
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 41 0.11 1.4086 1.2500 1.2500

FXTN 07-45 PIBD0713K457 7.1250 2M 11/2/2013 65 0.18 1.4095 1.2500 1.2500

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 151 0.41 1.4130 1.2500 1.2500

FXTN 10-34 PIBD1014C341 12.3750 7M 3/25/2014 208 0.57 1.4484 1.2825 1.2825

FXTN 10-35 PIBD1014G356 12.7500 11M 7/15/2014 320 0.88 1.6378 1.4643 1.4643

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 391 1.07 0.010000 2.0000 2:35:02 PM 2.0000 1.8005 1.6276 1.6306

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 401 1.10 1.8261 1.6536 1.6573

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 411 1.13 1.8517 1.6797 1.6839

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 544 1.49 2.1923 2.0260 2.0385

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 622 1.70 2.3920 2.2292 2.2464

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 631 1.73 2.4150 2.2526 2.2704

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 691 1.89 2.5687 2.4089 2.4304

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 720 1.97 165.800000 2.7500 3:11:03 PM 2.5237 2.6429 2.4844 2.5077

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 726 1.99 2.6583 2.5000 2.5237

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 818 2.24 484.000000 2.5000 10:39:48 AM 2.5207 2.6763 2.4065 2.4026

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 838 2.29 2.6802 2.3862 2.3763

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 866 2.37 2.6856 2.3577 2.3395

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 881 2.41 12.000000 2.2500 3:12:56 PM 2.2915 2.6885 2.3425 2.3197

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 917 2.51 2.050000 2.9000 2:15:48 PM 3.4853 2.6956 2.3059 2.2724

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 944 2.58 2.7008 2.2785 2.2368

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 970 2.66 2.100000 2.0750 9:58:19 AM 2.0750 2.7059 2.2520 2.2026

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 972 2.66 2.7063 2.2500 2.2000

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1102 3.02 501.000000 2.5000 4:11:35 PM 2.4628 2.9104 2.5192 2.4826

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1122 3.07 80.000000 3.0000 10:54:18 AM 3.0000 2.9418 2.5606 2.5261

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1175 3.22 3.0250 2.6703 2.6413

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1310 3.59 6.000000 2.6250 10:53:03 AM 2.6250 3.2370 2.9498 2.9348

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1334 3.65 3.2746 2.9995 2.9870

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1406 3.85 27.000000 3.1250 10:52:33 AM 3.1250 3.3877 3.1486 3.1435

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1451 3.97 3.4583 3.2417 3.2413

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1455 3.98 3.4646 3.2500 3.2500

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1521 4.16 3.4638 3.2042 3.2042

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1532 4.19 500.000000 3.0000 2:26:43 PM 3.0249 3.4637 3.1965 3.1965

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1616 4.42 3.4627 3.1382 3.1382

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1728 4.73 0.500000 2.2500 12:02:00 PM 2.2500 3.4614 3.0604 3.0604

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1815 4.97 3.4604 3.0000 3.0000

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1909 5.23 3.4813 3.0482 3.0482

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 2000 5.48 3.5015 3.0948 3.0948

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2066 5.66 3.5161 3.1286 3.1286

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2150 5.89 3.5348 3.1716 3.1716

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2192 6.00 3.5441 3.1931 3.1931

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2276 6.23 103.500000 3.2500 2:24:23 PM 3.3708 3.5627 3.2362 3.2362

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2364 6.47 50.000000 3.3100 2:55:50 PM 3.3100 3.5823 3.2812 3.2812

RTB 10-01     * PIID1020H015 7.2500 7Y 8/19/2020 2547 6.97 3.6229 3.3750 3.3750

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2575 7.05 3.6264 3.3782 3.3761
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2666 7.30 3.6377 3.3886 3.3799

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2743 7.51 0.350000 2.9500 4:09:35 PM 3.0273 3.6472 3.3975 3.3830

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2799 7.66 10.000000 3.5000 3:12:21 PM 3.5000 3.6542 3.4039 3.3853

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2974 8.14 3.6759 3.4239 3.3925

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3009 8.24 400.000000 3.5250 3:08:26 PM 3.5250 3.6802 3.4279 3.3940

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3065 8.39 1,250.000000 3.5000 3:24:24 PM 3.4942 3.6872 3.4343 3.3963

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3119 8.54 3.6939 3.4405 3.3985

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3260 8.93 3.7114 3.4567 3.4043

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3302 9.04 3.7166 3.4615 3.4060

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3336 9.13 3.7208 3.4654 3.4074

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3386 9.27 22.000000 3.3750 4:06:35 PM 3.7163 3.7270 3.4711 3.4095

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3462 9.48 3.7365 3.4798 3.4126

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3560 9.75 3.7486 3.4911 3.4166

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3638 9.96 102.266000 3.3626 3:52:51 PM 3.4198 3.7583 3.5000 3.4198

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3707 10.15 3.7690 3.5098 3.4312

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3931 10.76 3.8037 3.5418 3.4683

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3994 10.93 3.8135 3.5508 3.4787

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4092 11.20 3.8287 3.5647 3.4949

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4246 11.62 3.8526 3.5867 3.5204

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4435 12.14 3.8819 3.6137 3.5517

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4475 12.25 3.8881 3.6194 3.5583

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4526 12.39 3.8960 3.6266 3.5668

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4800 13.14 54.000000 4.3000 10:47:58 AM 4.3430 3.9385 3.6657 3.6121

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4848 13.27 3.9460 3.6726 3.6200

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4932 13.50 0.638000 4.7500 9:53:21 AM 4.7500 3.9590 3.6845 3.6339

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5121 14.02 3.9883 3.7115 3.6652

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5576 15.27 4.0589 3.7764 3.7405

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6115 16.74 300.000000 5.0500 3:07:02 PM 5.1823 4.1425 3.8533 3.8297

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6177 16.91 417.320000 4.5000 2:17:26 PM 4.5000 4.1521 3.8621 3.8400

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6359 17.41 4.1803 3.8880 3.8701

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6533 17.89 1,291.000000 4.8100 4:13:07 PM 4.8123 4.2073 3.9129 3.8989

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6611 18.10 4.2194 3.9240 3.9118

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6731 18.43 60.000000 4.8500 3:46:49 PM 4.8500 4.2380 3.9411 3.9317

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6759 18.51 105.800000 4.8500 3:52:38 PM 4.8804 4.2424 3.9451 3.9363

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6969 19.08 4.2750 3.9750 3.9710

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7032 19.25 4.2847 3.9840 3.9815

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7144 19.56 7.800000 3.8000 2:12:52 PM 3.9740 4.3021 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7738 21.19 200.000000 5.0000 9:24:37 AM 5.0000 4.7121 4.3569 4.3885

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8067 22.09 306.186800 5.2000 2:18:01 PM 5.2000 4.9392 4.5546 4.6037

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8144 22.30 4.9924 4.6009 4.6541

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8432 23.09 238.266000 5.2500 3:50:16 PM 5.2500 5.1912 4.7740 4.8425

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8753 23.96 1.000000 5.2500 10:14:55 AM 5.2500 5.4128 4.9668 5.0525

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8822 24.15 510.201000 5.0000 3:54:46 PM 5.0030 5.4604 5.0083 5.0976
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