
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 27 0.07 1.5256 1.4525 1.4525

FXTN 07-44 PIBD0713F446 9.6250 2M 6/29/2013 72 0.20 0.3802 0.2393 0.2393

RTB 05-07 PIID0513G075 9.0000 4M 7/31/2013 104 0.28 0.3232 0.1607 0.1607

FXTN 10-33 PIBD1013J337 11.0000 6M 10/9/2013 174 0.48 0.4175 0.2679 0.2679

FXTN 07-45 PIBD0713K457 7.1250 7M 11/2/2013 198 0.54 0.4518 0.3061 0.3017

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 284 0.78 0.6224 0.4820 0.3502

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 341 0.93 0.7354 0.5986 0.3823

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 453 1.24 1.2875 1.1176 0.9696

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 524 1.43 1.6536 1.4607 1.3675

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 534 1.46 1.7052 1.5090 1.4236

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 544 1.49 1.7567 1.5573 1.4796

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 677 1.85 2.4425 2.2000 2.2250

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 755 2.07 2.5098 2.2146 2.2396

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 764 2.09 2.5175 2.2163 2.2413

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 824 2.26 2.5693 2.2276 2.2526

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 853 2.34 2.5943 2.2330 2.2580

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 859 2.35 2.5995 2.2341 2.2591

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 951 2.60 2.6788 2.2514 2.2764

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 971 2.66 2.6961 2.2551 2.2801

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 999 2.74 2.7202 2.2604 2.2854

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1014 2.78 29.145000 2.6000 2:27:51 PM 2.3102 2.7332 2.2632 2.2882

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1050 2.87 16.100000 2.8500 10:49:34 AM 2.8283 2.7642 2.2699 2.2949

FXTN 10-40    * PIBD1016C407 7.5000 3Y 3/30/2016 1077 2.95 2.7875 2.2750 2.3000

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1105 3.03 2.8021 2.3186 2.3383

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1235 3.38 103.500000 2.5000 2:28:18 PM 2.3744 2.8701 2.5211 2.5158

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1255 3.44 2.8805 2.5522 2.5432

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1308 3.58 2.9082 2.6348 2.6156

FXTN 07-49    * PIBD0717C493 7.0000 4Y 3/31/2017 1443 3.95 5.600000 2.5000 3:27:05 PM 2.5821 2.9788 2.8450 2.8000

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1467 4.02 2.9834 2.8466 2.8039

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1539 4.21 2.9972 2.8513 2.8157

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1584 4.34 3.0058 2.8542 2.8230

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1588 4.35 3.0066 2.8545 2.8237

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1654 4.53 1.000000 2.6000 2:29:25 PM 2.6000 3.0193 2.8588 2.8345

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1665 4.56 3.0214 2.8595 2.8363

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1749 4.79 3.0375 2.8650 2.8500

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1948 5.33 131.000000 2.8150 2:25:03 PM 2.8097 3.0896 2.8465 2.8390

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2042 5.59 3.1142 2.8377 2.8338

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2133 5.84 3.1380 2.8293 2.8287

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2199 6.02 3.1553 2.8231 2.8251

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2283 6.25 3.1773 2.8153 2.8204

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2325 6.37 3.1883 2.8114 2.8181

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2409 6.60 1,113.000000 2.9500 3:29:44 PM 2.8086 3.2103 2.8036 2.8135

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2497 6.84 3.2333 2.7954 2.8086

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2680 7.34 0.500000 3.1500 9:36:11 AM 3.1500 3.2680 2.8570 2.8613
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2708 7.41 3.2733 2.8664 2.8694

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2799 7.66 3.2906 2.8971 2.8956

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2876 7.87 36.150000 2.9000 3:00:51 PM 2.8813 3.3052 2.9230 2.9178

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2932 8.03 50.000000 2.9500 4:07:41 PM 2.9500 3.3159 2.9418 2.9339

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3107 8.51 3.3491 3.0007 2.9844

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3142 8.60 3.3557 3.0125 2.9945

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3198 8.76 3.3663 3.0314 3.0106

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3252 8.90 3.3766 3.0495 3.0262

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3393 9.29 3.4034 3.0970 3.0668

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3435 9.40 3.4113 3.1111 3.0789

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3469 9.50 3.4178 3.1226 3.0887

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3519 9.63 0.303000 2.8500 9:39:28 AM 2.8500 3.4273 3.1394 3.1031

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3595 9.84 3.4417 3.1650 3.1250

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3693 10.11 3.4494 3.1692 3.1304

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3840 10.51 3.4610 3.1756 3.1385

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4064 11.13 3.4786 3.1853 3.1508

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4127 11.30 3.4835 3.1880 3.1543

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4225 11.57 3.4912 3.1923 3.1597

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4379 11.99 3.5033 3.1989 3.1682

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4568 12.51 3.5182 3.2071 3.1786

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4608 12.62 3.5213 3.2088 3.1808

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4659 12.76 2.500000 3.7000 3:09:58 PM 3.7000 3.5254 3.2110 3.1836

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4933 13.51 2,509.505000 3.4125 4:08:12 PM 3.4130 3.5469 3.2229 3.1987

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4981 13.64 3.5507 3.2250 3.2013

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5065 13.87 72.200000 3.4500 2:55:34 PM 3.4337 3.5573 3.2286 3.2059

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5254 14.38 3.000000 3.7000 3:09:36 PM 3.7000 3.5721 3.2368 3.2163

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5709 15.63 3.6079 3.2565 3.2414

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6248 17.11 3.6503 3.2798 3.2711

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6310 17.28 3.6552 3.2825 3.2745

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6492 17.77 3.6695 3.2903 3.2845

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6666 18.25 9,772.100000 3.6000 4:11:57 PM 3.5541 3.6832 3.2979 3.2941

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6744 18.46 3.6893 3.3012 3.2984

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6864 18.79 105.800000 3.7750 3:19:36 PM 3.8340 3.6987 3.3064 3.3050

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6892 18.87 1,500.355000 3.6250 4:04:00 PM 3.5947 3.7009 3.3076 3.3065

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7102 19.44 2.000000 3.8200 3:19:19 PM 3.8474 3.7174 3.3167 3.3181

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7165 19.62 3.7224 3.3195 3.3215

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7277 19.92 264.310000 3.3000 3:23:03 PM 3.3277 3.7312 3.3243 3.3277

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7871 21.55 3.8289 3.4813 3.4842

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8200 22.45 3.8831 3.5683 3.5708

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8277 22.66 2,650.288000 3.8000 4:11:11 PM 3.7803 3.8957 3.5886 3.5911

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8565 23.45 3.9431 3.6647 3.6670

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8886 24.33 21.554000 4.0000 2:46:07 PM 4.0230 3.9959 3.7496 3.7515

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8955 24.52 4,052.187000 3.7675 4:14:52 PM 3.7615 4.0073 3.7678 3.7697
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