
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 10-32 PIBD1013E320 11.7500 1M 5/15/2013 33 0.09 0.4854 0.2250 0.2005

FXTN 07-44 PIBD0713F446 9.6250 2M 6/29/2013 78 0.21 0.4472 0.2652 0.2604

RTB 05-07 PIID0513G075 9.0000 4M 7/31/2013 110 0.30 42.000000 0.8500 10:11:34 AM 0.8500 0.4632 0.3000 0.3000

FXTN 10-33 PIBD1013J337 11.0000 6M 10/9/2013 180 0.49 0.5512 0.3865 0.3865

FXTN 07-45 PIBD0713K457 7.1250 7M 11/2/2013 204 0.56 0.5921 0.4261 0.4261

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 290 0.79 0.7390 0.5679 0.5679

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 347 0.95 0.8363 0.6618 0.6618

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 459 1.26 1.3857 1.2140 1.2140

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 530 1.45 11.800000 2.2500 4:00:36 PM 2.2394 1.7515 1.5820 1.5820

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 540 1.48 0.100000 1.1250 11:40:13 AM 1.1250 1.8030 1.6338 1.6338

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 550 1.51 1.8545 1.6857 1.6857

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 683 1.87 2.5396 2.3750 2.3750

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 761 2.08 2.5989 2.3994 2.3994

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 770 2.11 1.700000 1.2500 11:28:28 AM 1.2500 2.6058 2.4022 2.4022

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 830 2.27 2.6514 2.4209 2.4209

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 859 2.35 1.205000 2.7500 3:37:45 PM 2.7367 2.6734 2.4300 2.4300

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 865 2.37 2.6780 2.4319 2.4319

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 957 2.62 2.7480 2.4606 2.4606

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 977 2.67 2.7632 2.4669 2.4669

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1005 2.75 2.7845 2.4756 2.4756

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1020 2.79 13.900000 2.6000 11:36:22 AM 2.0385 2.7959 2.4803 2.4803

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1056 2.89 23.100000 3.0000 3:35:51 PM 2.5681 2.8233 2.4916 2.4916

FXTN 10-40    * PIBD1016C407 7.5000 3Y 3/30/2016 1083 2.97 2.8438 2.5000 2.5000

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1111 3.04 2.8594 2.5287 2.5325

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1241 3.40 2.9319 2.6619 2.6835

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1261 3.45 2.9431 2.6824 2.7067

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1314 3.60 2.9726 2.7367 2.7682

FXTN 07-49    * PIBD0717C493 7.0000 4Y 3/31/2017 1449 3.97 3.0479 2.8750 2.9250

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1473 4.03 3.0577 2.8848 2.9348

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1545 4.23 3.0871 2.9142 2.9642

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1590 4.35 3.1055 2.9326 2.9826

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1594 4.36 3.1071 2.9342 2.9842

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1660 4.54 1.000000 2.8500 11:36:49 AM 2.8500 3.1341 2.9612 3.0112

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1671 4.57 3.1386 2.9657 3.0157

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1755 4.80 3.1729 3.0000 3.0500

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1954 5.35 0.090923 2.7500 2:21:40 PM 2.7500 3.2350 3.0399 3.0899

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2048 5.61 3.2643 3.0588 3.1088

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2139 5.86 6.600000 3.0000 11:37:19 AM 3.0000 3.2927 3.0770 3.1270

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2205 6.04 0.300000 2.7500 9:34:56 AM 2.7500 3.3133 3.0902 3.1402

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2289 6.27 3.3395 3.1071 3.1571

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2331 6.38 3.3526 3.1155 3.1655

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2415 6.61 25.000000 2.9250 3:24:43 PM 2.9250 3.3788 3.1324 3.1824

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2503 6.85 3.4062 3.1500 3.2000

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2686 7.35 22.900000 3.1500 3:30:51 PM 3.1012 3.4274 3.1708 3.2167
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2714 7.43 0.300000 2.9000 10:10:49 AM 2.9000 3.4306 3.1740 3.2192

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2805 7.68 126.545531 3.0850 11:19:09 AM 3.0850 3.4412 3.1844 3.2275

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2882 7.89 367.000000 3.2500 3:28:47 PM 3.0767 3.4501 3.1931 3.2345

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2938 8.04 950.000000 3.1250 3:49:42 PM 3.0989 3.4566 3.1995 3.2396

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3113 8.52 4.800000 3.0750 2:43:08 PM 2.9494 3.4768 3.2194 3.2556

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3148 8.62 150.000000 3.0750 10:44:42 AM 3.0833 3.4809 3.2234 3.2587

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3204 8.77 3.4873 3.2298 3.2638

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3258 8.92 3.4936 3.2360 3.2688

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3399 9.31 3.5099 3.2520 3.2816

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3441 9.42 3.5148 3.2568 3.2854

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3475 9.51 3.5187 3.2607 3.2885

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3525 9.65 20.011000 2.9500 11:43:29 AM 2.9624 3.5245 3.2663 3.2931

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3601 9.86 3.5333 3.2750 3.3000

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3699 10.13 3.5374 3.2762 3.3012

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3846 10.53 3.5435 3.2781 3.3030

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4070 11.14 3.5529 3.2809 3.3058

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4133 11.32 3.5555 3.2816 3.3065

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4231 11.58 3.5596 3.2829 3.3077

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4385 12.01 3.5660 3.2848 3.3096

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4574 12.52 3.5739 3.2872 3.3119

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4614 12.63 3.5756 3.2877 3.3124

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4665 12.77 3.5777 3.2883 3.3131

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4939 13.52 266.005000 3.7500 3:31:55 PM 3.3912 3.5892 3.2917 3.3164

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4987 13.65 3.5912 3.2923 3.3170

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5071 13.88 233.485000 3.3250 3:28:01 PM 3.4471 3.5947 3.2934 3.3180

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5260 14.40 3.6026 3.2957 3.3204

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5715 15.65 3.6216 3.3014 3.3260

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6254 17.12 20.000000 3.7300 12:04:02 PM 3.7300 3.6441 3.3081 3.3326

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6316 17.29 3.6467 3.3089 3.3333

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6498 17.79 3.6543 3.3112 3.3356

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6672 18.27 2,315.700000 3.8750 4:11:16 PM 3.8806 3.6616 3.3134 3.3377

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6750 18.48 3.6648 3.3143 3.3387

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6870 18.81 0.500000 4.0000 10:55:48 AM 4.0000 3.6698 3.3158 3.3401

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6898 18.89 1,343.500000 3.9750 4:14:31 PM 3.9697 3.6710 3.3162 3.3405

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7108 19.46 4.000000 4.0000 2:01:06 PM 4.0000 3.6798 3.3188 3.3431

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7171 19.63 3.6824 3.3196 3.3438

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7283 19.94 432.590851 3.3500 3:54:07 PM 3.3452 3.6871 3.3210 3.3452

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7877 21.57 3.8915 3.5818 3.6107

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8206 22.47 4.0048 3.7262 3.7578

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8283 22.68 50.000000 4.0275 12:04:06 PM 4.0275 4.0313 3.7600 3.7922

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8571 23.47 4.1304 3.8865 3.9210

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8892 24.34 27.889000 4.2000 10:58:32 AM 4.2412 4.2409 4.0274 4.0645

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8961 24.53 2,442.856700 4.1000 4:14:56 PM 4.0950 4.2646 4.0577 4.0953
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