
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 80 0.22 0.2535 0.1000 0.1000

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 137 0.38 0.3146 0.1527 0.1527

FXTN 10-35 PIBD1014G356 12.7500 8M 7/15/2014 249 0.68 0.4864 0.3137 0.3137

RTB 05-08 PIID0514I080 6.2500 11M 9/24/2014 320 0.88 0.6075 0.4308 0.4308

FXTN 07-46 PIBD0714J466 6.5000 11M 10/4/2014 330 0.90 0.6246 0.4473 0.4473

SPTB 10-03 SPTB1014J037 12.2500 11M 10/14/2014 340 0.93 0.6417 0.4637 0.4637

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 473 1.30 1.2577 1.0398 0.9925

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 551 1.51 1.6643 1.4192 1.3386

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 560 1.53 1.7112 1.4630 1.3785

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 620 1.70 2.0239 1.7548 1.6447

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 649 1.78 10.900000 2.1000 3:18:40 PM 1.6623 2.1750 1.8958 1.7734

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 655 1.79 2.2063 1.9250 1.8000

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 747 2.05 50.000000 1.8000 8:46:38 AM 1.8000 2.2368 1.9424 1.7791

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 767 2.10 2.2434 1.9462 1.7745

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 795 2.18 2.2527 1.9515 1.7681

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 810 2.22 500.500000 1.4000 3:52:57 PM 1.4002 2.2577 1.9544 1.7647

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 846 2.32 10.960000 1.7500 11:36:50 AM 1.7545 2.2696 1.9612 1.7565

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 873 2.39 2.2785 1.9663 1.7504

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 899 2.46 740.060000 1.6450 4:11:51 PM 1.6310 2.2871 1.9712 1.7445

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 901 2.47 2.2878 1.9716 1.7440

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1031 2.82 1,424.147000 1.6500 3:57:45 PM 1.6997 2.3309 1.9962 1.7145

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1051 2.88 50.000000 2.0000 9:34:10 AM 2.0000 2.3375 2.0000 1.7099

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1104 3.02 2.4201 2.0970 1.8158

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1239 3.39 300.000000 2.2500 3:36:38 PM 2.2500 2.6306 2.3439 2.0857

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1263 3.46 2.6680 2.3878 2.1336

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1335 3.66 100.000000 2.5100 3:43:50 PM 2.5100 2.7803 2.5195 2.2776

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1380 3.78 2.8504 2.6018 2.3675

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1384 3.79 2.8567 2.6091 2.3755

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1450 3.97 14.700000 2.6250 10:02:27 AM 2.6250 2.9596 2.7299 2.5074

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1461 4.00 2.400000 2.7500 3:00:42 PM 2.7500 2.9767 2.7500 2.5294

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1545 4.23 10.000000 2.7500 2:50:02 PM 2.7500 2.9813 2.7137 2.5587

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1657 4.54 3,908.052000 2.6500 2:56:38 PM 2.6281 2.9874 2.6652 2.5978

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1744 4.77 0.500000 2.6250 11:56:15 AM 2.6250 2.9921 2.6276 2.6281

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1838 5.03 3.0441 2.7046 2.7044

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1929 5.28 250.000000 2.8400 10:55:48 AM 2.6996 3.0944 2.7791 2.7783

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1995 5.46 3.1309 2.8332 2.8318

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2079 5.69 3.1774 2.9019 2.9000

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2121 5.81 3.2006 2.9363 2.9341

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2205 6.04 4.000000 3.1250 2:28:54 PM 3.1250 3.2471 3.0051 3.0023

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2293 6.28 3.2958 3.0772 3.0737

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2476 6.78 28.650000 3.2500 11:31:58 AM 3.2526 3.3970 3.2271 3.2223

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2504 6.86 3.4125 3.2500 3.2450

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2595 7.10 1.700000 2.9000 11:18:06 AM 2.9000 3.4210 3.2500 3.2502

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2672 7.32 35.640000 3.2000 3:48:05 PM 3.1719 3.4283 3.2500 3.2546
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2728 7.47 3.4335 3.2500 3.2578

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2903 7.95 15.000000 3.2500 3:33:48 PM 3.4988 3.4500 3.2500 3.2678

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2938 8.04 1,300.757000 3.2975 4:10:56 PM 3.2948 3.4533 3.2500 3.2698

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2994 8.20 3.4585 3.2500 3.2730

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3048 8.34 3.4636 3.2500 3.2760

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3189 8.73 259.142500 3.3750 2:40:58 PM 3.3750 3.4768 3.2500 3.2841

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3231 8.85 3.4808 3.2500 3.2865

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3265 8.94 3.4840 3.2500 3.2884

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3315 9.08 3.4887 3.2500 3.2913

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3391 9.28 3.4958 3.2500 3.2956

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3489 9.55 3.5050 3.2500 3.3012

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3567 9.77 435.374000 3.3100 3:39:34 PM 3.3096 3.5123 3.2500 3.3057

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3636 9.95 3.5188 3.2500 3.3096

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3860 10.57 3.5765 3.3087 3.3601

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3923 10.74 3.5927 3.3252 3.3742

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4021 11.01 3.6180 3.3508 3.3963

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4175 11.43 3.6577 3.3911 3.4310

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4364 11.95 3.7063 3.4406 3.4736

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4404 12.06 3.7166 3.4511 3.4826

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4455 12.20 3.7298 3.4645 3.4941

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4729 12.95 454.000000 4.0750 3:05:44 PM 3.9398 3.8004 3.5362 3.5558

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4777 13.08 3.8127 3.5488 3.5666

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4861 13.31 253.000000 4.0600 3:31:47 PM 3.9291 3.8344 3.5708 3.5855

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5050 13.83 3.8831 3.6203 3.6281

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5505 15.07 4.0003 3.7394 3.7305

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6044 16.55 4.1391 3.8805 3.8519

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6106 16.72 4.1551 3.8968 3.8659

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6288 17.22 4.2020 3.9444 3.9069

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6462 17.69 7,132.882175 4.2375 3:46:46 PM 4.2372 4.2468 3.9900 3.9461

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6540 17.91 4.2669 4.0104 3.9637

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6660 18.23 22.031000 4.5000 3:13:00 PM 4.4886 4.2978 4.0419 3.9907

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6688 18.31 68.545000 4.3350 3:45:36 PM 4.3426 4.3050 4.0492 3.9970

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6898 18.89 5.000000 4.7000 3:01:06 PM 4.7000 4.3591 4.1042 4.0443

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6961 19.06 4.3753 4.1207 4.0585

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7073 19.36 70.050000 4.0900 3:42:54 PM 4.0837 4.4042 4.1500 4.0837

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7667 20.99 4.5648 4.3668 4.3233

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7996 21.89 4.6538 4.4869 4.4560

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8073 22.10 1,900.000000 4.8200 3:03:40 PM 4.8242 4.6746 4.5150 4.4871

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8361 22.89 4.7525 4.6201 4.6033

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8682 23.77 9.148400 5.0000 3:37:23 PM 4.9451 4.8393 4.7372 4.7328

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8751 23.96 1,259.481634 4.6892 3:34:08 PM 4.6634 4.8580 4.7624 4.7606
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