
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 4 0.01 3.8120 3.7856 3.8030

SPTB 10-03 SPTB1014J037 12.2500 <1M 10/14/2014 14 0.04 400.000000 1.4250 3:51:15 PM 1.4625 3.1852 3.0709 3.1462

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 147 0.40 1.8184 1.6319 1.6319

FXTN 05-68 PIBD0515E685 6.3750 8M 5/13/2015 225 0.62 1.9935 1.8095 1.8095

FXTN 07-47 PIBD0715E477 8.3750 8M 5/22/2015 234 0.64 930.000000 2.5300 3:59:44 PM 2.3701 2.0080 1.8248 1.8248

FXTN 04-20 PIBD0415G203 4.8750 10M 7/21/2015 294 0.80 2.1040 1.9269 1.9269

RTB 05-09 PIID0515H097 5.8750 11M 8/19/2015 323 0.88 0.300000 2.2500 3:22:52 PM 2.2500 2.1505 1.9762 1.9762

FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 329 0.90 2.1601 1.9864 1.9864

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 421 1.15 2.3479 2.0271 2.0319

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 441 1.21 2.3896 2.0335 2.0395

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 469 1.28 2.4479 2.0425 2.0501

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 484 1.33 18.900000 2.5000 11:54:31 AM 2.1626 2.4792 2.0474 2.0558

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 520 1.42 2.5542 2.0590 2.0695

FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 547 1.50 2.6104 2.0677 2.0797

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 573 1.57 1,600.000000 2.1400 3:18:22 PM 2.1347 2.6646 2.0760 2.0896

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 575 1.57 2.6688 2.0767 2.0904

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 705 1.93 80.000000 2.4000 11:51:57 AM 2.4000 2.9396 2.1186 2.1397

RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 725 1.98 2.9813 2.1250 2.1473

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 778 2.13 3.0576 2.2245 2.2115

FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 913 2.50 3.2518 2.4779 2.3750

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 937 2.57 3.2863 2.5229 2.4041

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 965 2.64 624.700000 2.5375 4:01:47 PM 2.5507 3.3266 2.5755 2.4380

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1009 2.76 3.3899 2.6580 2.4913

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1054 2.89 3.4546 2.7425 2.5459

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1058 2.90 3.4604 2.7500 2.5507

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1124 3.08 3.4730 2.8142 2.6524

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1135 3.11 3.4751 2.8249 2.6693

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1219 3.34 37.000000 2.9000 11:44:47 AM 2.9000 3.4912 2.9065 2.7987

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1331 3.64 33.965000 2.9700 3:52:36 PM 2.9893 3.5126 3.0154 2.9713

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1418 3.88 318.765000 3.1250 4:06:24 PM 3.1176 3.5292 3.1000 3.1053

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1512 4.14 3.7011 3.3244 3.3284

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1603 4.39 3.8676 3.5416 3.5443

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1669 4.57 3.9883 3.6992 3.7010

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1753 4.80 4.1420 3.8997 3.9003

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1795 4.91 4.2188 4.0000 4.0000

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1879 5.14 45.000000 3.4650 3:18:21 PM 3.4650 4.2054 3.9827 3.9827

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1967 5.39 4.1914 3.9646 3.9646

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2150 5.89 5.100000 3.9500 2:18:58 PM 3.9451 4.1622 3.9269 3.9269

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2178 5.96 4.1578 3.9211 3.9211

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2269 6.21 450.000000 3.8000 2:09:04 PM 3.8000 4.1433 3.9024 3.9024

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2346 6.42 0.200000 3.7500 11:16:27 AM 3.7500 4.1310 3.8865 3.8865
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FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2363 6.47 240.450000 3.7650 4:04:57 PM 3.7650 4.1283 3.8830 3.8830

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2402 6.58 4.1221 3.8750 3.8750

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2577 7.06 4.1542 3.9210 3.9211

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2612 7.15 4.1606 3.9302 3.9304

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2668 7.30 107.134300 3.8950 4:10:31 PM 3.8145 4.1708 3.9449 3.9451

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2722 7.45 4.1807 3.9591 3.9594

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2863 7.84 4.2066 3.9962 3.9965

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2905 7.95 4.2143 4.0072 4.0076

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2939 8.05 4.2205 4.0161 4.0166

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2989 8.18 4.2297 4.0293 4.0298

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3065 8.39 4.2436 4.0492 4.0498

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3163 8.66 4.2615 4.0750 4.0756

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3241 8.87 112.207000 4.0650 3:31:57 PM 4.1202 4.2758 4.0955 4.0962

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3310 9.06 4.2885 4.1136 4.1144

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3534 9.68 4.3295 4.1725 4.1734

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3597 9.85 4.3411 4.1891 4.1900

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3612 9.89 1,759.448000 4.2000 4:00:32 PM 4.1940 4.3438 4.1930 4.1940

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3695 10.12 4.3690 4.2170 4.2179

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3849 10.54 4.4156 4.2614 4.2623

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4038 11.06 4.4729 4.3159 4.3168

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4078 11.16 4.4850 4.3275 4.3283

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4129 11.30 4.5005 4.3422 4.3430

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4403 12.05 4.5835 4.4213 4.4220

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4451 12.19 4.5980 4.4351 4.4359

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4535 12.42 4.6235 4.4594 4.4601

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4724 12.93 4.6808 4.5139 4.5145

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5179 14.18 4.8186 4.6453 4.6457

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5718 15.66 4.9820 4.8008 4.8011

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5780 15.82 5.0008 4.8187 4.8190

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5962 16.32 5.0559 4.8712 4.8714

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6136 16.80 132.700000 4.6150 4:00:32 PM 4.6083 5.1086 4.9215 4.9216

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6214 17.01 5.1323 4.9440 4.9441

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6334 17.34 5.1686 4.9786 4.9786

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6362 17.42 126.208000 5.0500 4:10:23 PM 5.0632 5.1771 4.9867 4.9867

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6572 17.99 5.2408 5.0473 5.0473

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6635 18.17 5.2599 5.0655 5.0654

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6747 18.47 151.500000 5.0750 11:23:30 AM 5.0977 5.2938 5.0978 5.0977

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7341 20.10 5.3100 5.1163 5.1162

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7670 21.00 5.3190 5.1265 5.1265

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7747 21.21 1.600000 5.1350 3:01:03 PM 5.1369 5.3211 5.1289 5.1289
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8035 22.00 5.3290 5.1379 5.1378

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8356 22.88 1.500000 5.3750 10:48:55 AM 5.3750 5.3377 5.1479 5.1478

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8425 23.07 28.054990 5.0275 3:55:09 PM 5.0415 5.3396 5.1500 5.1500

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


