
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 64 0.18 1.5467 1.3369 1.3283

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 135 0.37 0.500000 2.0000 3:20:13 PM 2.0000 1.7154 1.4858 1.4751

FXTN 07-46 PIBD0714J466 6.5000 5M 10/4/2014 145 0.40 1.7891 1.5725 1.5644

SPTB 10-03 SPTB1014J037 12.2500 5M 10/14/2014 155 0.42 1.8628 1.6592 1.6536

FXTN 10-36 PIBD1015B367 12.3750 10M 2/24/2015 288 0.79 0.101000 1.3750 2:42:36 PM 1.3750 2.1629 1.9761 1.9689

FXTN 05-68 PIBD0515E685 6.3750 1Y 5/13/2015 366 1.00 2.2898 2.0802 2.0709

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 375 1.03 2.3087 2.0944 2.0853

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 435 1.19 2.4348 2.1891 2.1811

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 464 1.27 0.408000 1.7000 3:38:24 PM 1.7000 2.4957 2.2349 2.2275

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 470 1.29 2.5083 2.2443 2.2370

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 562 1.54 2.7015 2.3895 2.3840

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 582 1.59 2.7435 2.4211 2.4159

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 610 1.67 2.8023 2.4652 2.4607

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 625 1.71 31.000000 2.5250 3:40:03 PM 2.5250 2.8339 2.4889 2.4846

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 661 1.81 4.500000 2.3850 12:15:33 PM 2.3850 2.9095 2.5457 2.5421

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 688 1.88 2.9662 2.5883 2.5853

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 714 1.95 1,893.918000 2.6400 2:33:43 PM 2.6323 3.0208 2.6293 2.6268

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 716 1.96 3.0250 2.6325 2.6300

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 846 2.32 148.400000 2.6800 2:25:02 PM 2.7272 3.1507 2.8094 2.8078

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 866 2.37 3.1700 2.8366 2.8351

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 919 2.52 3.2213 2.9087 2.9076

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1054 2.89 3.3518 3.0923 3.0922

FXTN 20-01    * PIBD2017D011 14.3750 3Y 4/24/2017 1078 2.95 3.3750 3.1250 3.1250

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1150 3.15 3.4281 3.1863 3.1863

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1195 3.27 80.000000 3.2000 11:31:08 AM 3.2000 3.4613 3.2246 3.2246

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1199 3.28 3.4642 3.2280 3.2280

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1265 3.46 3.5129 3.2841 3.2841

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1276 3.49 3.5210 3.2935 3.2935

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1360 3.72 3.5829 3.3650 3.3650

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1472 4.03 894.335000 3.3000 4:03:02 PM 3.2940 3.7007 3.4857 3.4359

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1559 4.27 2,100.000000 3.3900 3:40:55 PM 3.3766 3.7922 3.5795 3.4910

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1653 4.53 3.8911 3.6808 3.5506

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1744 4.77 3.9868 3.7789 3.6082

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1810 4.96 4.0562 3.8500 3.6500

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1894 5.19 200.000000 3.6750 3:19:22 PM 3.6750 4.0638 3.8343 3.6568

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1936 5.30 4.0677 3.8265 3.6602

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2020 5.53 160.500000 3.6000 2:33:51 PM 3.5429 4.0753 3.8108 3.6671

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2108 5.77 122.000000 3.7000 3:52:23 PM 3.7024 4.0833 3.7943 3.6742

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2291 6.27 100.000000 3.7000 3:25:57 PM 3.7000 4.1000 3.7601 3.6891

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2319 6.35 50.000000 3.7450 3:52:30 PM 3.7450 4.1025 3.7549 3.6914

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2410 6.60 4.1108 3.7379 3.6988

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2487 6.81 206.500000 3.6750 3:25:20 PM 3.6823 4.1178 3.7235 3.7050

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2504 6.86 360.000000 3.6750 3:09:34 PM 3.7021 4.1194 3.7203 3.7064

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2543 6.96 138.900000 3.7500 11:18:55 AM 3.7696 4.1229 3.7130 3.7096
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2718 7.44 4.1603 3.7780 3.7752

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2753 7.54 4.1678 3.7909 3.7883

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2809 7.69 420.000000 3.8750 12:17:22 PM 3.8512 4.1798 3.8117 3.8093

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2863 7.84 4.1913 3.8318 3.8296

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3004 8.22 4.2215 3.8841 3.8824

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3046 8.34 4.2305 3.8997 3.8982

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3080 8.43 4.2378 3.9123 3.9109

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3130 8.57 4.2484 3.9309 3.9297

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3206 8.78 4.2647 3.9591 3.9582

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3304 9.05 4.2857 3.9954 3.9949

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3382 9.26 284.905000 4.0000 3:46:36 PM 4.0582 4.3023 4.0244 4.0241

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3451 9.45 4.3171 4.0500 4.0500

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3675 10.06 4.3832 4.1184 4.1184

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3738 10.23 4.4018 4.1377 4.1377

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3836 10.50 4.4307 4.1676 4.1676

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3990 10.92 4.4761 4.2147 4.2147

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4179 11.44 4.5319 4.2724 4.2724

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4219 11.55 4.5437 4.2846 4.2846

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4270 11.69 4.5587 4.3002 4.3002

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4544 12.44 32.500000 4.6500 11:58:54 AM 4.6500 4.6396 4.3839 4.3839

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4592 12.57 4.6538 4.3986 4.3986

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4676 12.80 3.100000 4.8500 2:11:33 PM 4.8548 4.6785 4.4242 4.4242

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4865 13.32 4.7343 4.4820 4.4820

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5320 14.57 4.8686 4.6210 4.6210

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5859 16.04 5.0276 4.7856 4.7856

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5921 16.21 5.0459 4.8046 4.8046

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6103 16.71 5.0996 4.8602 4.8602

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6277 17.19 7,689.400000 4.6850 4:13:47 PM 4.6690 5.1509 4.9133 4.9133

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6355 17.40 5.1739 4.9372 4.9372

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6475 17.73 0.500000 5.2500 9:30:48 AM 5.2500 5.2093 4.9738 4.9738

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6503 17.80 333.928000 4.9500 3:39:16 PM 4.9207 5.2176 4.9824 4.9824

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6713 18.38 1.950000 5.4000 2:10:07 PM 5.4000 5.2796 5.0465 5.0465

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6776 18.55 5.2982 5.0658 5.0658

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6888 18.86 9.950000 4.8500 2:27:05 PM 4.8511 5.3312 5.1000 5.1000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7482 20.48 5.3843 5.1241 5.1289

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7811 21.39 20.138000 5.3000 10:25:21 AM 5.3000 5.4137 5.1375 5.1449

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7888 21.60 1,455.000000 5.2500 4:13:29 PM 5.2009 5.4206 5.1406 5.1486

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8176 22.38 200.000000 5.3450 11:20:01 AM 5.2479 5.4463 5.1523 5.1626

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8497 23.26 5.000000 5.3250 4:13:12 PM 5.3250 5.4750 5.1653 5.1782

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8566 23.45 3,511.740000 5.1750 3:33:55 PM 5.1690 5.4812 5.1681 5.1816
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