
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 18 0.05 2,660.000000 1.0000 3:07:47 PM 0.9342 1.9989 1.8654 1.8654

FXTN 10-34 PIBD1014C341 12.3750 2M 3/25/2014 75 0.21 1.2792 0.9284 0.9268

FXTN 10-35 PIBD1014G356 12.7500 6M 7/15/2014 187 0.51 1.9183 1.6557 1.6564

RTB 05-08 PIID0514I080 6.2500 9M 9/24/2014 258 0.71 2.0294 1.4139 1.4180

FXTN 07-46 PIBD0714J466 6.5000 9M 10/4/2014 268 0.73 2.0451 1.3798 1.3845

SPTB 10-03 SPTB1014J037 12.2500 9M 10/14/2014 278 0.76 2.0607 1.3457 1.3509

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 411 1.13 2.3321 1.3009 1.2810

FXTN 05-68 PIBD0515E685 6.3750 1.5Y 5/13/2015 489 1.34 2.5568 1.6987 1.6309

FXTN 07-47 PIBD0715E477 8.3750 1.5Y 5/22/2015 498 1.36 2.5828 1.7445 1.6713

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 558 1.53 2.7557 2.0505 1.9405

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 587 1.61 2.8392 2.1983 2.0706

FXTN 10-37 PIBD1015H370 11.8750 2Y 8/25/2015 593 1.62 2.8565 2.2289 2.0975

FXTN 05-69 PIBD0515K697 4.6250 2Y 11/25/2015 685 1.88 3.1216 2.6980 2.5103

FXTN 10-38    * PIBD1015L384 10.1250 2Y 12/15/2015 705 1.93 3.1792 2.8000 2.6000

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 733 2.01 3.1892 2.8125 2.6104

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 748 2.05 1.700000 2.7500 2:35:15 PM 2.7500 3.1946 2.8191 2.6159

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 784 2.15 3.2075 2.8352 2.6293

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 811 2.22 3.2172 2.8472 2.6393

FXTN 03-20 PIBD0316D206 1.6250 2.5Y 4/25/2016 837 2.29 7.800000 1.8750 11:40:50 AM 1.8750 3.2265 2.8588 2.6490

FXTN 10-41 PIBD1016D416 7.0000 2.5Y 4/27/2016 839 2.30 3.2272 2.8596 2.6497

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 969 2.65 5.500000 2.6500 2:46:30 PM 2.6500 3.2738 2.9175 2.6979

RTB 07-01 PIID0716I018 7.0000 3Y 9/24/2016 989 2.71 3.2810 2.9264 2.7053

FXTN 10-43    * PIBD1016K436 6.2500 3Y 11/16/2016 1042 2.85 3.3000 2.9500 2.7250

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1177 3.22 1.000000 3.0000 2:34:25 PM 3.0000 3.6033 3.2998 3.0559

FXTN 20-01 PIBD2017D011 14.3750 3.5Y 4/24/2017 1201 3.29 3.6572 3.3620 3.1147

FXTN 05-70 PIBD0517G705 4.6250 3.5Y 7/5/2017 1273 3.49 250.000000 3.4000 3:41:39 PM 3.4000 3.8190 3.5485 3.2912

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1318 3.61 3.9201 3.6651 3.4015

FXTN 10-44 PIBD1017H447 7.7500 4Y 8/23/2017 1322 3.62 3.9291 3.6755 3.4113

FXTN 07-50 PIBD0717J502 5.3750 4Y 10/28/2017 1388 3.80 1.000000 3.0000 2:34:50 PM 3.0000 4.0774 3.8465 3.5730

FXTN 05-71    * PIBD0517K719 4.1250 4Y 11/8/2017 1399 3.83 4.1021 3.8750 3.6000

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1483 4.06 200.000000 2.9750 3:26:28 PM 2.9750 4.1072 3.7914 3.5750

FXTN 05-72 PIBD0518E723 2.1250 4.5Y 5/23/2018 1595 4.37 455.934000 3.0000 3:27:44 PM 3.0072 4.1140 3.6800 3.5416

FXTN 07-51 PIBD0718H511 5.0000 5Y 8/18/2018 1682 4.61 527.000000 3.5000 3:09:04 PM 3.4877 4.1193 3.5935 3.5157

FXTN 10-47    * PIBD1018K478 8.8750 5Y 11/20/2018 1776 4.86 4.1250 3.5000 3.4877

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1867 5.11 500.000000 3.7500 3:40:20 PM 3.7500 4.1365 3.5541 3.5343

FXTN 07-53 PIBD0719D531 5.0000 5.5Y 4/26/2019 1933 5.29 4.1449 3.5933 3.5680

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2017 5.52 4.1555 3.6433 3.6110

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2059 5.64 4.1608 3.6682 3.6325

FXTN 07-56 PIBD0719K560 3.8750 6Y 11/22/2019 2143 5.87 652.600000 3.6000 3:15:59 PM 3.5676 4.1714 3.7182 3.6755

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2231 6.11 4.1826 3.7705 3.7205

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2414 6.61 4.2057 3.8793 3.8141

FXTN 10-51 PIBD1020I510 6.1250 7Y 9/16/2020 2442 6.69 4.2093 3.8959 3.8284

FXTN 10-52    * PIBD1020L525 5.8750 7Y 12/16/2020 2533 6.93 4.2208 3.9500 3.8750

RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2610 7.15 4.2254 3.9335 3.8759
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FXTN 10-53 PIBD1021D531 6.5000 7.5Y 4/28/2021 2666 7.30 4.2288 3.9215 3.8766

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2841 7.78 5.908000 4.1250 3:19:35 PM 3.9276 4.2393 3.8839 3.8788

FXTN 10-55 PIBD1021K551 5.7500 8Y 11/24/2021 2876 7.87 75.780000 3.8650 11:37:28 AM 3.8933 4.2414 3.8764 3.8792

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 2932 8.03 4.2448 3.8644 3.8799

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 2986 8.18 4.2480 3.8528 3.8806

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3127 8.56 4.2565 3.8225 3.8823

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3169 8.68 4.2590 3.8135 3.8828

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3203 8.77 4.2610 3.8062 3.8832

FXTN 10-58 PIBD1022L585 4.0000 9Y 12/6/2022 3253 8.91 4.2640 3.7955 3.8839

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3329 9.11 4.2686 3.7792 3.8848

FXTN 20-05 PIBD2023E054 11.8750 9.5Y 5/29/2023 3427 9.38 4.2745 3.7581 3.8860

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3505 9.60 1,070.656000 3.9000 3:39:23 PM 3.8878 4.2792 3.7414 3.8870

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3574 9.79 4.2833 3.7266 3.8878

FXTN 20-07 PIBD2024F075 12.3750 10.5Y 6/3/2024 3798 10.40 4.3574 3.8194 3.9572

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3861 10.57 4.3783 3.8455 3.9768

FXTN 20-09 PIBD2024K091 13.7500 11Y 11/11/2024 3959 10.84 4.4107 3.8860 4.0072

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4113 11.26 4.4617 3.9498 4.0549

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4302 11.78 4.5242 4.0281 4.1135

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4342 11.89 4.5375 4.0447 4.1259

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4393 12.03 4.5544 4.0658 4.1417

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4667 12.78 42.050000 4.6000 3:20:05 PM 4.6000 4.6450 4.1793 4.2266

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4715 12.91 4.6609 4.1991 4.2415

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4799 13.14 6.384000 4.7000 3:23:18 PM 4.6357 4.6887 4.2339 4.2676

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 4988 13.66 4.7513 4.3122 4.3262

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5443 14.90 4.9019 4.5006 4.4672

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 5982 16.38 5.0802 4.7238 4.6343

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6044 16.55 5.1008 4.7495 4.6535

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6226 17.05 5.1610 4.8249 4.7099

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6400 17.52 314.740000 4.9700 3:37:35 PM 4.9619 5.2186 4.8970 4.7639

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6478 17.74 5.2444 4.9293 4.7881

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6598 18.06 102.500000 5.6000 3:18:30 PM 5.5912 5.2841 4.9790 4.8253

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6626 18.14 29.428000 5.2000 3:19:11 PM 5.2200 5.2934 4.9906 4.8339

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6836 18.72 40.000000 5.5400 12:03:01 PM 5.5450 5.3629 5.0775 4.8990

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6899 18.89 5.3837 5.1036 4.9186

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7011 19.20 88.393000 5.0000 3:50:57 PM 4.9533 5.4208 5.1500 4.9533

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7605 20.82 5.5705 5.3270 5.1192

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7934 21.72 5.6535 5.4250 5.2111

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8011 21.93 0.500000 5.6000 11:25:08 AM 5.6000 5.6729 5.4480 5.2326

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8299 22.72 5.7455 5.5338 5.3131

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8620 23.60 2.588000 5.2500 3:48:26 PM 5.2500 5.8264 5.6294 5.4027

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8689 23.79 439.605000 5.3770 3:54:02 PM 5.4228 5.8438 5.6500 5.4220
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