
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 19 0.05 2.3724 2.2885 2.1154

FXTN 07-45 PIBD0713K457 7.1250 2M 11/2/2013 43 0.12 13.209375 0.3000 12:00:13 PM 0.4307 1.0570 0.8750 0.5000

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 129 0.35 63.034000 2.0000 12:12:37 PM 0.8480 1.1821 0.9904 0.6888

FXTN 10-34 PIBD1014C341 12.3750 6M 3/25/2014 186 0.51 1.3314 1.1304 0.9179

FXTN 10-35 PIBD1014G356 12.7500 10M 7/15/2014 298 0.82 28.000000 0.8750 2:05:20 PM 0.8750 1.6930 1.5045 1.2370

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 369 1.01 1.9225 1.7384 1.4414

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 379 1.04 1.9538 1.7686 1.4730

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 389 1.07 1.9851 1.7988 1.5046

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 522 1.43 113.200000 0.9000 12:00:27 PM 1.0249 2.4011 2.2004 1.9249

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 600 1.64 2.6451 2.4360 2.1713

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 609 1.67 2.6733 2.4631 2.1998

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 669 1.83 2.8610 2.6443 2.3894

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 698 1.91 2.9517 2.7319 2.4810

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 704 1.93 2.9705 2.7500 2.5000

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 796 2.18 150.000000 2.0500 2:36:56 PM 2.0500 2.9833 2.6290 2.4259

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 816 2.23 176.000000 2.0000 4:12:40 PM 2.1123 2.9860 2.6027 2.4098

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 844 2.31 2.9899 2.5659 2.3872

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 859 2.35 1,653.144000 2.1000 3:12:02 PM 2.0916 2.9920 2.5462 2.3751

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 895 2.45 160.342000 2.7000 2:43:12 PM 2.1140 2.9970 2.4988 2.3461

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 922 2.52 3.0008 2.4633 2.3244

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 948 2.60 2,924.929000 1.9750 4:13:30 PM 2.0865 3.0044 2.4291 2.3034

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 950 2.60 3.0047 2.4265 2.3018

FXTN 10-42    * PIBD1016I420 9.1250 3Y 9/4/2016 1080 2.96 1,660.100000 2.1000 11:06:26 AM 2.3920 3.0227 2.2555 2.1971

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1100 3.01 3.0463 2.3118 2.2568

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1153 3.16 3.1087 2.4612 2.4148

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1288 3.53 1.000000 3.0000 2:27:44 PM 3.0000 3.2678 2.8415 2.8175

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1312 3.59 3.2960 2.9091 2.8891

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1384 3.79 3.3809 3.1120 3.1038

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1429 3.91 3.4339 3.2387 3.2381

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1433 3.92 3.4386 3.2500 3.2500

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1499 4.10 3.4349 3.2132 3.2133

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1510 4.13 3.4342 3.2070 3.2071

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1594 4.36 300.000000 3.0500 3:35:31 PM 3.1499 3.4295 3.1602 3.1604

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1706 4.67 11,092.950000 3.0550 4:05:22 PM 3.0499 3.4231 3.0977 3.0980

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1793 4.91 122.000000 3.0500 10:52:32 AM 3.0221 3.4182 3.0491 3.0496

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1887 5.17 3.4660 3.1203 3.0868

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1978 5.42 3.5122 3.1893 3.1227

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2044 5.60 3.5458 3.2393 3.1488

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2128 5.83 3.5885 3.3030 3.1820

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2170 5.94 3.6098 3.3348 3.1986

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2254 6.17 6.500000 3.6250 2:28:56 PM 3.6250 3.6525 3.3984 3.2318

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2342 6.41 3.6973 3.4651 3.2666

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2525 6.91 50.000000 3.3500 2:57:46 PM 3.3500 3.7903 3.6038 3.3389

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2553 6.99 3.8045 3.6250 3.3500
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2644 7.24 3.8012 3.6013 3.3513

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2721 7.45 3.7984 3.5812 3.3523

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2777 7.60 3.7964 3.5666 3.3531

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2952 8.08 7.700000 3.7500 2:11:06 PM 3.6174 3.7900 3.5210 3.3556

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2987 8.18 50.700000 3.6250 9:00:44 AM 3.6288 3.7887 3.5119 3.3560

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3043 8.33 50.000000 3.6250 9:00:45 AM 3.6250 3.7867 3.4973 3.3568

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3097 8.48 3.7847 3.4832 3.3576

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3238 8.87 3.7796 3.4464 3.3595

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3280 8.98 3.7781 3.4355 3.3601

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3314 9.07 3.7769 3.4266 3.3606

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3364 9.21 10.000000 3.7500 9:00:49 AM 3.7500 3.7751 3.4136 3.3613

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3440 9.42 3.7723 3.3938 3.3623

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3538 9.69 3.7687 3.3682 3.3637

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3616 9.90 1,319.106039 3.2000 3:49:13 PM 3.3648 3.7659 3.3479 3.3648

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3685 10.09 3.7768 3.3607 3.3773

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3909 10.70 3.8121 3.4024 3.4179

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3972 10.87 3.8220 3.4141 3.4293

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4070 11.14 3.8374 3.4323 3.4471

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4224 11.56 3.8617 3.4610 3.4750

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4413 12.08 3.8915 3.4961 3.5092

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4453 12.19 3.8978 3.5036 3.5164

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4504 12.33 3.9058 3.5131 3.5257

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4778 13.08 0.420000 4.7500 2:11:05 PM 4.7500 3.9489 3.5640 3.5753

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4826 13.21 3.9565 3.5730 3.5840

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4910 13.44 3.9697 3.5886 3.5992

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5099 13.96 3.9995 3.6237 3.6335

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5554 15.21 4.0712 3.7084 3.7159

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6093 16.68 4.1561 3.8086 3.8136

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6155 16.85 4.1659 3.8201 3.8248

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6337 17.35 4.1945 3.8540 3.8578

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6511 17.83 8,014.953000 4.6600 4:14:54 PM 4.6231 4.2219 3.8864 3.8893

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6589 18.04 4.2342 3.9009 3.9034

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6709 18.37 2.000000 5.0000 11:17:11 AM 5.0000 4.2531 3.9232 3.9252

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6737 18.44 458.692000 4.7500 4:04:54 PM 4.8008 4.2576 3.9284 3.9302

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6947 19.02 4.2906 3.9675 3.9683

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7010 19.19 4.3006 3.9792 3.9797

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7122 19.50 4.3182 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7716 21.13 4.6476 4.3292 4.3403

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8045 22.03 4.8300 4.5116 4.5288

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8122 22.24 2,017.000000 5.0750 4:11:40 PM 5.0258 4.8727 4.5542 4.5729

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8410 23.03 5.0324 4.7138 4.7380

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8731 23.90 16.500000 5.3500 10:40:01 AM 5.0205 5.2103 4.8918 4.9219

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8800 24.09 5,665.048000 4.9750 3:39:47 PM 4.9383 5.2486 4.9300 4.9614
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