
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 28 0.08 1.5065 1.4256 1.4256

FXTN 07-44 PIBD0713F446 9.6250 2M 6/29/2013 73 0.20 0.3807 0.2393 0.2393

RTB 05-07 PIID0513G075 9.0000 4M 7/31/2013 105 0.29 0.3173 0.1607 0.1607

FXTN 10-33 PIBD1013J337 11.0000 6M 10/9/2013 175 0.48 0.4274 0.2679 0.2679

FXTN 07-45 PIBD0713K457 7.1250 7M 11/2/2013 199 0.54 0.4665 0.3063 0.3016

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 285 0.78 0.6410 0.4878 0.3466

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 342 0.94 0.7567 0.6081 0.3765

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 454 1.24 1.3086 1.1561 0.9893

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 525 1.44 0.500000 2.0000 9:57:31 AM 2.0000 1.6744 1.5187 1.4047

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 535 1.46 1.7259 1.5697 1.4632

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 545 1.49 50.000000 1.6700 10:58:26 AM 1.6700 1.7774 1.6208 1.5217

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 678 1.86 2.4625 2.3000 2.3000

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 756 2.07 2.5466 2.3195 2.3147

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 765 2.09 2.5563 2.3218 2.3164

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 825 2.26 2.6210 2.3367 2.3277

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 854 2.34 0.500000 2.7000 2:30:13 PM 2.7000 2.6522 2.3440 2.3332

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 860 2.35 2.6587 2.3455 2.3344

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 952 2.61 2.7579 2.3685 2.3517

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 972 2.66 2.7794 2.3735 2.3555

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1000 2.74 2.8096 2.3805 2.3608

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1015 2.78 557.000000 2.3750 4:07:49 PM 2.3753 2.8258 2.3843 2.3636

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1051 2.88 1.000000 2.5000 3:18:36 PM 2.5000 2.8646 2.3933 2.3704

FXTN 10-40    * PIBD1016C407 7.5000 3Y 3/30/2016 1078 2.95 2.8937 2.4000 2.3755

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1106 3.03 2.9031 2.4306 2.4042

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1236 3.38 453.000000 2.6000 11:43:18 AM 2.4510 2.9468 2.5727 2.5372

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1256 3.44 2.9535 2.5945 2.5576

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1309 3.58 2.9713 2.6525 2.6119

FXTN 07-49    * PIBD0717C493 7.0000 4Y 3/31/2017 1444 3.95 3.0167 2.8000 2.7500

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1468 4.02 3.0211 2.8051 2.7559

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1540 4.22 3.0342 2.8204 2.7735

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1585 4.34 3.0424 2.8300 2.7846

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1589 4.35 3.0431 2.8308 2.7855

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1655 4.53 1.000000 2.9000 11:43:43 AM 2.9000 3.0552 2.8448 2.8017

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1666 4.56 3.0572 2.8472 2.8044

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1750 4.79 3.0725 2.8650 2.8250

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1949 5.34 250.000000 2.7600 3:48:02 PM 2.7580 3.1236 2.8477 2.8183

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2043 5.59 3.1477 2.8395 2.8151

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2134 5.84 3.1711 2.8316 2.8120

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2200 6.02 3.1881 2.8258 2.8098

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2284 6.25 3.2096 2.8185 2.8069

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2326 6.37 3.2204 2.8149 2.8055

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2410 6.60 387.593000 2.7500 3:15:29 PM 2.7997 3.2420 2.8076 2.8027

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2498 6.84 3.2646 2.7999 2.7997

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2681 7.34 3.2969 2.8624 2.8622
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2709 7.42 3.3018 2.8720 2.8718

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2800 7.67 9.100000 2.8000 10:41:23 AM 2.8000 3.3179 2.9031 2.9029

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2877 7.88 2.400000 3.1500 11:08:46 AM 3.1500 3.3315 2.9294 2.9292

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2933 8.03 3.3413 2.9485 2.9484

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3108 8.51 50.000000 3.1000 11:26:38 AM 3.1000 3.3722 3.0083 3.0082

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3143 8.61 50.000000 2.9000 2:11:17 PM 2.9000 3.3784 3.0202 3.0202

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3199 8.76 160.000000 2.9900 11:55:20 AM 2.9525 3.3883 3.0394 3.0393

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3253 8.91 3.3978 3.0578 3.0578

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3394 9.29 1,600.000000 3.0250 3:33:42 PM 3.0406 3.4227 3.1060 3.1060

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3436 9.41 3.4301 3.1203 3.1203

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3470 9.50 3.4361 3.1320 3.1319

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3520 9.64 3.000000 3.0000 10:01:16 AM 3.0000 3.4449 3.1490 3.1490

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3596 9.85 3.4583 3.1750 3.1750

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3694 10.11 3.4652 3.1795 3.1797

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3841 10.52 3.4756 3.1861 3.1868

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4065 11.13 3.4914 3.1963 3.1976

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4128 11.30 3.4959 3.1992 3.2006

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4226 11.57 3.5028 3.2037 3.2053

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4380 11.99 3.5137 3.2107 3.2127

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4569 12.51 3.5270 3.2193 3.2218

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4609 12.62 3.5298 3.2211 3.2238

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4660 12.76 3.5334 3.2234 3.2262

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4934 13.51 626.746000 3.3800 4:07:12 PM 3.3780 3.5528 3.2359 3.2394

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4982 13.64 3.5562 3.2381 3.2417

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5066 13.87 0.100000 3.7000 10:31:13 AM 3.7000 3.5621 3.2419 3.2457

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5255 14.39 3.5754 3.2505 3.2548

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5710 15.63 3.6076 3.2712 3.2767

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6249 17.11 3.6456 3.2957 3.3027

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6311 17.28 3.6500 3.2985 3.3057

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6493 17.78 3.6629 3.3068 3.3144

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6667 18.25 17,017.336659 3.5400 4:05:15 PM 3.5631 3.6752 3.3147 3.3228

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6745 18.47 3.6807 3.3183 3.3265

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6865 18.80 105.000000 3.7500 3:56:03 PM 3.7478 3.6891 3.3237 3.3323

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6893 18.87 6,391.543000 3.6249 3:45:09 PM 3.5941 3.6911 3.3250 3.3337

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7103 19.45 3.7059 3.3345 3.3438

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7166 19.62 3.7104 3.3374 3.3468

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7278 19.93 334.835000 3.3500 3:50:46 PM 3.3522 3.7183 3.3425 3.3522

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7872 21.55 3.8282 3.4958 3.4975

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8201 22.45 3.8890 3.5807 3.5781

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8278 22.66 4,859.321000 3.7600 4:07:59 PM 3.7752 3.9033 3.6005 3.5969

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8566 23.45 3.9566 3.6749 3.6674

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8887 24.33 6.800000 4.0500 3:03:01 PM 3.9926 4.0159 3.7577 3.7459

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8956 24.52 12,151.935500 3.7250 4:03:23 PM 3.7578 4.0287 3.7755 3.7628
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