
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 28 0.08 1.000000 1.4000 3:15:53 PM 1.4000 2.2985 1.9555 1.9802

FXTN 07-46 PIBD0714J466 6.5000 1M 10/4/2014 38 0.10 1.7608 1.2909 1.3247

SPTB 10-03 SPTB1014J037 12.2500 2M 10/14/2014 48 0.13 1.5438 1.0625 1.0960

FXTN 10-36 PIBD1015B367 12.3750 6M 2/24/2015 181 0.50 1.7798 1.6030 1.6030

FXTN 05-68 PIBD0515E685 6.3750 9M 5/13/2015 259 0.71 1.9235 1.7386 1.9634

FXTN 07-47 PIBD0715E477 8.3750 9M 5/22/2015 268 0.73 825.000000 1.7480 3:41:11 PM 2.2456 1.9389 1.7532 2.0069

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 328 0.90 2.0411 1.8506 2.2970

RTB 05-09 PIID0515H097 5.8750 1Y 8/19/2015 357 0.98 175.000000 2.3750 2:02:29 PM 2.3750 2.1269 1.9068 2.3739

FXTN 10-37 PIBD1015H370 11.8750 1Y 8/25/2015 363 0.99 2.1527 1.9204 2.3758

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 455 1.25 2.5483 2.1290 2.4046

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 475 1.30 2.6343 2.1744 2.4108

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 503 1.38 2.7546 2.2379 2.4196

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 518 1.42 1,148.124000 2.2500 12:13:52 PM 2.2607 2.8191 2.2719 2.4243

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 554 1.52 2.9739 2.3536 2.4356

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 581 1.59 3.0900 2.4148 2.4440

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 607 1.66 1,297.500000 2.4150 3:21:54 PM 2.4528 3.2018 2.4738 2.4522

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 609 1.67 3.2104 2.4783 2.4528

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 739 2.02 109.652000 2.6500 9:55:02 AM 2.6718 3.2609 2.5380 2.5193

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 759 2.08 3.2686 2.5472 2.5296

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 812 2.22 3.2892 2.5715 2.5567

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 947 2.59 3.3416 2.6334 2.6258

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 971 2.66 3.3509 2.6445 2.6381

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 999 2.74 3.3618 2.6573 2.6524

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1043 2.86 3.3789 2.6775 2.6749

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1088 2.98 3.3963 2.6982 2.6980

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1092 2.99 3.3979 2.7000 2.7000

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1158 3.17 1.000000 3.0000 11:58:23 AM 3.0000 3.4308 2.7807 2.7807

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1169 3.20 3.4362 2.7941 2.7941

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1253 3.43 3.4780 2.8968 2.8968

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1365 3.74 3.5338 3.0337 3.0337

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1452 3.98 50.000000 3.1400 9:51:47 AM 3.1400 3.5771 3.1400 3.1400

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1546 4.23 3.7548 3.3813 3.3813

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1637 4.48 0.500000 3.5700 3:05:38 PM 3.5700 3.9268 3.6149 3.6149

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1703 4.66 4.0516 3.7844 3.7844

FXTN 07-54    * PIBD0719G547 4.7500 5Y 7/19/2019 1787 4.89 4.2104 4.0000 4.0000

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1829 5.01 4.1995 3.9838 3.9809

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1913 5.24 1.000000 3.5500 10:32:12 AM 3.5500 4.1776 3.9515 3.9427

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 2001 5.48 4.1548 3.9176 3.9027

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2184 5.98 4.1072 3.8471 3.8195

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2212 6.06 4.0999 3.8363 3.8068

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2303 6.31 4.0763 3.8012 3.7655

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2380 6.52 4.0563 3.7716 3.7305

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2397 6.56 1,602.000000 3.7050 4:03:15 PM 3.7050 4.0518 3.7650 3.7227

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2436 6.67 4.0417 3.7500 3.7050
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2611 7.15 4.0872 3.8042 3.7657

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2646 7.24 4.0963 3.8151 3.7779

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2702 7.40 4.1109 3.8324 3.7973

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2756 7.55 4.1249 3.8492 3.8161

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2897 7.93 4.1616 3.8929 3.8650

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2939 8.05 4.1725 3.9059 3.8796

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2973 8.14 4.1813 3.9164 3.8914

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3023 8.28 4.1943 3.9319 3.9088

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3099 8.48 4.2141 3.9555 3.9351

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3197 8.75 4.2396 3.9858 3.9691

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3275 8.97 24.007000 4.1243 3:42:47 PM 4.0839 4.2598 4.0100 3.9962

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3344 9.16 4.2778 4.0314 4.0202

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3568 9.77 4.3360 4.1008 4.0979

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3631 9.94 4.3524 4.1204 4.1198

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3646 9.98 4,612.950000 4.1250 3:33:59 PM 4.1250 4.3563 4.1250 4.1250

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3729 10.21 4.3838 4.1545 4.1535

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3883 10.63 4.4349 4.2093 4.2063

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4072 11.15 4.4976 4.2765 4.2711

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4112 11.26 4.5109 4.2907 4.2848

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4163 11.40 4.5278 4.3089 4.3023

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4437 12.15 19.500000 4.8000 2:51:54 PM 4.5684 4.6187 4.4063 4.3962

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4485 12.28 4.6346 4.4234 4.4127

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4569 12.51 4.280000 4.6500 3:48:59 PM 4.6500 4.6625 4.4533 4.4415

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4758 13.03 4.7252 4.5205 4.5063

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5213 14.27 4.8761 4.6823 4.6623

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5752 15.75 10.000000 4.7000 3:12:00 PM 4.7000 5.0549 4.8740 4.8472

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5814 15.92 5.0755 4.8961 4.8684

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5996 16.42 5.1359 4.9608 4.9308

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6170 16.89 50.000000 4.6000 9:49:12 AM 4.6000 5.1936 5.0227 4.9905

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6248 17.11 5.2195 5.0504 5.0172

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6368 17.43 5.2593 5.0931 5.0584

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6396 17.51 52.600000 5.0000 3:37:37 PM 5.0015 5.2686 5.1031 5.0680

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6606 18.09 1.000000 5.0500 3:00:43 PM 5.0500 5.3382 5.1778 5.1400

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6669 18.26 5.3591 5.2002 5.1616

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6781 18.57 5.205000 5.1500 2:33:50 PM 5.0707 5.3963 5.2400 5.2000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7375 20.19 5.3792 5.2170 5.1667

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7704 21.09 5.3697 5.2042 5.1482

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7781 21.30 12.115000 5.2500 3:03:19 PM 5.2929 5.3675 5.2013 5.1439

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8069 22.09 400.000000 5.1000 3:59:39 PM 5.1000 5.3591 5.1901 5.1278

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8390 22.97 5.3499 5.1777 5.1098

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8459 23.16 4.898500 5.1724 3:42:57 PM 5.1237 5.3479 5.1750 5.1059
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