
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 34 0.09 1.3837 1.2295 1.2207

RTB 05-08 PIID0514I080 6.2500 4M 9/24/2014 105 0.29 0.250000 1.6000 2:49:20 PM 1.6000 1.3331 1.1635 1.0832

FXTN 07-46 PIBD0714J466 6.5000 4M 10/4/2014 115 0.31 1.3638 1.1937 1.1142

SPTB 10-03 SPTB1014J037 12.2500 4M 10/14/2014 125 0.34 1.3945 1.2239 1.1452

FXTN 10-36 PIBD1015B367 12.3750 9M 2/24/2015 258 0.71 1.7531 1.5688 1.5166

FXTN 05-68 PIBD0515E685 6.3750 11M 5/13/2015 336 0.92 90.000000 1.8600 11:25:46 AM 1.8600 1.9460 1.7510 1.7202

FXTN 07-47 PIBD0715E477 8.3750 11M 5/22/2015 345 0.94 150.000000 2.0000 8:46:56 AM 2.0000 1.9682 1.7720 1.7437

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 405 1.11 2.1143 1.8802 1.8641

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 434 1.19 2.1846 1.9287 1.9180

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 440 1.20 2.1992 1.9388 1.9291

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 532 1.46 2.4223 2.0926 2.0999

FXTN 10-38 PIBD1015L384 10.1250 2Y 12/15/2015 552 1.51 2.4708 2.1260 2.1371

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 580 1.59 2.5387 2.1728 2.1891

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 595 1.63 2.5751 2.1979 2.2169

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 631 1.73 2.325000 2.2250 2:37:31 PM 2.2736 2.6624 2.2581 2.2838

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 658 1.80 2.7279 2.3032 2.3339

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 684 1.87 102.400000 2.3900 11:52:07 AM 2.3885 2.7909 2.3467 2.3822

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 686 1.88 2.7958 2.3500 2.3859

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 816 2.23 2.8319 2.4750 2.4868

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 836 2.29 2.8375 2.4942 2.5024

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 889 2.43 2.8522 2.5452 2.5435

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 1024 2.80 10.000000 2.6500 11:59:53 AM 2.6500 2.8897 2.6750 2.6483

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1048 2.87 2.8964 2.6981 2.6670

FXTN 03-21    * PIBD0317E212 2.8750 3Y 5/22/2017 1076 2.95 211.330000 2.6950 4:09:02 PM 2.6905 2.9042 2.7250 2.6887

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1120 3.07 0.100000 2.7000 10:48:10 AM 2.7000 2.9505 2.7671 2.7293

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1165 3.19 10.000000 2.9500 11:47:08 AM 2.9500 2.9979 2.8101 2.7708

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1169 3.20 3.0021 2.8139 2.7745

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1235 3.38 3.0716 2.8770 2.8353

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1246 3.41 3.0832 2.8876 2.8455

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1330 3.64 20.000000 2.8500 9:00:18 AM 2.8500 3.1717 2.9679 2.9229

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1442 3.95 50.500000 3.0975 3:59:50 PM 3.0960 3.2896 3.0750 3.0262

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1529 4.19 564.600000 3.1250 12:06:41 PM 3.1293 3.4226 3.1393 3.1031

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1623 4.44 200.000000 3.2000 3:08:51 PM 3.2000 3.5662 3.2089 3.1862

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1714 4.69 3.7053 3.2762 3.2667

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1780 4.87 200.000000 3.3250 2:05:57 PM 3.3250 3.8062 3.3250 3.3250

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1864 5.10 1,587.650000 3.3500 2:08:11 PM 3.3492 3.8197 3.3394 3.3394

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1906 5.22 3.8264 3.3465 3.3467

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1990 5.45 3.8399 3.3609 3.3611

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2078 5.69 3.8540 3.3759 3.3762

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2261 6.19 3.8833 3.4072 3.4077

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2289 6.27 5.000000 3.7000 10:45:03 AM 3.7000 3.8878 3.4120 3.4125

FXTN 10-52 PIBD1020L525 5.8750 7Y 12/16/2020 2380 6.52 6.310000 3.6000 2:03:05 PM 3.6000 3.9024 3.4276 3.4281

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2457 6.73 2,700.000000 3.4500 2:47:10 PM 3.4500 3.9147 3.4407 3.4414

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2474 6.77 19.600000 3.6250 3:48:49 PM 3.5183 3.9174 3.4436 3.4443
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2513 6.88 1.000000 3.8000 10:56:59 AM 3.8000 3.9237 3.4503 3.4510

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2688 7.36 3.9575 3.5160 3.5165

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2723 7.46 3.9643 3.5291 3.5297

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2779 7.61 2,200.000000 3.6000 2:36:00 PM 3.6000 3.9751 3.5501 3.5506

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2833 7.76 3.9856 3.5704 3.5709

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2974 8.14 4.0128 3.6233 3.6237

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 3016 8.26 4.0209 3.6390 3.6394

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3050 8.35 4.0275 3.6518 3.6521

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3100 8.49 2.920000 3.8750 2:29:27 PM 3.8750 4.0372 3.6705 3.6709

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3176 8.70 4.0518 3.6990 3.6993

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3274 8.96 4.0708 3.7358 3.7360

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3352 9.18 227.084000 3.7750 2:42:00 PM 3.7529 4.0859 3.7651 3.7653

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3421 9.37 4.0992 3.7910 3.7911

FXTN 20-07    * PIBD2024F075 12.3750 10Y 6/3/2024 3645 9.98 4.1425 3.8750 3.8750

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3708 10.15 4.1612 3.8941 3.8941

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3806 10.42 4.1904 3.9239 3.9239

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3960 10.84 4.2361 3.9706 3.9706

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4149 11.36 4.2923 4.0279 4.0279

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4189 11.47 4.3042 4.0401 4.0401

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4240 11.61 4.3194 4.0556 4.0556

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4514 12.36 4.4008 4.1387 4.1387

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4562 12.49 4.4151 4.1533 4.1533

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4646 12.72 1.200000 4.3750 11:56:38 AM 4.3540 4.4400 4.1788 4.1788

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4835 13.24 4.4962 4.2361 4.2361

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5290 14.48 4.6314 4.3742 4.3742

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5829 15.96 4.7917 4.5377 4.5377

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5891 16.13 4.8101 4.5566 4.5566

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6073 16.63 4.8642 4.6118 4.6118

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6247 17.10 54.512000 4.5000 3:40:45 PM 4.5049 4.9159 4.6646 4.6646

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6325 17.32 4.9391 4.6883 4.6883

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6445 17.65 4.9747 4.7247 4.7247

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6473 17.72 10.599000 4.9500 2:08:59 PM 4.8307 4.9831 4.7332 4.7332

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6683 18.30 5.0455 4.7969 4.7969

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6746 18.47 5.0642 4.8160 4.8160

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6858 18.78 30.350000 4.8300 3:16:11 PM 4.8416 5.0975 4.8500 4.8500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7452 20.40 5.1588 4.9237 4.9186

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7781 21.30 5.1928 4.9645 4.9566

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7858 21.51 551.280000 5.0300 2:30:45 PM 5.0341 5.2008 4.9740 4.9655

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8146 22.30 200.000000 5.0700 10:04:52 AM 5.0712 5.2305 5.0097 4.9988

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8467 23.18 10.000000 5.1250 9:48:43 AM 5.1250 5.2637 5.0495 5.0358

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8536 23.37 196.755000 5.0500 2:34:00 PM 5.0388 5.2708 5.0581 5.0438
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