
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 33 0.09 1.7870 1.6111 1.5000

RTB 05-07 PIID0513G075 9.0000 2M 7/31/2013 65 0.18 1.5779 1.3750 1.2500

FXTN 10-33 PIBD1013J337 11.0000 5M 10/9/2013 135 0.37 1.5818 1.3750 1.2500

FXTN 07-45 PIBD0713K457 7.1250 5M 11/2/2013 159 0.44 1.5818 1.3750 1.2500

FXTN 05-67 PIBD0514A673 6.2500 8M 1/27/2014 245 0.67 1.6292 1.1287 1.0511

FXTN 10-34 PIBD1014C341 12.3750 10M 3/25/2014 302 0.83 1.6734 0.8986 0.8652

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 414 1.13 1.8512 0.9974 0.9883

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 485 1.33 1.9999 1.2776 1.2592

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 495 1.36 2.0208 1.3171 1.2974

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 505 1.38 2.0417 1.3566 1.3355

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 638 1.75 2.3202 1.8816 1.8430

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 716 1.96 2.4835 2.1895 2.1407

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 725 1.98 2.5023 2.2250 2.1750

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 785 2.15 2.5129 2.2250 2.1466

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 814 2.23 2.5180 2.2250 2.1329

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 820 2.25 2.5191 2.2250 2.1300

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 912 2.50 2.5353 2.2250 2.0865

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 932 2.55 2.5388 2.2250 2.0770

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 960 2.63 2.5438 2.2250 2.0638

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 975 2.67 80.000000 2.0000 11:32:07 AM 2.0000 2.5464 2.2250 2.0567

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 1011 2.77 2.700000 2.7000 3:33:53 PM 2.4777 2.5528 2.2250 2.0396

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 1038 2.84 2.5576 2.2250 2.0269

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1064 2.91 2.5621 2.2250 2.0145

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1066 2.92 1.000000 1.8500 9:03:30 AM 1.8500 2.5625 2.2250 2.0136

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1196 3.27 103.000000 2.3750 3:08:30 PM 2.2536 2.6179 2.3058 2.1434

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1216 3.33 2.6264 2.3182 2.1634

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1269 3.47 2.6490 2.3512 2.2163

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1404 3.84 3.000000 2.1000 2:10:13 PM 2.1000 2.7065 2.4351 2.3510

FXTN 20-01    * PIBD2017D011 14.3750 4Y 4/24/2017 1428 3.91 2.7167 2.4500 2.3750

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1500 4.11 2.6714 2.3889 2.3318

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1545 4.23 2.000000 2.3000 12:02:35 PM 2.3000 2.6431 2.3508 2.3047

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1549 4.24 2.6406 2.3474 2.3023

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1615 4.42 1.000000 2.6000 3:09:03 PM 2.6000 2.5990 2.2914 2.2627

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1626 4.45 2.5921 2.2821 2.2561

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1710 4.68 194.500000 2.1650 12:09:11 PM 2.1650 2.5393 2.2109 2.2057

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1822 4.99 278.769000 2.1250 3:17:41 PM 2.1198 2.4688 2.1159 2.1384

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1909 5.23 2.5358 2.2026 2.2221

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 2003 5.48 2.6081 2.2964 2.3125

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2094 5.73 15.000000 2.4000 9:04:45 AM 2.4000 2.6781 2.3871 2.4000

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2160 5.91 2.7289 2.4529 2.4634

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2244 6.14 2.7936 2.5366 2.5442

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2286 6.26 2.8259 2.5785 2.5846

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2370 6.49 2.8906 2.6623 2.6654

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2458 6.73 2.9583 2.7500 2.7500
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RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2641 7.23 2.9833 2.7583 2.7583

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2669 7.31 2.9871 2.7596 2.7596

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2760 7.56 1.900000 2.6500 11:16:08 AM 2.6500 2.9996 2.7638 2.7638

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2837 7.77 4.000000 3.2000 2:10:41 PM 3.2000 3.0101 2.7673 2.7673

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2893 7.92 3.0177 2.7698 2.7698

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3068 8.40 3.0416 2.7778 2.7778

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3103 8.50 9.300000 2.9000 11:43:58 AM 2.9000 3.0464 2.7794 2.7794

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3159 8.65 510.000000 2.8300 12:12:13 PM 2.8431 3.0541 2.7819 2.7819

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3213 8.80 3.0614 2.7844 2.7844

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3354 9.18 3.0807 2.7908 2.7908

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3396 9.30 200.000000 2.8250 10:20:46 AM 2.8250 3.0864 2.7927 2.7927

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3430 9.39 3.0911 2.7943 2.7943

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3480 9.53 100.000000 2.8000 8:54:34 AM 2.8000 3.0979 2.7965 2.7965

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3556 9.74 3.1083 2.8000 2.8000

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3654 10.00 3.1202 2.8153 2.8143

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3801 10.41 3.1381 2.8383 2.8356

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4025 11.02 3.1653 2.8732 2.8682

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4088 11.19 3.1730 2.8831 2.8774

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4186 11.46 3.1849 2.8984 2.8916

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4340 11.88 3.2036 2.9224 2.9140

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4529 12.40 3.2266 2.9519 2.9415

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4569 12.51 3.2314 2.9582 2.9473

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4620 12.65 3.2376 2.9662 2.9547

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4894 13.40 3.834000 3.6000 9:33:36 AM 3.3542 3.2709 3.0089 2.9946

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4942 13.53 3.2768 3.0164 3.0015

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5026 13.76 5.200000 3.6250 3:04:46 PM 3.6264 3.2870 3.0296 3.0138

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5215 14.28 3.3099 3.0591 3.0412

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5670 15.52 3.3652 3.1301 3.1074

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6209 17.00 3.4307 3.2143 3.1858

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6271 17.17 3.4383 3.2240 3.1948

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6453 17.67 3.4604 3.2524 3.2213

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6627 18.14 252.000000 3.8500 9:52:14 AM 3.8405 3.4815 3.2796 3.2466

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6705 18.36 3.4910 3.2918 3.2579

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6825 18.69 65.269000 4.0000 11:49:09 AM 3.9389 3.5056 3.3105 3.2753

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6853 18.76 570.975000 4.0950 3:37:57 PM 3.8692 3.5090 3.3149 3.2794

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7063 19.34 3.5345 3.3477 3.3100

FXTN 25-05 PIBD2532K057 8.5000 20Y 11/29/2032 7126 19.51 3.5422 3.3575 3.3191

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7238 19.82 77.754000 3.2500 3:47:41 PM 3.3354 3.5558 3.3750 3.3354

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7832 21.44 3.8059 3.5899 3.5688

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8161 22.34 20.138000 4.1000 2:34:58 PM 4.1000 3.9444 3.7089 3.6981

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8238 22.55 3.9768 3.7367 3.7283

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8526 23.34 4.0981 3.8409 3.8415

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8847 24.22 6.454878 4.2500 2:16:44 PM 4.2341 4.2332 3.9570 3.9676

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8916 24.41 1,392.850000 4.0750 3:49:33 PM 3.9921 4.2623 3.9820 3.9947


