
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 5 0.01 3.1795 3.1538 3.1538

RTB 05-08 PIID0514I080 6.2500 2M 9/24/2014 76 0.21 110.000000 1.3800 3:16:15 PM 1.3800 1.3600 1.0961 1.0938

FXTN 07-46 PIBD0714J466 6.5000 3M 10/4/2014 86 0.24 1.3484 1.0647 1.0619

SPTB 10-03 SPTB1014J037 12.2500 3M 10/14/2014 96 0.26 1.3666 1.0765 1.0728

FXTN 10-36 PIBD1015B367 12.3750 8M 2/24/2015 229 0.63 1.7572 1.5092 1.4971

FXTN 05-68 PIBD0515E685 6.3750 10M 5/13/2015 307 0.84 1.8670 1.6494 1.6443

FXTN 07-47 PIBD0715E477 8.3750 11M 5/22/2015 316 0.87 1.8796 1.6655 1.6613

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 376 1.03 1.9783 1.7745 1.7744

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 405 1.11 2.0509 1.8291 1.8289

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 411 1.13 2.0659 1.8404 1.8401

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 503 1.38 390.000000 2.3500 2:05:28 PM 2.3723 2.2960 2.0138 2.0129

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 523 1.43 2.3461 2.0514 2.0505

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 551 1.51 2.4161 2.1042 2.1030

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 566 1.55 2.4536 2.1325 2.1312

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 602 1.65 2.5437 2.2003 2.1988

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 629 1.72 2.6113 2.2511 2.2495

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 655 1.79 23,339.933000 2.3000 3:57:54 PM 2.3021 2.6763 2.3001 2.2983

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 657 1.80 2.6813 2.3039 2.3021

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 787 2.15 1.100000 2.6000 10:56:45 AM 2.6000 2.8077 2.3953 2.3921

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 807 2.21 2.8271 2.4094 2.4060

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 860 2.35 2.8786 2.4467 2.4427

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 995 2.72 151.400000 2.7500 11:00:32 AM 2.7039 3.0099 2.5417 2.5362

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1019 2.79 3.0332 2.5586 2.5528

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 1047 2.87 4,342.500000 2.5900 4:00:34 PM 2.5975 3.0604 2.5782 2.5722

FXTN 05-70    * PIBD0517G705 4.6250 3Y 7/5/2017 1091 2.99 50.000000 2.7500 11:03:51 AM 2.7500 3.1032 2.6092 2.6027

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1136 3.11 0.905000 2.6750 10:48:29 AM 2.6750 3.1106 2.6533 2.6467

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1140 3.12 3.1113 2.6573 2.6507

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1206 3.30 3.1221 2.7220 2.7152

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1217 3.33 100.000000 3.0000 11:13:48 AM 3.0000 3.1239 2.7328 2.7260

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1301 3.56 100.770000 3.0000 10:07:50 AM 3.0000 3.1378 2.8152 2.8082

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1413 3.87 6,374.419000 2.9050 4:00:58 PM 2.9165 3.1562 2.9250 2.9178

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1500 4.11 200.000000 3.1300 3:33:31 PM 3.1300 3.3755 3.1374 3.0677

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1594 4.36 3.6125 3.3668 3.2296

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1685 4.61 3.8419 3.5889 3.3863

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1751 4.79 4.0083 3.7500 3.5000

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1835 5.02 200.000000 3.4000 10:11:51 AM 3.4000 4.0119 3.7529 3.5218

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1877 5.14 4.0137 3.7543 3.5327

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1961 5.37 5,530.000000 3.4050 3:57:43 PM 3.4270 4.0173 3.7572 3.5545

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2049 5.61 4.0210 3.7602 3.5774

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2232 6.11 4.0288 3.7664 3.6249

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2260 6.19 4.0300 3.7674 3.6321

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2351 6.44 4.0339 3.7705 3.6558

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2428 6.65 0.050000 3.7000 3:22:23 PM 3.7000 4.0372 3.7731 3.6758

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2445 6.69 17.564000 3.6000 11:50:56 AM 3.6000 4.0379 3.7737 3.6802
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2484 6.80 163.000000 3.7000 3:46:19 PM 3.7000 4.0396 3.7750 3.6903

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2659 7.28 29.446000 3.6000 2:50:45 PM 3.6471 4.0570 3.7943 3.7227

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2694 7.38 4.0605 3.7982 3.7292

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2750 7.53 71.000000 3.7500 3:58:00 PM 3.7021 4.0660 3.8044 3.7396

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2804 7.68 4.0714 3.8103 3.7496

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2945 8.06 4.0854 3.8259 3.7757

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2987 8.18 4.0896 3.8305 3.7835

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3021 8.27 4.0930 3.8343 3.7898

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3071 8.41 4.0979 3.8398 3.7990

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3147 8.62 4.1055 3.8482 3.8131

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3245 8.88 4.1152 3.8590 3.8313

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3323 9.10 53.266799 3.8300 3:53:02 PM 3.8581 4.1230 3.8676 3.8457

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3392 9.29 4.1298 3.8753 3.8585

FXTN 20-07    * PIBD2024F075 12.3750 10Y 6/3/2024 3616 9.90 4.1521 3.9000 3.9000

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3679 10.07 4.1731 3.9216 3.9216

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3777 10.34 4.2059 3.9551 3.9551

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3931 10.76 4.2573 4.0078 4.0078

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4120 11.28 4.3204 4.0725 4.0725

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4160 11.39 4.3338 4.0862 4.0862

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4211 11.53 4.3508 4.1037 4.1037

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4485 12.28 18.700000 4.4500 2:54:00 PM 4.4500 4.4423 4.1975 4.1975

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4533 12.41 4.4583 4.2139 4.2139

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4617 12.64 5.000000 4.6000 3:08:26 PM 4.6000 4.4864 4.2427 4.2427

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4806 13.16 4.5495 4.3074 4.3074

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5261 14.40 4.7014 4.4632 4.4632

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5800 15.88 4.8814 4.6477 4.6477

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5862 16.05 4.9021 4.6689 4.6689

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6044 16.55 4.9629 4.7312 4.7312

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6218 17.02 8,356.101365 4.5000 4:06:17 PM 4.5027 5.0210 4.7908 4.7908

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6296 17.24 5.0470 4.8175 4.8175

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6416 17.57 5.0871 4.8586 4.8586

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6444 17.64 11.374000 4.9000 3:26:13 PM 4.9182 5.0964 4.8682 4.8682

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6654 18.22 5.1666 4.9401 4.9401

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6717 18.39 5.1876 4.9617 4.9617

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6829 18.70 2.554000 4.9000 10:12:07 AM 4.9000 5.2250 5.0000 5.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7423 20.32 5.2626 5.0345 5.0346

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7752 21.22 5.2835 5.0537 5.0537

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7829 21.43 894.460000 5.1050 3:29:32 PM 5.1018 5.2883 5.0582 5.0582

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8117 22.22 1,500.000000 5.1700 11:43:29 AM 5.1747 5.3066 5.0749 5.0750

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8438 23.10 5.3269 5.0936 5.0937

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8507 23.29 2,353.771659 5.0400 4:13:43 PM 5.0470 5.3313 5.0976 5.0977
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