
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 10-31 PIBD1013C316 12.7500 <1M 3/27/2013 14 0.04 2.3032 2.2535 2.2535

FXTN 10-32 PIBD1013E320 11.7500 2M 5/15/2013 63 0.17 0.3524 0.2154 0.2154

FXTN 07-44 PIBD0713F446 9.6250 4M 6/29/2013 108 0.30 0.3499 0.2057 0.2057

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 140 0.38 0.3812 0.2370 0.2370

FXTN 10-33 PIBD1013J337 11.0000 7M 10/9/2013 210 0.57 0.4780 0.3331 0.3331

FXTN 07-45 PIBD0713K457 7.1250 8M 11/2/2013 234 0.64 0.5338 0.3881 0.3881

FXTN 05-67 PIBD0514A673 6.2500 11M 1/27/2014 320 0.88 0.7338 0.5852 0.5852

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 377 1.03 0.9027 0.7503 0.7503

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 489 1.34 1.3671 1.2002 1.2002

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 560 1.53 1.6615 1.4854 1.4854

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 570 1.56 1.7029 1.5256 1.5256

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 580 1.59 1.7444 1.5658 1.5658

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 713 1.95 2.2958 2.1000 2.1000

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 791 2.17 2.3677 2.1627 2.1575

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 800 2.19 2.3760 2.1700 2.1641

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 860 2.35 2.4313 2.2182 2.2084

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 889 2.43 1.000000 2.5000 11:38:50 AM 2.5000 2.4580 2.2416 2.2298

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 895 2.45 2.4636 2.2464 2.2342

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 987 2.70 2.5484 2.3204 2.3020

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1007 2.76 2.5668 2.3365 2.3168

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1035 2.83 2.5926 2.3590 2.3374

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1050 2.87 9.390000 2.4200 3:21:46 PM 2.3017 2.6064 2.3710 2.3485

RTB 05-10     * PIID0516C107 6.0000 3Y 3/3/2016 1086 2.97 2.000000 2.7500 9:54:13 AM 2.7500 2.6396 2.4000 2.3750

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1113 3.05 2.6730 2.4366 2.4142

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1141 3.12 2.7075 2.4746 2.4549

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1271 3.48 604.000000 2.6850 11:25:02 AM 2.7032 2.8681 2.6510 2.6439

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1291 3.53 5.000000 2.7750 3:11:36 PM 2.7750 2.8928 2.6781 2.6730

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1344 3.68 2.9583 2.7500 2.7500

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1479 4.05 353.000000 2.7000 3:56:57 PM 2.7008 2.9663 2.7699 2.7491

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1503 4.11 2.9677 2.7734 2.7490

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1575 4.31 2.9720 2.7840 2.7485

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1620 4.44 2.9746 2.7907 2.7482

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1624 4.45 2.9749 2.7913 2.7482

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1690 4.63 2.9788 2.8010 2.7478

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1701 4.66 2.9794 2.8026 2.7477

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1785 4.89 1,351.620000 2.7500 3:39:56 PM 2.7472 2.9844 2.8150 2.7472

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1984 5.43 1,300.000000 2.7500 4:13:26 PM 2.7500 3.0575 2.8376 2.7677

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2078 5.69 3.0920 2.8483 2.7774

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2169 5.94 3.1255 2.8586 2.7867

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2235 6.12 3.1497 2.8661 2.7935

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2319 6.35 5.000000 3.1000 3:15:44 PM 3.1000 3.1806 2.8757 2.8022

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2361 6.46 3.1960 2.8805 2.8065

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2445 6.69 9,006.401000 2.8350 4:03:20 PM 2.8242 3.2269 2.8900 2.8151

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2533 6.93 3.2592 2.9000 2.8242
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2716 7.44 0.102929 3.1250 10:17:33 AM 3.1250 3.3000 2.9458 2.8743

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2744 7.51 3.3063 2.9528 2.8820

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2835 7.76 2.000000 3.1500 9:35:13 AM 3.1500 3.3266 2.9756 2.9069

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2912 7.97 30.000000 3.1200 10:27:18 AM 3.1200 3.3438 2.9949 2.9280

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2968 8.13 3.3563 3.0089 2.9434

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3143 8.61 460.000000 3.1000 11:59:06 AM 3.1000 3.3953 3.0528 2.9913

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3178 8.70 550.000000 3.0950 10:53:59 AM 3.0932 3.4031 3.0615 3.0009

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3234 8.85 161.500000 3.1200 10:45:35 AM 3.1571 3.4156 3.0756 3.0162

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3288 9.00 3.4277 3.0891 3.0310

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3429 9.39 3.4591 3.1244 3.0697

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3471 9.50 3.4685 3.1349 3.0812

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3505 9.60 3.4761 3.1434 3.0905

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3555 9.73 3.4872 3.1560 3.1042

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3631 9.94 3.5042 3.1750 3.1250

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3729 10.21 3.5482 3.2155 3.1655

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3876 10.61 3.6141 3.2762 3.2262

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4100 11.23 3.7147 3.3688 3.3188

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4163 11.40 120.000000 3.4750 4:08:12 PM 3.4750 3.7429 3.3948 3.3448

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4261 11.67 3.7869 3.4353 3.3853

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4415 12.09 3.8560 3.4989 3.4489

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4604 12.61 3.9409 3.5770 3.5270

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4644 12.71 3.9588 3.5935 3.5435

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4695 12.85 250.000000 3.5000 3:53:54 PM 3.5000 3.9817 3.6146 3.5646

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4969 13.60 1,449.520000 4.0000 3:47:32 PM 3.9511 4.1047 3.7278 3.6778

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5017 13.74 100.000000 4.0450 11:41:38 AM 4.0450 4.1262 3.7476 3.6976

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5101 13.97 334.130000 4.1250 3:26:25 PM 3.9820 4.1639 3.7824 3.7324

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5290 14.48 4.2487 3.8604 3.8104

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5745 15.73 143.790000 4.3800 3:36:33 PM 4.3591 4.4529 4.0484 3.9984

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6284 17.20 3.595000 4.3200 12:06:11 PM 4.3200 4.6948 4.2711 4.2211

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6346 17.37 4.7226 4.2967 4.2467

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6528 17.87 4.8043 4.3719 4.3219

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6702 18.35 6,350.000000 4.5025 3:43:12 PM 4.4953 4.8824 4.4438 4.3938

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6780 18.56 4.9174 4.4761 4.4261

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6900 18.89 60.000000 4.5500 10:15:34 AM 4.5910 4.9712 4.5256 4.4756

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6928 18.97 7,229.652000 4.5400 4:09:33 PM 4.5338 4.9838 4.5372 4.4872

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7138 19.54 5.0780 4.6240 4.5740

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7201 19.72 5.1063 4.6500 4.6000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7907 21.65 4.9984 4.6775 4.6482

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8236 22.55 4.9481 4.6904 4.6707

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8313 22.76 700.400000 4.7300 3:38:27 PM 4.7300 4.9363 4.6934 4.6759

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8601 23.55 4.8923 4.7046 4.6956

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8922 24.43 10.533000 4.7750 3:19:40 PM 4.8357 4.8432 4.7171 4.7175

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8991 24.62 7,659.098000 4.7275 4:10:13 PM 4.7213 4.8327 4.7198 4.7222
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