
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 4 0.01 3.2517 3.2300 3.2300

RTB 05-08 PIID0514I080 6.2500 2M 9/24/2014 75 0.21 440.000000 1.3800 3:48:46 PM 1.3800 1.3713 1.1917 1.3293

FXTN 07-46 PIBD0714J466 6.5000 3M 10/4/2014 85 0.23 1.3591 1.1798 1.3454

SPTB 10-03 SPTB1014J037 12.2500 3M 10/14/2014 95 0.26 50.000000 1.3800 3:50:09 PM 1.3800 1.3765 1.1964 1.3617

FXTN 10-36 PIBD1015B367 12.3750 8M 2/24/2015 228 0.62 1.7582 1.5659 1.5659

FXTN 05-68 PIBD0515E685 6.3750 10M 5/13/2015 306 0.84 1.8662 1.6731 1.6731

FXTN 07-47 PIBD0715E477 8.3750 11M 5/22/2015 315 0.86 1.8786 1.6854 1.6854

FXTN 04-20 PIBD0415G203 4.8750 1.5Y 7/21/2015 375 1.03 1.9829 1.7733 1.7732

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 404 1.11 6.270000 1.9000 11:26:32 AM 1.8936 2.0705 1.8253 1.8250

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 410 1.12 2.0886 1.8360 1.8357

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 502 1.37 2.3663 2.0009 2.0000

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 522 1.43 2.4267 2.0367 2.0358

FXTN 10-39 PIBD1016A393 9.2500 2Y 1/12/2016 550 1.51 2.5112 2.0869 2.0858

FXTN 07-48 PIBD0716A488 7.0000 2Y 1/27/2016 565 1.55 180.000000 2.2250 3:33:26 PM 2.2458 2.5565 2.1138 2.1126

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 601 1.65 2.700000 2.6250 11:32:12 AM 2.6731 2.6652 2.1783 2.1769

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 628 1.72 2.7467 2.2267 2.2251

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 654 1.79 15,180.150000 2.2700 3:50:52 PM 2.2754 2.8252 2.2733 2.2715

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 656 1.80 2.8312 2.2769 2.2751

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 786 2.15 743.953000 2.5250 4:01:13 PM 2.5310 2.9379 2.3729 2.3707

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 806 2.21 2.9543 2.3877 2.3854

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 859 2.35 2.9979 2.4268 2.4243

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 994 2.72 221.000000 2.8500 3:53:00 PM 2.6583 3.1087 2.5265 2.5235

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 1018 2.79 100.000000 2.6500 10:10:28 AM 2.6525 3.1284 2.5442 2.5412

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 1046 2.86 3,063.620000 2.5700 4:05:07 PM 2.5809 3.1514 2.5649 2.5618

FXTN 05-70    * PIBD0517G705 4.6250 3Y 7/5/2017 1090 2.98 261.054000 2.6500 4:14:42 PM 2.6721 3.1875 2.5974 2.5941

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1135 3.11 3.1908 2.6352 2.6325

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1139 3.12 100.000000 2.8950 11:23:57 AM 2.8950 3.1911 2.6385 2.6359

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1205 3.30 1.000000 3.1250 10:58:09 AM 3.1250 3.1960 2.6939 2.6922

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1216 3.33 3.1968 2.7032 2.7016

FXTN 10-45 PIBD1018A451 5.8750 4Y 1/31/2018 1300 3.56 800.000000 2.9250 3:49:57 PM 2.9478 3.2030 2.7737 2.7732

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1412 3.87 11,248.324000 2.8400 4:14:07 PM 2.8630 3.2112 2.8677 2.8687

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1499 4.10 51.000000 3.0500 9:28:31 AM 3.1284 3.4212 3.0691 3.0312

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1593 4.36 3.6481 3.2866 3.2068

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1684 4.61 1.000000 3.2500 10:58:40 AM 3.2500 3.8678 3.4972 3.3767

FXTN 07-53    * PIBD0719D531 5.0000 5Y 4/26/2019 1750 4.79 4.0271 3.6500 3.5000

FXTN 07-54 PIBD0719G547 4.7500 5.5Y 7/19/2019 1834 5.02 100.000000 3.3850 9:37:28 AM 3.3850 4.0300 3.6451 3.5117

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1876 5.14 4.0314 3.6426 3.5175

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1960 5.37 5,999.510000 3.3250 3:50:20 PM 3.3643 4.0343 3.6377 3.5292

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2048 5.61 4.0373 3.6326 3.5414

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2231 6.11 4.0435 3.6218 3.5669

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2259 6.18 4.0445 3.6202 3.5708

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2350 6.43 51.000000 3.6250 3:07:36 PM 3.6235 4.0476 3.6149 3.5834

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2427 6.64 250.000000 3.6000 11:14:11 AM 3.6000 4.0502 3.6104 3.5941

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2444 6.69 2,400.000000 3.6000 2:53:32 PM 3.6000 4.0508 3.6094 3.5965
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FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2483 6.80 50.000000 3.7000 8:51:23 AM 3.7000 4.0521 3.6071 3.6019

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2658 7.28 4.0688 3.6524 3.6480

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2693 7.37 7,300.000000 3.7000 2:41:03 PM 3.7000 4.0722 3.6614 3.6572

FXTN 10-54 PIBD1022G545 6.3750 8Y 1/19/2022 2749 7.53 300.000000 3.5300 3:49:40 PM 3.5533 4.0775 3.6759 3.6719

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2803 7.67 4.0827 3.6899 3.6862

FXTN 10-56 PIBD1022H562 4.8750 8.5Y 8/2/2022 2944 8.06 1,792.500000 3.7100 2:55:31 PM 3.7098 4.0962 3.7264 3.7233

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2986 8.18 4.1002 3.7372 3.7344

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 3020 8.27 4.1035 3.7460 3.7433

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3070 8.41 21.300000 3.8500 3:03:39 PM 3.8500 4.1083 3.7590 3.7565

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3146 8.61 4.1155 3.7786 3.7765

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3244 8.88 4.1249 3.8040 3.8023

RTB 10-04 PIID1023H046 3.2500 9.5Y 8/15/2023 3322 9.10 1,161.739000 3.8200 3:49:40 PM 3.8072 4.1324 3.8242 3.8228

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3391 9.28 4.1390 3.8420 3.8410

FXTN 20-07    * PIBD2024F075 12.3750 10Y 6/3/2024 3615 9.90 4.1604 3.9000 3.9000

FXTN 20-08 PIBD2024H086 12.8750 10.5Y 8/5/2024 3678 10.07 4.1815 3.9216 3.9216

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3776 10.34 4.2143 3.9551 3.9551

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3930 10.76 4.2658 4.0078 4.0078

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4119 11.28 4.3290 4.0725 4.0725

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4159 11.39 4.3424 4.0862 4.0862

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4210 11.53 4.3595 4.1037 4.1037

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4484 12.28 22.150000 4.3775 11:01:21 AM 4.3775 4.4511 4.1975 4.1975

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4532 12.41 4.4672 4.2139 4.2139

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4616 12.64 100.010000 4.3500 3:53:26 PM 4.3500 4.4953 4.2427 4.2427

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4805 13.16 4.5585 4.3074 4.3074

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5260 14.40 4.7108 4.4632 4.4632

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5799 15.88 100.000000 4.6600 12:01:48 PM 4.6600 4.8911 4.6477 4.6477

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 5861 16.05 4.9119 4.6689 4.6689

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6043 16.54 4.9728 4.7312 4.7312

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6217 17.02 12,378.560330 4.4550 4:11:21 PM 4.4689 5.0310 4.7908 4.7908

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6295 17.23 5.0571 4.8175 4.8175

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6415 17.56 5.0972 4.8586 4.8586

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6443 17.64 57.000000 4.8000 3:33:44 PM 4.8097 5.1066 4.8682 4.8682

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6653 18.21 5.1768 4.9401 4.9401

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6716 18.39 5.1979 4.9617 4.9617

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6828 18.69 1.400000 5.1250 2:23:00 PM 5.1250 5.2354 5.0000 5.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7422 20.32 5.2524 5.0427 5.0360

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7751 21.22 5.2617 5.0663 5.0559

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7828 21.43 27.652279 5.1050 3:18:14 PM 5.1158 5.2639 5.0718 5.0605

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8116 22.22 5,203.150000 5.1750 10:44:44 AM 5.1379 5.2722 5.0925 5.0780

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8437 23.10 15.000000 5.1500 3:13:31 PM 5.1500 5.2813 5.1155 5.0974

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8506 23.29 2,249.009253 5.0175 4:10:26 PM 5.0170 5.2833 5.1205 5.1016
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