
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 73 0.20 8.000000 0.4500 9:56:25 AM 0.4500 0.3216 0.1500 0.1250

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 130 0.36 0.3888 0.2291 0.2041

FXTN 10-35 PIBD1014G356 12.7500 8M 7/15/2014 242 0.66 0.6612 0.5085 0.4551

RTB 05-08 PIID0514I080 6.2500 11M 9/24/2014 313 0.86 1.500000 1.5000 3:07:06 PM 1.5000 0.8806 0.7231 0.6404

FXTN 07-46 PIBD0714J466 6.5000 11M 10/4/2014 323 0.88 0.9115 0.7533 0.6665

SPTB 10-03 SPTB1014J037 12.2500 11M 10/14/2014 333 0.91 3.420000 0.6480 3:09:41 PM 0.6490 0.9424 0.7835 0.6926

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 466 1.28 1.4627 1.2383 1.1667

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 544 1.49 1.7805 1.5112 1.4596

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 553 1.51 1.8171 1.5427 1.4933

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 613 1.68 2.0616 1.7526 1.7186

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 642 1.76 30.794000 1.3100 3:34:10 PM 1.3433 2.1798 1.8540 1.8275

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 648 1.77 2.2042 1.8750 1.8500

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 740 2.03 2.2352 1.9098 1.8790

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 760 2.08 2.2419 1.9174 1.8854

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 788 2.16 2.2513 1.9280 1.8942

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 803 2.20 2.2564 1.9337 1.8989

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 839 2.30 0.102000 1.3000 2:01:28 PM 1.3000 2.2685 1.9473 1.9103

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 866 2.37 2.2776 1.9576 1.9188

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 892 2.44 2.2863 1.9674 1.9270

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 894 2.45 2.2870 1.9682 1.9277

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1024 2.80 2.3308 2.0174 1.9687

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1044 2.86 2.3375 2.0250 1.9750

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1097 3.00 2.4185 2.1181 2.0235

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1232 3.37 98.000000 2.2000 3:02:18 PM 2.2000 2.6249 2.3551 2.1470

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1256 3.44 2.6615 2.3973 2.1689

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1328 3.64 2.7716 2.5237 2.2348

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1373 3.76 2.8404 2.6028 2.2759

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1377 3.77 89.000000 2.3500 3:17:54 PM 2.3500 2.8465 2.6098 2.2796

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1443 3.95 2.9474 2.7257 2.3399

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1454 3.98 2.9642 2.7450 2.3500

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1538 4.21 10.000000 2.6500 11:14:26 AM 2.6500 2.9654 2.7091 2.4372

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1650 4.52 1,597.773000 2.6275 3:33:03 PM 2.6435 2.9670 2.6611 2.5534

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1737 4.76 8.000000 3.2500 11:53:26 AM 2.6845 2.9683 2.6239 2.6437

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1831 5.01 3.0258 2.7013 2.7181

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1922 5.26 1.000000 3.3750 11:54:03 AM 3.3750 3.0815 2.7763 2.7901

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1988 5.44 3.1219 2.8307 2.8423

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2072 5.67 3.1733 2.8999 2.9087

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2114 5.79 3.1990 2.9345 2.9420

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2198 6.02 3.720000 3.0000 2:56:26 PM 3.0000 3.2504 3.0037 3.0084

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2286 6.26 3.3042 3.0762 3.0781

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2469 6.76 3.4162 3.2269 3.2228

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2497 6.84 3.4333 3.2500 3.2450

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2588 7.09 0.100000 3.5000 3:24:53 PM 3.5000 3.4532 3.2621 3.2575

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2665 7.30 3.4701 3.2723 3.2680
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2721 7.45 3.4824 3.2797 3.2757

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2896 7.93 3.5207 3.3029 3.2996

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2931 8.02 3.930000 3.4050 3:17:00 PM 3.4050 3.5283 3.3075 3.3044

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2987 8.18 3.5406 3.3149 3.3121

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3041 8.33 3.5524 3.3221 3.3195

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3182 8.71 3.5833 3.3408 3.3388

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3224 8.83 3.5925 3.3463 3.3445

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3258 8.92 3.6000 3.3508 3.3492

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3308 9.06 3.6109 3.3575 3.3560

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3384 9.26 3.6275 3.3675 3.3665

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3482 9.53 3.6490 3.3805 3.3799

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3560 9.75 6.785000 3.3700 3:11:03 PM 3.3148 3.6661 3.3909 3.3906

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3629 9.94 3.6812 3.4000 3.4000

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3853 10.55 3.7347 3.4554 3.4554

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3916 10.72 3.7497 3.4710 3.4710

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 4014 10.99 3.7732 3.4952 3.4952

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4168 11.41 3.8099 3.5333 3.5333

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4357 11.93 3.8551 3.5800 3.5800

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4397 12.04 3.8646 3.5899 3.5899

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4448 12.18 3.8768 3.6025 3.6025

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4722 12.93 5.500000 4.0750 3:06:37 PM 4.0750 3.9423 3.6703 3.6703

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4770 13.06 3.9537 3.6822 3.6822

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4854 13.29 29.800000 4.1000 3:17:12 PM 4.0875 3.9738 3.7030 3.7030

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5043 13.81 4.0189 3.7497 3.7497

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5498 15.05 4.1276 3.8622 3.8622

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6037 16.53 5.000000 6.0000 2:13:29 PM 5.7458 4.2563 3.9955 3.9955

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6099 16.70 4.2711 4.0109 4.0109

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6281 17.20 4.3146 4.0559 4.0559

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6455 17.67 11,760.500000 4.2850 4:10:21 PM 4.2948 4.3562 4.0989 4.0989

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6533 17.89 4.3748 4.1182 4.1182

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6653 18.21 4.4035 4.1479 4.1479

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6681 18.29 829.152000 4.3500 3:54:35 PM 4.3735 4.4101 4.1548 4.1548

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6891 18.87 1.000000 4.7500 10:05:10 AM 4.7500 4.4603 4.2067 4.2067

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6954 19.04 4.4753 4.2223 4.2223

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7066 19.35 15.200000 4.0900 2:59:32 PM 4.1340 4.5021 4.2500 4.2500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7660 20.97 4.6608 4.4304 4.4347

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7989 21.87 4.7487 4.5303 4.5370

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8066 22.08 586.422000 4.8800 4:14:12 PM 4.9013 4.7693 4.5536 4.5609

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8354 22.87 4.8462 4.6411 4.6504

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8675 23.75 1.000000 5.0000 3:15:41 PM 5.0000 4.9320 4.7385 4.7502

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8744 23.94 4,237.899361 4.7400 4:12:46 PM 4.7537 4.9504 4.7595 4.7717
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