
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 07-45 PIBD0713K457 7.1250 <1M 11/2/2013 16 0.04 2.3805 2.1879 2.1879

FXTN 05-67 PIBD0514A673 6.2500 4M 1/27/2014 102 0.28 3,658.162000 0.0300 4:04:06 PM 0.0069 0.5385 0.3457 0.0141

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 159 0.44 0.5979 0.4076 0.0535

FXTN 10-35 PIBD1014G356 12.7500 9M 7/15/2014 271 0.74 0.7207 0.5311 0.3618

RTB 05-08 PIID0514I080 6.2500 11M 9/24/2014 342 0.94 10.400000 0.9950 3:25:27 PM 0.9952 0.7991 0.6095 0.5816

FXTN 07-46 PIBD0714J466 6.5000 1Y 10/4/2014 352 0.96 0.8102 0.6206 0.6126

SPTB 10-03 SPTB1014J037 12.2500 1Y 10/14/2014 362 0.99 0.8496 0.6582 0.6582

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 495 1.36 1.6247 1.3936 1.3936

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 573 1.57 2.0793 1.8249 1.8249

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 582 1.59 2.1317 1.8747 1.8747

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 642 1.76 2.4814 2.2065 2.2065

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 671 1.84 0.100000 2.2500 2:47:57 PM 2.2500 2.6504 2.3668 2.3668

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 677 1.85 2.6854 2.4000 2.4000

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 769 2.11 2.7034 2.3122 2.3167

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 789 2.16 5.000000 2.0000 10:11:43 AM 2.0000 2.7073 2.2931 2.2985

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 817 2.24 2.7128 2.2663 2.2732

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 832 2.28 1.000000 2.5000 11:24:50 AM 2.5000 2.7157 2.2520 2.2596

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 868 2.38 6.541000 2.5000 2:49:14 PM 2.5000 2.7228 2.2176 2.2270

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 895 2.45 2.7281 2.1919 2.2025

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 921 2.52 41.329000 2.0000 11:14:15 AM 2.0000 2.7332 2.1670 2.1790

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 923 2.53 2.7335 2.1651 2.1772

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1053 2.88 168.400000 2.0300 3:18:32 PM 2.0515 2.7590 2.0410 2.0594

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1073 2.94 2.7629 2.0219 2.0413

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1126 3.08 2.8686 2.2094 2.2257

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1261 3.45 1.000000 2.7500 11:26:10 AM 2.7500 3.1379 2.6870 2.6955

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1285 3.52 3.1858 2.7719 2.7790

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1357 3.72 3.3294 3.0266 3.0295

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1402 3.84 3.4191 3.1858 3.1861

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1406 3.85 3.4271 3.2000 3.2000

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1472 4.03 3.4332 3.1323 3.1387

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1483 4.06 3.4342 3.1210 3.1285

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1567 4.29 3.4420 3.0348 3.0505

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1679 4.60 944.520000 2.9350 4:04:16 PM 2.8657 3.4524 2.9198 2.9465

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1766 4.84 3.4604 2.8305 2.8657

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1860 5.09 3.5016 2.9288 2.9596

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1951 5.34 3.5415 3.0239 3.0505

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2017 5.52 3.5705 3.0929 3.1165

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2101 5.75 3.6073 3.1807 3.2004

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2143 5.87 3.6257 3.2246 3.2424

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2227 6.10 152.850000 3.2500 2:02:01 PM 3.2500 3.6626 3.3124 3.3263

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2315 6.34 3.7012 3.4044 3.4142

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2498 6.84 0.100000 3.6000 9:55:32 AM 3.6000 3.7814 3.5957 3.5970

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2526 6.92 3.7937 3.6250 3.6250

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2617 7.16 3.7971 3.6229 3.6140
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RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2694 7.38 3.8000 3.6210 3.6047

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2750 7.53 3.8020 3.6197 3.5980

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2925 8.01 3.000000 3.6250 11:35:27 AM 3.6250 3.8086 3.6156 3.5769

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2960 8.10 1.586000 3.7500 10:55:03 AM 3.7500 3.8099 3.6148 3.5727

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3016 8.26 3.8120 3.6135 3.5659

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3070 8.41 3.8140 3.6122 3.5594

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3211 8.79 3.8192 3.6089 3.5424

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3253 8.91 3.8208 3.6079 3.5373

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3287 9.00 3.8220 3.6071 3.5332

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3337 9.14 600.000000 3.6000 3:43:04 PM 3.6000 3.8239 3.6059 3.5272

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3413 9.34 3.8267 3.6041 3.5180

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3511 9.61 3.8304 3.6018 3.5062

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3589 9.83 66.912000 3.4804 3:34:29 PM 3.4968 3.8333 3.6000 3.4968

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3658 10.02 3.8491 3.6148 3.5136

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3882 10.63 3.9005 3.6627 3.5681

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3945 10.80 3.9150 3.6762 3.5834

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4043 11.07 3.9374 3.6971 3.6073

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4197 11.49 3.9728 3.7301 3.6448

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4386 12.01 4.0161 3.7705 3.6908

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4426 12.12 4.0253 3.7791 3.7005

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4477 12.26 4.0370 3.7900 3.7129

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4751 13.01 4.0998 3.8486 3.7796

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4799 13.14 4.1108 3.8588 3.7913

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4883 13.37 0.195000 4.6000 3:12:27 PM 4.7151 4.1301 3.8768 3.8117

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5072 13.89 4.1735 3.9172 3.8577

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5527 15.13 4.2778 4.0146 3.9684

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6066 16.61 4.4015 4.1299 4.0996

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6128 16.78 4.4157 4.1431 4.1147

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6310 17.28 4.4574 4.1821 4.1590

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6484 17.75 354.000000 4.7575 3:23:22 PM 4.7415 4.4973 4.2193 4.2013

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6562 17.97 4.5152 4.2360 4.2203

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6682 18.29 15.086000 5.2500 3:08:51 PM 5.2500 4.5428 4.2617 4.2495

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6710 18.37 255.935000 4.9750 3:19:21 PM 4.9197 4.5492 4.2676 4.2563

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6920 18.95 4.5974 4.3126 4.3074

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6983 19.12 4.6118 4.3260 4.3227

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7095 19.43 9.215000 5.0000 2:50:56 PM 4.9294 4.6375 4.3500 4.3500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7689 21.05 4.9155 4.6711 4.6236

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8018 21.95 5.0695 4.8489 4.7751

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8095 22.16 5.500000 5.2000 12:10:41 PM 5.2000 5.1056 4.8905 4.8106

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8383 22.95 5.2404 5.0462 4.9433

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8704 23.83 50.000000 5.3000 10:38:15 AM 5.3000 5.3906 5.2197 5.0911

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8773 24.02 126.253800 5.0300 3:29:36 PM 5.0494 5.4229 5.2570 5.1229

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

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


