
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 07-43 PIBD0713C438 8.7500 1M 3/3/2013 31 0.08 0.6498 0.5000 0.5000

FXTN 05-66 PIBD0513C664 6.6250 1M 3/13/2013 41 0.11 0.3599 0.1939 0.1939

FXTN 10-31 PIBD1013C316 12.7500 2M 3/27/2013 55 0.15 0.3501 0.1816 0.1816

FXTN 10-32 PIBD1013E320 11.7500 4M 5/15/2013 104 0.28 0.3585 0.1835 0.1835

FXTN 07-44 PIBD0713F446 9.6250 5M 6/29/2013 149 0.41 0.4745 0.2995 0.2995

RTB 05-07 PIID0513G075 9.0000 6M 7/31/2013 181 0.50 0.5570 0.3820 0.3820

FXTN 10-33 PIBD1013J337 11.0000 9M 10/9/2013 251 0.69 0.8197 0.6455 0.6455

FXTN 07-45 PIBD0713K457 7.1250 9M 11/2/2013 275 0.75 0.9129 0.7390 0.7390

FXTN 05-67 PIBD0514A673 6.2500 1Y 1/27/2014 361 0.99 1.2853 1.0885 1.0851

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 418 1.14 1.6220 1.3541 1.3405

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 530 1.45 2.2836 1.8760 1.8423

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 601 1.65 2.7031 2.2068 2.1604

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 611 1.67 2.7621 2.2534 2.2052

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 621 1.70 2.8212 2.3000 2.2500

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 754 2.06 2.9910 2.5547 2.5047

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 832 2.28 3.0906 2.7040 2.6540

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 841 2.30 3.1021 2.7213 2.6713

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 901 2.47 4.0250 3:16:11 PM 4.0250 3.1786 2.8362 2.7862

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 930 2.55 1.500000 3.4000 3:07:43 PM 3.4000 3.2157 2.8917 2.8417

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 936 2.56 3.2233 2.9032 2.8532

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1028 2.81 3.3408 3.0794 3.0294

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1048 2.87 3.3663 3.1177 3.0677

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1076 2.95 3.4021 3.1713 3.1213

FXTN 07-48    * PIBD0716A488 7.0000 3Y 1/27/2016 1091 2.99 9.871000 3.2000 3:50:03 PM 2.9879 3.4212 3.2000 3.1500

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1127 3.09 0.200000 3.4000 2:44:25 PM 3.4000 3.4673 3.2123 3.1689

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1154 3.16 3.5019 3.2215 3.1831

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1182 3.24 3.5377 3.2311 3.1978

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1312 3.59 642.000000 3.3500 3:22:17 PM 3.3029 3.7042 3.2755 3.2660

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1332 3.65 2.000000 3.7500 10:47:16 AM 3.7500 3.7298 3.2823 3.2765

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1385 3.79 3.7977 3.3004 3.3043

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1520 4.16 15.480000 3.6750 3:25:10 PM 3.6750 3.8119 3.3920 3.3947

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1544 4.23 3.8145 3.4082 3.4108

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1616 4.42 100.000000 3.4550 3:35:06 PM 3.4550 3.8221 3.4571 3.4590

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1661 4.55 3.8268 3.4876 3.4892

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1665 4.56 1480.000000 3.5990 10:42:21 AM 3.5995 3.8272 3.4903 3.4919

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1731 4.74 1405.000000 3.5990 10:43:24 AM 3.5995 3.8342 3.5351 3.5361

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1742 4.77 3.8353 3.5425 3.5434

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1826 5.00 12000.500000 3.6000 2:41:42 PM 3.5997 3.8442 3.5995 3.5997

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2025 5.54 565.800000 3.6500 12:01:22 PM 3.6171 3.8906 3.6447 3.6448

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2119 5.80 3.9125 3.6660 3.6662

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2210 6.05 3.9337 3.6867 3.6868

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2276 6.23 100.000000 3.8500 3:41:17 PM 3.8500 3.9491 3.7017 3.7018

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2360 6.46 3.9687 3.7208 3.7208

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2402 6.58 2600.000000 3.7500 10:06:56 AM 3.7500 3.9785 3.7303 3.7303
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FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2486 6.81 20.000000 3.6755 10:51:55 AM 3.6755 3.9981 3.7494 3.7494

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2574 7.05 4.0251 3.7679 3.7679

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2757 7.55 4.0812 3.8064 3.8064

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2785 7.62 4.0898 3.8122 3.8123

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2876 7.87 4.1177 3.8314 3.8314

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2953 8.08 307.326000 3.8660 2:18:39 PM 3.9953 4.1413 3.8476 3.8476

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3009 8.24 200.000000 4.0150 3:50:18 PM 4.0150 4.1585 3.8593 3.8594

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3184 8.72 4.2122 3.8961 3.8962

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3219 8.81 110.440000 4.0200 3:53:20 PM 4.0336 4.2229 3.9035 3.9035

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3275 8.97 450.000000 4.0250 3:16:11 PM 4.0250 4.2401 3.9152 3.9153

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3329 9.11 4.2566 3.9266 3.9267

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3470 9.50 18.978000 3.9500 2:55:56 PM 4.0386 4.2999 3.9562 3.9563

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3512 9.62 19.000000 4.0250 10:49:37 AM 4.0250 4.3127 3.9650 3.9651

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3546 9.71 4.3232 3.9722 3.9723

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3596 9.85 5100.000000 3.9750 11:44:16 AM 3.9824 4.3385 3.9827 3.9828

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3672 10.05 4.3692 4.0091 4.0082

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3770 10.32 4.4089 4.0432 4.0409

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3917 10.72 4.4684 4.0943 4.0900

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4141 11.34 4.5590 4.1721 4.1647

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4204 11.51 4.5845 4.1940 4.1858

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4302 11.78 4.6241 4.2281 4.2185

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4456 12.20 4.6864 4.2816 4.2699

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4645 12.72 4.7629 4.3473 4.3330

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4685 12.83 4.7791 4.3612 4.3464

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4736 12.97 4.7997 4.3789 4.3634

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5010 13.72 489.230000 4.7100 4:14:00 PM 4.7318 4.9105 4.4742 4.4549

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5058 13.85 4.9300 4.4909 4.4709

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5142 14.08 313.000000 4.7250 4:14:32 PM 4.7256 4.9639 4.5201 4.4989

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5331 14.60 5.0404 4.5858 4.5620

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5786 15.84 1150.000000 4.9750 4:10:27 PM 5.0167 5.2245 4.7439 4.7139

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6325 17.32 5.4425 4.9313 4.8939

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6387 17.49 5.4676 4.9528 4.9146

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6569 17.98 5.5412 5.0161 4.9753

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6743 18.46 10745.366317 5.0950 4:03:50 PM 5.0977 5.6116 5.0766 5.0334

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6821 18.67 5.6432 5.1037 5.0595

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6941 19.00 21.671000 5.2000 3:33:55 PM 5.1877 5.6917 5.1454 5.0995

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6969 19.08 3623.881000 5.1650 4:11:00 PM 5.1675 5.7031 5.1551 5.1089

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7179 19.66 1.000000 5.2250 3:36:58 PM 5.2250 5.7880 5.2281 5.1790

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7242 19.83 5.8135 5.2500 5.2000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7948 21.76 5.6633 5.2453 5.2192

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8277 22.66 5.5933 5.2431 5.2282

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8354 22.87 1647.705000 5.2200 4:00:34 PM 5.2271 5.5769 5.2425 5.2303

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8642 23.66 100.000000 5.2750 10:52:13 AM 5.2750 5.5157 5.2406 5.2381

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8963 24.54 3.000000 5.1500 3:46:31 PM 5.1500 5.4474 5.2385 5.2468

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9032 24.73 1605.467000 5.2450 4:04:20 PM 5.2696 5.4327 5.2380 5.2487
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