
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 33 0.09 1.5530 0.8865 0.8865

FXTN 07-45 PIBD0713K457 7.1250 2M 11/2/2013 57 0.16 2.000000 1.8500 3:07:17 PM 1.8500 1.5562 0.8404 0.8404

FXTN 05-67 PIBD0514A673 6.2500 5M 1/27/2014 143 0.39 1,100.000000 1.5200 2:02:33 PM 1.5345 1.7223 0.9869 0.9869

FXTN 10-34 PIBD1014C341 12.3750 7M 3/25/2014 200 0.55 1.8601 1.2142 1.2142

FXTN 10-35 PIBD1014G356 12.7500 11M 7/15/2014 312 0.85 2.0101 1.6883 1.6883

RTB 05-08 PIID0514I080 6.2500 1.5Y 9/24/2014 383 1.05 1.075000 2.5000 11:28:10 AM 2.5000 2.1394 1.9413 1.9413

FXTN 07-46 PIBD0714J466 6.5000 1.5Y 10/4/2014 393 1.08 2.1691 1.9610 1.9610

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 403 1.10 2.1988 1.9806 1.9806

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 536 1.47 2.5935 2.2421 2.2421

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 614 1.68 2.8250 2.3955 2.3955

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 623 1.71 2.8517 2.4132 2.4132

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 683 1.87 3.0298 2.5312 2.5312

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 712 1.95 3.800000 2.2500 3:17:20 PM 2.3615 3.1159 2.5882 2.5882

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 718 1.97 3.1337 2.6000 2.6000

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 810 2.22 3.1393 2.6000 2.6058

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 830 2.27 3.1406 2.6000 2.6071

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 858 2.35 3.1423 2.6000 2.6088

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 873 2.39 3.1432 2.6000 2.6098

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 909 2.49 0.471000 2.2500 2:05:26 PM 2.2605 3.1454 2.6000 2.6120

FXTN 10-40 PIBD1016C407 7.5000 3Y 3/30/2016 936 2.56 3.1470 2.6000 2.6137

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 962 2.63 3.1486 2.6000 2.6154

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 964 2.64 3.1487 2.6000 2.6155

FXTN 10-42    * PIBD1016I420 9.1250 3Y 9/4/2016 1094 3.00 750.000000 2.6225 3:12:13 PM 2.6237 3.1567 2.6000 2.6237

RTB 07-01 PIID0716I018 7.0000 3.5Y 9/24/2016 1114 3.05 3.1804 2.6439 2.6592

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1167 3.20 3.000000 2.2500 9:58:20 AM 2.2500 3.2432 2.7603 2.7532

FXTN 07-49 PIBD0717C493 7.0000 4Y 3/31/2017 1302 3.56 3.4032 3.0567 2.9927

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1326 3.63 3.4316 3.1093 3.0353

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1398 3.83 3.5169 3.2674 3.1631

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1443 3.95 3.5703 3.3662 3.2429

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1447 3.96 3.5750 3.3750 3.2500

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1513 4.14 3.5593 3.2879 3.2172

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1524 4.17 3.5567 3.2734 3.2117

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1608 4.40 3.5368 3.1626 3.1699

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1720 4.71 3.5102 3.0148 3.1142

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1807 4.95 650.000000 3.1250 3:17:42 PM 3.0709 3.4896 2.9000 3.0709

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1901 5.20 3.5265 2.9867 3.1100

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1992 5.45 3.5623 3.0706 3.1478

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2058 5.63 3.5882 3.1315 3.1752

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2142 5.86 3.6212 3.2089 3.2101

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2184 5.98 3.6377 3.2476 3.2275

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2268 6.21 3.6707 3.3251 3.2624

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2356 6.45 3.7052 3.4062 3.2990

RTB 10-01     * PIID1020H015 7.2500 7Y 8/19/2020 2539 6.95 3.7771 3.5750 3.3750

FXTN 10-51 PIBD1020I510 6.1250 7.5Y 9/16/2020 2567 7.03 3.7767 3.5731 3.3751
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2658 7.28 0.200000 3.6250 3:17:52 PM 3.6250 3.7753 3.5668 3.3753

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2735 7.49 4.028000 3.0001 3:40:38 PM 3.0001 3.7741 3.5615 3.3755

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2791 7.64 4.000000 3.5000 3:33:38 PM 3.5000 3.7732 3.5577 3.3756

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2966 8.12 3.7706 3.5456 3.3760

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 3001 8.22 3.7700 3.5432 3.3761

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3057 8.37 150.000000 3.5500 10:50:18 AM 3.5500 3.7692 3.5394 3.3762

FXTN 20-02 PIBD2022C021 15.0000 9Y 3/14/2022 3111 8.52 3.7683 3.5357 3.3764

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3252 8.90 3.7662 3.5260 3.3767

FXTN 10-57 PIBD1022I570 4.7500 9.5Y 9/13/2022 3294 9.02 0.170000 3.4200 10:41:00 AM 3.4200 3.7655 3.5231 3.3768

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3328 9.11 3.7650 3.5208 3.3769

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3378 9.25 3.7643 3.5173 3.3770

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3454 9.46 3.7631 3.5121 3.3772

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3552 9.72 3.7616 3.5054 3.3774

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3630 9.94 111.611000 3.3800 3:56:16 PM 3.3776 3.7604 3.5000 3.3776

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3699 10.13 3.7682 3.5089 3.3889

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3923 10.74 3.7933 3.5376 3.4254

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3986 10.91 3.8004 3.5457 3.4357

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4084 11.18 3.8114 3.5583 3.4517

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4238 11.60 3.8287 3.5780 3.4769

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4427 12.12 3.8499 3.6023 3.5077

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4467 12.23 3.8544 3.6074 3.5143

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4518 12.37 225.000000 4.8750 4:14:57 PM 4.8471 3.8601 3.6140 3.5226

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4792 13.12 2.000000 3.6200 10:42:05 AM 3.6200 3.8909 3.6491 3.5673

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4840 13.25 100.000000 5.0200 3:38:22 PM 5.0200 3.8963 3.6553 3.5751

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4924 13.48 0.725000 4.7500 2:43:08 PM 4.7500 3.9057 3.6661 3.5889

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5113 14.00 3.9270 3.6903 3.6197

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5568 15.24 3.9781 3.7487 3.6940

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6107 16.72 4.0386 3.8179 3.7820

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6169 16.89 4.0456 3.8259 3.7921

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6351 17.39 4.0660 3.8492 3.8218

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6525 17.86 674.400000 4.8400 3:47:19 PM 4.8367 4.0856 3.8716 3.8502

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6603 18.08 100.000000 5.3000 3:38:10 PM 5.3000 4.0943 3.8816 3.8630

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6723 18.41 4.1078 3.8970 3.8826

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6751 18.48 83.540000 4.9500 4:07:56 PM 4.9809 4.1110 3.9006 3.8871

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6961 19.06 10.000000 4.9250 10:12:24 AM 4.9250 4.1345 3.9275 3.9214

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 7024 19.23 4.1416 3.9356 3.9317

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7136 19.54 4.500000 3.8000 2:13:12 PM 3.7133 4.1542 3.9500 3.9500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7730 21.16 4.6291 4.3692 4.3714

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8059 22.06 4.8922 4.6013 4.6048

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8136 22.28 56.000000 5.2500 3:00:59 PM 5.4138 4.9537 4.6557 4.6594

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8424 23.06 5.1840 4.8589 4.8637

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8745 23.94 5.4406 5.0854 5.0915

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8814 24.13 165.205000 5.2350 3:40:43 PM 5.0477 5.4958 5.1341 5.1404
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