
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 23 0.06 1.4375 1.3333 1.3333

FXTN 05-67 PIBD0514A673 6.2500 4M 1/27/2014 109 0.30 2,000.000000 0.0300 2:33:34 PM 0.0550 0.4412 0.0782 0.0782

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 166 0.45 0.5148 0.3100 0.3100

FXTN 10-35 PIBD1014G356 12.7500 9M 7/15/2014 278 0.76 0.6150 0.4413 0.4413

RTB 05-08 PIID0514I080 6.2500 1Y 9/24/2014 349 0.96 0.980000 0.8750 3:12:22 PM 0.8612 0.6738 0.4903 0.4903

FXTN 07-46 PIBD0714J466 6.5000 1Y 10/4/2014 359 0.98 0.200000 0.1000 11:19:21 AM 0.1125 0.6821 0.4972 0.4972

SPTB 10-03 SPTB1014J037 12.2500 1.5Y 10/14/2014 369 1.01 0.7247 0.5355 0.5355

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 502 1.37 1.5957 1.3227 1.3227

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 580 1.59 2.1064 1.7844 1.7844

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 589 1.61 2.1654 1.8377 1.8377

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 649 1.78 2.5583 2.1928 2.1928

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 678 1.86 1.555000 2.2500 11:04:27 AM 2.2500 2.7482 2.3645 2.3645

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 684 1.87 2.7875 2.4000 2.4000

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 776 2.12 2.7991 2.3727 2.3707

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 796 2.18 2.8016 2.3667 2.3643

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 824 2.26 2.8052 2.3584 2.3554

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 839 2.30 4.000000 2.0000 3:26:33 PM 2.0000 2.8071 2.3540 2.3506

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 875 2.40 1.300000 2.1250 11:07:56 AM 2.2112 2.8116 2.3433 2.3391

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 902 2.47 2.8150 2.3353 2.3305

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 928 2.54 13.000000 2.0000 11:28:25 AM 1.9815 2.8183 2.3275 2.3222

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 930 2.55 2.8186 2.3269 2.3216

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1060 2.90 301.000000 2.5500 10:46:12 AM 2.2821 2.8350 2.2883 2.2802

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1080 2.96 3.000000 2.5000 3:00:21 PM 2.7082 2.8375 2.2824 2.2738

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1133 3.10 2.9350 2.4284 2.4212

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1268 3.47 3.1833 2.8004 2.7967

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1292 3.54 3.2274 2.8666 2.8635

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1364 3.73 3.3599 3.0650 3.0637

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1409 3.86 3.4426 3.1890 3.1889

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1413 3.87 3.4500 3.2000 3.2000

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1479 4.05 3.4534 3.1812 3.1732

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1490 4.08 3.4540 3.1781 3.1687

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1574 4.31 3.4584 3.1541 3.1346

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1686 4.62 1,928.600000 3.0500 4:10:14 PM 3.0537 3.4643 3.1222 3.0891

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1773 4.85 3.4688 3.0974 3.0537

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1867 5.11 3.5005 3.1472 3.1089

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1958 5.36 3.5312 3.1954 3.1623

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2024 5.54 3.5534 3.2304 3.2011

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2108 5.77 60.000000 3.2000 11:00:14 AM 3.2000 3.5817 3.2749 3.2504

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2150 5.89 3.5959 3.2971 3.2751

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2234 6.12 3.6242 3.3416 3.3244

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2322 6.36 3.6539 3.3882 3.3761

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2505 6.86 3.7156 3.4852 3.4836

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2533 6.93 3.7250 3.5000 3.5000

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2624 7.18 3.800000 3.7500 11:13:01 AM 3.7500 3.7377 3.5107 3.5004
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RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2701 7.39 6.000000 3.7500 11:39:01 AM 3.7500 3.7484 3.5198 3.5008

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2757 7.55 3.7562 3.5263 3.5011

RTB 10-03 PIID1021J039 5.7500 8.5Y 10/20/2021 2932 8.03 3.7805 3.5469 3.5019

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2967 8.12 3.7854 3.5510 3.5020

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3023 8.28 203.500000 3.6500 11:14:12 AM 3.6509 3.7932 3.5576 3.5023

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3077 8.42 3.8007 3.5640 3.5026

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3218 8.81 3.8203 3.5806 3.5032

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3260 8.93 3.8262 3.5855 3.5034

FXTN 20-03 PIBD2022J033 12.7500 9.5Y 10/17/2022 3294 9.02 3.8309 3.5895 3.5036

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3344 9.16 3.8378 3.5954 3.5038

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3420 9.36 3.8484 3.6043 3.5042

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3518 9.63 3.8620 3.6158 3.5046

RTB 10-04     * PIID1023H046 3.2500 10Y 8/15/2023 3596 9.85 71.107000 3.5350 3:41:38 PM 3.5050 3.8729 3.6250 3.5050

FXTN 20-06 PIBD2023J068 11.3750 10.5Y 10/23/2023 3665 10.03 3.8869 3.6383 3.5206

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3889 10.65 3.9322 3.6814 3.5714

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3952 10.82 3.9450 3.6935 3.5857

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4050 11.09 3.9648 3.7124 3.6079

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4204 11.51 3.9960 3.7421 3.6429

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4393 12.03 4.0342 3.7784 3.6857

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4433 12.14 4.0423 3.7861 3.6948

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4484 12.28 4.0526 3.7960 3.7064

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4758 13.03 4.1081 3.8487 3.7685

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4806 13.16 4.1178 3.8580 3.7794

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4890 13.39 4.1348 3.8741 3.7984

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5079 13.91 4.1731 3.9105 3.8413

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5534 15.15 4.2651 3.9981 3.9444

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6073 16.63 4.3742 4.1019 4.0667

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6135 16.80 4.3868 4.1138 4.0807

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6317 17.30 4.4236 4.1489 4.1220

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6491 17.77 3,221.750000 4.8900 4:05:58 PM 4.9076 4.4588 4.1824 4.1615

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6569 17.98 4.4746 4.1974 4.1791

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6689 18.31 4.000000 5.1250 3:36:21 PM 5.1250 4.4989 4.2205 4.2064

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6717 18.39 174.755000 5.1550 3:30:41 PM 5.0921 4.5046 4.2259 4.2127

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6927 18.97 4.5471 4.2663 4.2603

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6990 19.14 4.5598 4.2784 4.2746

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7102 19.44 8.000000 4.3000 2:19:24 PM 4.1505 4.5825 4.3000 4.3000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7696 21.07 4.9269 4.6360 4.6280

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8025 21.97 5.1177 4.8222 4.8096

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8102 22.18 5.1623 4.8657 4.8521

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8390 22.97 1.000000 6.0000 2:56:09 PM 6.0000 5.3293 5.0287 5.0112

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8711 23.85 9.790000 5.3000 2:24:37 PM 5.3000 5.5154 5.2103 5.1884

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8780 24.04 4,254.754925 5.2200 4:08:04 PM 5.2261 5.5554 5.2493 5.2265
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