
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 5 0.01 3.1430 3.1219 3.1219

FXTN 07-45 PIBD0713K457 7.1250 1M 11/2/2013 29 0.08 1.0008 0.8531 0.8531

FXTN 05-67 PIBD0514A673 6.2500 4M 1/27/2014 115 0.31 113.800000 0.5500 3:03:09 PM 0.3040 0.7639 0.5972 0.5972

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 172 0.47 0.9856 0.8189 0.8189

FXTN 10-35 PIBD1014G356 12.7500 10M 7/15/2014 284 0.78 1.2502 1.0357 1.0357

RTB 05-08 PIID0514I080 6.2500 1Y 9/24/2014 355 0.97 3.862000 1.3750 3:28:00 PM 1.3575 1.4489 1.2061 1.1923

FXTN 07-46 PIBD0714J466 6.5000 1Y 10/4/2014 365 1.00 1.4900 1.2447 1.2243

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 375 1.03 1.5312 1.2834 1.2563

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 508 1.39 2.0783 1.7971 1.6824

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 586 1.60 2.3992 2.0983 1.9323

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 595 1.63 8.000000 2.0000 3:10:49 PM 2.0000 2.4363 2.1331 1.9612

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 655 1.79 2.6831 2.3648 2.1534

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 684 1.87 201.000000 2.2500 12:05:49 PM 2.2761 2.8024 2.4768 2.2463

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 690 1.89 2.8271 2.5000 2.2655

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 782 2.14 2.8527 2.4619 2.2826

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 802 2.20 2.8583 2.4536 2.2863

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 830 2.27 2.8661 2.4420 2.2915

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 845 2.31 2.8703 2.4358 2.2943

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 881 2.41 100.100000 2.5500 3:23:25 PM 2.6249 2.8803 2.4209 2.3010

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 908 2.49 2.8879 2.4097 2.3060

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 934 2.56 20.000000 2.2500 8:53:03 AM 2.2500 2.8951 2.3989 2.3108

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 936 2.56 2.8957 2.3981 2.3112

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1066 2.92 159.900000 2.2750 3:08:27 PM 2.3507 2.9319 2.3443 2.3353

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1086 2.97 1.000000 2.2500 8:53:29 AM 2.2500 2.9375 2.3360 2.3390

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1139 3.12 3.0161 2.4775 2.4800

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1274 3.49 3.2162 2.8379 2.8392

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1298 3.55 3.2518 2.9020 2.9031

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1370 3.75 3.3586 3.0942 3.0946

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1415 3.87 3.000000 3.3000 10:31:01 AM 3.3000 3.4253 3.2143 3.2144

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1419 3.89 3.4312 3.2250 3.2250

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1485 4.07 3.4381 3.2026 3.2027

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1496 4.10 17.000000 3.0750 10:31:17 AM 3.0750 3.4392 3.1989 3.1989

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1580 4.33 3.4480 3.1704 3.1705

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1692 4.63 1,825.795000 3.1500 4:04:16 PM 3.1032 3.4597 3.1325 3.1326

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1779 4.87 3.4688 3.1030 3.1032

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1873 5.13 3.4982 3.1521 3.1523

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1964 5.38 3.5266 3.1996 3.1998

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2030 5.56 3.5472 3.2341 3.2342

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2114 5.79 3.5734 3.2780 3.2781

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2156 5.90 3.5866 3.2999 3.3000

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2240 6.13 36.100000 2.9000 11:43:19 AM 2.9277 3.6128 3.3438 3.3439

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2328 6.37 3.6403 3.3898 3.3898

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2511 6.87 3.6975 3.4854 3.4854

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2539 6.95 3.7062 3.5000 3.5000
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2630 7.20 3.7278 3.5118 3.5106

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2707 7.41 3.7460 3.5219 3.5196

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2763 7.56 3.7593 3.5292 3.5261

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2938 8.04 3.8008 3.5519 3.5464

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2973 8.14 3.8091 3.5565 3.5505

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3029 8.29 330.000000 3.5750 2:54:42 PM 3.6432 3.8224 3.5638 3.5570

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3083 8.44 3.8352 3.5708 3.5633

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3224 8.83 3.8687 3.5892 3.5797

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3266 8.94 3.8786 3.5947 3.5846

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3300 9.03 3.8867 3.5991 3.5886

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3350 9.17 3.8985 3.6056 3.5944

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3426 9.38 3.9166 3.6155 3.6032

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3524 9.65 3.9398 3.6282 3.6146

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3602 9.86 321.100000 3.4651 3:41:15 PM 3.6237 3.9583 3.6384 3.6237

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3671 10.05 3.9674 3.6480 3.6336

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3895 10.66 3.9968 3.6791 3.6656

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3958 10.84 4.0051 3.6878 3.6746

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4056 11.10 4.0179 3.7014 3.6886

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4210 11.53 4.0382 3.7228 3.7106

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4399 12.04 4.0630 3.7490 3.7377

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4439 12.15 4.0682 3.7546 3.7434

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4490 12.29 4.0749 3.7616 3.7507

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4764 13.04 16.500000 4.6000 3:27:18 PM 4.6061 4.1109 3.7997 3.7898

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4812 13.17 4.1172 3.8063 3.7967

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4896 13.40 1.675000 4.1000 3:03:34 PM 4.2888 4.1283 3.8180 3.8087

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5085 13.92 4.1531 3.8442 3.8357

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5540 15.17 4.2128 3.9074 3.9008

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6079 16.64 4.2836 3.9822 3.9779

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6141 16.81 4.2918 3.9908 3.9867

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6323 17.31 4.3157 4.0160 4.0128

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6497 17.79 4,845.900000 4.9250 3:43:13 PM 4.9278 4.3385 4.0402 4.0376

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6575 18.00 4.3488 4.0510 4.0488

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6695 18.33 80.000000 5.3250 11:10:45 AM 5.2849 4.3646 4.0677 4.0659

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6723 18.41 46.800000 5.3000 3:52:12 PM 5.1785 4.3682 4.0716 4.0700

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6933 18.98 4.3958 4.1007 4.1000

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6996 19.15 4.4041 4.1095 4.1090

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7108 19.46 9.200000 4.1250 2:39:01 PM 4.0405 4.4188 4.1250 4.1250

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7702 21.09 4.8620 4.5355 4.5325

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8031 21.99 5.1075 4.7628 4.7582

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8108 22.20 10.600000 5.7500 3:23:26 PM 5.3872 5.1649 4.8161 4.8111

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8396 22.99 5.3798 5.0151 5.0086

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8717 23.87 1.500000 5.2500 11:06:03 AM 5.2500 5.6193 5.2369 5.2289

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8786 24.05 1,971.489000 5.2500 3:59:25 PM 5.2756 5.6708 5.2846 5.2762
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