
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 1M 6/29/2013 38 0.10 0.9055 0.7447 0.7447

RTB 05-07 PIID0513G075 9.0000 2M 7/31/2013 70 0.19 0.8576 0.6886 0.6886

FXTN 10-33 PIBD1013J337 11.0000 5M 10/9/2013 140 0.38 0.8488 0.6747 0.6747

FXTN 07-45 PIBD0713K457 7.1250 5M 11/2/2013 164 0.45 0.8609 0.6871 0.6871

FXTN 05-67 PIBD0514A673 6.2500 8M 1/27/2014 250 0.68 0.8929 0.7189 0.7041

FXTN 10-34 PIBD1014C341 12.3750 10M 3/25/2014 307 0.84 0.9110 0.7366 0.7079

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 419 1.15 1.1611 0.9588 0.9222

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 490 1.34 1.4045 1.1737 1.1397

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 500 1.37 1.4387 1.2039 1.1704

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 510 1.40 1.4730 1.2342 1.2010

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 643 1.76 1.9289 1.6367 1.6085

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 721 1.97 5.000000 1.9500 2:00:23 PM 1.9500 2.1963 1.8728 1.8474

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 730 2.00 2.2271 1.9000 1.8750

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 790 2.16 2.2627 1.9046 1.8838

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 819 2.24 1.600000 2.2500 3:46:33 PM 2.2500 2.2798 1.9068 1.8880

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 825 2.26 2.2834 1.9073 1.8889

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 917 2.51 2.3379 1.9144 1.9023

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 937 2.57 2.3498 1.9159 1.9052

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 965 2.64 2.3664 1.9181 1.9093

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 980 2.68 736.914000 1.9500 2:56:06 PM 1.9245 2.3753 1.9192 1.9115

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1016 2.78 1.230000 2.1250 3:20:53 PM 2.1270 2.3966 1.9220 1.9168

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1043 2.86 2.4126 1.9240 1.9207

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1069 2.93 2.4280 1.9260 1.9245

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1071 2.93 2.4292 1.9262 1.9248

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1201 3.29 258.200000 2.3750 2:51:05 PM 2.0335 2.6013 2.1323 2.0865

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1221 3.34 2.6277 2.1640 2.1113

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1274 3.49 2.6979 2.2480 2.1773

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1409 3.86 2.8765 2.4620 2.3452

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1433 3.92 2.9083 2.5000 2.3750

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1505 4.12 2.8620 2.5128 2.3697

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1550 4.24 2.8331 2.5207 2.3664

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1554 4.25 2.8306 2.5215 2.3661

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1620 4.44 2.7881 2.5332 2.3613

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1631 4.47 100.000000 2.2000 3:42:03 PM 2.2000 2.7811 2.5351 2.3605

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1715 4.70 290.600000 2.3250 3:04:44 PM 2.3543 2.7271 2.5500 2.3543

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1914 5.24 4,878.340000 2.3800 12:11:24 PM 2.4075 2.8036 2.5790 2.4333

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 2008 5.50 2.8397 2.5927 2.4706

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2099 5.75 101.700000 2.7500 2:52:06 PM 2.5533 2.8747 2.6060 2.5068

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2165 5.93 2.9001 2.6156 2.5330

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2249 6.16 2.9323 2.6279 2.5663

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2291 6.27 2.9485 2.6340 2.5830

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2375 6.50 350.000000 2.6000 2:30:09 PM 2.6428 2.9808 2.6463 2.6164

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2463 6.74 30.000000 2.7500 10:58:45 AM 2.7500 3.0146 2.6591 2.6513

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2646 7.24 8.805000 2.9000 2:03:33 PM 2.9000 3.0747 2.6909 2.6761
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2674 7.32 3.0839 2.6958 2.6799

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2765 7.57 1.300000 2.6500 9:40:17 AM 2.6500 3.1137 2.7116 2.6922

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2842 7.78 605.533000 2.7500 10:27:09 AM 2.7496 3.1390 2.7250 2.7026

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2898 7.93 3.1574 2.7347 2.7102

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3073 8.41 3.2148 2.7652 2.7339

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3108 8.51 2.000000 2.8500 3:15:13 PM 2.8500 3.2263 2.7712 2.7387

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3164 8.66 250.000000 2.8000 8:55:40 AM 2.8000 3.2447 2.7810 2.7462

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3218 8.81 3.2624 2.7904 2.7535

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3359 9.20 3.3087 2.8149 2.7726

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3401 9.31 3.3225 2.8222 2.7783

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3435 9.40 3.3336 2.8281 2.7829

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3485 9.54 3.3501 2.8368 2.7897

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3561 9.75 3.3750 2.8500 2.8000

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3659 10.02 3.3796 2.8640 2.8196

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3806 10.42 3.3866 2.8849 2.8489

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4030 11.03 3.3972 2.9169 2.8936

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4093 11.21 3.4001 2.9259 2.9062

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4191 11.47 3.4048 2.9398 2.9258

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4345 11.90 3.4120 2.9618 2.9565

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4534 12.41 3.4210 2.9887 2.9942

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4574 12.52 3.4229 2.9944 3.0022

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4625 12.66 3.4253 3.0017 3.0124

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4899 13.41 309.500000 3.3750 3:03:40 PM 3.3830 3.4382 3.0408 3.0671

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4947 13.54 3.4405 3.0476 3.0767

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5031 13.77 2.510000 3.6250 3:18:31 PM 3.6260 3.4445 3.0596 3.0934

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5220 14.29 3.4534 3.0865 3.1312

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5675 15.54 3.4749 3.1514 3.2220

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6214 17.01 3.5004 3.2283 3.3296

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6276 17.18 3.5033 3.2371 3.3420

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6458 17.68 3.5119 3.2631 3.3783

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6632 18.16 5,800.500000 3.6900 3:46:25 PM 3.6932 3.5201 3.2879 3.4130

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6710 18.37 3.5238 3.2990 3.4286

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6830 18.70 254.756000 3.9000 2:05:36 PM 3.8060 3.5295 3.3161 3.4526

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6858 18.78 2,920.100000 3.7400 3:44:24 PM 3.7362 3.5308 3.3201 3.4581

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7068 19.35 3.5407 3.3500 3.5001

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7131 19.52 22.000000 3.9900 10:33:22 AM 3.9900 3.5437 3.3590 3.5126

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7243 19.83 33.941000 3.2600 3:11:48 PM 3.2401 3.5490 3.3750 3.5350

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7837 21.46 3.7308 3.5725 3.6661

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8166 22.36 8.000000 3.9900 10:37:15 AM 3.9900 3.8315 3.6818 3.7387

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8243 22.57 915.300000 3.9350 3:48:14 PM 3.9257 3.8550 3.7074 3.7557

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8531 23.36 3.000000 4.0500 2:05:53 PM 4.0500 3.9432 3.8032 3.8192

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8852 24.24 204.670000 4.0500 2:47:25 PM 3.9619 4.0414 3.9099 3.8901

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8921 24.42 2,494.844000 3.9000 4:02:05 PM 3.8928 4.0625 3.9328 3.9053
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