
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 29 0.08 1.5005 1.4000 1.4000

FXTN 07-44 PIBD0713F446 9.6250 2M 6/29/2013 74 0.20 0.4046 0.2531 0.2531

RTB 05-07 PIID0513G075 9.0000 4M 7/31/2013 106 0.29 0.3369 0.1839 0.1839

FXTN 10-33 PIBD1013J337 11.0000 6M 10/9/2013 176 0.48 0.4351 0.2732 0.2732

FXTN 07-45 PIBD0713K457 7.1250 7M 11/2/2013 200 0.55 0.4711 0.3049 0.3049

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 286 0.78 99.902000 2.0000 10:43:01 AM 1.9370 0.6572 0.4445 0.4445

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 343 0.94 0.7806 0.5370 0.5370

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 455 1.25 1.3396 1.1207 1.1065

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 526 1.44 1.7094 1.5104 1.4864

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 536 1.47 1.7615 1.5652 1.5399

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 546 1.49 1.8136 1.6201 1.5934

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 679 1.86 50.000000 2.3050 3:04:52 PM 2.3050 2.5063 2.3500 2.3050

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 757 2.07 2.5782 2.3607 2.3241

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 766 2.10 100.000000 2.3000 10:27:34 AM 2.3000 2.5865 2.3619 2.3263

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 826 2.26 2.6418 2.3701 2.3411

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 855 2.34 15.000000 2.5500 10:57:45 AM 2.3431 2.6685 2.3741 2.3482

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 861 2.36 2.6741 2.3749 2.3496

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 953 2.61 2.7589 2.3875 2.3722

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 973 2.66 3.000000 2.3500 3:32:15 PM 2.3500 2.7773 2.3903 2.3771

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1001 2.74 2.8031 2.3941 2.3840

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1016 2.78 90.700000 2.4000 10:52:14 AM 2.4000 2.8169 2.3962 2.3876

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1052 2.88 1.410000 2.7500 10:58:23 AM 2.7163 2.8501 2.4011 2.3965

FXTN 10-40    * PIBD1016C407 7.5000 3Y 3/30/2016 1079 2.95 2.8750 2.4048 2.4031

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1107 3.03 2.8901 2.4400 2.4335

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1237 3.39 218.100000 2.4000 3:18:54 PM 2.4171 2.9601 2.6035 2.5744

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1257 3.44 2.9709 2.6286 2.5961

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1310 3.59 2.9994 2.6953 2.6536

FXTN 07-49    * PIBD0717C493 7.0000 4Y 3/31/2017 1445 3.96 1.000000 3.0500 2:09:33 PM 3.0500 3.0721 2.8650 2.8000

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1469 4.02 3.0790 2.8728 2.7964

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1541 4.22 3.0996 2.8964 2.7857

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1586 4.34 686.500000 2.7000 9:57:27 AM 2.7000 3.1124 2.9111 2.7790

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1590 4.35 3.1136 2.9124 2.7784

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1656 4.53 1.800000 3.1000 2:10:01 PM 3.1000 3.1324 2.9340 2.7686

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1667 4.56 0.440000 2.6250 3:14:13 PM 2.6250 3.1356 2.9375 2.7669

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1751 4.79 207.000000 2.8000 3:23:55 PM 2.7516 3.1596 2.9650 2.7544

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1950 5.34 80.000000 2.7500 3:42:39 PM 2.7500 3.2202 2.9450 2.7856

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2044 5.60 3.2489 2.9356 2.8003

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2135 5.85 3.2766 2.9265 2.8146

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2201 6.03 3.2967 2.9199 2.8250

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2285 6.26 3.3223 2.9115 2.8381

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2327 6.37 3.3351 2.9072 2.8447

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2411 6.60 115.000000 2.7500 3:44:08 PM 2.8717 3.3607 2.8988 2.8579

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2499 6.84 3.3875 2.8900 2.8717

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2682 7.34 3.4288 2.9542 2.9223
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2710 7.42 3.4351 2.9640 2.9300

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2801 7.67 3.4557 2.9959 2.9551

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2878 7.88 7.000000 3.2500 10:31:30 AM 3.2500 3.4731 3.0229 2.9764

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2934 8.03 600.000000 3.0500 11:27:47 AM 3.0500 3.4857 3.0425 2.9919

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3109 8.51 0.500000 3.1000 2:26:36 PM 3.1000 3.5252 3.1039 3.0402

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3144 8.61 0.500000 3.1500 3:33:39 PM 3.1500 3.5331 3.1162 3.0499

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3200 8.76 210.000000 2.9500 11:24:25 AM 2.9999 3.5458 3.1358 3.0653

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3254 8.91 3.5580 3.1547 3.0803

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3395 9.30 3.5898 3.2042 3.1192

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3437 9.41 3.5993 3.2189 3.1308

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3471 9.50 3.6070 3.2308 3.1402

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3521 9.64 3.000000 3.2000 10:37:59 AM 3.2000 3.6182 3.2484 3.1540

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3597 9.85 3.6354 3.2750 3.1750

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3695 10.12 3.6373 3.2770 3.1796

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3842 10.52 3.6403 3.2800 3.1864

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4066 11.13 3.6447 3.2845 3.1969

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4129 11.30 3.6459 3.2858 3.1998

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4227 11.57 3.6479 3.2877 3.2044

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4381 11.99 3.6509 3.2909 3.2116

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4570 12.51 3.6547 3.2947 3.2204

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4610 12.62 3.6555 3.2955 3.2222

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4661 12.76 3.6565 3.2965 3.2246

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4935 13.51 156.250000 3.4250 3:50:33 PM 3.4049 3.6619 3.3021 3.2374

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4983 13.64 3.6628 3.3030 3.2396

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5067 13.87 35.985000 3.4750 3:28:59 PM 3.5676 3.6645 3.3047 3.2435

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5256 14.39 3.6682 3.3086 3.2524

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5711 15.64 3.6773 3.3178 3.2736

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6250 17.11 200.000000 3.7500 2:23:46 PM 3.7500 3.6879 3.3287 3.2987

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6312 17.28 3.6892 3.3299 3.3016

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6494 17.78 3.6928 3.3336 3.3101

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6668 18.26 12,513.164000 3.6600 4:10:42 PM 3.7176 3.6962 3.3371 3.3182

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6746 18.47 3.6977 3.3387 3.3218

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6866 18.80 10.520000 3.7500 3:21:11 PM 3.8164 3.7001 3.3411 3.3274

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6894 18.87 11,268.528000 3.7750 3:48:25 PM 3.7363 3.7007 3.3417 3.3287

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7104 19.45 2.200000 4.0000 11:05:57 AM 4.1884 3.7048 3.3460 3.3385

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7167 19.62 3.7061 3.3472 3.3415

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7279 19.93 217.782100 3.3500 3:51:27 PM 3.3467 3.7083 3.3495 3.3467

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7873 21.56 3.8621 3.5634 3.5558

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8202 22.46 3.9474 3.6818 3.6716

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8279 22.67 3,043.000000 3.8750 4:05:55 PM 3.9259 3.9673 3.7096 3.6987

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8567 23.46 4.0419 3.8133 3.8000

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8888 24.33 155.860000 3.9500 3:28:55 PM 4.0456 4.1250 3.9289 3.9130

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8957 24.52 8,499.023000 3.8450 4:03:48 PM 3.9394 4.1429 3.9537 3.9373
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