
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 05-67 PIBD0514A673 6.2500 2M 1/27/2014 84 0.23 0.2539 0.1000 0.0950

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 141 0.39 0.3113 0.1527 0.1451

FXTN 10-35 PIBD1014G356 12.7500 8M 7/15/2014 253 0.69 0.4129 0.2448 0.2348

RTB 05-08 PIID0514I080 6.2500 11M 9/24/2014 324 0.89 0.4648 0.2909 0.2809

FXTN 07-46 PIBD0714J466 6.5000 11M 10/4/2014 334 0.91 0.4721 0.2974 0.2874

SPTB 10-03 SPTB1014J037 12.2500 11M 10/14/2014 344 0.94 0.5115 0.3308 0.3206

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 477 1.31 1.3203 1.0145 0.9980

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 555 1.52 1.7946 1.4154 1.3953

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 564 1.54 1.8494 1.4617 1.4411

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 624 1.71 2.2143 1.7701 1.7467

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 653 1.79 2.3906 1.9192 1.8944

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 659 1.80 2.4271 1.9500 1.9250

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 751 2.06 2.4658 1.9152 1.9300

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 771 2.11 2.4742 1.9076 1.9311

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 799 2.19 2.4860 1.8970 1.9326

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 814 2.23 72.162000 1.4000 3:23:25 PM 1.7420 2.4923 1.8913 1.9334

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 850 2.33 2.5075 1.8777 1.9354

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 877 2.40 2.5189 1.8674 1.9368

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 903 2.47 2.5298 1.8576 1.9382

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 905 2.48 2.5307 1.8568 1.9384

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1035 2.83 273.053000 1.8900 4:09:00 PM 1.9107 2.5854 1.8076 1.9454

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1055 2.89 94.280000 2.0500 3:57:58 PM 2.0500 2.5938 1.8000 1.9465

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1108 3.03 1.350000 2.0000 10:21:16 AM 2.0000 2.6757 1.9395 2.0333

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1243 3.40 500.000000 2.2500 10:53:09 AM 2.2500 2.8843 2.2947 2.2544

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1267 3.47 2.9214 2.3579 2.2937

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1339 3.67 50.000000 2.5000 2:59:24 PM 2.5000 3.0327 2.5474 2.4116

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1384 3.79 3.1022 2.6658 2.4854

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1388 3.80 3.1084 2.6763 2.4919

FXTN 07-50    * PIBD0717J502 5.3750 4Y 10/28/2017 1454 3.98 100.000000 2.6500 3:29:13 PM 2.6500 3.2104 2.8500 2.6000

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1465 4.01 3.2122 2.8444 2.6076

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1549 4.24 70.600000 2.6000 3:59:48 PM 2.6085 3.2258 2.8015 2.6652

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1661 4.55 26.000000 2.6500 3:58:39 PM 2.6204 3.2441 2.7444 2.7421

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1748 4.79 150.000000 2.7500 3:29:11 PM 2.8332 3.2582 2.7000 2.8018

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1842 5.04 3.2992 2.7742 2.8387

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1933 5.29 3.3389 2.8461 2.8744

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1999 5.47 3.3676 2.8982 2.9003

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2083 5.70 3.4043 2.9645 2.9332

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2125 5.82 3.4226 2.9976 2.9497

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2209 6.05 411.000000 2.9850 3:41:21 PM 2.9892 3.4592 3.0639 2.9827

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2297 6.29 3.4976 3.1334 3.0172

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2480 6.79 3.5774 3.2779 3.0890

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2508 6.87 50.000000 3.1000 3:25:31 PM 3.1000 3.5896 3.3000 3.1000

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2599 7.12 1.400000 2.9500 10:44:03 AM 2.9500 3.5931 3.3077 3.1227

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2676 7.33 3.5961 3.3142 3.1419
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2732 7.48 3.5982 3.3189 3.1559

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2907 7.96 3.6050 3.3337 3.1995

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2942 8.05 3.6064 3.3367 3.2082

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2998 8.21 3.6085 3.3414 3.2222

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3052 8.36 3.6106 3.3460 3.2357

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3193 8.74 3.6160 3.3579 3.2708

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3235 8.86 2.500000 3.2750 10:51:26 AM 3.2750 3.6177 3.3615 3.2813

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3269 8.95 3.6190 3.3643 3.2898

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3319 9.09 3.6209 3.3686 3.3022

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3395 9.30 3.6238 3.3750 3.3212

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3493 9.56 3.6276 3.3833 3.3456

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3571 9.78 340.196000 3.3600 3:55:24 PM 3.3823 3.6306 3.3899 3.3651

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3640 9.97 3.6333 3.3957 3.3823

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3864 10.58 3.6837 3.4449 3.4286

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3927 10.75 3.6978 3.4587 3.4416

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4025 11.02 300.000000 3.3750 2:40:14 PM 3.3750 3.7199 3.4802 3.4618

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4179 11.44 3.7545 3.5140 3.4936

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4368 11.96 3.7970 3.5555 3.5327

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4408 12.07 3.8060 3.5642 3.5409

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4459 12.21 3.8175 3.5754 3.5515

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4733 12.96 2.600000 4.0500 2:44:13 PM 4.0500 3.8791 3.6356 3.6081

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4781 13.09 3.8899 3.6461 3.6180

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4865 13.32 1.000000 3.9000 3:35:25 PM 3.9000 3.9088 3.6645 3.6353

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5054 13.84 3.9513 3.7060 3.6744

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5509 15.08 4.0536 3.8059 3.7683

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6048 16.56 4.1749 3.9242 3.8797

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6110 16.73 4.1888 3.9378 3.8925

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6292 17.23 4.2297 3.9777 3.9301

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6466 17.70 3,222.500000 4.2450 4:00:19 PM 4.2444 4.2689 4.0159 3.9660

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6544 17.92 4.2864 4.0330 3.9821

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6664 18.25 4.3134 4.0594 4.0069

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6692 18.32 3,366.598800 4.4000 4:10:11 PM 4.3814 4.3197 4.0655 4.0127

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6902 18.90 7.340000 4.5000 11:43:50 AM 4.5000 4.3669 4.1116 4.0561

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6965 19.07 4.3811 4.1254 4.0691

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7077 19.38 131.380000 4.0750 4:10:41 PM 4.0922 4.4063 4.1500 4.0922

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7671 21.00 4.5784 4.3246 4.2957

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8000 21.90 4.6737 4.4213 4.4084

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8077 22.11 507.000000 4.7850 4:09:36 PM 4.7746 4.6960 4.4440 4.4348

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8365 22.90 4.7795 4.5286 4.5334

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8686 23.78 4.8725 4.6230 4.6434

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8755 23.97 2,323.402000 4.6569 3:56:10 PM 4.6435 4.8925 4.6433 4.6670
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