
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 48 0.13 1.2987 1.1250 1.1250

RTB 05-08 PIID0514I080 6.2500 4M 9/24/2014 119 0.33 4.000000 2.0000 11:13:18 AM 2.0000 1.5014 1.3333 1.3333

FXTN 07-46 PIBD0714J466 6.5000 4M 10/4/2014 129 0.35 1.6042 1.4325 1.4325

SPTB 10-03 SPTB1014J037 12.2500 5M 10/14/2014 139 0.38 1.7070 1.5317 1.5317

FXTN 10-36 PIBD1015B367 12.3750 9M 2/24/2015 272 0.74 2.0940 1.9302 1.9122

FXTN 05-68 PIBD0515E685 6.3750 1Y 5/13/2015 350 0.96 2.2281 2.0342 2.0115

FXTN 07-47 PIBD0715E477 8.3750 1Y 5/22/2015 359 0.98 2.2465 2.0430 2.0209

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 419 1.15 2.3696 2.1017 2.0836

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 448 1.23 0.900000 2.3750 3:50:51 PM 2.3750 2.4290 2.1300 2.1138

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 454 1.24 2.4413 2.1359 2.1201

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 546 1.49 2.6300 2.2258 2.2161

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 566 1.55 2.6710 2.2454 2.2370

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 594 1.63 2.7284 2.2728 2.2662

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 609 1.67 1.000000 2.4500 8:47:04 AM 2.4500 2.7592 2.2874 2.2819

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 645 1.77 13.900000 2.2500 3:32:39 PM 2.3060 2.8330 2.3226 2.3195

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 672 1.84 2.8884 2.3490 2.3477

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 698 1.91 8,220.000000 2.3725 3:48:27 PM 2.3767 2.9417 2.3744 2.3748

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 700 1.92 8.250000 2.6500 3:54:29 PM 2.6500 2.9458 2.3764 2.3769

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 830 2.27 6.200000 2.7500 2:05:54 PM 2.5594 2.9535 2.4759 2.4841

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 850 2.33 2.9546 2.4912 2.5006

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 903 2.47 2.9578 2.5318 2.5442

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1038 2.84 5.500000 3.0000 2:05:33 PM 3.0000 2.9657 2.6352 2.6555

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1062 2.91 2.9671 2.6536 2.6753

FXTN 03-21    * PIBD0317E212 2.8750 3Y 5/22/2017 1090 2.98 65.000000 2.6250 2:36:04 PM 2.6728 2.9688 2.6750 2.6984

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1134 3.10 3.0146 2.7183 2.7381

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1179 3.23 1.501000 3.1500 3:04:22 PM 3.1500 3.0615 2.7626 2.7787

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1183 3.24 3.0657 2.7666 2.7823

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1249 3.42 4.600000 3.1250 2:05:10 PM 3.1250 3.1344 2.8315 2.8418

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1260 3.45 3.1459 2.8424 2.8518

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1344 3.68 5.000000 3.1000 8:47:43 AM 3.1000 3.2333 2.9250 2.9276

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1456 3.99 3,307.310000 3.0150 4:13:10 PM 3.0285 3.3500 3.0353 3.0286

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1543 4.22 504.600000 3.1800 3:37:16 PM 3.1881 3.4792 3.1871 3.1245

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1637 4.48 3.6189 3.3511 3.2280

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1728 4.73 381.300000 3.3850 3:31:53 PM 3.3983 3.7541 3.5099 3.3283

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1794 4.91 20.500000 3.4500 11:27:34 AM 3.4500 3.8521 3.6250 3.4010

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1878 5.14 3.8633 3.6336 3.4098

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1920 5.26 0.100000 3.2000 3:21:15 PM 3.2000 3.8689 3.6379 3.4142

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 2004 5.49 1,450.000000 3.3500 4:02:50 PM 3.3516 3.8801 3.6465 3.4230

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2092 5.73 3.8919 3.6555 3.4322

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2275 6.23 3.9163 3.6742 3.4514

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2303 6.31 180.000000 3.5500 11:12:49 AM 3.5386 3.9201 3.6771 3.4543

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2394 6.55 0.500000 3.8500 10:43:21 AM 3.8500 3.9322 3.6864 3.4639

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2471 6.77 140.000000 3.4750 3:35:11 PM 3.4764 3.9425 3.6943 3.4719

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2488 6.81 3.9448 3.6960 3.4737
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2527 6.92 3.9500 3.7000 3.4778

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2702 7.40 3.9901 3.7385 3.5592

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2737 7.49 3.9981 3.7463 3.5754

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2793 7.65 1,403.800000 3.6400 2:55:25 PM 3.6250 4.0109 3.7586 3.6015

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2847 7.79 4.0233 3.7705 3.6266

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2988 8.18 4.0556 3.8015 3.6922

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3030 8.30 4.0652 3.8108 3.7117

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3064 8.39 4.0730 3.8183 3.7275

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3114 8.53 5.300000 3.8750 8:48:05 AM 3.8750 4.0844 3.8293 3.7507

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3190 8.73 4.1018 3.8460 3.7861

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3288 9.00 4.1242 3.8676 3.8316

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3366 9.22 90.010000 3.8000 3:56:14 PM 3.8390 4.1421 3.8848 3.8679

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3435 9.40 4.1579 3.9000 3.9000

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3659 10.02 4.2155 3.9587 3.9587

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3722 10.19 4.2317 3.9752 3.9752

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3820 10.46 4.2569 4.0008 4.0008

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3974 10.88 4.2965 4.0411 4.0411

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4163 11.40 4.3451 4.0906 4.0906

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4203 11.51 4.3554 4.1011 4.1011

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4254 11.65 4.3685 4.1145 4.1145

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4528 12.40 10.000000 4.2500 3:25:20 PM 4.1993 4.4390 4.1862 4.1862

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4576 12.53 4.4513 4.1988 4.1988

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4660 12.76 4,418.000000 3.8000 3:05:39 PM 3.8015 4.4729 4.2208 4.2208

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4849 13.28 4.5215 4.2703 4.2703

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5304 14.52 4.6385 4.3894 4.3894

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5843 16.00 4.7771 4.5305 4.5305

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5905 16.17 4.7930 4.5468 4.5468

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6087 16.67 4.8398 4.5944 4.5944

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6261 17.14 2,572.220000 4.4000 4:07:53 PM 4.4097 4.8846 4.6400 4.6400

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6339 17.36 4.9046 4.6604 4.6604

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6459 17.68 4.9355 4.6919 4.6919

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6487 17.76 7.665000 4.7000 3:35:38 PM 4.6979 4.9427 4.6992 4.6992

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6697 18.34 4.9967 4.7542 4.7542

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6760 18.51 5.0129 4.7707 4.7707

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6872 18.81 11.957000 4.7000 3:19:20 PM 4.8488 5.0417 4.8000 4.8000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7466 20.44 5.0719 4.8634 4.8505

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7795 21.34 5.0887 4.8985 4.8784

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7872 21.55 303.400000 4.9670 4:10:39 PM 4.9717 5.0926 4.9067 4.8850

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8160 22.34 100.000000 5.1000 3:17:47 PM 5.1000 5.1073 4.9375 4.9095

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8481 23.22 6.516000 5.2500 3:19:30 PM 5.1665 5.1236 4.9717 4.9367

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8550 23.41 1,767.654500 4.9250 4:08:53 PM 4.9278 5.1271 4.9791 4.9426
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