
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 7 0.02 2.8102 2.7756 2.7756

FXTN 10-32 PIBD1013E320 11.7500 2M 5/15/2013 56 0.15 0.3779 0.2200 0.2200

FXTN 07-44 PIBD0713F446 9.6250 4M 6/29/2013 101 0.28 0.3537 0.1932 0.1932

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 133 0.36 3.921000 0.5000 10:46:33 AM 0.5000 0.3847 0.2275 0.2275

FXTN 10-33 PIBD1013J337 11.0000 7M 10/9/2013 203 0.56 0.4794 0.3262 0.3262

FXTN 07-45 PIBD0713K457 7.1250 8M 11/2/2013 227 0.62 0.5334 0.3791 0.3791

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 313 0.86 3.750000 0.3750 3:54:00 PM 0.5412 0.7271 0.5685 0.5685

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 370 1.01 0.9039 0.7371 0.7357

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 482 1.32 1.4275 1.2247 1.2154

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 553 1.51 0.830000 1.6500 3:55:04 PM 2.1606 1.7594 1.5338 1.5196

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 563 1.54 1.8061 1.5774 1.5624

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 573 1.57 1.8529 1.6209 1.6053

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 706 1.93 2.4746 2.2000 2.1750

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 784 2.15 2.5435 2.2157 2.1959

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 793 2.17 10.000000 2.0000 9:41:58 AM 2.0000 2.5515 2.2175 2.1983

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 853 2.34 2.6045 2.2296 2.2144

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 882 2.41 1.120000 2.3750 3:49:26 PM 2.6396 2.6301 2.2354 2.2222

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 888 2.43 2.6354 2.2366 2.2238

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 980 2.68 2.7167 2.2551 2.2485

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1000 2.74 2.7344 2.2591 2.2538

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1028 2.81 2.7591 2.2647 2.2613

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1043 2.86 7.000000 2.1500 12:16:46 PM 2.1500 2.7724 2.2678 2.2653

RTB 05-10     * PIID0516C107 6.0000 3Y 3/3/2016 1079 2.95 0.575000 3.0000 12:01:06 PM 2.8347 2.8042 2.2750 2.2750

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1106 3.03 2.8288 2.3247 2.3247

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1134 3.10 2.8544 2.3763 2.3763

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1264 3.46 2,902.700000 2.5000 2:02:21 PM 2.4986 2.9730 2.6156 2.6156

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1284 3.52 2.9912 2.6524 2.6524

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1337 3.66 3.0396 2.7500 2.7500

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1472 4.03 94.000000 2.7500 11:10:14 AM 2.5321 3.0791 2.7806 2.7730

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1496 4.10 3.0861 2.7861 2.7770

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1568 4.29 3.1072 2.8024 2.7893

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1613 4.42 31.000000 2.5750 11:44:15 AM 2.6011 3.1204 2.8126 2.7969

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1617 4.43 3.1216 2.8135 2.7976

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1683 4.61 1.000000 2.8000 11:10:50 AM 2.8000 3.1409 2.8285 2.8088

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1694 4.64 3.1441 2.8310 2.8107

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1778 4.87 3.1687 2.8500 2.8250

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1977 5.41 215.000000 2.6700 3:45:07 PM 2.6225 3.2374 2.8567 2.8446

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2071 5.67 3.2699 2.8598 2.8539

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2162 5.92 3.3014 2.8628 2.8628

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2228 6.10 3.3242 2.8650 2.8693

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2312 6.33 3.3532 2.8678 2.8776

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2354 6.44 3.3677 2.8693 2.8818

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2438 6.67 154.048000 2.8500 3:30:46 PM 2.8987 3.3967 2.8721 2.8900

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2526 6.92 3.4271 2.8750 2.8987
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2709 7.42 3.4441 2.9083 2.9239

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2737 7.49 3.4467 2.9134 2.9278

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2828 7.74 4.140000 2.9700 10:08:42 AM 3.1922 3.4552 2.9300 2.9403

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2905 7.95 3.500000 2.9000 3:03:57 PM 2.9142 3.4623 2.9440 2.9509

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2961 8.11 3.4675 2.9542 2.9586

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3136 8.59 326.580000 3.1250 3:45:10 PM 2.8545 3.4838 2.9861 2.9828

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3171 8.68 105.000000 2.9500 3:49:20 PM 2.9500 3.4871 2.9925 2.9876

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3227 8.84 50.000000 2.9000 2:38:11 PM 2.9000 3.4923 3.0027 2.9953

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3281 8.98 3.4973 3.0125 3.0027

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3422 9.37 10.000000 2.9500 3:14:53 PM 2.9500 3.5104 3.0382 3.0222

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3464 9.48 50.000000 2.9000 8:45:48 AM 2.9000 3.5143 3.0459 3.0280

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3498 9.58 3.5175 3.0520 3.0326

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3548 9.71 13.476000 2.8000 3:31:32 PM 3.0543 3.5221 3.0612 3.0395

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3624 9.92 3.5292 3.0750 3.0500

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3722 10.19 3.5550 3.1018 3.0768

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3869 10.59 3.5936 3.1419 3.1169

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4093 11.21 3.6526 3.2031 3.1780

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4156 11.38 3.6691 3.2203 3.1952

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4254 11.65 3.6949 3.2471 3.2220

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4408 12.07 3.7354 3.2891 3.2640

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4597 12.59 3.7852 3.3407 3.3156

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4637 12.70 3.7957 3.3517 3.3265

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4688 12.84 3.8091 3.3656 3.3405

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4962 13.59 671.810000 3.5000 4:08:17 PM 3.5052 3.8812 3.4404 3.4153

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5010 13.72 3.8938 3.4535 3.4284

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5094 13.95 1,184.669000 3.5000 4:05:50 PM 3.5114 3.9159 3.4765 3.4513

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5283 14.46 3.9656 3.5281 3.5029

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5738 15.71 4.0853 3.6524 3.6271

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6277 17.19 4.2271 3.7996 3.7743

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6339 17.36 4.2434 3.8165 3.7912

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6521 17.85 4.2913 3.8662 3.8409

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6695 18.33 40,837.860553 3.7500 4:11:38 PM 3.7724 4.3370 3.9137 3.8884

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6773 18.54 4.3576 3.9350 3.9097

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6893 18.87 64.539000 3.9250 4:07:48 PM 3.9385 4.3891 3.9678 3.9424

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6921 18.95 17,505.485887 3.8250 4:14:40 PM 3.8540 4.3965 3.9754 3.9501

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7131 19.52 151.000000 4.0000 4:06:39 PM 4.0246 4.4517 4.0328 4.0074

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7194 19.70 4.4683 4.0500 4.0246

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7900 21.63 4.3577 4.0420 4.0138

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8229 22.53 4.3062 4.0383 4.0088

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8306 22.74 9,906.093100 3.9800 4:13:01 PM 3.9969 4.2942 4.0374 4.0076

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8594 23.53 10.000000 4.2500 2:24:12 PM 4.1148 4.2491 4.0341 4.0032

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8915 24.41 370.496091 4.0500 4:06:47 PM 4.0366 4.1988 4.0305 3.9983

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8984 24.60 38,461.785000 3.9650 4:14:58 PM 3.9969 4.1880 4.0297 3.9972
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