
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 15 0.04 2.6688 2.5750 2.5750

FXTN 07-46 PIBD0714J466 6.5000 <1M 10/4/2014 25 0.07 1.8964 1.7357 1.7357

SPTB 10-03 SPTB1014J037 12.2500 1M 10/14/2014 35 0.10 1.5808 1.3855 1.3979

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 168 0.46 1.8062 1.4801 1.4902

FXTN 05-68 PIBD0515E685 6.3750 8M 5/13/2015 246 0.67 1.8990 1.6255 1.6255

FXTN 07-47 PIBD0715E477 8.3750 9M 5/22/2015 255 0.70 1.9075 1.6415 1.6415

FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 315 0.86 1.9638 1.7484 1.7484

RTB 05-09 PIID0515H097 5.8750 1Y 8/19/2015 344 0.94 1.9911 1.8001 1.8001

FXTN 10-37 PIBD1015H370 11.8750 1Y 8/25/2015 350 0.96 1.9967 1.8107 1.8107

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 442 1.21 2.2134 1.9456 1.9240

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 462 1.26 2.2632 1.9743 1.9476

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 490 1.34 2.3330 2.0145 1.9806

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 505 1.38 2.3703 2.0360 1.9983

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 541 1.48 2.4600 2.0877 2.0408

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 568 1.56 2.5273 2.1265 2.0726

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 594 1.63 653.280000 2.1800 2:24:10 PM 2.2166 2.5920 2.1638 2.1033

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 596 1.63 2.5970 2.1667 2.1056

FXTN 10-42    * PIBD1016I420 9.1250 2Y 9/4/2016 726 1.99 102.000000 2.5000 2:23:18 PM 2.5294 2.9208 2.3533 2.2589

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 746 2.04 2.9518 2.3786 2.2867

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 799 2.19 3.0341 2.4457 2.3604

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 934 2.56 3.2437 2.6165 2.5482

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 958 2.62 3.2810 2.6469 2.5816

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 986 2.70 3.3244 2.6823 2.6205

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1030 2.82 3.3927 2.7380 2.6817

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1075 2.94 3.4626 2.7949 2.7443

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1079 2.95 3.4688 2.8000 2.7499

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1145 3.13 3.4902 2.8367 2.7882

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1156 3.16 284.000000 2.9750 12:06:20 PM 3.0177 3.4937 2.8428 2.7946

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1240 3.39 225.200326 2.9850 2:22:12 PM 2.9867 3.5209 2.8894 2.8433

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1352 3.70 809.679200 2.9500 3:02:49 PM 2.9501 3.5572 2.9517 2.9083

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1439 3.94 50.000000 3.1000 3:42:26 PM 3.1000 3.5854 3.0000 2.9588

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1533 4.20 3.7246 3.2182 3.1810

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1624 4.45 3.8594 3.4294 3.3961

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1690 4.63 3.9572 3.5826 3.5521

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1774 4.86 4.0816 3.7775 3.7507

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1816 4.97 4.1438 3.8750 3.8500

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1900 5.20 0.420000 3.4000 2:42:58 PM 3.4000 4.1288 3.8556 3.8340

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1988 5.44 4.1131 3.8353 3.8172

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2171 5.94 4.0804 3.7931 3.7823

FXTN 10-51 PIBD1020I510 6.1250 6.5Y 9/16/2020 2199 6.02 4.0754 3.7867 3.7770

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2290 6.27 509.250300 3.9000 8:47:50 AM 3.9000 4.0592 3.7657 3.7597

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2367 6.48 4.0454 3.7479 3.7450
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FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2384 6.53 54.000000 3.7250 3:24:46 PM 3.7343 4.0424 3.7440 3.7417

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2423 6.63 4.0354 3.7350 3.7343

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2598 7.11 30.000000 4.0750 11:40:01 AM 4.0750 4.0830 3.8008 3.8001

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2633 7.21 0.466000 3.9250 3:25:15 PM 3.9250 4.0925 3.8140 3.8132

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2689 7.36 4.1078 3.8350 3.8343

FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2743 7.51 4.1225 3.8553 3.8546

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2884 7.90 4.1608 3.9084 3.9076

FXTN 10-57 PIBD1022I570 4.7500 8.5Y 9/13/2022 2926 8.01 4.1722 3.9241 3.9234

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2960 8.10 4.1815 3.9369 3.9361

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3010 8.24 4.1951 3.9557 3.9549

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3086 8.45 28.500000 3.7600 4:04:50 PM 3.7600 4.2158 3.9843 3.9835

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3184 8.72 4.2424 4.0212 4.0203

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3262 8.93 50.106799 4.0800 3:55:40 PM 4.0841 4.2637 4.0505 4.0497

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3331 9.12 4.2824 4.0764 4.0756

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3555 9.73 4.3434 4.1607 4.1598

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3618 9.91 4.3605 4.1844 4.1835

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3633 9.95 385.000000 4.1805 3:24:22 PM 4.1891 4.3646 4.1900 4.1891

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3716 10.17 4.3920 4.2167 4.2152

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3870 10.60 4.4427 4.2664 4.2636

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4059 11.11 4.5050 4.3272 4.3231

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4099 11.22 4.5182 4.3401 4.3356

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4150 11.36 4.5350 4.3566 4.3517

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4424 12.11 15.203000 4.5000 3:08:17 PM 4.5845 4.6253 4.4448 4.4379

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4472 12.24 4.6411 4.4603 4.4530

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4556 12.47 36.500000 4.6235 4:02:46 PM 4.6268 4.6688 4.4874 4.4794

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4745 12.99 4.7311 4.5483 4.5388

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5200 14.24 4.8811 4.6948 4.6819

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5739 15.71 5.0587 4.8685 4.8514

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5801 15.88 5.0792 4.8885 4.8709

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5983 16.38 5.1392 4.9471 4.9281

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6157 16.86 5.1965 5.0032 4.9829

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6235 17.07 5.2222 5.0283 5.0074

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6355 17.40 5.2618 5.0669 5.0451

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6383 17.48 11.143000 5.1000 10:42:12 AM 5.1000 5.2710 5.0760 5.0539

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6593 18.05 5.3402 5.1436 5.1200

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6656 18.22 5.3610 5.1639 5.1398

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6768 18.53 5.3979 5.2000 5.1750

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7362 20.16 5.3861 5.1911 5.1529

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7691 21.06 5.3796 5.1862 5.1407

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7768 21.27 148.000000 5.1100 11:46:00 AM 5.1102 5.3781 5.1850 5.1379
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8056 22.06 5.3723 5.1807 5.1272

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8377 22.93 5.3660 5.1759 5.1153

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8446 23.12 10.726575 5.1500 3:23:44 PM 5.1471 5.3646 5.1749 5.1127
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