
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 2M 10/9/2013 64 0.18 1.1562 1.0000 1.0000

FXTN 07-45 PIBD0713K457 7.1250 3M 11/2/2013 88 0.24 1.1562 1.0000 1.0000

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 174 0.48 706.297000 0.7950 4:05:51 PM 0.7979 1.2764 1.1126 0.7747

FXTN 10-34 PIBD1014C341 12.3750 8M 3/25/2014 231 0.63 1.3331 1.1658 0.9133

FXTN 10-35 PIBD1014G356 12.7500 11M 7/15/2014 343 0.94 0.600000 1.2000 8:48:13 AM 1.2000 1.4501 1.2754 1.2754

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 414 1.13 1.5984 1.4141 1.4141

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 424 1.16 1.6192 1.4336 1.4336

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 434 1.19 1.6401 1.4531 1.4531

FXTN 10-36 PIBD1015B367 12.3750 2Y 2/24/2015 567 1.55 1.9179 1.7129 1.7129

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 645 1.77 2.0809 1.8652 1.8652

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 654 1.79 2.0997 1.8828 1.8828

FXTN 04-20    * PIBD0415G203 4.8750 2Y 7/21/2015 714 1.95 2.2250 2.0000 2.0000

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 743 2.03 8.350000 2.1250 11:14:19 AM 2.2313 2.2497 2.0206 2.0054

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 749 2.05 2.2548 2.0249 2.0066

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 841 2.30 2.3333 2.0904 2.0238

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 861 2.36 2.3503 2.1046 2.0275

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 889 2.43 2.3742 2.1246 2.0328

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 904 2.48 2.3870 2.1352 2.0356

RTB 05-10 PIID0516C107 6.0000 3Y 3/3/2016 940 2.57 11.500000 2.3740 11:20:23 AM 2.3423 2.4177 2.1609 2.0423

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 967 2.65 2.4407 2.1801 2.0474

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 993 2.72 1,290.000000 2.0500 3:57:15 PM 2.0500 2.4629 2.1986 2.0522

FXTN 10-41    * PIBD1016D416 7.0000 3Y 4/27/2016 995 2.72 2.4646 2.2000 2.0526

FXTN 10-42 PIBD1016I420 9.1250 3.5Y 9/4/2016 1125 3.08 501.000000 2.3750 2:55:14 PM 2.0946 2.5151 2.2599 2.1567

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1145 3.13 100.000000 2.0000 3:23:58 PM 2.0000 2.5229 2.2691 2.1727

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1198 3.28 2.5435 2.2935 2.2151

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1333 3.65 2.5960 2.3558 2.3232

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1357 3.72 2.6053 2.3668 2.3424

FXTN 05-70    * PIBD0517G705 4.6250 4Y 7/5/2017 1429 3.91 2.6333 2.4000 2.4000

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1474 4.04 7.000000 2.6250 9:35:13 AM 2.6250 2.6342 2.4000 2.4000

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1478 4.05 50.000000 2.4250 3:42:00 PM 2.4250 2.6343 2.4000 2.4000

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1544 4.23 1.700000 2.5000 2:55:35 PM 2.5000 2.6355 2.4000 2.4000

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1555 4.26 2.6358 2.4000 2.4000

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1639 4.49 2.6374 2.4000 2.4000

FXTN 05-72    * PIBD0518E723 2.1250 5Y 5/23/2018 1751 4.79 2.6396 2.4000 2.4000

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1838 5.03 2.7211 2.4821 2.4821

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1932 5.29 2.8092 2.5708 2.5708

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2023 5.54 1.000000 3.2500 2:56:04 PM 3.2500 2.8944 2.6566 2.6566

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2089 5.72 2.9562 2.7189 2.7189

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2173 5.95 3.0349 2.7981 2.7981

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2215 6.06 3.0743 2.8377 2.8377

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2299 6.29 3.1530 2.9170 2.9170

FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2387 6.54 3.2354 3.0000 3.0000

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2570 7.04 0.325000 3.2000 11:50:05 AM 3.2000 3.3036 3.0650 3.0650

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2598 7.11 3.3141 3.0750 3.0750
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2689 7.36 3.200000 3.2500 2:56:32 PM 3.2500 3.3480 3.1073 3.1073

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2766 7.57 1.000000 3.1250 11:50:43 AM 3.1250 3.3767 3.1347 3.1347

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2822 7.73 3.3976 3.1546 3.1546

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2997 8.21 57.089251 3.2500 3:48:19 PM 3.2434 3.4628 3.2168 3.2168

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3032 8.30 3.4759 3.2292 3.2292

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3088 8.45 365.800000 3.3000 3:45:37 PM 3.3000 3.4968 3.2491 3.2491

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3142 8.60 3.5169 3.2683 3.2683

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3283 8.99 2.000000 3.4000 11:49:41 AM 3.4000 3.5695 3.3184 3.3184

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3325 9.10 3.5851 3.3333 3.3333

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3359 9.20 3.5978 3.3454 3.3454

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3409 9.33 1,282.300000 3.3750 3:56:01 PM 3.3535 3.6164 3.3632 3.3632

FXTN 20-04 PIBD2023B048 13.0000 10Y 2/20/2023 3485 9.54 3.6448 3.3902 3.3902

FXTN 20-05    * PIBD2023E054 11.8750 10Y 5/29/2023 3583 9.81 3.6813 3.4250 3.4250

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3730 10.21 3.7009 3.4445 3.4445

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3954 10.83 3.7307 3.4742 3.4742

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 4017 11.00 3.7391 3.4825 3.4825

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4115 11.27 3.7521 3.4955 3.4955

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4269 11.69 3.7726 3.5159 3.5159

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4458 12.21 3.7978 3.5410 3.5410

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4498 12.31 3.8031 3.5463 3.5463

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4549 12.45 3.8099 3.5530 3.5530

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4823 13.20 3.8463 3.5893 3.5893

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4871 13.34 3.8527 3.5957 3.5957

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4955 13.57 64.100000 3.8000 3:30:07 PM 3.8590 3.8639 3.6068 3.6068

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5144 14.08 3.8891 3.6319 3.6319

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5599 15.33 3.9496 3.6922 3.6922

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6138 16.80 200.000000 4.3750 9:37:57 AM 4.3750 4.0213 3.7636 3.7636

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6200 16.97 4.0296 3.7718 3.7718

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6382 17.47 4.0538 3.7960 3.7960

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6556 17.95 3,837.000000 4.2200 3:05:11 PM 4.2180 4.0770 3.8190 3.8190

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6634 18.16 4.0874 3.8294 3.8294

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6754 18.49 15.000000 4.6000 2:53:00 PM 4.5833 4.1033 3.8453 3.8453

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6782 18.57 2,361.124000 4.4447 3:54:57 PM 4.3398 4.1071 3.8490 3.8490

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6992 19.14 4.1350 3.8768 3.8768

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7055 19.32 4.1434 3.8852 3.8852

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7167 19.62 10.750000 3.7900 3:55:48 PM 3.7301 4.1583 3.9000 3.9000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7761 21.25 4.3493 4.1086 4.1078

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8090 22.15 4.4551 4.2242 4.2229

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8167 22.36 60.024990 4.5350 4:13:02 PM 4.5310 4.4799 4.2513 4.2498

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8455 23.15 14.950000 4.7500 9:07:21 AM 4.7500 4.5725 4.3524 4.3506

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8776 24.03 49.800000 4.7500 2:46:20 PM 4.7500 4.6757 4.4652 4.4629

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8845 24.22 420.228000 4.5000 3:53:16 PM 4.4403 4.6979 4.4894 4.4870
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