 3.8370 3.8371

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2756 7.55 1.000000 3.9500 2:11:32 PM 3.9500 4.1679 3.8496 3.8496

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2812 7.70 120.987223 3.8750 3:52:06 PM 3.8824 4.1827 3.8696 3.8697

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2866 7.85 4.1969 3.8890 3.8891

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3007 8.23 4.2341 3.9396 3.9397

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3049 8.35 4.2452 3.9547 3.9547

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3083 8.44 4.2542 3.9669 3.9669

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3133 8.58 4.2674 3.9848 3.9849

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3209 8.79 4.2875 4.0121 4.0121

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3307 9.05 4.3133 4.0473 4.0473

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3385 9.27 6.500000 4.0648 2:41:28 PM 4.0375 4.3339 4.0752 4.0752

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3454 9.46 4.3521 4.1000 4.1000

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3678 10.07 4.4177 4.1684 4.1684

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3741 10.24 4.4361 4.1877 4.1877

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3839 10.51 4.4648 4.2176 4.2176

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3993 10.93 4.5099 4.2647 4.2647

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4182 11.45 4.5652 4.3224 4.3224

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4222 11.56 4.5769 4.3346 4.3346

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4273 11.70 4.5919 4.3502 4.3502

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4547 12.45 2.800000 4.8500 11:52:10 AM 4.8500 4.6721 4.4339 4.4339

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4595 12.58 4.6861 4.4486 4.4486

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4679 12.81 0.500000 4.7500 11:21:32 AM 4.7500 4.7107 4.4742 4.4742

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4868 13.33 4.7661 4.5320 4.5320

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5323 14.57 4.8993 4.6710 4.6710

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5862 16.05 43.000000 5.0000 3:13:36 PM 4.8604 5.0571 4.8356 4.8356

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5924 16.22 5.0752 4.8546 4.8546

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6106 16.72 5.1285 4.9102 4.9102

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6280 17.19 5,476.562543 4.7500 4:14:29 PM 4.7700 5.1794 4.9633 4.9633

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6358 17.41 5.2023 4.9872 4.9872

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6478 17.74 5.2374 5.0238 5.0238

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6506 17.81 167.718000 5.0150 3:07:51 PM 4.9083 5.2456 5.0324 5.0324

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6716 18.39 5.3071 5.0965 5.0965

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6779 18.56 5.3255 5.1158 5.1158

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6891 18.87 5.407000 5.3500 11:49:33 AM 5.1445 5.3583 5.1500 5.1500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7485 20.49 5.4114 5.1964 5.1905

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7814 21.39 5.4408 5.2221 5.2130

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7891 21.60 250.000000 5.2850 3:52:46 PM 5.2935 5.4477 5.2281 5.2182

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8179 22.39 0.402000 5.5000 10:06:05 AM 5.5000 5.4734 5.2506 5.2379

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8500 23.27 137.922000 5.2500 2:06:46 PM 5.2616 5.5021 5.2757 5.2598

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8569 23.46 759.495000 5.2500 3:52:17 PM 5.2553 5.5083 5.2811 5.2645
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