
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 23 0.06 1.8342 1.6983 1.6983

FXTN 10-33 PIBD1013J337 11.0000 3M 10/9/2013 93 0.25 1.3047 1.1339 1.1339

FXTN 07-45 PIBD0713K457 7.1250 4M 11/2/2013 117 0.32 1.3353 1.1645 1.1645

FXTN 05-67 PIBD0514A673 6.2500 7M 1/27/2014 203 0.56 8.980000 1.6500 11:41:38 AM 1.6500 1.4360 1.2636 1.2636

FXTN 10-34 PIBD1014C341 12.3750 9M 3/25/2014 260 0.71 1.4814 1.3043 1.3043

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 372 1.02 1.6079 1.4201 1.4201

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 443 1.21 17.028000 2.1250 12:00:12 PM 2.1250 1.8672 1.6667 1.6667

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 453 1.24 1.9037 1.7014 1.7014

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 463 1.27 1.9403 1.7361 1.7361

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 596 1.63 2.4260 2.1979 2.1979

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 674 1.85 2.7109 2.4688 2.4688

FXTN 07-47    * PIBD0715E477 8.3750 2Y 5/22/2015 683 1.87 2.7438 2.5000 2.5000

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 743 2.03 2.7900 2.5308 2.5308

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 772 2.11 39.500000 1.9800 11:45:46 AM 2.0652 2.8123 2.5457 2.5457

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 778 2.13 2.8169 2.5488 2.5488

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 870 2.38 2.8878 2.5960 2.5960

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 890 2.44 2.9031 2.6062 2.6062

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 918 2.51 2.9247 2.6206 2.6206

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 933 2.55 15.000000 2.6500 3:27:23 PM 2.6500 2.9362 2.6283 2.6283

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 969 2.65 2.9640 2.6468 2.6468

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 996 2.73 2.9847 2.6606 2.6606

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 1022 2.80 3.0048 2.6740 2.6740

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 1024 2.80 3.0063 2.6750 2.6750

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1154 3.16 3.1061 2.8098 2.8183

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1174 3.21 6.000000 3.2000 2:38:54 PM 3.2000 3.1215 2.8305 2.8404

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1227 3.36 3.1622 2.8855 2.8988

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1362 3.73 50.000000 3.1250 3:20:37 PM 3.1450 3.2659 3.0255 3.0477

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1386 3.79 3.2843 3.0503 3.0741

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1458 3.99 0.500000 4.0000 3:41:07 PM 4.0000 3.3396 3.1250 3.1535

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1503 4.11 50.000000 3.1500 2:03:38 PM 3.1500 3.3591 3.0656 3.0828

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1507 4.13 3.3608 3.0603 3.0766

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1573 4.31 3.3895 2.9732 2.9729

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1584 4.34 12.000000 2.9500 9:14:07 AM 2.9500 3.3942 2.9587 2.9557

FXTN 10-45 PIBD1018A451 5.8750 5Y 1/31/2018 1668 4.57 3.4306 2.8478 2.8238

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1780 4.87 55.500000 2.7500 3:08:36 PM 2.6479 3.4792 2.7000 2.6479

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1867 5.11 3.5618 2.8607 2.8158

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1961 5.37 3.6511 3.0344 2.9971

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2052 5.62 3.7376 3.2025 3.1727

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2118 5.80 3.8002 3.3244 3.3000

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2202 6.03 3.8800 3.4796 3.4621

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2244 6.14 130.000000 3.6500 2:03:03 PM 3.6500 3.9199 3.5572 3.5431

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2328 6.37 25.000000 3.2500 2:45:38 PM 3.2500 3.9997 3.7124 3.7052

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2416 6.61 4.0833 3.8750 3.8750

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2599 7.12 10.000000 4.1250 12:16:08 PM 4.0875 4.1509 3.9477 3.8941
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FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2627 7.19 4.1612 3.9588 3.8971

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2718 7.44 8.170000 3.8750 2:29:45 PM 3.2479 4.1948 3.9949 3.9066

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2795 7.65 4.2233 4.0255 3.9146

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2851 7.81 4.2440 4.0478 3.9205

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 3026 8.28 4.3086 4.1173 3.9388

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3061 8.38 4.3215 4.1312 3.9424

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3117 8.53 180.000000 4.1250 3:34:50 PM 4.0949 4.3422 4.1534 3.9483

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3171 8.68 4.3621 4.1749 3.9539

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3312 9.07 4.4142 4.2309 3.9686

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3354 9.18 4.4297 4.2475 3.9730

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3388 9.28 4.4423 4.2610 3.9766

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3438 9.41 70.295394 3.9250 3:07:06 PM 3.9472 4.4607 4.2809 3.9818

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3514 9.62 4.4888 4.3111 3.9898

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3612 9.89 4.5250 4.3500 4.0000

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3759 10.29 4.5200 4.3408 3.9969

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3983 10.90 4.5123 4.3267 3.9922

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4046 11.08 4.5101 4.3228 3.9909

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4144 11.35 4.5068 4.3166 3.9889

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4298 11.77 4.5015 4.3069 3.9856

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4487 12.28 4.4950 4.2951 3.9817

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4527 12.39 4.4936 4.2926 3.9809

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4578 12.53 4.4919 4.2894 3.9798

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4852 13.28 4.4825 4.2722 3.9741

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4900 13.42 4.4808 4.2691 3.9730

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4984 13.65 5.100000 4.3750 4:14:09 PM 4.3750 4.4780 4.2639 3.9713

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5173 14.16 4.4715 4.2520 3.9673

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5628 15.41 4.4559 4.2234 3.9578

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6167 16.88 4.4374 4.1896 3.9465

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6229 17.05 4.4353 4.1857 3.9452

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6411 17.55 450.000000 5.3500 10:45:29 AM 5.3500 4.4290 4.1743 3.9414

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6585 18.03 650.000000 5.1000 10:12:04 AM 5.1038 4.4231 4.1634 3.9378

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6663 18.24 4.4204 4.1585 3.9362

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6783 18.57 4.4163 4.1509 3.9336

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6811 18.65 60.018000 5.2000 3:27:35 PM 5.3289 4.4153 4.1492 3.9331

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 7021 19.22 111.700000 5.3250 4:04:10 PM 4.4117 4.4081 4.1360 3.9287

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7084 19.39 4.4059 4.1320 3.9273

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7196 19.70 31.500000 3.6500 11:35:59 AM 3.6480 4.4021 4.1250 3.9250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7790 21.33 4.9013 4.7015 4.4780

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8119 22.23 5.1778 5.0209 4.7843

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8196 22.44 210.000000 5.4000 2:44:56 PM 5.9224 5.2426 5.0956 4.8560

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8484 23.23 145.000000 5.3740 3:54:20 PM 5.0755 5.4846 5.3752 5.1241

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8805 24.11 5.000000 5.2500 2:57:55 PM 5.2500 5.7544 5.6867 5.4230

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8874 24.30 231.179500 5.2655 3:55:40 PM 5.3552 5.8124 5.7537 5.4872
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