
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 5 0.01 3.1455 3.1231 3.1231

FXTN 10-33 PIBD1013J337 11.0000 2M 10/9/2013 75 0.21 1.1958 1.0500 1.0500

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 99 0.27 1.2008 1.0546 1.0546

FXTN 05-67 PIBD0514A673 6.2500 6M 1/27/2014 185 0.51 1.3434 1.1862 1.1862

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 242 0.66 600.000000 0.9775 11:02:28 AM 0.9825 1.3957 1.2327 1.2327

FXTN 10-35 PIBD1014G356 12.7500 1Y 7/15/2014 354 0.97 1.5022 1.3279 1.3279

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 425 1.16 1.6620 1.4805 1.4805

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 435 1.19 1.6845 1.5020 1.5020

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 445 1.22 1.7071 1.5234 1.5234

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 578 1.58 2.0065 1.8092 1.8092

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 656 1.80 2.1821 1.9768 1.9768

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 665 1.82 2.2024 1.9961 1.9961

FXTN 04-20    * PIBD0415G203 4.8750 2Y 7/21/2015 725 1.98 2.3375 2.1250 2.1250

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 754 2.06 2.3513 2.1379 2.1222

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 760 2.08 2.3541 2.1406 2.1216

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 852 2.33 2.3977 2.1815 2.1127

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 872 2.39 2.4072 2.1904 2.1108

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 900 2.46 2.4205 2.2028 2.1081

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 915 2.51 246.700000 2.1250 3:02:28 PM 2.1250 2.4276 2.2095 2.1066

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 951 2.60 100.988000 2.2500 2:46:33 PM 2.1263 2.4447 2.2255 2.1031

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 978 2.68 2.4575 2.2375 2.1005

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1004 2.75 302.610000 2.1000 11:43:31 AM 2.0662 2.4699 2.2491 2.0980

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1006 2.75 2.4708 2.2500 2.0978

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1136 3.11 2.5763 2.3623 2.2557

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1156 3.16 2.5925 2.3796 2.2800

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1209 3.31 2.6355 2.4254 2.3444

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1344 3.68 1.100000 2.5000 2:46:09 PM 2.5000 2.7450 2.5421 2.5084

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1368 3.75 2.7645 2.5628 2.5375

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1440 3.94 2.8229 2.6250 2.6250

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1485 4.07 101.900000 2.6000 11:42:05 AM 2.5953 2.8249 2.6250 2.6250

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1489 4.08 2.8251 2.6250 2.6250

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1555 4.26 105.700000 2.5000 2:44:55 PM 2.5946 2.8281 2.6250 2.6250

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1566 4.29 2.8286 2.6250 2.6250

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1650 4.52 2.8324 2.6250 2.6250

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1762 4.82 2.8375 2.6250 2.6250

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1849 5.06 5.100000 2.6950 3:31:16 PM 2.6950 2.9065 2.6934 2.6934

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1943 5.32 2.9810 2.7673 2.7673

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2034 5.57 3.0531 2.8388 2.8388

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2100 5.75 3.1055 2.8907 2.8907

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2184 5.98 3.1720 2.9568 2.9568

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2226 6.09 25.000000 3.0000 9:18:06 AM 3.0000 3.2053 2.9898 2.9898

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2310 6.32 0.750000 3.1250 9:58:50 AM 3.1250 3.2719 3.0558 3.0558

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2398 6.57 3.3417 3.1250 3.1250

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2581 7.07 3.4383 3.2130 3.2130
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2609 7.14 3.4531 3.2264 3.2264

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2700 7.39 3.5011 3.2702 3.2702

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2777 7.60 207.957000 3.0000 3:14:26 PM 3.0000 3.5417 3.3072 3.3072

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2833 7.76 3.5713 3.3341 3.3341

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3008 8.24 128.102478 3.4500 12:03:57 PM 3.4461 3.6636 3.4183 3.4183

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3043 8.33 7.000000 3.4400 3:31:55 PM 3.4400 3.6821 3.4351 3.4351

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3099 8.48 3.7117 3.4620 3.4620

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3153 8.63 9.650000 3.4250 12:20:50 PM 3.4250 3.7402 3.4880 3.4880

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3294 9.02 3.8146 3.5558 3.5558

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3336 9.13 3.8367 3.5760 3.5760

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3370 9.23 3.8547 3.5923 3.5923

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3420 9.36 989.480000 3.4050 3:42:29 PM 3.4214 3.8811 3.6163 3.6163

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3496 9.57 3.9212 3.6529 3.6529

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3594 9.84 3.9729 3.7000 3.7000

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3741 10.24 3.9858 3.7123 3.7123

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3965 10.86 4.0055 3.7311 3.7311

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4028 11.03 4.0110 3.7363 3.7363

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4126 11.30 4.0196 3.7445 3.7445

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4280 11.72 4.0331 3.7574 3.7574

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4469 12.24 4.0497 3.7732 3.7732

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4509 12.34 4.0532 3.7766 3.7766

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4560 12.48 4.0577 3.7809 3.7809

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4834 13.23 300.000000 4.0750 3:53:07 PM 4.0958 4.0817 3.8038 3.8038

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4882 13.37 4.0860 3.8078 3.8078

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4966 13.60 360.645000 4.0750 3:28:05 PM 4.1250 4.0933 3.8148 3.8148

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5155 14.11 4.1099 3.8307 3.8307

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5610 15.36 4.1499 3.8687 3.8687

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6149 16.84 4.1972 3.9139 3.9139

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6211 17.00 4.2026 3.9191 3.9191

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6393 17.50 4.2186 3.9343 3.9343

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6567 17.98 11,731.900000 4.3500 4:06:05 PM 4.4250 4.2339 3.9489 3.9489

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6645 18.19 4.2407 3.9554 3.9554

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6765 18.52 4.2512 3.9654 3.9654

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6793 18.60 3,040.929000 4.4500 3:50:13 PM 4.4781 4.2537 3.9678 3.9678

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7003 19.17 4.2721 3.9854 3.9854

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7066 19.35 4.2777 3.9906 3.9906

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7178 19.65 8.495000 3.7000 3:23:20 PM 3.8512 4.2875 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7772 21.28 7.000000 4.9500 3:13:21 PM 4.9500 4.5338 4.2626 4.2443

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8101 22.18 4.6702 4.4081 4.3797

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8178 22.39 552.880000 4.7500 3:23:12 PM 4.7505 4.7022 4.4421 4.4113

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8466 23.18 4.8216 4.5695 4.5298

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8787 24.06 24.700000 4.8500 3:59:33 PM 4.8849 4.9547 4.7114 4.6618

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8856 24.25 3,871.293000 4.6000 3:58:56 PM 4.6799 4.9833 4.7419 4.6902
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