
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 22 0.06 2.4583 2.3750 2.3000

FXTN 07-45 PIBD0713K457 7.1250 2M 11/2/2013 46 0.13 1.4170 1.2500 1.1000

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 132 0.36 4,893.513000 0.4925 4:13:45 PM 1.2015 1.5720 1.4074 1.2679

FXTN 10-34 PIBD1014C341 12.3750 6M 3/25/2014 189 0.52 1.7555 1.5982 1.4714

FXTN 10-35 PIBD1014G356 12.7500 10M 7/15/2014 301 0.82 1.9473 1.7938 1.6688

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 372 1.02 2.0809 1.9119 1.7942

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 382 1.05 2.1066 1.9294 1.8153

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 392 1.07 2.1322 1.9470 1.8364

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 525 1.44 2.4731 2.1805 2.1166

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 603 1.65 2.6730 2.3174 2.2809

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 612 1.68 2.6961 2.3332 2.2999

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 672 1.84 2.8499 2.4386 2.4263

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 701 1.92 4.000000 2.6000 10:33:11 AM 2.6400 2.9242 2.4895 2.4874

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 707 1.94 2.9396 2.5000 2.5000

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 799 2.19 2.9472 2.5122 2.4862

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 819 2.24 2.9489 2.5149 2.4832

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 847 2.32 2.9512 2.5186 2.4790

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 862 2.36 28.487000 2.5000 2:29:05 PM 2.4122 2.9525 2.5206 2.4767

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 898 2.46 4.707000 2.2000 3:58:37 PM 2.2739 2.9554 2.5254 2.4713

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 925 2.53 2.9577 2.5290 2.4672

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 951 2.60 2,080.360000 2.1500 4:03:36 PM 2.4384 2.9598 2.5324 2.4633

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 953 2.61 2.9600 2.5327 2.4630

FXTN 10-42    * PIBD1016I420 9.1250 3Y 9/4/2016 1083 2.97 100.000000 2.5500 11:10:58 AM 2.5500 2.9708 2.5500 2.4435

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1103 3.02 2.9983 2.5897 2.4685

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1156 3.16 3.0712 2.6948 2.5347

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1291 3.53 4.700000 3.1250 11:44:52 AM 3.1250 3.2569 2.9625 2.7035

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1315 3.60 3.2899 3.0101 2.7335

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1387 3.80 41.506000 2.9250 11:38:09 AM 2.9250 3.3889 3.1528 2.8235

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1432 3.92 80.325000 2.9000 2:09:32 PM 2.8497 3.4508 3.2421 2.8797

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1436 3.93 3.4563 3.2500 2.8847

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1502 4.11 3.4567 3.2500 2.9058

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1513 4.14 3.4567 3.2500 2.9094

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1597 4.37 3.4572 3.2500 2.9363

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1709 4.68 3.4578 3.2500 2.9721

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1796 4.92 1,200.000000 3.0000 2:52:00 PM 3.0000 3.4583 3.2500 3.0000

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1890 5.17 3.4890 3.2809 3.0618

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1981 5.42 3.5187 3.3109 3.1217

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2047 5.60 3.5402 3.3326 3.1651

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2131 5.83 3.5676 3.3602 3.2204

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2173 5.95 3.5813 3.3740 3.2480

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2257 6.18 0.500000 3.7500 9:48:18 AM 3.7500 3.6087 3.4016 3.3033

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2345 6.42 3.6374 3.4306 3.3612

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2528 6.92 3.6972 3.4908 3.4816

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2556 7.00 3.7063 3.5000 3.5000
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2647 7.25 3.7099 3.5000 3.4933

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2724 7.46 1.000000 3.2500 2:01:03 PM 3.2500 3.7129 3.5000 3.4876

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2780 7.61 3.7151 3.5000 3.4834

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2955 8.09 401.335000 3.4000 10:34:41 AM 3.4000 3.7219 3.5000 3.4705

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2990 8.19 301.601000 3.4000 10:28:38 AM 3.4495 3.7233 3.5000 3.4679

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3046 8.34 3.7255 3.5000 3.4638

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3100 8.49 3.7276 3.5000 3.4598

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3241 8.87 3.7331 3.5000 3.4493

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3283 8.99 3.7348 3.5000 3.4462

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3317 9.08 3.7361 3.5000 3.4437

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3367 9.22 3.7380 3.5000 3.4400

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3443 9.43 3.7410 3.5000 3.4344

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3541 9.69 3.7448 3.5000 3.4272

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3619 9.91 666.235000 3.3751 3:53:33 PM 3.4214 3.7479 3.5000 3.4214

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3688 10.10 3.7585 3.5049 3.4279

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3912 10.71 3.7930 3.5209 3.4489

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3975 10.88 3.8027 3.5254 3.4548

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4073 11.15 3.8178 3.5324 3.4640

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4227 11.57 3.8415 3.5434 3.4784

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4416 12.09 3.8706 3.5568 3.4961

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4456 12.20 3.8767 3.5597 3.4998

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4507 12.34 100.000000 4.9800 3:29:17 PM 4.9850 3.8846 3.5633 3.5046

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4781 13.09 1.500000 4.5000 3:05:22 PM 4.5825 3.9267 3.5829 3.5303

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4829 13.22 3.9341 3.5863 3.5348

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4913 13.45 65.000000 4.5000 2:56:35 PM 4.5000 3.9471 3.5923 3.5427

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5102 13.97 3.9761 3.6057 3.5604

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5557 15.21 4.0462 3.6382 3.6030

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6096 16.69 4.1291 3.6766 3.6536

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6158 16.86 4.1387 3.6810 3.6594

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6340 17.36 4.1667 3.6940 3.6764

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6514 17.83 1,825.585000 4.7500 4:12:53 PM 4.7706 4.1935 3.7064 3.6927

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6592 18.05 4.2055 3.7120 3.7000

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6712 18.38 50.000000 5.0000 11:43:55 AM 5.0000 4.2239 3.7206 3.7113

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6740 18.45 27.141000 5.0899 3:41:18 PM 4.9387 4.2282 3.7225 3.7139

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6950 19.03 4.2606 3.7375 3.7336

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7013 19.20 4.2703 3.7420 3.7395

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7125 19.51 100.000000 3.7500 11:04:56 AM 3.7500 4.2875 3.7500 3.7500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7719 21.13 4.6990 4.2084 4.2100

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8048 22.03 4.9269 4.4623 4.4647

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8125 22.25 3.980000 5.7500 2:36:27 PM 5.7500 4.9803 4.5217 4.5244

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8413 23.03 5.1798 4.7439 4.7474

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8734 23.91 5.4022 4.9917 4.9960

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8803 24.10 223.148000 4.9500 3:42:37 PM 5.0369 5.4500 5.0449 5.0494

- - - - - - - - - - - - - -


