
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

RTB 05-08 PIID0514I080 6.2500 1M 9/24/2014 40 0.11 75.000000 1.3500 11:35:34 AM 1.3625 2.2139 2.0943 2.0943

FXTN 07-46 PIBD0714J466 6.5000 2M 10/4/2014 50 0.14 1.8200 1.6698 1.6698

SPTB 10-03 SPTB1014J037 12.2500 2M 10/14/2014 60 0.16 1.900000 1.2750 9:22:48 AM 1.2760 1.6362 1.4438 1.4445

FXTN 10-36 PIBD1015B367 12.3750 7M 2/24/2015 193 0.53 0.020000 1.7197 11:53:28 AM 1.7197 1.9010 1.7155 1.7158

FXTN 05-68 PIBD0515E685 6.3750 9M 5/13/2015 271 0.74 1.9906 1.8068 1.8068

FXTN 07-47 PIBD0715E477 8.3750 9M 5/22/2015 280 0.77 1.9987 1.8141 1.8141

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 340 0.93 2.0531 1.8628 1.8628

RTB 05-09 PIID0515H097 5.8750 1.5Y 8/19/2015 369 1.01 0.650000 2.3750 11:05:34 AM 2.3750 2.1270 1.9036 1.9036

FXTN 10-37 PIBD1015H370 11.8750 1.5Y 8/25/2015 375 1.03 2.1529 1.9159 1.9158

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 467 1.28 2.5491 2.1039 2.1037

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 487 1.33 2.6353 2.1448 2.1446

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 515 1.41 2.7559 2.2020 2.2017

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 530 1.45 50.000000 2.5000 11:08:23 AM 2.5000 2.8205 2.2327 2.2324

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 566 1.55 1.000000 2.6000 11:05:52 AM 2.6000 2.9756 2.3063 2.3059

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 593 1.62 3.0919 2.3615 2.3610

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 619 1.69 250.000000 2.4175 2:14:56 PM 2.4175 3.2039 2.4146 2.4141

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 621 1.70 3.2125 2.4187 2.4182

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 751 2.06 1.300000 2.7000 2:20:06 PM 2.7000 3.2812 2.5179 2.5026

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 771 2.11 0.301000 2.4750 10:45:38 AM 2.4750 3.2917 2.5332 2.5156

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 824 2.26 3.3197 2.5737 2.5500

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 959 2.63 2.800000 2.9000 2:20:43 PM 2.9000 3.3910 2.6767 2.6377

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 983 2.69 3.4037 2.6950 2.6532

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 1011 2.77 3.4185 2.7164 2.6714

FXTN 05-70    * PIBD0517G705 4.6250 3Y 7/5/2017 1055 2.89 3.4417 2.7500 2.7000

RTB 07-02 PIID0717H026 6.6250 3.5Y 8/19/2017 1100 3.01 0.905000 2.6500 3:18:14 PM 2.6500 3.4132 2.7751 2.7321

FXTN 10-44 PIBD1017H447 7.7500 3.5Y 8/23/2017 1104 3.02 3.4106 2.7773 2.7350

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1170 3.20 3.3688 2.8141 2.7821

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1181 3.23 3.3618 2.8202 2.7899

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1265 3.46 30.000000 3.2500 2:58:47 PM 3.2500 3.3085 2.8671 2.8499

FXTN 05-72    * PIBD0518E723 2.1250 4Y 5/23/2018 1377 3.77 57.500000 3.1000 3:35:06 PM 2.9298 3.2375 2.9295 2.9298

FXTN 07-51 PIBD0718H511 5.0000 4.5Y 8/18/2018 1464 4.01 45.700000 3.1000 11:26:05 AM 3.1000 3.4630 3.0446 3.0449

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1558 4.27 3.7066 3.1690 3.1692

FXTN 10-48 PIBD1019B485 7.8750 5Y 2/19/2019 1649 4.51 3.9424 3.2895 3.2896

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1715 4.70 200.000000 3.4600 8:48:47 AM 3.4600 4.1135 3.3768 3.3769

FXTN 07-54    * PIBD0719G547 4.7500 5Y 7/19/2019 1799 4.93 50.000000 3.6000 11:11:13 AM 3.6000 4.3312 3.4880 3.4880

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1841 5.04 4.3125 3.5038 3.5025

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1925 5.27 300.000000 3.4300 12:10:58 PM 3.4317 4.2752 3.5354 3.5314

FXTN 10-50 PIBD1020B508 7.7500 6Y 2/18/2020 2013 5.51 269.500000 3.6700 12:15:35 PM 3.6798 4.2361 3.5684 3.5618

RTB 10-01 PIID1020H015 7.2500 6.5Y 8/19/2020 2196 6.01 4.1548 3.6372 3.6248

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2224 6.09 4.1424 3.6477 3.6345

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2315 6.34 4.1020 3.6819 3.6659

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2392 6.55 565.000000 3.7075 4:03:51 PM 3.7086 4.0678 3.7109 3.6924

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2409 6.60 1,055.960000 3.7100 3:46:03 PM 3.7150 4.0602 3.7172 3.6983

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2448 6.70 85.880000 3.6500 3:09:45 PM 3.6915 4.0429 3.7319 3.7117
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2623 7.18 4.0836 3.7785 3.7612

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2658 7.28 4.0917 3.7878 3.7712

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2714 7.43 252.405928 3.7700 4:12:54 PM 3.7779 4.1048 3.8027 3.7870

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2768 7.58 4.1173 3.8171 3.8023

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2909 7.96 4.1501 3.8546 3.8422

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2951 8.08 4.1599 3.8658 3.8541

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2985 8.17 4.1678 3.8748 3.8637

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3035 8.31 2.000000 3.9000 3:19:17 PM 3.9000 4.1794 3.8882 3.8779

FXTN 20-04 PIBD2023B048 13.0000 9Y 2/20/2023 3111 8.52 4.1971 3.9084 3.8994

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3209 8.79 275.000000 3.9300 4:03:45 PM 3.9300 4.2199 3.9345 3.9271

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3287 9.00 100.680000 4.0400 12:09:51 PM 4.0401 4.2380 3.9552 3.9492

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3356 9.19 4.2541 3.9736 3.9688

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3580 9.80 4.3061 4.0332 4.0322

FXTN 20-08    * PIBD2024H086 12.8750 10Y 8/5/2024 3643 9.97 4.3208 4.0500 4.0500

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3741 10.24 4.3552 4.0873 4.0873

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3895 10.66 4.4091 4.1460 4.1460

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4084 11.18 4.4754 4.2180 4.2180

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4124 11.29 4.4894 4.2332 4.2332

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4175 11.43 4.5073 4.2527 4.2527

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4449 12.18 4.6033 4.3570 4.3570

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4497 12.31 4.6202 4.3753 4.3753

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4581 12.54 6.025000 4.6500 12:03:41 PM 4.6004 4.6496 4.4073 4.4073

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4770 13.06 4.7159 4.4793 4.4793

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5225 14.31 4.8754 4.6527 4.6527

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5764 15.78 5.0643 4.8580 4.8580

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5826 15.95 5.0860 4.8816 4.8816

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 6008 16.45 5.1498 4.9510 4.9510

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6182 16.93 252.000000 4.6000 3:54:40 PM 4.6000 5.2108 5.0172 5.0172

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6260 17.14 5.2382 5.0470 5.0470

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6380 17.47 1.000000 5.2000 3:14:00 PM 5.1246 5.2802 5.0927 5.0927

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6408 17.54 78.625000 5.0000 3:15:32 PM 4.9988 5.2900 5.1033 5.1033

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6618 18.12 5.3637 5.1833 5.1833

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6681 18.29 5.3857 5.2073 5.2073

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6793 18.60 5.4250 5.2500 5.2500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7387 20.22 5.4390 5.2673 5.1891

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7716 21.13 5.4467 5.2768 5.1554

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7793 21.34 19.000000 5.2000 3:04:48 PM 5.1929 5.4485 5.2791 5.1476

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8081 22.12 5.4553 5.2875 5.1181

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8402 23.00 5.000000 5.2500 11:54:11 AM 5.2500 5.4629 5.2968 5.0852

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8471 23.19 497.739000 5.0600 4:10:02 PM 5.0720 5.4645 5.2988 5.0781
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