
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 8 0.02 3.6616 3.6357 3.6357

FXTN 07-46 PIBD0714J466 6.5000 <1M 10/4/2014 18 0.05 24.000000 1.6125 11:45:09 AM 1.6735 3.1782 3.1153 3.1153

SPTB 10-03 SPTB1014J037 12.2500 <1M 10/14/2014 28 0.08 2.6948 2.5949 2.5949

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 161 0.44 1.7216 1.5324 1.5324

FXTN 05-68 PIBD0515E685 6.3750 8M 5/13/2015 239 0.65 1.8213 1.6269 1.6269

FXTN 07-47 PIBD0715E477 8.3750 8M 5/22/2015 248 0.68 280.000000 2.2500 8:46:41 AM 2.2500 1.8318 1.6368 1.6368

FXTN 04-20 PIBD0415G203 4.8750 10M 7/21/2015 308 0.84 1.9019 1.7027 1.7027

RTB 05-09 PIID0515H097 5.8750 11M 8/19/2015 337 0.92 1.9358 1.7346 1.7346

FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 343 0.94 1.9428 1.7412 1.7412

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 435 1.19 2.1604 1.8424 1.8424

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 455 1.25 2.2100 1.8645 1.8645

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 483 1.32 2.2794 1.8953 1.8953

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 498 1.36 2.3166 1.9118 1.9118

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 534 1.46 1.160000 3.0000 11:10:45 AM 2.5129 2.4059 1.9514 1.9514

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 561 1.54 2.4728 1.9811 1.9811

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 587 1.61 1,000.000000 2.1550 10:44:55 AM 2.1550 2.5373 2.0097 2.0097

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 589 1.61 2.5422 2.0119 2.0119

FXTN 10-42    * PIBD1016I420 9.1250 2Y 9/4/2016 719 1.97 0.122000 2.4250 9:53:01 AM 2.4250 2.8646 2.1550 2.1550

RTB 07-01 PIID0716I018 7.0000 2.5Y 9/24/2016 739 2.02 2.8992 2.1887 2.1873

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 792 2.17 2.9908 2.2780 2.2729

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 927 2.54 3.2243 2.5056 2.4909

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 951 2.60 3.2658 2.5460 2.5296

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 979 2.68 3.3142 2.5932 2.5748

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1023 2.80 3.3903 2.6674 2.6459

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1068 2.92 3.4681 2.7433 2.7185

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1072 2.93 3.4750 2.7500 2.7250

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1138 3.12 3.4907 2.7958 2.7982

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1149 3.15 3.4933 2.8035 2.8104

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1233 3.38 3.5132 2.8618 2.9035

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1345 3.68 3.000000 3.1500 3:33:11 PM 3.0165 3.5398 2.9396 3.0277

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1432 3.92 52.235000 3.1250 2:36:36 PM 3.1303 3.5604 3.0000 3.1242

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1526 4.18 3.7251 3.2493 3.3426

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1617 4.43 3.8845 3.4907 3.5540

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1683 4.61 4.0001 3.6658 3.7073

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1767 4.84 4.1472 3.8886 3.9024

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1809 4.95 4.2208 4.0000 4.0000

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1893 5.18 0.110000 3.3500 3:46:21 PM 3.3500 4.2018 3.9758 3.9688

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1981 5.42 4.1818 3.9504 3.9361

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2164 5.92 4.1404 3.8977 3.8682

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2192 6.00 4.1340 3.8896 3.8578

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2283 6.25 4.1134 3.8633 3.8240
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RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2360 6.46 4.0960 3.8411 3.7954

FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2377 6.51 360.000000 3.7600 3:46:15 PM 3.7746 4.0921 3.8362 3.7891

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2416 6.61 4.0833 3.8250 3.7746

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2591 7.09 0.300000 4.0750 12:02:33 PM 4.0750 4.1345 3.8865 3.8392

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2626 7.19 12.000000 3.8250 2:51:53 PM 3.8250 4.1447 3.8988 3.8521

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2682 7.34 57.964000 3.8300 2:55:22 PM 3.8257 4.1611 3.9184 3.8727

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2736 7.49 4.1769 3.9374 3.8927

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2877 7.88 4.2181 3.9869 3.9447

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2919 7.99 4.2304 4.0017 3.9602

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2953 8.08 4.2403 4.0136 3.9727

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3003 8.22 4.2549 4.0312 3.9912

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3079 8.43 4.2772 4.0579 4.0192

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3177 8.70 4.3058 4.0923 4.0554

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3255 8.91 34.020500 4.0950 4:09:03 PM 4.1134 4.3286 4.1197 4.0841

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3324 9.10 4.3488 4.1439 4.1096

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3548 9.71 4.4143 4.2226 4.1922

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3611 9.89 4.4327 4.2447 4.2155

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3626 9.93 2,755.400000 4.2175 4:08:16 PM 4.2210 4.4371 4.2500 4.2210

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3709 10.15 4.4626 4.2752 4.2469

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3863 10.58 4.5099 4.3218 4.2950

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4052 11.09 4.5679 4.3791 4.3540

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4092 11.20 4.5802 4.3912 4.3665

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4143 11.34 4.5959 4.4067 4.3824

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4417 12.09 64.900000 4.4000 4:11:57 PM 4.4138 4.6801 4.4897 4.4680

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4465 12.22 4.6948 4.5042 4.4830

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4549 12.45 0.500000 4.7250 9:57:03 AM 4.7250 4.7206 4.5297 4.5092

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4738 12.97 4.7786 4.5870 4.5683

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5193 14.22 4.9184 4.7248 4.7103

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5732 15.69 5.0839 4.8882 4.8787

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5794 15.86 5.1030 4.9070 4.8980

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5976 16.36 5.1589 4.9621 4.9549

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6150 16.84 1,204.625000 4.6250 3:43:26 PM 4.6252 5.2123 5.0148 5.0092

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6228 17.05 5.2363 5.0385 5.0336

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6348 17.38 5.2731 5.0748 5.0710

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6376 17.46 4.600000 5.1250 11:34:51 AM 5.1250 5.2817 5.0833 5.0798

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6586 18.03 5.3462 5.1470 5.1454

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6649 18.20 5.3656 5.1661 5.1650

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6761 18.51 0.600000 5.2500 11:19:16 AM 5.2083 5.4000 5.2000 5.2000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7355 20.14 5.3907 5.1553 5.1499

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7684 21.04 5.3856 5.1306 5.1222
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FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7761 21.25 2.000000 5.2500 11:34:26 AM 5.2500 5.3844 5.1248 5.1157

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8049 22.04 5.3799 5.1031 5.0914

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8370 22.92 61.900000 5.4000 12:02:21 PM 5.1112 5.3749 5.0790 5.0643

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8439 23.10 209.089000 5.0450 4:11:19 PM 5.0411 5.3738 5.0738 5.0585

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


