
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 62 0.17 1.5437 1.3252 1.3253

RTB 05-08 PIID0514I080 6.2500 5M 9/24/2014 133 0.36 1.600000 1.9500 2:26:05 PM 1.9500 1.6986 1.4713 1.4714

FXTN 07-46 PIBD0714J466 6.5000 5M 10/4/2014 143 0.39 1.7748 1.5614 1.5615

SPTB 10-03 SPTB1014J037 12.2500 5M 10/14/2014 153 0.42 1.8511 1.6516 1.6517

FXTN 10-36 PIBD1015B367 12.3750 10M 2/24/2015 286 0.78 2.1380 1.9653 1.9591

FXTN 05-68 PIBD0515E685 6.3750 1Y 5/13/2015 364 1.00 48.000000 2.0500 11:58:29 AM 2.0500 2.2551 2.0684 2.0603

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 373 1.02 2.2734 2.0835 2.0755

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 433 1.19 2.3950 2.1837 2.1766

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 462 1.26 250.000000 2.0000 2:29:26 PM 1.9600 2.4538 2.2321 2.2255

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 468 1.28 2.4660 2.2421 2.2357

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 560 1.53 2.6524 2.3957 2.3908

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 580 1.59 2.6930 2.4291 2.4245

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 608 1.66 2.7497 2.4759 2.4717

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 623 1.71 2.000000 2.4000 10:17:25 AM 2.4000 2.7801 2.5009 2.4970

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 659 1.80 8.000000 2.5100 3:57:44 PM 2.5100 2.8531 2.5611 2.5577

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 686 1.88 2.9078 2.6061 2.6032

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 712 1.95 1,363.000000 2.6500 4:00:37 PM 2.6515 2.9605 2.6496 2.6470

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 714 1.95 2.9646 2.6529 2.6504

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 844 2.31 2.200000 2.8000 10:41:35 AM 2.8000 3.1067 2.8314 2.8298

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 864 2.37 10.000000 2.7500 2:17:12 PM 2.7500 3.1286 2.8589 2.8574

FXTN 10-43 PIBD1016K436 6.2500 3Y 11/16/2016 917 2.51 3.1866 2.9317 2.9306

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1052 2.88 3.3342 3.1170 3.1169

FXTN 20-01    * PIBD2017D011 14.3750 3Y 4/24/2017 1076 2.95 3.3604 3.1500 3.1500

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1148 3.14 3.4008 3.1883 3.1883

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1193 3.27 3.4261 3.2122 3.2122

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1197 3.28 3.4284 3.2144 3.2144

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1263 3.46 2.000000 3.5000 10:41:58 AM 3.5000 3.4654 3.2495 3.2495

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1274 3.49 17.400000 3.3000 9:46:48 AM 3.3000 3.4716 3.2553 3.2553

FXTN 10-45    * PIBD1018A451 5.8750 4Y 1/31/2018 1358 3.72 3.5188 3.3000 3.3000

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1470 4.02 400.000000 3.1000 4:00:48 PM 3.2699 3.6603 3.4431 3.3946

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1557 4.26 157.400000 3.3950 2:51:38 PM 3.3998 3.7703 3.5543 3.4680

FXTN 10-47 PIBD1018K478 8.8750 5Y 11/20/2018 1651 4.52 3.8891 3.6744 3.5474

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1742 4.77 4.0041 3.7907 3.6243

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1808 4.95 4.0875 3.8750 3.6800

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1892 5.18 4.708000 3.4750 8:51:23 AM 3.4750 4.0951 3.8750 3.6938

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1934 5.30 80.831000 3.6500 8:50:54 AM 3.6500 4.0990 3.8750 3.7006

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2018 5.52 24.000000 3.8500 9:08:33 AM 3.8500 4.1066 3.8750 3.7144

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2106 5.77 91.000000 3.7750 12:02:11 PM 3.7750 4.1146 3.8750 3.7288

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2289 6.27 4.1313 3.8750 3.7587

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2317 6.34 6.380000 3.8250 11:50:54 AM 3.8250 4.1338 3.8750 3.7633

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2408 6.59 4.1421 3.8750 3.7782

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2485 6.80 6.500000 3.7000 3:18:10 PM 3.7134 4.1491 3.8750 3.7908

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2502 6.85 4.1507 3.8750 3.7936

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2541 6.96 4.1542 3.8750 3.8000
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2716 7.44 4.1959 3.9184 3.8578

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2751 7.53 199.980000 4.0500 3:29:23 PM 3.9340 4.2043 3.9270 3.8694

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2807 7.69 584.000000 3.9100 11:06:32 AM 3.9168 4.2177 3.9409 3.8879

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2861 7.83 4.2305 3.9543 3.9057

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 3002 8.22 4.2642 3.9892 3.9523

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3044 8.33 4.2742 3.9996 3.9662

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3078 8.43 4.2823 4.0081 3.9774

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3128 8.56 2.000000 3.9800 11:33:09 AM 3.9800 4.2942 4.0205 3.9939

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3204 8.77 4.3124 4.0393 4.0191

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3302 9.04 4.3357 4.0636 4.0514

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3380 9.25 76.500000 3.9850 3:57:40 PM 4.0149 4.3543 4.0829 4.0772

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3449 9.44 4.3708 4.1000 4.1000

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3673 10.06 4.4381 4.1684 4.1652

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3736 10.23 4.4571 4.1877 4.1835

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3834 10.50 4.4866 4.2176 4.2120

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3988 10.92 4.5329 4.2647 4.2568

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4177 11.44 4.5897 4.3224 4.3118

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4217 11.55 4.6017 4.3346 4.3235

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4268 11.69 4.6170 4.3502 4.3383

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4542 12.44 1.100000 5.0000 3:29:16 PM 5.0000 4.6994 4.4339 4.4180

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4590 12.57 4.7139 4.4486 4.4320

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4674 12.80 4.7391 4.4742 4.4564

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4863 13.31 4.7959 4.5320 4.5114

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5318 14.56 4.9328 4.6710 4.6438

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5857 16.04 5.0948 4.8356 4.8006

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5919 16.21 5.1135 4.8546 4.8186

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6101 16.70 5.1682 4.9102 4.8716

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6275 17.18 4,287.800000 4.7185 4:01:05 PM 4.7177 5.2205 4.9633 4.9222

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6353 17.39 5.2439 4.9872 4.9449

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6473 17.72 516.000000 5.0250 2:49:41 PM 5.0864 5.2800 5.0238 4.9798

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6501 17.80 19.706000 4.9500 2:15:21 PM 4.9573 5.2884 5.0324 4.9880

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6711 18.37 7.000000 5.1500 2:44:52 PM 5.1500 5.3516 5.0965 5.0491

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6774 18.55 5.3705 5.1158 5.0674

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6886 18.85 49.013000 4.9150 2:33:28 PM 5.0182 5.4042 5.1500 5.1000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7480 20.48 5.4417 5.2190 5.1590

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7809 21.38 50.500000 5.2900 11:41:36 AM 5.2920 5.4624 5.2573 5.1917

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7886 21.59 327.000000 5.4000 4:01:39 PM 5.2887 5.4673 5.2662 5.1993

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8174 22.38 50.000000 5.3200 11:39:29 AM 5.3200 5.4854 5.2997 5.2280

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8495 23.26 25.100000 5.3250 3:51:02 PM 5.3972 5.5056 5.3370 5.2598

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8564 23.45 363.740000 5.2250 3:14:57 PM 5.2271 5.5100 5.3450 5.2667
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