
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 16 0.04 2.3759 2.3021 2.3021

FXTN 07-45 PIBD0713K457 7.1250 1M 11/2/2013 40 0.11 0.8021 0.6250 0.6250

FXTN 05-67 PIBD0514A673 6.2500 4M 1/27/2014 126 0.34 1,956.940000 0.8000 8:53:52 AM 0.4091 0.8895 0.7153 0.7153

FXTN 10-34 PIBD1014C341 12.3750 6M 3/25/2014 183 0.50 1.0887 0.9211 0.9211

FXTN 10-35 PIBD1014G356 12.7500 10M 7/15/2014 295 0.81 1.4079 1.2370 1.2370

RTB 05-08 PIID0514I080 6.2500 1Y 9/24/2014 366 1.00 1.6245 1.4487 1.4487

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 376 1.03 1.6609 1.4838 1.4838

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 386 1.06 1.6974 1.5190 1.5190

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 519 1.42 2.1823 1.9860 1.9860

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 597 1.63 2.4666 2.2598 2.2598

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 606 1.66 2.4995 2.2914 2.2914

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 666 1.82 2.7182 2.5021 2.5021

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 695 1.90 1.130000 2.5000 10:31:57 AM 2.5344 2.8239 2.6039 2.6039

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 701 1.92 2.8458 2.6250 2.6250

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 793 2.17 2.8698 2.5401 2.5233

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 813 2.23 2.8750 2.5217 2.5012

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 841 2.30 2.8823 2.4959 2.4703

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 856 2.34 15.200000 2.0500 3:39:57 PM 2.0993 2.8862 2.4820 2.4537

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 892 2.44 2.426000 2.0250 2:21:04 PM 2.3180 2.8955 2.4488 2.4139

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 919 2.52 2.9026 2.4239 2.3841

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 945 2.59 655.960000 2.0250 11:53:57 AM 2.0258 2.9093 2.3999 2.3554

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 947 2.59 2.9099 2.3981 2.3532

FXTN 10-42    * PIBD1016I420 9.1250 3Y 9/4/2016 1077 2.95 1,153.460000 2.3500 4:08:44 PM 2.3141 2.9437 2.2782 2.2095

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1097 3.00 2.9688 2.3292 2.2642

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1150 3.15 3.0355 2.4644 2.4093

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1285 3.52 1.000000 3.0000 11:34:07 AM 3.0000 3.2052 2.8087 2.7788

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1309 3.58 3.2354 2.8699 2.8444

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1381 3.78 13.790000 2.9400 9:48:34 AM 2.9400 3.3259 3.0535 3.0415

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1426 3.90 46.000000 3.2500 9:06:50 AM 3.2500 3.3825 3.1683 3.1647

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1430 3.92 3.3875 3.1785 3.1756

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1496 4.10 3.3814 3.1519 3.1498

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1507 4.13 10.000000 3.7500 10:01:22 AM 3.7500 3.3804 3.1475 3.1454

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1591 4.36 302.200000 3.0500 3:48:18 PM 3.0169 3.3726 3.1137 3.1125

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1703 4.66 1,976.300000 3.0400 3:55:54 PM 3.0345 3.3622 3.0686 3.0687

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1790 4.90 1.000000 3.1000 3:31:58 PM 3.1000 3.3542 3.0336 3.0346

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1884 5.16 3.3921 3.0882 3.0891

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1975 5.41 18.000000 3.1500 3:10:54 PM 3.1500 3.4287 3.1410 3.1418

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2041 5.59 3.4553 3.1794 3.1800

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2125 5.82 3.4892 3.2282 3.2287

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2167 5.93 3.5061 3.2526 3.2531

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2251 6.16 3.5399 3.3013 3.3017

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2339 6.40 3.5754 3.3525 3.3527

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2522 6.90 3.6491 3.4587 3.4588

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2550 6.98 3.6604 3.4750 3.4750
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2641 7.23 6.500000 2.9000 9:53:37 AM 2.9000 3.6656 3.4663 3.4691

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2718 7.44 3.6699 3.4590 3.4642

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2774 7.59 50.000000 3.5000 9:05:39 AM 3.5000 3.6731 3.4537 3.4605

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2949 8.07 1.800000 3.7500 10:40:59 AM 3.8744 3.6831 3.4370 3.4493

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2984 8.17 3.6851 3.4337 3.4470

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3040 8.32 87.000000 3.3750 4:03:57 PM 3.4467 3.6882 3.4284 3.4434

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3094 8.47 3.6913 3.4232 3.4399

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3235 8.86 3.6993 3.4098 3.4308

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3277 8.97 3.7017 3.4058 3.4281

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3311 9.07 3.7036 3.4026 3.4259

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3361 9.20 50.000000 3.5000 3:58:30 PM 3.5000 3.7065 3.3978 3.4227

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3437 9.41 3.7108 3.3906 3.4178

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3535 9.68 3.7164 3.3812 3.4114

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3613 9.89 334.689711 3.4500 3:44:08 PM 3.4064 3.7208 3.3738 3.4064

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3682 10.08 3.7324 3.3861 3.4181

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3906 10.69 3.7702 3.4261 3.4560

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3969 10.87 3.7809 3.4374 3.4667

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4067 11.13 3.7974 3.4549 3.4833

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4221 11.56 3.8234 3.4824 3.5093

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4410 12.07 3.8553 3.5162 3.5413

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4450 12.18 3.8621 3.5233 3.5481

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4501 12.32 3.8707 3.5324 3.5567

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4775 13.07 23.840000 4.7500 10:41:37 AM 4.0293 3.9169 3.5813 3.6031

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4823 13.20 3.9250 3.5899 3.6113

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4907 13.43 0.950000 4.6250 3:48:27 PM 4.6250 3.9392 3.6049 3.6255

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5096 13.95 3.9711 3.6387 3.6575

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5551 15.20 4.0479 3.7199 3.7345

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6090 16.67 4.1388 3.8162 3.8258

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6152 16.84 4.1493 3.8273 3.8363

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6334 17.34 4.1800 3.8598 3.8671

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6508 17.82 1,265.000000 4.6600 4:02:24 PM 4.6928 4.2094 3.8909 3.8966

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6586 18.03 4.2225 3.9048 3.9098

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6706 18.36 5.000000 5.1800 3:37:26 PM 5.1800 4.2428 3.9262 3.9301

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6734 18.44 14.340000 4.9850 3:54:12 PM 4.8722 4.2475 3.9312 3.9348

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6944 19.01 2.000000 5.4500 10:32:03 AM 5.4500 4.2830 3.9687 3.9704

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7007 19.18 4.2936 3.9800 3.9810

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7119 19.49 3.000000 3.7500 11:34:33 AM 3.9155 4.3125 4.0000 4.0000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7713 21.12 4.6739 4.3473 4.3491

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8042 22.02 1.000000 5.0000 10:22:24 AM 5.0000 4.8740 4.5397 4.5424

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8119 22.23 20.000000 5.0100 4:03:08 PM 5.0100 4.9208 4.5847 4.5877

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8407 23.02 14.950000 4.7000 8:57:10 AM 4.7000 5.0960 4.7531 4.7569

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8728 23.90 1.590000 5.0000 11:30:22 AM 5.0000 5.2913 4.9409 4.9456

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8797 24.08 459.365000 4.9500 3:35:58 PM 4.9943 5.3333 4.9812 4.9861
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