
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 37 0.10 1.4069 1.2500 1.2500

FXTN 07-45 PIBD0713K457 7.1250 2M 11/2/2013 61 0.17 1.400000 2.0000 3:42:35 PM 2.0000 1.4093 1.2500 1.2500

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 147 0.40 6.200000 2.0000 2:43:04 PM 1.5966 1.4533 1.3093 1.3093

FXTN 10-34 PIBD1014C341 12.3750 7M 3/25/2014 204 0.56 1.5048 1.3695 1.3695

FXTN 10-35 PIBD1014G356 12.7500 11M 7/15/2014 316 0.87 1.6366 1.4786 1.4786

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 387 1.06 56.000000 2.2500 10:46:30 AM 2.2500 1.8132 1.6436 1.6436

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 397 1.09 45.000000 1.3000 2:37:56 PM 1.3000 1.8440 1.6729 1.6729

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 407 1.11 1.8748 1.7021 1.7021

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 540 1.48 2.2839 2.0918 2.0918

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 618 1.69 20.000000 2.9950 10:34:12 AM 2.9950 2.5239 2.3203 2.3203

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 627 1.72 2.5516 2.3467 2.3467

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 687 1.88 2.7361 2.5225 2.5225

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 716 1.96 21.000000 2.0250 3:53:16 PM 2.0577 2.8253 2.6074 2.6074

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 722 1.98 2.8438 2.6250 2.6250

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 814 2.23 150.000000 2.5500 10:33:39 AM 2.5500 2.8477 2.6250 2.4378

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 834 2.28 2.8485 2.6250 2.3971

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 862 2.36 2.8497 2.6250 2.3401

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 877 2.40 2.8504 2.6250 2.3096

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 913 2.50 2.8519 2.6250 2.2363

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 940 2.57 2.8530 2.6250 2.1814

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 966 2.64 1,227.000000 2.1250 11:58:03 AM 2.1244 2.8541 2.6250 2.1285

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 968 2.65 2.8542 2.6250 2.1244

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1098 3.01 20.000000 2.5000 4:06:23 PM 2.5000 3.0179 2.7932 2.4274

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1118 3.06 3.0431 2.8191 2.4740

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1171 3.21 3.1099 2.8877 2.5975

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1306 3.58 22.000000 2.2500 3:47:10 PM 2.3249 3.2799 3.0624 2.9121

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1330 3.64 3.3101 3.0934 2.9680

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1402 3.84 1.500000 2.8500 3:55:49 PM 2.8500 3.4008 3.1866 3.1358

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1447 3.96 3.4575 3.2448 3.2407

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1451 3.97 3.4625 3.2500 3.2500

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1517 4.15 3.4659 3.2500 3.1680

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1528 4.18 3.4665 3.2500 3.1543

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1612 4.41 3.4709 3.2500 3.0499

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1724 4.72 1.890000 2.7500 2:09:31 PM 2.4607 3.4767 3.2500 2.9106

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1811 4.96 2,120.000000 2.8500 3:55:25 PM 2.8028 3.4812 3.2500 2.8025

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1905 5.22 3.4959 3.2661 2.8760

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1996 5.46 3.5102 3.2816 2.9472

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2062 5.65 3.5205 3.2929 2.9988

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2146 5.88 3.5336 3.3072 3.0645

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2188 5.99 3.5402 3.3144 3.0974

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2272 6.22 20.000000 3.1000 10:45:23 AM 3.1000 3.5534 3.3287 3.1630

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2360 6.46 3.5671 3.3438 3.2319

RTB 10-01     * PIID1020H015 7.2500 7Y 8/19/2020 2543 6.96 3.5958 3.3750 3.3750

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2571 7.04 3.5998 3.3764 3.3767
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2662 7.29 19.220000 3.0000 3:48:03 PM 3.0088 3.6126 3.3808 3.3824

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2739 7.50 1.200000 2.9500 10:13:11 AM 2.9500 3.6235 3.3846 3.3872

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2795 7.65 3.6314 3.3874 3.3907

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2970 8.13 50.400000 3.8000 3:26:44 PM 3.2791 3.6562 3.3959 3.4016

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3005 8.23 51.725000 3.2750 3:46:00 PM 3.4029 3.6611 3.3977 3.4038

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3061 8.38 3.6690 3.4004 3.4072

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3115 8.53 3.6766 3.4030 3.4106

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3256 8.91 3.6966 3.4100 3.4194

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3298 9.03 3.7025 3.4120 3.4220

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3332 9.12 3.7073 3.4137 3.4241

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3382 9.26 3.7144 3.4161 3.4272

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3458 9.47 3.7251 3.4199 3.4319

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3556 9.74 3.7390 3.4247 3.4380

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3634 9.95 168.171000 3.4500 3:33:14 PM 3.4429 3.7500 3.4285 3.4429

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3703 10.14 3.7608 3.4397 3.4539

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3927 10.75 3.7958 3.4763 3.4895

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3990 10.92 3.8056 3.4865 3.4995

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4088 11.19 3.8209 3.5025 3.5150

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4242 11.61 3.8450 3.5276 3.5395

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4431 12.13 3.8746 3.5584 3.5695

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4471 12.24 3.8808 3.5649 3.5759

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4522 12.38 3.8888 3.5732 3.5840

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4796 13.13 0.200000 4.2500 9:32:18 AM 4.2500 3.9316 3.6179 3.6275

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4844 13.26 3.9391 3.6257 3.6352

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4928 13.49 3.9522 3.6394 3.6485

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5117 14.01 3.9818 3.6702 3.6785

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5572 15.26 4.0529 3.7444 3.7508

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6111 16.73 4.1371 3.8323 3.8365

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6173 16.90 4.1468 3.8424 3.8463

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6355 17.40 4.1752 3.8720 3.8753

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6529 17.88 1,024.000000 4.7825 4:04:38 PM 4.8015 4.2024 3.9004 3.9029

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6607 18.09 4.2146 3.9131 3.9153

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6727 18.42 2.000000 5.1250 2:09:20 PM 5.1250 4.2334 3.9327 3.9344

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6755 18.49 154.790000 5.2500 3:42:06 PM 4.8687 4.2377 3.9372 3.9388

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6965 19.07 4.2706 3.9715 3.9722

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7028 19.24 4.2804 3.9817 3.9822

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7140 19.55 2.300000 3.8000 3:25:37 PM 3.8000 4.2979 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7734 21.17 4.7094 4.4425 4.3730

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8063 22.08 4.9373 4.6875 4.5797

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8140 22.29 4.9907 4.7449 4.6280

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8428 23.07 5.1902 4.9594 4.8089

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8749 23.95 5.4126 5.1985 5.0105

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8818 24.14 71.211000 5.0250 3:55:31 PM 5.0538 5.4604 5.2499 5.0538
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