
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 10-36 PIBD1015B367 12.3750 2M 2/24/2015 68 0.19 2.3377 2.1929 2.1753

FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 146 0.40 2.4140 2.3346 2.3293

FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 155 0.42 2.4245 2.3519 2.3489

FXTN 04-20 PIBD0415G203 4.8750 7M 7/21/2015 215 0.59 2.4644 2.3552 2.3539

RTB 05-09 PIID0515H097 5.8750 8M 8/19/2015 244 0.67 20.000000 2.6200 9:41:30 AM 2.6200 2.4800 2.3433 2.3411

FXTN 10-37 PIBD1015H370 11.8750 8M 8/25/2015 250 0.68 2.4832 2.3408 2.3385

FXTN 05-69 PIBD0515K697 4.6250 11M 11/25/2015 342 0.94 2.5326 2.3029 2.2980

FXTN 10-38 PIBD1015L384 10.1250 1Y 12/15/2015 362 0.99 2.5522 2.3074 2.3025

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 390 1.07 2.5862 2.3234 2.3189

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 405 1.11 3.000000 2.5000 3:04:01 PM 2.5000 2.6044 2.3320 2.3277

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 441 1.21 7.100000 2.7500 3:06:01 PM 2.6724 2.6481 2.3526 2.3488

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 468 1.28 2.6809 2.3680 2.3646

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 494 1.35 150.000000 2.3000 3:40:15 PM 2.3000 2.7125 2.3829 2.3799

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 496 1.36 2.7149 2.3840 2.3810

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 626 1.71 2.8728 2.4583 2.4572

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 646 1.77 4.169000 2.9000 3:02:53 PM 2.9000 2.8970 2.4697 2.4689

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 699 1.91 0.600000 2.7500 3:35:30 PM 2.7500 2.9614 2.5000 2.5000

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 834 2.28 101.000000 2.7000 10:40:30 AM 2.6802 3.0963 2.6891 2.6891

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 858 2.35 3.1203 2.7227 2.7227

FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 886 2.43 3.1483 2.7619 2.7619

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 930 2.55 3.1923 2.8235 2.8235

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 975 2.67 3.2372 2.8866 2.8866

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 979 2.68 3.2412 2.8922 2.8922

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1045 2.86 3.3072 2.9846 2.9846

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1056 2.89 3.3182 3.0000 3.0000

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1140 3.12 3.3461 3.0501 3.0501

FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1252 3.43 75.953400 2.7500 2:20:16 PM 2.9445 3.3832 3.1170 3.1170

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1339 3.67 3.4120 3.1689 3.1689

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1433 3.92 3.4432 3.2250 3.2250

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1524 4.17 1.000000 3.6750 10:40:55 AM 3.6750 3.4714 3.2552 3.2545

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1590 4.35 3.4918 3.2771 3.2760

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1674 4.58 12.000000 3.2000 4:13:17 PM 3.2000 3.5178 3.3050 3.3032

FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1716 4.70 3.5308 3.3190 3.3168

FXTN 07-56    * PIBD0719K560 3.8750 5Y 11/22/2019 1800 4.93 625.000000 3.2900 11:00:53 AM 3.3469 3.5568 3.3469 3.3441

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1888 5.17 3.6135 3.4073 3.4048

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2071 5.67 3.7316 3.5329 3.5311

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2099 5.75 3.7496 3.5521 3.5505

FXTN 10-52 PIBD1020L525 5.8750 6Y 12/16/2020 2190 6.00 3.8083 3.6146 3.6133

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2267 6.21 8.816000 3.7000 11:40:59 AM 3.6146 3.8580 3.6674 3.6664

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2284 6.25 136.000000 3.6500 3:04:43 PM 3.5443 3.8689 3.6791 3.6781

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2323 6.36 3.8941 3.7059 3.7051
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RTB 10-03 PIID1021J039 5.7500 7Y 10/20/2021 2498 6.84 0.500000 3.9000 3:16:12 PM 3.9000 4.0069 3.8260 3.8258

FXTN 10-55    * PIBD1021K551 5.7500 7Y 11/24/2021 2533 6.93 3.900000 3.8750 3:07:33 PM 3.8750 4.0295 3.8500 3.8500

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2589 7.09 4.0495 3.8462 3.8475

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2643 7.24 4.0687 3.8426 3.8451

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2784 7.62 4.1191 3.8331 3.8389

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2826 7.74 4.1340 3.8302 3.8371

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2860 7.83 4.1462 3.8279 3.8356

FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2910 7.97 4.1640 3.8246 3.8334

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2986 8.18 4.1911 3.8194 3.8300

FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3084 8.44 4.2261 3.8128 3.8257

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3162 8.66 48.355000 3.7500 3:45:43 PM 3.7421 4.2539 3.8075 3.8222

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3231 8.85 4.2785 3.8029 3.8192

FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024 3455 9.46 4.3585 3.7878 3.8093

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3518 9.63 4.3809 3.7835 3.8065

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3533 9.67 7,168.097000 3.8500 3:59:36 PM 3.8022 4.3863 3.7825 3.8059

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3616 9.90 4.4159 3.7769 3.8022

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3770 10.32 4.4473 3.8286 3.8528

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3959 10.84 4.4858 3.8920 3.9149

FXTN 25-01 PIBD2525K015 18.2500 11Y 11/29/2025 3999 10.95 4.4940 3.9054 3.9280

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4050 11.09 4.5044 3.9225 3.9448

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4324 11.84 2.060000 4.3250 11:59:57 AM 4.3243 4.5602 4.0144 4.0348

FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026 4372 11.97 4.5700 4.0305 4.0506

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4456 12.20 9.250000 4.3250 12:00:59 PM 4.3250 4.5871 4.0587 4.0782

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4645 12.72 4.6257 4.1221 4.1403

FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5100 13.96 16.900000 4.6500 11:54:57 AM 4.6500 4.7184 4.2747 4.2897

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5639 15.44 4.8283 4.4555 4.4668

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5701 15.61 4.8409 4.4763 4.4872

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5883 16.11 4.8780 4.5374 4.5470

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6057 16.58 2,368.500000 4.1850 3:57:09 PM 4.1857 4.9135 4.5958 4.6041

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6135 16.80 4.9294 4.6219 4.6298

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6255 17.13 4.9538 4.6622 4.6692

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6283 17.20 799.500000 4.4500 3:16:31 PM 4.4095 4.9595 4.6716 4.6784

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6493 17.78 5.0023 4.7420 4.7474

FXTN 25-05 PIBD2532K057 8.5000 18Y 11/29/2032 6556 17.95 5.0152 4.7632 4.7681

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6668 18.26 213.000000 4.1950 12:04:16 PM 4.1453 5.0380 4.8007 4.8049

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7262 19.88 5.1591 5.0000 5.0000

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7591 20.78 5.0591 4.8461 4.8600

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7668 20.99 5.606000 4.8500 2:54:43 PM 4.8607 5.0357 4.8100 4.8272

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7956 21.78 4.9481 4.6753 4.7046

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8277 22.66 4.8505 4.5251 4.5680

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8346 22.85 786.700000 4.5200 3:52:51 PM 4.5363 4.8295 4.4928 4.5386
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