
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 27 0.07 0.500000 2.5500 2:16:58 PM 2.5500 2.2334 2.1006 2.1006

FXTN 07-46 PIBD0714J466 6.5000 1M 10/4/2014 37 0.10 1.6500 1.4663 1.4663

SPTB 10-03 SPTB1014J037 12.2500 2M 10/14/2014 47 0.13 150.000000 1.3750 3:06:42 PM 1.3750 1.4178 1.2165 1.2165

FXTN 10-36 PIBD1015B367 12.3750 6M 2/24/2015 180 0.49 1.7748 1.5920 1.5920

FXTN 05-68 PIBD0515E685 6.3750 9M 5/13/2015 258 0.71 1.9210 1.7386 1.7386

FXTN 07-47 PIBD0715E477 8.3750 9M 5/22/2015 267 0.73 1.9355 1.7532 1.7532

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 327 0.90 2.0321 1.8506 1.8506

RTB 05-09 PIID0515H097 5.8750 1Y 8/19/2015 356 0.97 0.480000 1.7500 2:40:05 PM 1.7500 2.1018 1.9047 1.9018

FXTN 10-37 PIBD1015H370 11.8750 1Y 8/25/2015 362 0.99 2.1213 1.9175 1.9132

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 454 1.24 2.4203 2.1129 2.0891

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 474 1.30 2.4853 2.1554 2.1274

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 502 1.37 2.5763 2.2148 2.1809

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 517 1.42 1,649.000000 2.1280 3:18:56 PM 2.1375 2.6250 2.2467 2.2096

RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 553 1.51 4.200000 2.7000 11:41:02 AM 2.9202 2.7420 2.3232 2.2784

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 580 1.59 2.8298 2.3805 2.3301

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 606 1.66 3,759.177000 2.3825 4:12:15 PM 2.3830 2.9143 2.4358 2.3798

FXTN 10-41    * PIBD1016D416 7.0000 2Y 4/27/2016 608 1.66 2.9208 2.4400 2.3836

FXTN 10-42 PIBD1016I420 9.1250 2.5Y 9/4/2016 738 2.02 2.250000 2.4750 3:55:24 PM 2.6850 3.0189 2.5100 2.4650

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 758 2.08 3.0340 2.5207 2.4775

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 811 2.22 3.0740 2.5493 2.5107

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 946 2.59 3.200000 3.1250 2:14:57 PM 3.1250 3.1759 2.6219 2.5951

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 970 2.66 3.1941 2.6349 2.6102

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 998 2.73 200.000000 2.6750 3:25:03 PM 2.6750 3.2152 2.6499 2.6277

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1042 2.85 3.2484 2.6736 2.6552

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1087 2.98 1.750000 3.1250 11:50:06 AM 3.1250 3.2824 2.6978 2.6834

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1091 2.99 3.2854 2.7000 2.6859

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1157 3.17 3.3370 2.7550 2.7500

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1168 3.20 143.960000 2.9000 10:44:43 AM 2.9000 3.3456 2.7642 2.7607

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1252 3.43 3.4112 2.8342 2.8422

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1364 3.73 154.500000 3.1250 2:45:17 PM 2.9302 3.4987 2.9275 2.9509

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1451 3.97 300.000000 3.0900 12:08:01 PM 3.0895 3.5667 3.0000 3.0354

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1545 4.23 3.7251 3.2666 3.1419

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1636 4.48 3.8784 3.5246 3.2450

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1702 4.66 3.9897 3.7118 3.3198

FXTN 07-54    * PIBD0719G547 4.7500 5Y 7/19/2019 1786 4.89 100.000000 3.4150 3:15:21 PM 3.4150 4.1312 3.9500 3.4150

FXTN 07-55 PIBD0719H555 4.7500 5.5Y 8/30/2019 1828 5.00 4.1253 3.9342 3.4338

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1912 5.23 4.1134 3.9025 3.4713

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 2000 5.48 4.1010 3.8694 3.5106

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2183 5.98 0.300000 3.6000 10:49:05 AM 3.6000 4.0752 3.8004 3.5924

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2211 6.05 4.0712 3.7899 3.6049

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2302 6.30 4.0584 3.7556 3.6456

RTB 10-02 PIID1021C027 7.3750 7Y 3/3/2021 2379 6.51 3.000000 3.7750 11:06:28 AM 3.7583 4.0475 3.7266 3.6800
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FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2396 6.56 2,162.600000 3.7050 3:29:13 PM 3.7049 4.0451 3.7202 3.6876

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2435 6.67 0.600000 3.8000 9:03:26 AM 3.8000 4.0396 3.7055 3.7050

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2610 7.15 4.0830 3.7660 3.7657

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2645 7.24 38.000000 3.9991 9:17:30 AM 3.9995 4.0917 3.7781 3.7778

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2701 7.39 2.882587 3.8500 11:34:05 AM 3.8500 4.1056 3.7975 3.7973

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2755 7.54 4.1189 3.8162 3.8160

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2896 7.93 4.1539 3.8650 3.8649

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2938 8.04 4.1643 3.8795 3.8795

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2972 8.14 4.1727 3.8913 3.8913

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3022 8.27 4.1851 3.9086 3.9086

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3098 8.48 4.2040 3.9349 3.9350

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3196 8.75 4.2283 3.9688 3.9690

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3274 8.96 227.392400 4.0400 4:01:11 PM 4.0421 4.2476 3.9958 3.9960

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3343 9.15 4.2647 4.0196 4.0199

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3567 9.77 4.3203 4.0971 4.0976

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3630 9.94 4.3359 4.1189 4.1195

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3645 9.98 614.246000 4.1255 3:23:05 PM 4.1247 4.3396 4.1241 4.1247

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3728 10.21 4.3673 4.1526 4.1532

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3882 10.63 4.4187 4.2054 4.2060

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4071 11.15 4.4817 4.2703 4.2708

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4111 11.26 4.4951 4.2840 4.2845

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4162 11.39 4.5121 4.3015 4.3020

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4436 12.15 0.500000 4.8000 3:25:03 PM 4.8000 4.6035 4.3956 4.3960

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4484 12.28 4.6195 4.4120 4.4125

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4568 12.51 383.648000 4.7990 3:40:43 PM 4.3966 4.6475 4.4409 4.4413

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4757 13.02 4.7106 4.5057 4.5061

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5212 14.27 4.8623 4.6619 4.6622

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5751 15.75 5.0421 4.8469 4.8471

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5813 15.92 5.0628 4.8681 4.8683

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5995 16.41 5.1235 4.9306 4.9307

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6169 16.89 200.000000 4.6000 4:00:56 PM 4.5975 5.1816 4.9903 4.9904

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6247 17.10 5.2076 5.0171 5.0172

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6367 17.43 5.2476 5.0583 5.0583

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6395 17.51 0.700000 5.1500 4:10:09 PM 5.1857 5.2570 5.0679 5.0679

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6605 18.08 0.970000 5.4000 8:52:49 AM 5.4000 5.3270 5.1399 5.1400

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6668 18.26 5.3480 5.1616 5.1616

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6780 18.56 1.000000 5.1500 2:56:02 PM 5.1500 5.3854 5.2000 5.2000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7374 20.19 5.3906 5.1636 5.1699

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7703 21.09 5.3934 5.1435 5.1532

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7780 21.30 22.292000 5.2000 3:36:41 PM 5.2000 5.3941 5.1388 5.1493
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8068 22.09 1,450.000000 5.1000 3:41:49 PM 5.1481 5.3966 5.1212 5.1347

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8389 22.97 5.3994 5.1015 5.1184

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8458 23.16 693.330000 5.0999 3:58:31 PM 5.0428 5.4000 5.0973 5.1149

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -

- - - - - - - - - - - - - -


