
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 1 0.00 3.5000 3.5000 3.5000

FXTN 07-45 PIBD0713K457 7.1250 <1M 11/2/2013 25 0.07 1.5186 1.4086 1.1000

FXTN 05-67 PIBD0514A673 6.2500 4M 1/27/2014 111 0.30 6,059.300000 0.0005 3:38:18 PM 0.0006 0.7251 0.5655 0.0856

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 168 0.46 0.9881 0.8369 0.3394

FXTN 10-35 PIBD1014G356 12.7500 9M 7/15/2014 280 0.77 1.1994 1.0438 0.4594

RTB 05-08 PIID0514I080 6.2500 1Y 9/24/2014 351 0.96 1.3735 1.2002 0.6121

FXTN 07-46 PIBD0714J466 6.5000 1Y 10/4/2014 361 0.99 1.4165 1.2360 0.6654

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 371 1.02 1.4594 1.2718 0.7188

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 504 1.38 2.0307 1.7482 1.4287

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 582 1.59 2.3658 2.0275 1.8449

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 591 1.62 2.4044 2.0598 1.8930

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 651 1.78 2.6622 2.2746 2.2132

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 680 1.86 0.500000 2.2500 11:58:15 AM 2.2500 2.7867 2.3785 2.3680

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 686 1.88 2.8125 2.4000 2.4000

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 778 2.13 2.8164 2.4232 2.3574

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 798 2.18 2.8172 2.4283 2.3481

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 826 2.26 2.8184 2.4354 2.3352

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 841 2.30 2.8190 2.4391 2.3282

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 877 2.40 70.336000 2.0500 3:21:22 PM 2.1284 2.8206 2.4482 2.3115

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 904 2.48 2.8217 2.4551 2.2990

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 930 2.55 123.000000 2.0000 2:02:17 PM 2.0037 2.8228 2.4616 2.2870

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 932 2.55 2.8229 2.4621 2.2861

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1062 2.91 300.000000 2.3025 3:56:26 PM 2.3025 2.8284 2.4949 2.2259

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1082 2.96 0.910000 2.6750 3:25:10 PM 2.6750 2.8292 2.5000 2.2166

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1135 3.11 2.9290 2.6114 2.3731

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1270 3.48 3.1832 2.8952 2.7718

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1294 3.54 3.2284 2.9456 2.8427

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1366 3.74 3.3639 3.0970 3.0553

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1411 3.86 3.4487 3.1916 3.1882

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1415 3.87 3.4562 3.2000 3.2000

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1481 4.05 1.000000 2.8750 11:32:49 AM 2.8750 3.4623 3.1967 3.1966

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1492 4.08 108.079000 3.1050 3:54:51 PM 3.1046 3.4633 3.1961 3.1960

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1576 4.31 3.4711 3.1919 3.1917

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1688 4.62 2,776.050000 3.1650 4:06:01 PM 3.1815 3.4815 3.1863 3.1860

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1775 4.86 1.000000 3.1500 11:38:22 AM 3.1500 3.4896 3.1819 3.1815

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1869 5.12 3.5185 3.2212 3.2209

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1960 5.37 3.5464 3.2593 3.2590

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2026 5.55 3.5667 3.2870 3.2867

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2110 5.78 3.5924 3.3221 3.3219

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2152 5.89 3.6053 3.3397 3.3395

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2236 6.12 215.000000 3.3500 2:58:21 PM 3.3342 3.6311 3.3749 3.3747

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2324 6.36 3.6581 3.4117 3.4116

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2507 6.86 3.7143 3.4883 3.4883

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2535 6.94 3.7229 3.5000 3.5000
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FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2626 7.19 10.140100 3.7500 3:27:01 PM 3.6849 3.7384 3.5077 3.5063

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2703 7.40 3.7516 3.5143 3.5116

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2759 7.55 3.7611 3.5191 3.5154

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2934 8.03 10.200000 3.7500 2:41:04 PM 3.7420 3.7910 3.5340 3.5274

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2969 8.13 3.7969 3.5369 3.5298

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3025 8.28 12.500000 3.7500 2:21:23 PM 3.7996 3.8065 3.5417 3.5337

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3079 8.43 3.8157 3.5463 3.5374

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3220 8.82 3.8397 3.5583 3.5471

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3262 8.93 3.8469 3.5619 3.5500

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3296 9.02 3.8527 3.5648 3.5523

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3346 9.16 3.8612 3.5690 3.5558

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3422 9.37 3.8742 3.5755 3.5610

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3520 9.64 3.8909 3.5839 3.5677

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3598 9.85 376.529000 3.4700 3:52:14 PM 3.5731 3.9042 3.5905 3.5731

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3667 10.04 3.9167 3.6035 3.5864

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3891 10.65 3.9575 3.6456 3.6297

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3954 10.83 3.9689 3.6575 3.6418

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4052 11.09 3.9868 3.6759 3.6608

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4206 11.52 4.0148 3.7049 3.6905

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4395 12.03 4.0491 3.7404 3.7270

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4435 12.14 4.0564 3.7479 3.7347

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4486 12.28 4.0657 3.7575 3.7445

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4760 13.03 14.880000 4.6300 2:55:41 PM 4.6300 4.1155 3.8091 3.7974

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4808 13.16 4.1242 3.8181 3.8067

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4892 13.39 4.235000 4.7500 3:48:24 PM 4.6364 4.1395 3.8339 3.8229

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5081 13.91 4.1739 3.8695 3.8594

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5536 15.16 4.2566 3.9550 3.9473

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6075 16.63 4.3546 4.0564 4.0513

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6137 16.80 4.3659 4.0681 4.0633

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6319 17.30 4.3990 4.1023 4.0984

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6493 17.78 2,026.000000 4.9400 3:51:03 PM 4.9290 4.4306 4.1351 4.1320

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6571 17.99 4.4448 4.1497 4.1471

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6691 18.32 4.4666 4.1723 4.1703

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6719 18.40 26.930000 5.2400 3:03:04 PM 5.2309 4.4717 4.1776 4.1757

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6929 18.97 4.5099 4.2171 4.2162

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6992 19.14 4.5213 4.2289 4.2284

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7104 19.45 22.225000 3.8500 10:52:30 AM 3.8406 4.5417 4.2500 4.2500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7698 21.08 4.9163 4.6166 4.6168

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8027 21.98 5.1238 4.8196 4.8199

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8104 22.19 1.000000 5.2000 3:02:32 PM 5.2000 5.1724 4.8671 4.8675

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8392 22.98 5.3540 5.0448 5.0453

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8713 23.85 4.000000 5.3000 10:44:09 AM 5.2875 5.5565 5.2429 5.2435

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8782 24.04 370.987912 5.2500 3:29:14 PM 5.2864 5.6000 5.2855 5.2861
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