
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 10-33 PIBD1013J337 11.0000 1M 10/9/2013 42 0.11 1.4114 1.2500 1.2500

FXTN 07-45 PIBD0713K457 7.1250 2M 11/2/2013 66 0.18 1.4150 1.2500 1.2500

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 152 0.42 1,001.200000 2.0000 3:26:56 PM 2.0100 1.4226 1.2500 1.2500

FXTN 10-34 PIBD1014C341 12.3750 7M 3/25/2014 209 0.57 1,000.000000 0.9125 2:30:33 PM 0.9187 1.4566 1.2825 1.2825

FXTN 10-35 PIBD1014G356 12.7500 11M 7/15/2014 321 0.88 1.6339 1.4643 1.4643

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 392 1.07 0.755000 2.7500 12:04:57 PM 2.7500 1.8149 1.6436 1.5878

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 402 1.10 1.8448 1.6729 1.6057

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 412 1.13 1.8746 1.7021 1.6236

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 545 1.49 2.2715 2.0918 1.8620

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 623 1.71 30.000000 2.1250 10:49:43 AM 2.1250 2.5043 2.3203 2.0017

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 632 1.73 70.000000 2.1500 2:59:53 PM 2.1500 2.5311 2.3467 2.0179

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 692 1.89 2.7102 2.5225 2.1254

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 721 1.97 5.000000 3.1000 3:48:06 PM 3.1000 2.7967 2.6074 2.1773

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 727 1.99 2.8146 2.6250 2.1881

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 819 2.24 2.8177 2.5315 2.2112

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 839 2.30 2.8184 2.5112 2.2163

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 867 2.37 2.8193 2.4827 2.2233

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 882 2.41 6.000000 2.6000 11:59:34 AM 2.6000 2.8198 2.4675 2.2271

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 918 2.51 2.960000 2.8750 3:24:37 PM 2.7530 2.8210 2.4309 2.2362

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 945 2.59 2.8220 2.4035 2.2430

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 971 2.66 32.500000 2.0400 11:43:02 AM 2.0400 2.8228 2.3770 2.2495

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 973 2.66 2.8229 2.3750 2.2500

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1103 3.02 30.250000 2.2500 11:27:30 AM 2.2500 2.9934 2.6105 2.5192

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1123 3.07 3.0196 2.6467 2.5606

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1176 3.22 6.250000 3.0000 11:59:26 AM 3.0000 3.0891 2.7428 2.6703

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1311 3.59 3.2661 2.9873 2.9498

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1335 3.66 3.2976 3.0308 2.9995

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1407 3.85 3.3920 3.1612 3.1486

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1452 3.98 0.990000 2.7500 11:23:17 AM 2.7500 3.4511 3.2428 3.2417

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1456 3.99 3.4563 3.2500 3.2500

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1522 4.17 1.900000 3.1250 2:12:53 PM 3.1250 3.4544 3.1934 3.1905

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1533 4.20 3.4541 3.1839 3.1805

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1617 4.43 3.4516 3.1119 3.1047

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1729 4.73 3.4483 3.0158 3.0037

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1816 4.97 60.000000 2.6000 2:59:35 PM 2.9252 3.4458 2.9411 2.9252

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1910 5.23 3.4640 2.9968 2.9830

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 2001 5.48 3.4816 3.0508 3.0389

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2067 5.66 3.4944 3.0899 3.0794

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2151 5.89 3.5106 3.1397 3.1311

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2193 6.00 3.5188 3.1646 3.1569

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2277 6.23 3.5350 3.2144 3.2085

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2365 6.48 3.5521 3.2665 3.2626

RTB 10-01     * PIID1020H015 7.2500 7Y 8/19/2020 2548 6.98 3.5875 3.3750 3.3750

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2576 7.05 3.5918 3.3764 3.3765
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2667 7.30 3.000000 3.0500 2:06:42 PM 3.0500 3.6057 3.3808 3.3816

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2744 7.51 1.910000 3.6250 2:42:19 PM 3.3210 3.6174 3.3846 3.3858

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2800 7.67 3.6260 3.3873 3.3889

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2975 8.15 0.200000 4.0000 10:06:58 AM 4.0000 3.6527 3.3959 3.3986

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3010 8.24 1.300000 3.8500 3:28:42 PM 3.8500 3.6581 3.3976 3.4005

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3066 8.39 234.000000 3.4250 2:21:10 PM 3.5734 3.6666 3.4003 3.4036

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3120 8.54 3.6749 3.4029 3.4066

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3261 8.93 3.6964 3.4098 3.4143

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3303 9.04 1.175000 3.8500 11:05:10 AM 3.8500 3.7029 3.4119 3.4167

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3337 9.14 3.7081 3.4135 3.4185

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3387 9.27 8.500000 3.3500 3:16:01 PM 3.3441 3.7157 3.4160 3.4213

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3463 9.48 3.7273 3.4197 3.4255

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3561 9.75 3.7423 3.4245 3.4309

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3639 9.96 255.085000 3.5000 3:59:54 PM 3.4352 3.7542 3.4283 3.4352

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3708 10.15 3.7648 3.4396 3.4463

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3932 10.77 3.7993 3.4761 3.4824

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3995 10.94 3.8090 3.4864 3.4925

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4093 11.21 3.8241 3.5023 3.5083

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4247 11.63 3.8478 3.5274 3.5331

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4436 12.15 3.8769 3.5583 3.5636

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4476 12.25 3.8830 3.5648 3.5700

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4527 12.39 3.8909 3.5731 3.5783

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4801 13.14 18.060000 4.4000 2:48:49 PM 4.5668 3.9330 3.6178 3.6224

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4849 13.28 3.9404 3.6256 3.6301

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4933 13.51 22.000000 4.3750 2:58:11 PM 4.3863 3.9534 3.6393 3.6437

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5122 14.02 3.9824 3.6701 3.6741

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5577 15.27 4.0525 3.7443 3.7474

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6116 16.74 4.1354 3.8322 3.8342

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6178 16.91 4.1450 3.8423 3.8442

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6360 17.41 4.1730 3.8720 3.8735

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6534 17.89 352.000000 4.7250 11:56:35 AM 4.7396 4.1998 3.9004 3.9016

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6612 18.10 4.2118 3.9131 3.9141

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6732 18.43 100.000000 5.2500 10:05:06 AM 5.2500 4.2302 3.9327 3.9335

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6760 18.51 583.590000 5.0000 3:18:39 PM 5.0180 4.2345 3.9372 3.9380

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6970 19.08 5.000000 5.1250 3:14:49 PM 5.1250 4.2669 3.9715 3.9718

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7033 19.26 60.000000 4.8990 10:59:27 AM 4.8995 4.2766 3.9817 3.9820

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7145 19.56 9.400000 4.0000 2:42:15 PM 3.7681 4.2938 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7739 21.19 4.7097 4.3895 4.3970

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8068 22.09 4.9401 4.6052 4.6168

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8145 22.30 15.000000 5.5000 3:31:20 PM 5.2992 4.9940 4.6557 4.6683

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8433 23.09 4.870000 5.4500 4:04:41 PM 5.4500 5.1956 4.8445 4.8608

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8754 23.97 72.000000 5.3500 3:36:58 PM 5.1289 5.4204 5.0550 5.0753

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8823 24.16 1,361.388000 5.0500 3:36:58 PM 5.1179 5.4687 5.1002 5.1214
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