
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 1M 1/27/2014 32 0.09 1.0894 0.9619 0.9619

FXTN 10-34 PIBD1014C341 12.3750 3M 3/25/2014 89 0.24 0.4592 0.2893 0.2893

FXTN 10-35 PIBD1014G356 12.7500 7M 7/15/2014 201 0.55 0.6071 0.4361 0.4361

RTB 05-08 PIID0514I080 6.2500 9M 9/24/2014 272 0.74 0.8055 0.6333 0.6333

FXTN 07-46 PIBD0714J466 6.5000 10M 10/4/2014 282 0.77 0.8335 0.6611 0.6611

SPTB 10-03 SPTB1014J037 12.2500 10M 10/14/2014 292 0.80 0.8614 0.6889 0.6889

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 425 1.16 1.3283 1.1200 1.0994

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 503 1.38 1.6132 1.3800 1.3450

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 512 1.40 1.6461 1.4100 1.3733

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 572 1.57 1.8652 1.6100 1.5622

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 601 1.65 3.050000 2.0000 11:23:57 AM 2.1679 1.9711 1.7067 1.6535

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 607 1.66 1.9930 1.7267 1.6724

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 699 1.91 2.3291 2.0333 1.9620

FXTN 10-38    * PIBD1015L384 10.1250 2Y 12/15/2015 719 1.97 2.4021 2.1000 2.0250

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 747 2.05 2.4327 2.1249 2.0520

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 762 2.09 2.500000 2.0000 2:52:47 PM 2.0000 2.4491 2.1383 2.0665

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 798 2.18 2.4885 2.1703 2.1012

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 825 2.26 2.5181 2.1944 2.1272

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 851 2.33 2.5465 2.2175 2.1523

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 853 2.34 2.5487 2.2193 2.1542

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 983 2.69 23.200000 2.1000 4:01:09 PM 2.0607 2.6909 2.3350 2.2796

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 1003 2.75 2.7128 2.3528 2.2989

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1056 2.89 2.7708 2.4000 2.3500

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1191 3.26 2.9646 2.6269 2.5769

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1215 3.33 2.9991 2.6672 2.6172

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1287 3.52 3.1024 2.7882 2.7382

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1332 3.65 3.1670 2.8639 2.8139

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1336 3.66 3.1728 2.8706 2.8206

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1402 3.84 3.2675 2.9815 2.9315

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1413 3.87 3.2833 3.0000 2.9500

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1497 4.10 3.3604 3.0446 2.9946

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1609 4.41 9.500000 3.0000 9:35:27 AM 2.9908 3.4631 3.1040 3.0540

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1696 4.64 3.5430 3.1501 3.1001

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1790 4.90 3.6292 3.2000 3.1500

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1881 5.15 3.6274 3.2180 3.1740

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1947 5.33 3.6262 3.2311 3.1915

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2031 5.56 3.6246 3.2478 3.2137

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2073 5.68 3.6237 3.2561 3.2248

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2157 5.91 90.000000 3.1550 4:06:31 PM 3.1622 3.6221 3.2727 3.2470

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2245 6.15 3.6204 3.2902 3.2702

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2428 6.65 3.6169 3.3264 3.3186

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2456 6.72 3.6164 3.3320 3.3260

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2547 6.97 3.6146 3.3500 3.3500

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2624 7.18 178.000000 3.2500 3:44:10 PM 3.2500 3.6227 3.3574 3.3743
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2680 7.34 137.000000 3.6000 10:54:16 AM 3.6000 3.6286 3.3628 3.3920

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2855 7.82 3.6470 3.3796 3.4474

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2890 7.91 683.300000 3.5000 3:44:41 PM 3.5938 3.6507 3.3829 3.4584

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2946 8.07 230.800000 3.5000 3:46:05 PM 3.5188 3.6566 3.3883 3.4761

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3000 8.21 3.6623 3.3935 3.4932

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3141 8.60 3.6771 3.4071 3.5378

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3183 8.71 3.6816 3.4111 3.5511

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3217 8.81 3.6851 3.4144 3.5618

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3267 8.94 1.000000 3.8000 2:50:03 PM 3.8000 3.6904 3.4192 3.5776

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3343 9.15 3.6984 3.4265 3.6016

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3441 9.42 3.7087 3.4359 3.6326

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3519 9.63 62.670000 3.7500 3:23:38 PM 3.6791 3.7169 3.4434 3.6573

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3588 9.82 3.7242 3.4500 3.6791

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3812 10.44 3.7992 3.5266 3.7484

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3875 10.61 3.8203 3.5481 3.7678

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3973 10.88 3.8531 3.5816 3.7981

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4127 11.30 3.9047 3.6343 3.8458

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4316 11.82 3.9680 3.6989 3.9042

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4356 11.93 3.9813 3.7126 3.9166

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4407 12.07 3.9984 3.7300 3.9323

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4681 12.82 4.0902 3.8237 4.0170

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4729 12.95 4.1062 3.8401 4.0319

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4813 13.18 4.1344 3.8688 4.0579

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5002 13.69 4.1976 3.9334 4.1163

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5457 14.94 4.3500 4.0890 4.2570

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5996 16.42 4.5305 4.2732 4.4236

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6058 16.59 4.5512 4.2944 4.4428

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6240 17.08 4.6122 4.3566 4.4991

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6414 17.56 3,405.000000 4.7500 3:56:49 PM 4.7721 4.6704 4.4161 4.5529

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6492 17.77 4.6965 4.4428 4.5770

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6612 18.10 4.7367 4.4838 4.6141

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6640 18.18 4.900000 4.9000 3:43:01 PM 4.9295 4.7461 4.4934 4.6228

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6850 18.75 4.8164 4.5652 4.6877

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6913 18.93 4.8375 4.5867 4.7072

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7025 19.23 376.807000 4.8500 4:12:50 PM 4.7418 4.8750 4.6250 4.7418

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7619 20.86 5.0815 4.8639 4.9100

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7948 21.76 5.1958 4.9963 5.0031

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8025 21.97 2.500000 5.3750 3:04:15 PM 5.3750 5.2226 5.0273 5.0249

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8313 22.76 5.3227 5.1431 5.1065

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8634 23.64 5.4343 5.2722 5.1974

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8703 23.83 799.200000 5.2400 3:36:23 PM 5.2164 5.4583 5.3000 5.2169
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