
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 30 0.08 0.6680 0.5094 0.5094

FXTN 05-66 PIBD0513C664 6.6250 1M 3/13/2013 40 0.11 0.3691 0.1939 0.1939

FXTN 10-31 PIBD1013C316 12.7500 2M 3/27/2013 54 0.15 0.3574 0.1816 0.1816

FXTN 10-32 PIBD1013E320 11.7500 4M 5/15/2013 103 0.28 0.3601 0.1835 0.1835

FXTN 07-44 PIBD0713F446 9.6250 5M 6/29/2013 148 0.41 0.4746 0.2995 0.2995

RTB 05-07 PIID0513G075 9.0000 6M 7/31/2013 180 0.49 8.288000 0.8750 3:27:17 PM 0.8750 0.5559 0.3820 0.3820

FXTN 10-33 PIBD1013J337 11.0000 9M 10/9/2013 250 0.68 0.8154 0.7038 0.6995

FXTN 07-45 PIBD0713K457 7.1250 9M 11/2/2013 274 0.75 0.9075 0.8196 0.8136

FXTN 05-67 PIBD0514A673 6.2500 1Y 1/27/2014 360 0.99 519.700000 1.1250 3:41:02 PM 1.1340 1.2778 1.2436 1.2211

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 417 1.14 1.6174 1.5464 1.4878

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 529 1.45 2.2848 2.1414 2.0118

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 600 1.64 0.100000 2.5000 9:36:10 AM 2.5000 2.7078 2.5186 2.3439

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 610 1.67 150.000000 2.3750 3:41:55 PM 2.3750 2.7674 2.5717 2.3907

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 620 1.70 50.000000 2.6250 10:47:22 AM 2.6250 2.8270 2.6248 2.4375

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 753 2.06 2.9891 2.7708 2.6366

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 831 2.28 3.0842 2.8565 2.7534

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 840 2.30 8.000000 2.3750 11:57:39 AM 2.3750 3.0952 2.8664 2.7669

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 900 2.46 3.1684 2.9323 2.8567

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 929 2.54 0.215000 3.1000 11:41:38 AM 3.1000 3.2037 2.9641 2.9001

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 935 2.56 3.2110 2.9707 2.9091

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1027 2.81 3.3232 3.0717 3.0469

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1047 2.87 3.3476 3.0937 3.0768

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1075 2.94 3.3817 3.1244 3.1187

FXTN 07-48    * PIBD0716A488 7.0000 3Y 1/27/2016 1090 2.98 203.000000 3.1500 3:36:47 PM 3.1413 3.4000 3.1409 3.1412

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1126 3.08 119.655000 3.0800 3:50:30 PM 3.0950 3.4513 3.1726 3.1729

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1153 3.16 3.4897 3.1964 3.1967

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1181 3.23 3.5296 3.2211 3.2213

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1311 3.59 2.335500 3.0000 3:50:20 PM 3.0000 3.7147 3.3357 3.3357

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1331 3.64 3.7432 3.3533 3.3533

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1384 3.79 3.8187 3.4000 3.4000

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1519 4.16 450.000000 3.4750 8:49:33 AM 3.4750 3.8200 3.4594 3.3988

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1543 4.22 4:21:06 PM 3.8202 3.4700 3.3986

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1615 4.42 3.8209 3.5017 3.3980

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1660 4.54 3.8213 3.5215 3.3976

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1664 4.56 3.8214 3.5233 3.3975

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1730 4.74 3.8220 3.5524 3.3969

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1741 4.77 925.652000 3.4000 12:02:25 PM 3.4000 3.8221 3.5572 3.3968

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1825 5.00 651.840000 3.5000 4:06:36 PM 3.5000 3.8229 3.5942 3.3961

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2024 5.54 1060.025000 3.6000 3:25:42 PM 3.6000 3.8669 3.6563 3.4892

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2118 5.80 75.000000 3.6000 12:08:00 PM 3.6000 3.8877 3.6856 3.5331

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2209 6.05 3.9078 3.7139 3.5757

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2275 6.23 3.9224 3.7345 3.6066

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2359 6.46 3.9409 3.7607 3.6459

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2401 6.57 300.000000 3.7200 3:54:17 PM 3.7200 3.9502 3.7738 3.6655
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FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2485 6.80 170.000000 3.6750 3:42:13 PM 3.6750 3.9688 3.8000 3.7048

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2573 7.04 3.9904 3.8132 3.7227

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2756 7.55 4.0354 3.8407 3.7598

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2784 7.62 4.0423 3.8449 3.7655

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2875 7.87 51.000000 3.9250 4:10:44 PM 3.9210 4.0647 3.8585 3.7840

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2952 8.08 1002.000000 4.0750 2:05:32 PM 4.0750 4.0836 3.8701 3.7996

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3008 8.24 1393.898000 3.9400 3:48:39 PM 3.9518 4.0974 3.8785 3.8110

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3183 8.71 2889.650000 3.9475 3:37:10 PM 3.9475 4.1404 3.9048 3.8465

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3218 8.81 469.422516 3.9500 4:10:47 PM 3.9612 4.1490 3.9100 3.8536

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3274 8.96 908.000000 3.9000 4:07:21 PM 3.9427 4.1628 3.9184 3.8649

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3328 9.11 4.1761 3.9265 3.8759

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3469 9.50 50.120000 3.9500 3:31:42 PM 3.9999 4.2107 3.9477 3.9045

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3511 9.61 1130.000000 3.9000 4:02:23 PM 3.9000 4.2210 3.9540 3.9131

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3545 9.71 4.2294 3.9591 3.9200

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3595 9.84 4.2417 3.9666 3.9301

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3671 10.05 4.2741 3.9923 3.9545

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3769 10.32 4.3158 4.0255 3.9859

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3916 10.72 4.3783 4.0752 4.0331

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4140 11.33 4.4737 4.1510 4.1050

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4203 11.51 4.5005 4.1723 4.1252

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4301 11.78 4.5422 4.2054 4.1566

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4455 12.20 4.6078 4.2575 4.2061

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4644 12.71 4.6883 4.3215 4.2667

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4684 12.82 4.7053 4.3350 4.2795

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4735 12.96 4.7270 4.3522 4.2959

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5009 13.71 487.400000 4.6500 3:56:24 PM 4.6500 4.8436 4.4449 4.3838

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5057 13.85 4.8641 4.4612 4.3992

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5141 14.08 969.275000 4.6500 3:54:12 PM 4.6500 4.8998 4.4896 4.4262

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5330 14.59 4.9803 4.5535 4.4868

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5785 15.84 608.000000 4.7750 2:59:39 PM 4.9088 5.1740 4.7075 4.6328

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6324 17.31 144.500000 5.0625 2:59:15 PM 5.0625 5.4034 4.8898 4.8058

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6386 17.48 5.4298 4.9108 4.8257

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6568 17.98 5.5073 4.9723 4.8841

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6742 18.46 18786.000000 5.0350 3:57:51 PM 5.0427 5.5814 5.0312 4.9399

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6820 18.67 5.6146 5.0576 4.9649

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6940 19.00 118.000000 5.1500 2:57:33 PM 5.1656 5.6657 5.0982 5.0034

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6968 19.08 6178.755000 5.0700 4:03:13 PM 5.0700 5.6776 5.1076 5.0124

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7178 19.65 100.000000 5.1000 3:44:36 PM 5.1000 5.7670 5.1787 5.0798

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7241 19.82 5.7938 5.2000 5.1000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7947 21.76 5.6163 5.1834 5.1229

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8276 22.66 68.500000 5.2750 2:46:24 PM 5.2750 5.5336 5.1757 5.1336

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8353 22.87 1955.060000 5.1350 3:54:32 PM 5.1350 5.5142 5.1738 5.1361

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8641 23.66 55.000000 5.1750 4:04:41 PM 5.1750 5.4418 5.1671 5.1454

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8962 24.54 337.700000 5.1500 3:53:33 PM 5.1500 5.3611 5.1595 5.1559

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9031 24.73 3531.691000 5.1750 3:55:35 PM 5.1750 5.3438 5.1579 5.1581
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