
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 74 0.20 1,000.000000 0.8000 4:13:04 PM 0.6500 0.3201 0.1500 0.1500

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 131 0.36 0.3703 0.2027 0.2291

FXTN 10-35 PIBD1014G356 12.7500 8M 7/15/2014 243 0.67 0.6120 0.4396 0.4706

RTB 05-08 PIID0514I080 6.2500 11M 9/24/2014 314 0.86 110.000000 0.9750 12:06:18 PM 0.9750 0.8152 0.6346 0.6462

FXTN 07-46 PIBD0714J466 6.5000 11M 10/4/2014 324 0.89 0.8438 0.6621 0.6709

SPTB 10-03 SPTB1014J037 12.2500 11M 10/14/2014 334 0.91 0.8724 0.6896 0.6956

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 467 1.28 1.4184 1.1762 1.1762

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 545 1.49 1.7578 1.4757 1.4757

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 554 1.52 1.7970 1.5102 1.5102

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 614 1.68 2.0581 1.7406 1.7406

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 643 1.76 0.400000 1.2500 2:08:20 PM 1.2500 2.1843 1.8520 1.8520

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 649 1.78 2.2104 1.8750 1.8750

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 741 2.03 2.2390 1.8750 1.8750

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 761 2.08 2.2452 1.8750 1.8750

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 789 2.16 2.2538 1.8750 1.8750

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 804 2.20 2.2585 1.8750 1.8750

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 840 2.30 2.2697 1.8750 1.8750

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 867 2.37 2.2781 1.8750 1.8750

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 893 2.44 18.536826 1.6250 2:30:55 PM 1.6978 2.2861 1.8750 1.8750

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 895 2.45 2.2867 1.8750 1.8750

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1025 2.81 170.000000 1.8750 11:33:34 AM 1.8750 2.3271 1.8750 1.8750

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1045 2.86 0.005000 1.7500 11:08:06 AM 1.7500 2.3333 1.8750 1.8750

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1098 3.01 2.4187 1.9849 1.9849

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1233 3.38 2.6362 2.2648 2.2648

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1257 3.44 2.6748 2.3145 2.3145

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1329 3.64 2.7908 2.4638 2.4638

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1374 3.76 12.000000 2.2500 11:54:18 AM 2.2500 2.8633 2.5571 2.5571

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1378 3.77 2.8698 2.5654 2.5654

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1444 3.95 2.9761 2.7022 2.7022

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1455 3.98 2.9938 2.7250 2.7250

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1539 4.21 1.680000 2.5500 2:16:18 PM 2.5500 2.9944 2.7176 2.7054

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1651 4.52 567.872500 2.6600 3:42:44 PM 2.6590 2.9952 2.7077 2.6793

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1738 4.76 2.9958 2.7000 2.6590

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1832 5.02 3.0494 2.7680 2.7321

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1923 5.26 4.000000 3.6250 10:53:33 AM 3.6250 3.1013 2.8339 2.8029

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1989 5.45 3.1389 2.8816 2.8542

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2073 5.68 3.1868 2.9424 2.9195

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2115 5.79 3.2108 2.9728 2.9522

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2199 6.02 30.000000 3.0250 3:25:15 PM 3.0250 3.2587 3.0336 3.0175

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2287 6.26 3.3089 3.0973 3.0859

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2470 6.76 3.4132 3.2297 3.2282

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2498 6.84 3.4292 3.2500 3.2500

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2589 7.09 6.700000 3.1000 10:49:18 AM 3.1000 3.4476 3.2620 3.2620

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2666 7.30 400.000000 3.2500 3:50:56 PM 3.2500 3.4632 3.2722 3.2722
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2722 7.45 3.4745 3.2796 3.2796

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2897 7.93 3.5100 3.3028 3.3028

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2932 8.03 5.000000 3.4250 11:25:29 AM 3.4250 3.5170 3.3074 3.3074

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2988 8.18 4.000000 3.4000 8:49:12 AM 3.4000 3.5284 3.3148 3.3148

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3042 8.33 3.5393 3.3220 3.3220

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3183 8.71 3.5678 3.3406 3.3406

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3225 8.83 3.5763 3.3462 3.3462

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3259 8.92 3.5832 3.3507 3.3507

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3309 9.06 102.960000 3.4500 11:13:31 AM 3.4019 3.5933 3.3573 3.3573

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3385 9.27 3.6087 3.3674 3.3674

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3483 9.54 3.6285 3.3803 3.3803

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3561 9.75 201.700000 3.3600 10:46:02 AM 3.3998 3.6443 3.3907 3.3907

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3630 9.94 3.6583 3.3998 3.3998

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3854 10.55 3.7133 3.4552 3.4507

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3917 10.72 3.7288 3.4708 3.4651

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 4015 10.99 3.7528 3.4950 3.4873

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4169 11.41 3.7906 3.5331 3.5224

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4358 11.93 3.8370 3.5799 3.5653

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4398 12.04 3.8468 3.5898 3.5744

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4449 12.18 3.8594 3.6024 3.5860

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4723 12.93 57.350000 4.0750 3:36:59 PM 3.9629 3.9266 3.6702 3.6483

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4771 13.06 3.9384 3.6820 3.6592

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4855 13.29 6.399000 3.9000 3:13:12 PM 3.9000 3.9590 3.7028 3.6783

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5044 13.81 4.0054 3.7496 3.7213

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5499 15.06 4.1171 3.8621 3.8248

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6038 16.53 4.2495 3.9955 3.9473

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6100 16.70 4.2647 4.0108 3.9614

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6282 17.20 4.3094 4.0558 4.0028

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6456 17.68 1,010.000000 4.3250 4:03:22 PM 4.3388 4.3521 4.0989 4.0424

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6534 17.89 4.3712 4.1182 4.0601

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6654 18.22 4.4007 4.1478 4.0874

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6682 18.29 682.310000 4.4000 4:09:56 PM 4.3957 4.4076 4.1548 4.0938

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6892 18.87 4.4591 4.2067 4.1415

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6955 19.04 4.4746 4.2223 4.1558

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7067 19.35 75.575000 4.1500 3:16:18 PM 4.1813 4.5021 4.2500 4.1813

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7661 20.97 4.6666 4.4349 4.3978

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7990 21.88 4.7577 4.5373 4.5178

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8067 22.09 320.000000 4.9450 3:34:38 PM 4.9428 4.7790 4.5613 4.5458

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8355 22.87 4.8587 4.6509 4.6508

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8676 23.75 6.000000 5.0000 3:33:08 PM 5.0000 4.9476 4.7508 4.7678

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8745 23.94 2,572.375000 4.7850 4:09:52 PM 4.7738 4.9667 4.7723 4.7930
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