
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

FXTN 07-46 PIBD0714J466 6.5000 <1M 10/4/2014 10 0.03 3.4864 3.4512 3.4787

SPTB 10-03 SPTB1014J037 12.2500 <1M 10/14/2014 20 0.05 2.9158 2.8415 2.8994

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 153 0.42 1.7876 1.5728 1.5728

FXTN 05-68 PIBD0515E685 6.3750 8M 5/13/2015 231 0.63 1.9903 1.8095 1.7317

FXTN 07-47 PIBD0715E477 8.3750 8M 5/22/2015 240 0.66 600.000000 2.5000 11:06:22 AM 2.5000 2.0050 1.8248 1.7270

FXTN 04-20 PIBD0415G203 4.8750 10M 7/21/2015 300 0.82 2.1028 1.9269 1.6957

RTB 05-09 PIID0515H097 5.8750 11M 8/19/2015 329 0.90 5.027000 1.8000 2:47:20 PM 1.8643 2.1501 1.9762 1.6806

FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 335 0.92 2.1599 1.9864 1.6775

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 427 1.17 2.3470 2.0379 1.7813

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 447 1.22 2.3885 2.0469 1.8070

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 475 1.30 2.4465 2.0596 1.8430

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 490 1.34 2.4776 2.0663 1.8623

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 526 1.44 0.100000 2.5500 3:55:54 PM 2.5500 2.5522 2.0826 1.9086

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 553 1.51 2.6082 2.0948 1.9433

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 579 1.59 11,588.100000 2.1750 4:09:21 PM 2.1722 2.6621 2.1065 1.9768

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 581 1.59 2.6662 2.1074 1.9793

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 711 1.95 2.9356 2.1661 2.1465

RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 731 2.00 2.9771 2.1751 2.1722

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 784 2.15 0.550000 2.8750 11:58:12 AM 2.8750 3.0560 2.2501 2.2484

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 919 2.52 22.850000 2.6715 11:23:41 AM 2.6751 3.2570 2.4411 2.4425

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 943 2.58 3.2927 2.4751 2.4770

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 971 2.66 177.200000 2.6500 11:42:15 AM 2.6479 3.3344 2.5147 2.5173

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1015 2.78 3.3999 2.5770 2.5805

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1060 2.90 3.4669 2.6406 2.6452

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1064 2.91 3.4729 2.6463 2.6510

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1130 3.09 3.4886 2.7341 2.7315

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1141 3.12 3.4912 2.7487 2.7449

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1225 3.35 3.5111 2.8604 2.8474

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1337 3.66 194.200000 2.9700 3:14:29 PM 2.9891 3.5377 3.0093 2.9840

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1424 3.90 203.000000 3.1500 11:24:15 AM 3.1867 3.5583 3.1250 3.0901

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1518 4.16 3.7240 3.3432 3.3170

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1609 4.41 3.8844 3.5544 3.5366

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1675 4.59 4.0008 3.7076 3.6959

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1759 4.82 4.1489 3.9025 3.8986

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1801 4.93 4.2229 4.0000 4.0000

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1885 5.16 52.000000 3.4900 2:27:13 PM 3.4756 4.2076 3.9792 3.9792

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1973 5.40 4.1916 3.9575 3.9575

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2156 5.90 4.1583 3.9123 3.9123

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2184 5.98 4.1532 3.9054 3.9054

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2275 6.23 4.1367 3.8829 3.8829

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2352 6.44 50.000000 3.8150 10:42:16 AM 3.8150 4.1227 3.8638 3.8638
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FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2369 6.49 86.000000 3.7525 11:25:37 AM 3.7600 4.1196 3.8596 3.8596

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2408 6.59 4.1125 3.8500 3.8500

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2583 7.07 2.320000 3.9000 11:46:11 AM 3.9000 4.1514 3.9010 3.9019

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2618 7.17 4.1591 3.9112 3.9123

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2674 7.32 4.1716 3.9275 3.9289

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2728 7.47 4.1836 3.9432 3.9449

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2869 7.85 4.2149 3.9843 3.9867

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2911 7.97 4.2242 3.9966 3.9992

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2945 8.06 4.2317 4.0065 4.0092

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2995 8.20 4.2429 4.0211 4.0241

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3071 8.41 4.2597 4.0432 4.0466

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3169 8.68 4.2815 4.0718 4.0757

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3247 8.89 144.400000 4.4700 3:37:41 PM 4.0928 4.2988 4.0945 4.0988

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3316 9.08 4.3141 4.1146 4.1192

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3540 9.69 4.3639 4.1799 4.1857

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3603 9.86 4.3779 4.1982 4.2044

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3618 9.91 1,056.773000 4.2100 4:02:30 PM 4.2088 4.3812 4.2026 4.2088

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3701 10.13 4.4068 4.2272 4.2333

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3855 10.55 4.4544 4.2728 4.2789

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4044 11.07 4.5128 4.3288 4.3348

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4084 11.18 4.5252 4.3407 4.3466

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4135 11.32 4.5410 4.3558 4.3617

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4409 12.07 2.365000 4.6000 11:52:10 AM 4.6000 4.6256 4.4370 4.4427

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4457 12.20 4.6405 4.4512 4.4569

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4541 12.43 0.010000 4.7000 2:51:36 PM 4.7000 4.6664 4.4761 4.4818

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4730 12.95 4.7248 4.5321 4.5377

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5185 14.20 4.8654 4.6670 4.6723

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5724 15.67 5.0320 4.8267 4.8317

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5786 15.84 5.0512 4.8450 4.8500

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5968 16.34 5.1074 4.8990 4.9038

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6142 16.82 576.000000 4.6200 4:07:43 PM 4.6239 5.1612 4.9505 4.9553

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6220 17.03 5.1853 4.9737 4.9784

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6340 17.36 5.2224 5.0092 5.0139

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6368 17.43 39.900000 5.1500 3:20:35 PM 5.0395 5.2310 5.0175 5.0221

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6578 18.01 5.2959 5.0797 5.0842

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6641 18.18 5.3154 5.0984 5.1029

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6753 18.49 777.589000 5.1003 3:31:21 PM 5.1360 5.3500 5.1316 5.1360

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7347 20.11 5.3640 5.1055 5.1068

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7676 21.02 5.3718 5.0910 5.0907

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7753 21.23 6.585000 5.1500 3:19:10 PM 5.1500 5.3736 5.0876 5.0869
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8041 22.02 3.177000 5.2000 10:57:28 AM 5.2000 5.3804 5.0750 5.0728

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8362 22.89 6.481500 5.2500 2:52:06 PM 5.2839 5.3880 5.0608 5.0570

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8431 23.08 1,209.068000 5.0400 3:22:59 PM 5.0515 5.3896 5.0578 5.0536

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


