
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 07-44 PIBD0713F446 9.6250 2M 6/29/2013 43 0.12 0.6751 0.5250 0.5250

RTB 05-07 PIID0513G075 9.0000 2M 7/31/2013 75 0.21 0.6758 0.5250 0.5250

FXTN 10-33 PIBD1013J337 11.0000 5M 10/9/2013 145 0.40 0.6894 0.5250 0.5250

FXTN 07-45 PIBD0713K457 7.1250 5M 11/2/2013 169 0.46 0.6946 0.5250 0.5250

FXTN 05-67 PIBD0514A673 6.2500 9M 1/27/2014 255 0.70 0.7812 0.6193 0.6107

FXTN 10-34 PIBD1014C341 12.3750 11M 3/25/2014 312 0.85 0.8453 0.6909 0.6759

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 424 1.16 1.1277 0.9691 0.9482

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 495 1.36 1.3686 1.1997 1.1778

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 505 1.38 1.4025 1.2322 1.2102

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 515 1.41 1.4364 1.2647 1.2425

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 648 1.77 1.8875 1.6967 1.6727

FXTN 05-68    * PIBD0515E685 6.3750 2Y 5/13/2015 726 1.99 2.1521 1.9500 1.9250

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 735 2.01 2.1558 1.9513 1.9254

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 795 2.18 2.1804 1.9599 1.9277

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 824 2.26 39.100000 2.0500 12:14:18 PM 2.0620 2.1923 1.9640 1.9289

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 830 2.27 2.1948 1.9649 1.9291

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 922 2.52 2.2326 1.9780 1.9327

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 942 2.58 2.2408 1.9809 1.9335

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 970 2.66 2.2523 1.9849 1.9346

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 985 2.70 53.204921 1.7500 3:56:10 PM 1.8909 2.2584 1.9870 1.9352

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1021 2.80 37.000000 2.0150 11:42:01 AM 2.0077 2.2732 1.9921 1.9366

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1048 2.87 2.2843 1.9960 1.9377

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1074 2.94 2.2950 1.9997 1.9387

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1076 2.95 2.2958 2.0000 1.9388

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1206 3.30 2.4357 2.1796 2.1385

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1226 3.36 7.000000 2.2750 3:20:31 PM 2.2750 2.4572 2.2072 2.1693

FXTN 10-43 PIBD1016K436 6.2500 4Y 11/16/2016 1279 3.50 2.5143 2.2804 2.2507

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1414 3.87 22.000000 2.4300 8:58:43 AM 2.4300 2.6596 2.4669 2.4581

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1438 3.94 2.6854 2.5000 2.4950

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1510 4.13 2.7030 2.5255 2.5205

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1555 4.26 2.7139 2.5415 2.5365

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1559 4.27 2.7149 2.5429 2.5379

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1625 4.45 2.7310 2.5663 2.5613

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1636 4.48 2.7337 2.5702 2.5652

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1720 4.71 2.7542 2.6000 2.5950

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1919 5.25 10.000000 2.4600 10:57:04 AM 2.4600 2.7958 2.6266 2.5989

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2013 5.51 2.8154 2.6392 2.6008

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2104 5.76 2.8344 2.6513 2.6025

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2170 5.94 750.000000 2.4900 10:12:44 AM 2.4900 2.8482 2.6602 2.6038

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2254 6.17 2.8657 2.6714 2.6055

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2296 6.29 2.8745 2.6770 2.6063

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2380 6.52 101.000000 2.6100 11:24:28 AM 2.6097 2.8920 2.6882 2.6080

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2468 6.76 2.9104 2.7000 2.6097

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2651 7.26 2.9321 2.7292 2.6481
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2679 7.33 2.9354 2.7336 2.6540

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2770 7.58 2.400000 2.6500 9:34:42 AM 2.6500 2.9462 2.7481 2.6730

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2847 7.79 200.050000 3.0000 10:14:49 AM 2.7801 2.9553 2.7604 2.6892

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2903 7.95 2.9619 2.7693 2.7009

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3078 8.43 502.500000 2.8500 2:50:44 PM 2.7843 2.9826 2.7972 2.7376

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3113 8.52 110.500000 2.7800 3:53:25 PM 2.7802 2.9868 2.8028 2.7450

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3169 8.68 170.000000 2.8000 3:54:04 PM 2.8065 2.9934 2.8117 2.7567

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3223 8.82 2.9998 2.8203 2.7681

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3364 9.21 3.0165 2.8428 2.7976

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3406 9.33 3.0215 2.8495 2.8064

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3440 9.42 3.0255 2.8549 2.8136

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3490 9.56 3.0314 2.8629 2.8241

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3566 9.76 3.0404 2.8750 2.8400

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3664 10.03 3.0552 2.8903 2.8540

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3811 10.43 3.0775 2.9133 2.8749

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4035 11.05 3.1114 2.9482 2.9069

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4098 11.22 3.1210 2.9581 2.9159

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4196 11.49 3.1358 2.9734 2.9298

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4350 11.91 3.1591 2.9974 2.9518

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4539 12.43 3.1877 3.0269 2.9787

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4579 12.54 3.1938 3.0332 2.9844

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4630 12.68 3.2015 3.0412 2.9917

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4904 13.43 95.635000 3.6000 3:01:20 PM 3.3762 3.2430 3.0839 3.0308

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4952 13.56 3.2503 3.0914 3.0376

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5036 13.79 1.600000 3.4750 2:42:23 PM 3.5453 3.2630 3.1046 3.0496

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5225 14.31 3.2916 3.1341 3.0765

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5680 15.55 3.3605 3.2051 3.1414

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6219 17.03 3.4421 3.2893 3.2183

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6281 17.20 3.4515 3.2990 3.2271

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6463 17.69 0.640000 4.2500 9:03:58 AM 4.2500 3.4790 3.3274 3.2531

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6637 18.17 1,400.000000 3.7025 3:04:13 PM 3.7019 3.5054 3.3546 3.2779

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6715 18.38 3.5172 3.3668 3.2890

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6835 18.71 350.000000 3.7500 10:19:58 AM 3.7917 3.5354 3.3855 3.3061

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6863 18.79 88.876000 3.8500 3:41:43 PM 3.7532 3.5396 3.3899 3.3101

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7073 19.36 3.5714 3.4227 3.3400

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7136 19.54 3.5809 3.4325 3.3490

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7248 19.84 40.475000 3.2500 3:40:09 PM 3.2685 3.5979 3.4500 3.3650

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7842 21.47 3.7466 3.6167 3.5649

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8171 22.37 3.8289 3.7091 3.6756

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8248 22.58 510.987500 3.9450 3:37:29 PM 3.9451 3.8482 3.7307 3.7015

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8536 23.37 3.9203 3.8115 3.7984

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8857 24.25 6.560000 4.2500 3:29:36 PM 4.1307 4.0006 3.9016 3.9064

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8926 24.44 594.816000 3.9250 4:05:06 PM 3.9141 4.0179 3.9210 3.9296
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