
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 60 0.16 0.2966 0.1500 0.1500

FXTN 10-34 PIBD1014C341 12.3750 4M 3/25/2014 117 0.32 0.3377 0.1885 0.1885

FXTN 10-35 PIBD1014G356 12.7500 8M 7/15/2014 229 0.63 0.5907 0.4315 0.4288

RTB 05-08 PIID0514I080 6.2500 10M 9/24/2014 300 0.82 1.678000 0.2000 3:36:32 PM 0.4272 0.7837 0.6159 0.6086

FXTN 07-46 PIBD0714J466 6.5000 10M 10/4/2014 310 0.85 0.8109 0.6419 0.6340

SPTB 10-03 SPTB1014J037 12.2500 11M 10/14/2014 320 0.88 0.8381 0.6679 0.6593

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 453 1.24 1.2721 1.0782 1.0639

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 531 1.45 1.5351 1.3264 1.3090

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 540 1.48 1.5654 1.3550 1.3373

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 600 1.64 1.7677 1.5459 1.5259

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 629 1.72 2.000000 2.2500 11:35:45 AM 2.1248 1.8654 1.6382 1.6170

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 635 1.74 1.8857 1.6573 1.6359

FXTN 05-69    * PIBD0515K697 4.6250 2Y 11/25/2015 727 1.99 1.800000 1.9500 11:40:05 AM 1.9500 2.1958 1.9500 1.9250

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 747 2.05 2.2037 1.9556 1.9306

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 775 2.12 2.2149 1.9634 1.9384

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 790 2.16 2.2208 1.9676 1.9426

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 826 2.26 0.200000 1.2500 2:11:08 PM 1.7222 2.2351 1.9777 1.9527

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 853 2.34 2.2458 1.9853 1.9603

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 879 2.41 2.2561 1.9926 1.9676

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 881 2.41 2.2569 1.9931 1.9681

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1011 2.77 2.3085 2.0296 2.0046

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 1031 2.82 13.765000 1.9000 3:39:33 PM 1.9491 2.3165 2.0352 2.0102

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1084 2.97 2.3375 2.0500 2.0250

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1219 3.34 2.5636 2.2674 2.2330

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1243 3.40 2.6038 2.3061 2.2700

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1315 3.60 1.500000 2.3000 11:19:54 AM 2.3000 2.7244 2.4221 2.3809

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1360 3.72 2.7997 2.4945 2.4502

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1364 3.73 2.8064 2.5010 2.4564

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1430 3.92 1.000000 2.6250 11:15:47 AM 2.6250 2.9170 2.6073 2.5581

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1441 3.95 2.9354 2.6250 2.5750

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1525 4.18 62.000000 2.6260 3:07:17 PM 2.6260 2.9447 2.6473 2.6062

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1637 4.48 644.604730 3.1000 3:49:14 PM 2.6805 2.9571 2.6770 2.6478

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1724 4.72 20.000000 2.6900 2:44:06 PM 2.6900 2.9667 2.7001 2.6801

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1818 4.98 2.9771 2.7250 2.7150

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1909 5.23 0.200000 3.0000 11:02:13 AM 3.0000 3.0394 2.7961 2.7874

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1975 5.41 3.0846 2.8476 2.8399

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2059 5.64 3.1422 2.9132 2.9068

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2101 5.75 1.000000 3.1500 11:43:53 AM 3.1500 3.1710 2.9460 2.9402

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2185 5.98 6,103.500000 3.0600 3:28:41 PM 3.0736 3.2285 3.0115 3.0071

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2273 6.22 3.2888 3.0803 3.0771

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2456 6.72 8.300000 3.0000 10:16:06 AM 3.0000 3.4141 3.2231 3.2227

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2484 6.80 3.4333 3.2450 3.2450

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2575 7.05 3.4471 3.2532 3.2527

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2652 7.26 121.800000 3.2150 11:56:37 AM 3.1336 3.4588 3.2602 3.2593
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2708 7.41 3.4673 3.2653 3.2640

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2883 7.89 5.685000 3.4000 2:39:27 PM 3.4000 3.4938 3.2811 3.2789

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2918 7.99 15.000000 3.4250 10:16:54 AM 3.4250 3.4991 3.2843 3.2818

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2974 8.14 60.000000 3.4000 10:15:52 AM 3.4000 3.5076 3.2894 3.2866

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3028 8.29 3.5158 3.2943 3.2912

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3169 8.68 3.5372 3.3070 3.3032

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3211 8.79 3.5436 3.3108 3.3067

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3245 8.88 3.5487 3.3139 3.3096

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3295 9.02 12.350000 3.4000 3:06:22 PM 3.4517 3.5563 3.3184 3.3138

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3371 9.23 3.5678 3.3253 3.3203

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3469 9.50 3.5827 3.3342 3.3286

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3547 9.71 56.763000 3.3750 3:40:47 PM 3.3411 3.5945 3.3413 3.3352

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3616 9.90 3.6050 3.3475 3.3411

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3840 10.51 3.6629 3.4063 3.3968

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3903 10.69 3.6792 3.4229 3.4124

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 4001 10.95 3.7045 3.4486 3.4368

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4155 11.38 3.7444 3.4890 3.4751

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4344 11.89 3.7932 3.5387 3.5220

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4384 12.00 3.8036 3.5492 3.5320

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4435 12.14 3.8168 3.5626 3.5446

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4709 12.89 2.820000 4.3000 3:28:11 PM 4.0442 3.8876 3.6345 3.6127

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4757 13.02 3.9000 3.6471 3.6247

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4841 13.25 2.000000 4.0400 3:18:45 PM 4.0400 3.9217 3.6692 3.6456

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5030 13.77 3.9706 3.7188 3.6925

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5485 15.02 4.0883 3.8383 3.8056

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6024 16.49 4.2276 3.9798 3.9396

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6086 16.66 4.2437 3.9961 3.9550

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6268 17.16 4.2907 4.0439 4.0002

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6442 17.64 1,740.000000 4.3650 3:47:29 PM 4.3627 4.3357 4.0896 4.0434

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6520 17.85 4.3559 4.1100 4.0628

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6640 18.18 4.3869 4.1416 4.0927

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6668 18.26 670.539000 4.4000 3:51:18 PM 4.3906 4.3942 4.1489 4.0996

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6878 18.83 4.4485 4.2040 4.1518

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6941 19.00 4.4647 4.2206 4.1675

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7053 19.31 120.740000 4.2500 3:19:32 PM 4.1953 4.4937 4.2500 4.1953

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7647 20.94 4.6375 4.4791 4.4413

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7976 21.84 4.7172 4.6060 4.5775

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8053 22.05 111.205000 4.9225 3:50:02 PM 4.9202 4.7358 4.6357 4.6094

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8341 22.84 4.8056 4.7468 4.7286

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8662 23.72 50.866000 5.0000 3:24:19 PM 5.1204 4.8833 4.8706 4.8615

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8731 23.90 86.893088 4.7375 3:21:39 PM 4.7167 4.9000 4.8972 4.8901
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