
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 2 0.01 3.9368 3.9204 3.9202

SPTB 10-03 SPTB1014J037 12.2500 <1M 10/14/2014 12 0.03 3.3049 3.1243 3.1222

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 145 0.40 1.8276 1.6319 1.6319

FXTN 05-68 PIBD0515E685 6.3750 8M 5/13/2015 223 0.61 1.9993 1.8095 1.8095

FXTN 07-47 PIBD0715E477 8.3750 8M 5/22/2015 232 0.64 2.0136 1.8248 1.8248

FXTN 04-20 PIBD0415G203 4.8750 10M 7/21/2015 292 0.80 2.1088 1.9269 1.9269

RTB 05-09 PIID0515H097 5.8750 11M 8/19/2015 321 0.88 2.1549 1.9762 1.9762

FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 327 0.90 2.1644 1.9864 1.9864

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 419 1.15 2.3494 2.0276 2.0269

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 439 1.20 2.3904 2.0341 2.0333

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 467 1.28 2.4478 2.0433 2.0423

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 482 1.32 34.100000 2.2000 2:45:29 PM 2.1560 2.4786 2.0482 2.0471

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 518 1.42 2.5524 2.0600 2.0587

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 545 1.49 2.6078 2.0689 2.0673

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 571 1.56 5,155.000000 2.0750 3:49:13 PM 2.1016 2.6611 2.0774 2.0757

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 573 1.57 2.000000 2.3750 11:39:37 AM 2.3750 2.6652 2.0781 2.0763

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 703 1.92 412.125942 2.4000 11:55:35 AM 2.4029 2.9319 2.1207 2.1180

RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 723 1.98 3.450000 2.8750 2:13:05 PM 2.7592 2.9729 2.1273 2.1244

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 776 2.12 3.0492 2.2662 2.2160

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 911 2.49 3.2434 2.6200 2.4494

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 935 2.56 3.2780 2.6829 2.4908

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 963 2.64 3.3183 2.7563 2.5392

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1007 2.76 3.3816 2.8716 2.6153

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1052 2.88 3.4463 2.9895 2.6931

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1056 2.89 3.4521 3.0000 2.7000

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1122 3.07 3.4697 2.9861 2.7441

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1133 3.10 5.220000 2.8000 9:11:11 AM 2.8000 3.4726 2.9838 2.7514

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1217 3.33 5.000000 2.9600 2:38:36 PM 2.9600 3.4949 2.9661 2.8075

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1329 3.64 818.000000 2.9500 11:44:56 AM 2.9403 3.5247 2.9426 2.8822

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1416 3.88 3.5479 2.9243 2.9403

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1510 4.13 3.7152 3.1925 3.2045

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1601 4.38 3.8771 3.4522 3.4603

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1667 4.56 3.9946 3.6405 3.6458

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1751 4.79 0.500000 3.8500 9:03:42 AM 3.8500 4.1441 3.8802 3.8819

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1793 4.91 4.2188 4.0000 4.0000

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1877 5.14 50.000000 3.4700 3:01:51 PM 3.4700 4.2064 3.9827 3.9827

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1965 5.38 4.1934 3.9646 3.9646

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2148 5.88 4.1664 3.9269 3.9269

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2176 5.96 4.1623 3.9211 3.9211

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2267 6.21 4.1488 3.9024 3.9024

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2344 6.42 4.1375 3.8865 3.8865
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FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2361 6.46 4.1350 3.8830 3.8830

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2400 6.57 4.1292 3.8750 3.8750

RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2575 7.05 4.1590 3.9209 3.9203

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2610 7.15 4.1650 3.9301 3.9293

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2666 7.30 53.030589 3.8950 2:55:17 PM 3.8967 4.1745 3.9448 3.9438

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2720 7.45 4.1837 3.9589 3.9578

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2861 7.83 4.2078 3.9959 3.9943

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2903 7.95 4.2149 4.0069 4.0052

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2937 8.04 4.2207 4.0159 4.0140

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2987 8.18 4.2292 4.0290 4.0269

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3063 8.39 4.2422 4.0489 4.0466

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3161 8.65 4.2589 4.0746 4.0719

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3239 8.87 11.633000 4.0657 3:25:41 PM 4.0978 4.2722 4.0951 4.0921

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3308 9.06 4.2839 4.1132 4.1100

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3532 9.67 4.3221 4.1719 4.1679

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3595 9.84 4.3328 4.1885 4.1842

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3610 9.88 2,876.787000 4.1900 3:58:24 PM 4.1881 4.3354 4.1924 4.1881

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3693 10.11 4.3601 4.2152 4.2109

FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025 3847 10.53 4.4060 4.2576 4.2532

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4036 11.05 4.4622 4.3096 4.3052

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4076 11.16 4.4741 4.3206 4.3162

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4127 11.30 4.4893 4.3346 4.3302

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4401 12.05 0.500000 4.7250 11:52:48 AM 4.7250 4.5709 4.4100 4.4055

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4449 12.18 4.5852 4.4232 4.4187

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4533 12.41 4.6102 4.4463 4.4418

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4722 12.93 4.6664 4.4983 4.4937

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5177 14.17 4.8019 4.6235 4.6188

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5716 15.65 4.9624 4.7718 4.7669

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5778 15.82 4.9808 4.7889 4.7839

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5960 16.32 5.0350 4.8389 4.8340

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6134 16.79 187.000000 4.6000 11:30:23 AM 4.6005 5.0868 4.8868 4.8818

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6212 17.01 5.1100 4.9083 4.9032

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6332 17.34 5.1457 4.9413 4.9362

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6360 17.41 24.869000 5.4780 3:38:32 PM 5.0565 5.1541 4.9490 4.9439

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6570 17.99 5.2166 5.0068 5.0016

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6633 18.16 5.2354 5.0241 5.0189

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6745 18.47 2,907.432000 5.0450 4:02:39 PM 5.0497 5.2687 5.0549 5.0497

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7339 20.09 5.2737 5.0355 5.0321

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7668 20.99 5.2765 5.0247 5.0224

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7745 21.20 5.2772 5.0222 5.0201

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8033 21.99 5.2796 5.0128 5.0116

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8354 22.87 5.2823 5.0023 5.0021
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8423 23.06 582.882000 5.0000 4:03:04 PM 5.0001 5.2829 5.0000 5.0001

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


