
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

RTB 05-07 PIID0513G075 9.0000 <1M 7/31/2013 13 0.04 2.7096 2.6529 2.6529

FXTN 10-33 PIBD1013J337 11.0000 3M 10/9/2013 83 0.23 1.2633 1.1000 1.1000

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 107 0.29 1.2711 1.1062 1.1062

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 193 0.53 1,200.000000 1.2500 4:08:50 PM 1.2500 1.4272 1.2564 1.2564

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 250 0.68 1.4614 1.2906 1.2906

FXTN 10-35 PIBD1014G356 12.7500 1Y 7/15/2014 362 0.99 1.5587 1.3800 1.3800

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 433 1.19 1.000000 2.0000 11:24:42 AM 2.0000 1.7655 1.5441 1.5441

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 443 1.21 1.7946 1.5672 1.5672

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 453 1.24 1.8237 1.5903 1.5903

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 586 1.60 113.200000 2.0975 11:10:11 AM 2.0987 2.2112 1.8977 1.8977

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 664 1.82 2.4384 2.0779 2.0779

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 673 1.84 2.4646 2.0987 2.0987

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 733 2.01 2.4998 2.0925 2.0893

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 762 2.09 2.000000 3.0000 10:59:36 AM 3.0000 2.5168 2.0895 2.0848

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 768 2.10 2.5203 2.0889 2.0839

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 860 2.35 2.5743 2.0793 2.0695

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 880 2.41 2.5860 2.0773 2.0663

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 908 2.49 2.6024 2.0744 2.0620

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 923 2.53 1.100000 2.5000 2:24:54 PM 2.5000 2.6112 2.0728 2.0596

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 959 2.63 51.050000 2.7500 2:25:26 PM 2.7010 2.6323 2.0691 2.0540

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 986 2.70 2.6482 2.0663 2.0498

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1012 2.77 4,069.990000 2.0000 4:12:55 PM 2.0371 2.6634 2.0636 2.0457

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1014 2.78 2.6646 2.0634 2.0454

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1144 3.13 1,300.000000 2.1500 4:00:09 PM 2.1370 2.7526 2.1942 2.1816

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1164 3.19 2.7661 2.2143 2.2025

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1217 3.33 2.8020 2.2676 2.2580

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1352 3.70 910.000000 2.5000 3:12:40 PM 2.5000 2.8933 2.4034 2.3994

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1376 3.77 4:24:22 PM 2.3000 2.9096 2.4276 2.4246

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1448 3.96 2.9583 2.5000 2.5000

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1493 4.09 13.475000 2.5500 10:55:47 AM 2.5500 2.9621 2.5349 2.5349

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1497 4.10 50.000000 2.6000 2:57:06 PM 2.6000 2.9624 2.5380 2.5380

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1563 4.28 2.9680 2.5893 2.5893

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1574 4.31 2.9689 2.5978 2.5978

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1658 4.54 2.9760 2.6630 2.6630

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1770 4.85 2.9854 2.7500 2.7500

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1857 5.08 8,000.000000 2.7500 3:42:29 PM 2.7500 3.0661 2.8355 2.8355

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1951 5.34 3.1532 2.9279 2.9279

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2042 5.59 1.000000 3.2500 2:25:23 PM 3.2500 3.2376 3.0173 3.0173

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2108 5.77 3.2987 3.0822 3.0822

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2192 6.00 3.3766 3.1647 3.1647

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2234 6.12 3.4155 3.2060 3.2060

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2318 6.35 3.4934 3.2885 3.2885

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2406 6.59 3.5750 3.3750 3.3750

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2589 7.09 0.130000 3.2500 2:08:08 PM 3.2500 3.6413 3.4324 3.4324
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2617 7.16 3.6514 3.4412 3.4412

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2708 7.41 3.6844 3.4697 3.4697

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2785 7.62 4.000000 3.0000 4:07:21 PM 2.9749 3.7123 3.4938 3.4938

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2841 7.78 1,978.977000 3.1250 2:59:43 PM 3.1252 3.7326 3.5114 3.5114

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3016 8.26 12.136000 3.5750 11:52:57 AM 3.7601 3.7960 3.5663 3.5663

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3051 8.35 59.095000 3.2500 3:25:04 PM 3.2516 3.8087 3.5772 3.5772

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3107 8.51 400.000000 3.5000 3:11:32 PM 3.5000 3.8290 3.5948 3.5948

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3161 8.65 3.8485 3.6117 3.6117

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3302 9.04 3.8996 3.6559 3.6559

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3344 9.16 50.000000 3.5000 11:33:42 AM 3.5000 3.9148 3.6691 3.6691

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3378 9.25 3.9271 3.6798 3.6798

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3428 9.39 1,067.190000 3.5000 4:00:51 PM 3.5057 3.9453 3.6954 3.6954

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3504 9.59 3.9728 3.7193 3.7193

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3602 9.86 4.0083 3.7500 3.7500

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3749 10.26 4.0200 3.7603 3.7603

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3973 10.88 4.0379 3.7759 3.7759

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4036 11.05 4.0429 3.7803 3.7803

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4134 11.32 4.0507 3.7871 3.7871

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4288 11.74 4.0629 3.7979 3.7979

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4477 12.26 4.0780 3.8110 3.8110

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4517 12.37 4.0812 3.8138 3.8138

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4568 12.51 4.0853 3.8174 3.8174

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4842 13.26 178.000000 4.3500 2:51:22 PM 4.3015 4.1071 3.8365 3.8365

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4890 13.39 4.1109 3.8398 3.8398

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4974 13.62 204.952000 4.2500 3:43:05 PM 4.2887 4.1176 3.8457 3.8457

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5163 14.14 4.1326 3.8589 3.8589

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5618 15.38 4.1689 3.8906 3.8906

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6157 16.86 4.2118 3.9282 3.9282

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6219 17.03 4.2168 3.9325 3.9325

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6401 17.52 4.2313 3.9452 3.9452

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6575 18.00 9,021.650000 4.5600 4:06:47 PM 4.6145 4.2451 3.9574 3.9574

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6653 18.21 4.2513 3.9628 3.9628

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6773 18.54 2.000000 5.0000 3:13:32 PM 5.0000 4.2609 3.9712 3.9712

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6801 18.62 4,848.174000 4.6750 4:06:23 PM 4.7223 4.2631 3.9731 3.9731

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7011 19.20 30.000000 5.0000 9:48:22 AM 5.0000 4.2799 3.9878 3.9878

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7074 19.37 4.2849 3.9922 3.9922

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7186 19.67 4.2938 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7780 21.30 4.6184 4.3359 4.3260

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8109 22.20 4.7982 4.5220 4.5065

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8186 22.41 1,840.179408 4.9300 3:23:46 PM 4.9913 4.8403 4.5656 4.5488

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8474 23.20 80.000000 5.4120 10:57:58 AM 5.4122 4.9977 4.7284 4.7069

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8795 24.08 9.992500 5.0000 11:53:32 AM 5.0124 5.1731 4.9100 4.8830

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8864 24.27 6,635.871000 4.8150 3:55:52 PM 4.8954 5.2108 4.9490 4.9209
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