
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 8 0.02 2.9951 2.9569 2.9472

RTB 05-08 PIID0514I080 6.2500 2M 9/24/2014 79 0.22 315.000000 1.4000 10:44:51 AM 1.4000 1.3402 1.4056 1.3967

FXTN 07-46 PIBD0714J466 6.5000 3M 10/4/2014 89 0.24 1.3264 1.4373 1.4348

SPTB 10-03 SPTB1014J037 12.2500 3M 10/14/2014 99 0.27 305.000000 1.4500 10:45:40 AM 1.4500 1.3358 1.4451 1.4451

FXTN 10-36 PIBD1015B367 12.3750 8M 2/24/2015 232 0.64 1.6588 1.4811 1.4811

FXTN 05-68 PIBD0515E685 6.3750 10M 5/13/2015 310 0.85 1.8390 1.6536 1.6536

FXTN 07-47 PIBD0715E477 8.3750 11M 5/22/2015 319 0.87 1.8598 1.6735 1.6735

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 379 1.04 2.0425 1.7916 1.7917

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 408 1.12 2.1362 1.8470 1.8471

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 414 1.13 2.1555 1.8584 1.8586

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 506 1.39 100.000000 2.3800 10:27:15 AM 2.3800 2.4527 2.0340 2.0343

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 526 1.44 2.5172 2.0722 2.0725

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 554 1.52 2.6077 2.1257 2.1260

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 569 1.56 8.000000 2.3500 10:48:14 AM 2.3000 2.6561 2.1543 2.1547

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 605 1.66 0.680000 2.7500 3:17:30 PM 2.7926 2.7724 2.2230 2.2234

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 632 1.73 2.8596 2.2746 2.2750

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 658 1.80 5,455.280000 2.3350 3:45:44 PM 2.3285 2.9435 2.3242 2.3247

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 660 1.81 2.9500 2.3280 2.3285

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 790 2.16 3.0243 2.4480 2.4483

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 810 2.22 3.000000 2.5250 2:22:04 PM 2.5250 3.0357 2.4665 2.4668

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 863 2.36 3.0660 2.5154 2.5156

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 998 2.73 600.000000 2.7000 9:53:24 AM 2.7417 3.1431 2.6400 2.6401

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1022 2.80 3.1568 2.6621 2.6622

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 1050 2.87 100.000000 2.6500 10:52:34 AM 2.6500 3.1728 2.6880 2.6880

FXTN 05-70    * PIBD0517G705 4.6250 3Y 7/5/2017 1094 3.00 3.1979 2.7286 2.7286

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1139 3.12 3,127.226000 3.0250 3:34:18 PM 2.9957 3.2055 2.7620 2.7620

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1143 3.13 3.2061 2.7650 2.7650

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1209 3.31 3.2173 2.8140 2.8139

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1220 3.34 100.000000 2.8250 9:26:05 AM 2.8250 3.2191 2.8221 2.8221

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1304 3.57 3.2332 2.8845 2.8844

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1416 3.88 4,782.700000 2.9650 3:58:59 PM 2.9675 3.2521 2.9676 2.9675

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1503 4.11 50.000000 3.1750 11:24:43 AM 3.1750 3.4628 3.2012 3.1046

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1597 4.37 3.6905 3.4535 3.2527

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1688 4.62 3.9109 3.6978 3.3960

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1754 4.80 4.0708 3.8750 3.5000

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1838 5.03 4.0730 3.8721 3.5143

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1880 5.15 4.0740 3.8707 3.5214

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1964 5.38 3,701.250000 3.4975 3:56:57 PM 3.4933 4.0762 3.8678 3.5357

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2052 5.62 4.0784 3.8648 3.5506

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2235 6.12 14.265000 3.6300 11:35:38 AM 3.6537 4.0831 3.8586 3.5817

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2263 6.20 4.0839 3.8576 3.5865

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2354 6.44 4.0862 3.8545 3.6019

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2431 6.66 4.0882 3.8519 3.6150

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2448 6.70 1.000000 3.6000 3:33:22 PM 3.6000 4.0886 3.8513 3.6179
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2487 6.81 50.000000 3.6250 11:30:36 AM 3.6250 4.0896 3.8500 3.6245

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2662 7.29 4.1070 3.8655 3.6748

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2697 7.38 50.000000 3.8750 10:43:51 AM 3.8750 4.1105 3.8686 3.6849

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2753 7.54 134.000000 3.8250 3:17:53 PM 3.8174 4.1160 3.8735 3.7010

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2807 7.69 4.1214 3.8783 3.7165

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2948 8.07 4.1354 3.8907 3.7571

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2990 8.19 4.1396 3.8944 3.7691

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3024 8.28 4.1430 3.8974 3.7789

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3074 8.42 4.1479 3.9019 3.7933

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3150 8.62 4.1555 3.9086 3.8151

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3248 8.89 4.1652 3.9172 3.8433

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3326 9.11 103.760811 4.1500 2:34:43 PM 3.8799 4.1730 3.9241 3.8657

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3395 9.30 4.1798 3.9302 3.8856

FXTN 20-07    * PIBD2024F075 12.3750 10Y 6/3/2024 3619 9.91 4.2021 3.9500 3.9500

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3682 10.08 4.2252 3.9735 3.9735

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3780 10.35 4.2611 4.0101 4.0101

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3934 10.77 4.3175 4.0676 4.0676

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4123 11.29 4.3867 4.1382 4.1382

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4163 11.40 4.4014 4.1532 4.1532

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4214 11.54 4.4201 4.1722 4.1722

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4488 12.29 1.000000 4.7500 10:13:29 AM 4.7500 4.5205 4.2746 4.2746

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4536 12.42 4.5380 4.2925 4.2925

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4620 12.65 3.100000 4.3750 2:58:43 PM 4.6168 4.5688 4.3239 4.3239

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4809 13.17 4.6381 4.3944 4.3944

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5264 14.41 4.8048 4.5644 4.5644

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5803 15.89 5.0022 4.7657 4.7657

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5865 16.06 5.0249 4.7888 4.7888

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6047 16.56 5.0916 4.8568 4.8568

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6221 17.03 3,683.855000 4.6050 3:56:48 PM 4.6148 5.1554 4.9218 4.9218

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6299 17.25 5.1839 4.9509 4.9509

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6419 17.57 5.2279 4.9958 4.9958

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6447 17.65 103.995646 4.9500 3:14:01 PM 4.9216 5.2382 5.0062 5.0062

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6657 18.23 14.000000 5.3500 9:09:49 AM 5.3750 5.3151 5.0846 5.0846

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6720 18.40 5.3382 5.1082 5.1082

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6832 18.70 9.798000 4.8750 3:38:36 PM 4.9174 5.3792 5.1500 5.1500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7426 20.33 5.3966 5.1433 5.1415

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7755 21.23 5.4062 5.1396 5.1369

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7832 21.44 2.000000 5.2500 8:55:05 AM 5.2500 5.4085 5.1387 5.1358

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8120 22.23 4.000000 5.3000 8:45:49 AM 5.3000 5.4169 5.1355 5.1317

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8441 23.11 0.450000 5.1250 2:35:44 PM 5.1250 5.4263 5.1319 5.1271

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8510 23.30 433.515000 5.1800 3:58:14 PM 5.1240 5.4283 5.1311 5.1261
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