
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 35 0.10 0.4417 0.3000 0.3000

FXTN 07-44 PIBD0713F446 9.6250 2M 6/29/2013 80 0.22 0.4317 0.2799 0.2598

RTB 05-07 PIID0513G075 9.0000 4M 7/31/2013 112 0.31 5.000000 0.6000 11:27:03 AM 0.6000 0.4528 0.3000 0.2750

FXTN 10-33 PIBD1013J337 11.0000 6M 10/9/2013 182 0.50 0.5341 0.3856 0.3615

FXTN 07-45 PIBD0713K457 7.1250 7M 11/2/2013 206 0.56 0.5694 0.4218 0.4011

FXTN 05-67 PIBD0514A673 6.2500 10M 1/27/2014 292 0.80 0.6960 0.5518 0.5429

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 349 0.96 0.7799 0.6379 0.6368

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 461 1.26 1.3835 1.2366 1.1970

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 532 1.46 1.000000 2.5000 3:26:41 PM 2.5000 1.7876 1.6370 1.5704

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 542 1.48 1.8445 1.6934 1.6229

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 552 1.51 1.9014 1.7498 1.6755

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 685 1.88 2.6583 2.5000 2.3750

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 763 2.09 2.6989 2.5244 2.3945

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 772 2.11 2.7036 2.5272 2.3967

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 832 2.28 2.7349 2.5459 2.4118

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 861 2.36 0.100000 2.7500 10:12:37 AM 2.7500 2.7500 2.5550 2.4190

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 867 2.37 2.7531 2.5569 2.4205

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 959 2.63 2.8011 2.5856 2.4435

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 979 2.68 2.8115 2.5919 2.4485

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1007 2.76 2.8261 2.6006 2.4555

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1022 2.80 2.8339 2.6053 2.4592

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1058 2.90 0.100000 2.2500 2:54:41 PM 2.2500 2.8526 2.6166 2.4682

FXTN 10-40    * PIBD1016C407 7.5000 3Y 3/30/2016 1085 2.97 2.8667 2.6250 2.4750

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1113 3.05 2.8726 2.6346 2.4960

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1243 3.40 253.000000 2.5000 3:02:59 PM 2.4842 2.9000 2.6790 2.5937

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1263 3.46 2.9042 2.6858 2.6087

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1316 3.60 2.9154 2.7039 2.6486

FXTN 07-49    * PIBD0717C493 7.0000 4Y 3/31/2017 1451 3.97 2.9438 2.7500 2.7500

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1475 4.04 2.9521 2.7500 2.7539

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1547 4.24 2.9771 2.7500 2.7657

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1592 4.36 94.000000 2.6500 9:27:00 AM 2.6500 2.9927 2.7500 2.7730

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1596 4.37 2.9941 2.7500 2.7737

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1662 4.55 3.0170 2.7500 2.7845

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1673 4.58 200.000000 2.7500 8:47:32 AM 2.7500 3.0208 2.7500 2.7863

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1757 4.81 100.000000 2.9000 2:05:36 PM 2.9000 3.0500 2.7500 2.8000

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1956 5.36 494.100000 2.7250 3:38:12 PM 2.7918 3.1021 2.8165 2.8532

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2050 5.61 3.1267 2.8479 2.8783

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2141 5.86 3.1505 2.8783 2.9027

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2207 6.04 3.1678 2.9004 2.9203

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2291 6.27 606.000000 2.9050 9:52:05 AM 2.9025 3.1898 2.9285 2.9428

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2333 6.39 1.047000 3.5000 3:47:09 PM 3.5000 3.2008 2.9425 2.9540

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2417 6.62 9.000000 2.8000 11:05:39 AM 2.8000 3.2228 2.9706 2.9765

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2505 6.86 3.2458 3.0000 3.0000

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2688 7.36 10.000000 3.0500 11:32:01 AM 3.0650 3.2774 3.0250 3.0250
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2716 7.44 3.2822 3.0288 3.0288

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2807 7.69 1,058.800000 3.0200 3:55:56 PM 3.0049 3.2979 3.0413 3.0413

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2884 7.90 101.100000 3.0150 2:42:23 PM 3.0137 3.3112 3.0518 3.0518

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2940 8.05 769.300000 3.0000 3:31:41 PM 3.0093 3.3209 3.0594 3.0594

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3115 8.53 50.000000 3.0350 2:54:38 PM 3.0350 3.3511 3.0833 3.0833

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3150 8.62 3.3572 3.0881 3.0881

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3206 8.78 3.3668 3.0958 3.0958

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3260 8.93 3.3762 3.1031 3.1031

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3401 9.31 3.4005 3.1224 3.1224

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3443 9.43 3.4078 3.1281 3.1281

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3477 9.52 3.4136 3.1328 3.1328

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3527 9.66 0.459000 2.8500 11:07:45 AM 2.8500 3.4223 3.1396 3.1396

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3603 9.86 3.4354 3.1500 3.1500

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3701 10.13 3.4429 3.1545 3.1548

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3848 10.54 3.4543 3.1613 3.1621

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4072 11.15 3.4715 3.1716 3.1732

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4135 11.32 3.4763 3.1745 3.1763

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4233 11.59 3.4839 3.1790 3.1812

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4387 12.01 3.4957 3.1861 3.1888

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4576 12.53 3.5103 3.1948 3.1981

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4616 12.64 3.5133 3.1966 3.2001

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4667 12.78 3.5173 3.1990 3.2027

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4941 13.53 212.323000 3.5500 3:07:37 PM 3.3803 3.5383 3.2116 3.2162

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4989 13.66 3.5420 3.2138 3.2186

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5073 13.89 35.216000 3.5000 3:38:32 PM 3.5110 3.5485 3.2177 3.2227

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5262 14.41 3.5630 3.2264 3.2321

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5717 15.65 3.5981 3.2473 3.2546

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6256 17.13 1.889956 3.8500 8:57:06 AM 3.8500 3.6395 3.2721 3.2813

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6318 17.30 3.6443 3.2750 3.2843

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6500 17.80 3.6583 3.2834 3.2934

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6674 18.27 146.264444 3.7000 3:54:44 PM 3.7015 3.6717 3.2914 3.3020

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6752 18.49 3.6777 3.2950 3.3058

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6872 18.81 28.900000 3.9500 2:41:12 PM 3.9822 3.6869 3.3005 3.3118

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6900 18.89 200.247000 3.9000 3:48:43 PM 3.8238 3.6891 3.3018 3.3131

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7110 19.47 0.200000 4.1000 11:26:28 AM 4.1000 3.7052 3.3114 3.3235

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7173 19.64 3.7101 3.3143 3.3267

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7285 19.95 106.610000 3.3250 3:22:12 PM 3.3322 3.7187 3.3195 3.3322

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7879 21.57 3.8795 3.5502 3.5628

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8208 22.47 1.540000 4.1500 2:41:45 PM 4.1500 3.9685 3.6780 3.6905

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8285 22.68 50.000000 3.9500 8:54:38 AM 3.9500 3.9894 3.7079 3.7204

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8573 23.47 4.0673 3.8198 3.8322

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8894 24.35 19.000000 4.2000 2:40:45 PM 4.1580 4.1542 3.9445 3.9568

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8963 24.54 428.524000 4.0149 3:58:15 PM 3.9792 4.1729 3.9713 3.9836
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