
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 19 0.05 7.648000 1.9000 3:50:58 PM 1.9000 2.5523 2.4562 2.4562

FXTN 07-46 PIBD0714J466 6.5000 1M 10/4/2014 29 0.08 1.8869 1.7375 1.7375

SPTB 10-03 SPTB1014J037 12.2500 1M 10/14/2014 39 0.11 1.6163 1.4446 1.4446

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 172 0.47 1.8965 1.7192 1.5824

FXTN 05-68 PIBD0515E685 6.3750 9M 5/13/2015 250 0.68 2,150.000000 1.8000 3:19:40 PM 1.8642 1.9784 1.7597 1.6675

FXTN 07-47 PIBD0715E477 8.3750 9M 5/22/2015 259 0.71 1.9850 1.7610 1.6762

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 319 0.87 2.0289 1.7693 1.7341

RTB 05-09 PIID0515H097 5.8750 1Y 8/19/2015 348 0.95 0.600000 2.5500 11:58:58 AM 2.5500 2.0501 1.7734 1.7621

FXTN 10-37 PIBD1015H370 11.8750 1Y 8/25/2015 354 0.97 2.0545 1.7742 1.7679

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 446 1.22 2.2377 1.8979 1.8968

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 466 1.28 2.2799 1.9271 1.9256

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 494 1.35 2.3390 1.9680 1.9660

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 509 1.39 4.800000 2.2001 11:56:54 AM 2.2001 2.3707 1.9898 1.9876

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 545 1.49 7.860000 2.5250 3:49:25 PM 2.8110 2.4466 2.0424 2.0396

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 572 1.57 2.5036 2.0818 2.0785

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 598 1.64 4,636.000000 2.3050 4:00:52 PM 2.3051 2.5585 2.1197 2.1160

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 600 1.64 2.5627 2.1227 2.1189

FXTN 10-42    * PIBD1016I420 9.1250 2Y 9/4/2016 730 2.00 26.180000 2.4601 2:44:06 PM 2.5355 2.8371 2.3124 2.3064

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 750 2.05 2.8658 2.3308 2.3249

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 803 2.20 2.9419 2.3794 2.3740

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 938 2.57 3.1357 2.5034 2.4990

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 962 2.63 3.1701 2.5255 2.5212

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 990 2.71 486.000000 2.6300 11:50:53 AM 2.6297 3.2103 2.5512 2.5471

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1034 2.83 14.538000 2.7500 11:56:18 AM 2.7500 3.2735 2.5916 2.5878

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1079 2.95 3.3381 2.6329 2.6295

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1083 2.97 3.3438 2.6366 2.6332

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1149 3.15 3.3667 2.7032 2.7194

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1160 3.18 127.000000 2.9000 3:25:01 PM 2.9450 3.3705 2.7143 2.7338

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1244 3.41 500.000000 3.0000 10:41:10 AM 3.0000 3.3997 2.7991 2.8435

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1356 3.71 1.200000 3.2500 10:41:15 AM 3.2500 3.4386 2.9122 2.9898

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1443 3.95 50.000000 3.1000 3:45:51 PM 3.1000 3.4688 3.0000 3.1035

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1537 4.21 3.6386 3.2119 3.2896

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1628 4.46 8.700000 3.6000 12:00:02 PM 3.6000 3.8031 3.4171 3.4698

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1694 4.64 3.9223 3.5659 3.6005

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1778 4.87 4.0741 3.7553 3.7668

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1820 4.98 4.1500 3.8500 3.8500

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1904 5.21 21.776000 3.3500 11:36:31 AM 3.3353 4.1362 3.8362 3.8355

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1992 5.45 4.1217 3.8217 3.8202

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2175 5.95 0.500000 3.7500 3:48:39 PM 3.7500 4.0915 3.7915 3.7885

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2203 6.03 4.0869 3.7869 3.7837

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2294 6.28 8.575000 3.9000 12:01:11 PM 3.9000 4.0719 3.7719 3.7679

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2371 6.49 4.0592 3.7592 3.7546
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FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2388 6.54 509.948000 3.7500 4:13:15 PM 3.7449 4.0564 3.7564 3.7517

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2427 6.64 4.0500 3.7500 3.7449

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2602 7.12 4.0976 3.8115 3.8087

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2637 7.22 4.1071 3.8238 3.8215

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2693 7.37 4.1224 3.8434 3.8419

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2747 7.52 4.1371 3.8624 3.8616

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2888 7.91 4.1754 3.9119 3.9131

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2930 8.02 4.1868 3.9267 3.9284

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2964 8.11 4.1961 3.9386 3.9408

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3014 8.25 4.2097 3.9562 3.9590

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3090 8.46 4.2304 3.9829 3.9868

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3188 8.73 4.2570 4.0173 4.0225

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3266 8.94 34.471000 4.0750 3:54:38 PM 4.0880 4.2783 4.0447 4.0510

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3335 9.13 4.2970 4.0689 4.0761

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3559 9.74 4.3580 4.1476 4.1578

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3622 9.92 4.3751 4.1697 4.1808

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3637 9.96 1,181.590000 4.1950 4:00:36 PM 4.1863 4.3792 4.1750 4.1863

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3720 10.18 4.4056 4.2015 4.2125

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3874 10.61 4.4546 4.2506 4.2610

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4063 11.12 4.5148 4.3109 4.3206

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4103 11.23 4.5275 4.3236 4.3333

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4154 11.37 4.5438 4.3399 4.3493

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4428 12.12 4.6310 4.4273 4.4358

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4476 12.25 4.6463 4.4426 4.4509

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4560 12.48 0.800000 4.6250 3:49:01 PM 4.6250 4.6730 4.4694 4.4774

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4749 13.00 4.7332 4.5297 4.5370

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5204 14.25 4.8780 4.6748 4.6805

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5743 15.72 30.458000 4.9000 11:20:34 AM 4.9000 5.0496 4.8468 4.8505

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5805 15.89 5.0693 4.8665 4.8700

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5987 16.39 5.1272 4.9246 4.9274

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6161 16.87 281.000000 4.6350 3:29:52 PM 4.6196 5.1826 4.9801 4.9823

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6239 17.08 5.2074 5.0050 5.0069

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6359 17.41 27.882000 5.2500 10:07:14 AM 5.2500 5.2456 5.0433 5.0448

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6387 17.49 5.940000 5.1500 3:50:03 PM 5.1025 5.2546 5.0522 5.0536

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6597 18.06 5.3214 5.1192 5.1198

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6660 18.23 5.3414 5.1393 5.1397

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6772 18.54 7.000000 5.0250 3:30:15 PM 5.1103 5.3771 5.1750 5.1750

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7366 20.17 5.3646 5.1663 5.1664

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7695 21.07 5.3576 5.1615 5.1616

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7772 21.28 67.500000 5.3999 3:20:31 PM 5.1523 5.3560 5.1604 5.1605
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8060 22.07 450.000000 5.1350 10:28:41 AM 5.1350 5.3499 5.1562 5.1563

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8381 22.95 155.500000 5.4000 4:03:08 PM 5.2070 5.3432 5.1515 5.1516

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8450 23.13 32.432934 5.1000 3:54:00 PM 5.0941 5.3417 5.1505 5.1506

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