
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 1M 7/15/2014 42 0.11 1.3804 1.2312 1.2248

RTB 05-08 PIID0514I080 6.2500 4M 9/24/2014 113 0.31 1.4722 1.3000 1.2433

FXTN 07-46 PIBD0714J466 6.5000 4M 10/4/2014 123 0.34 1.5771 1.4071 1.3521

SPTB 10-03 SPTB1014J037 12.2500 5M 10/14/2014 133 0.36 1.6819 1.5143 1.4608

FXTN 10-36 PIBD1015B367 12.3750 9M 2/24/2015 266 0.73 2.0897 1.9202 1.9062

FXTN 05-68 PIBD0515E685 6.3750 1Y 5/13/2015 344 0.94 20.000000 1.9750 9:16:07 AM 1.9775 2.2236 1.9965 2.0150

FXTN 07-47 PIBD0715E477 8.3750 1Y 5/22/2015 353 0.97 171.800000 1.9500 9:25:42 AM 1.9871 2.2404 1.9991 2.0224

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 413 1.13 2.3525 2.0169 2.0719

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 442 1.21 2.4066 2.0254 2.0958

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 448 1.23 2.4178 2.0272 2.1007

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 540 1.48 2.5896 2.0544 2.1766

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 560 1.53 2.6269 2.0604 2.1931

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 588 1.61 2.6792 2.0686 2.2162

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 603 1.65 100.000000 2.1000 10:39:52 AM 2.1000 2.7072 2.0731 2.2286

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 639 1.75 2.7744 2.0837 2.2582

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 666 1.82 2.8248 2.0917 2.2805

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 692 1.89 5,567.653000 2.3000 3:52:46 PM 2.3072 2.8734 2.0994 2.3020

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 694 1.90 2.8771 2.1000 2.3036

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 824 2.26 278.384000 2.4000 4:13:26 PM 2.4008 2.9007 2.2778 2.4134

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 844 2.31 2.9043 2.3051 2.4303

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 897 2.46 2.9140 2.3776 2.4750

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1032 2.83 20.000000 2.6500 9:54:24 AM 2.6500 2.9385 2.5622 2.5890

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1056 2.89 2.9428 2.5950 2.6093

FXTN 03-21    * PIBD0317E212 2.8750 3Y 5/22/2017 1084 2.97 851.292000 2.6300 3:17:22 PM 2.6325 2.9479 2.6333 2.6329

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1128 3.09 2.9962 2.6954 2.6686

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1173 3.21 3.0457 2.7589 2.7051

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1177 3.22 3.0501 2.7646 2.7084

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1243 3.40 3.1226 2.8578 2.7620

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1254 3.43 3.1347 2.8733 2.7709

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1338 3.66 200.000000 2.9300 12:10:00 PM 2.9300 3.2270 2.9919 2.8391

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1450 3.97 3.3500 3.1500 2.9300

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1537 4.21 230.000000 3.1500 2:43:32 PM 3.1500 3.4573 3.2530 3.0381

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1631 4.47 3.5731 3.3642 3.1549

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1722 4.71 4.200000 3.3000 10:50:30 AM 3.3000 3.6853 3.4719 3.2680

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1788 4.90 3.7667 3.5500 3.3500

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1872 5.13 3.7846 3.5404 3.3628

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1914 5.24 3.7935 3.5357 3.3692

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1998 5.47 68.000000 3.3000 9:02:44 AM 3.2974 3.8113 3.5261 3.3819

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2086 5.71 3.8300 3.5161 3.3953

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2269 6.21 3.8689 3.4953 3.4232

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2297 6.29 3.8749 3.4921 3.4274

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2388 6.54 3.600000 3.4000 10:15:21 AM 3.4000 3.8942 3.4817 3.4413

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2465 6.75 1,255.300000 3.4600 4:05:54 PM 3.4609 3.9106 3.4730 3.4530

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2482 6.80 15.108000 3.5250 11:28:11 AM 3.5250 3.9142 3.4710 3.4556
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2521 6.90 3.9225 3.4666 3.4615

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2696 7.38 3.9615 3.5336 3.5293

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2731 7.48 3.9693 3.5470 3.5428

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2787 7.63 60.500000 3.6000 3:51:05 PM 3.5913 3.9818 3.5684 3.5645

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2841 7.78 3.9939 3.5891 3.5855

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2982 8.16 4.0253 3.6431 3.6401

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3024 8.28 4.0347 3.6592 3.6563

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3058 8.37 4.0423 3.6722 3.6695

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3108 8.51 4.0534 3.6913 3.6889

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3184 8.72 4.0704 3.7204 3.7183

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3282 8.99 4.0922 3.7580 3.7563

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3360 9.20 38.500000 3.9749 3:52:17 PM 3.8575 4.1096 3.7878 3.7865

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3429 9.39 4.1250 3.8142 3.8132

FXTN 20-07    * PIBD2024F075 12.3750 10Y 6/3/2024 3653 10.00 4.1750 3.9000 3.9000

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3716 10.17 4.1928 3.9186 3.9186

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3814 10.44 4.2205 3.9476 3.9476

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3968 10.86 4.2640 3.9931 3.9931

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4157 11.38 4.3175 4.0490 4.0490

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4197 11.49 4.3288 4.0608 4.0608

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4248 11.63 4.3432 4.0759 4.0759

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4522 12.38 55.000000 4.1500 2:50:49 PM 4.1577 4.4207 4.1569 4.1569

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4570 12.51 4.4342 4.1711 4.1711

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4654 12.74 0.300000 4.2000 11:38:06 AM 4.2000 4.4580 4.1960 4.1960

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4843 13.26 4.5114 4.2519 4.2519

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5298 14.51 4.6400 4.3864 4.3864

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5837 15.98 4.7924 4.5458 4.5458

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5899 16.15 4.8099 4.5641 4.5641

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6081 16.65 4.8614 4.6179 4.6179

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6255 17.13 750.000000 4.4450 3:49:42 PM 4.4497 4.9106 4.6693 4.6693

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6333 17.34 4.9326 4.6924 4.6924

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6453 17.67 1.000000 4.9000 2:26:36 PM 4.9000 4.9665 4.7279 4.7279

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6481 17.74 99.910000 4.7000 4:08:01 PM 4.7496 4.9745 4.7362 4.7362

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6691 18.32 5.0338 4.7983 4.7983

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6754 18.49 5.0516 4.8169 4.8169

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6866 18.80 22.100000 4.7500 2:33:19 PM 4.8346 5.0833 4.8500 4.8500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7460 20.42 5.1313 4.9104 4.9098

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7789 21.33 5.1578 4.9439 4.9429

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7866 21.54 51.500000 4.9750 3:51:31 PM 4.9767 5.1641 4.9517 4.9506

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8154 22.32 100.000000 5.0600 11:07:50 AM 5.0600 5.1873 4.9810 4.9796

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8475 23.20 8.000000 5.2000 3:16:57 PM 5.2372 5.2132 5.0137 5.0119

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8544 23.39 89.565000 5.0500 3:26:51 PM 4.9774 5.2188 5.0207 5.0188
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