
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 
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Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-36 PIBD1015B367 12.3750 3M 2/24/2015 99 0.27 1.5580 1.3929 1.3929

FXTN 05-68 PIBD0515E685 6.3750 6M 5/13/2015 177 0.48 1.7751 1.6058 1.6058

FXTN 07-47 PIBD0715E477 8.3750 6M 5/22/2015 186 0.51 1.8054 1.6354 1.6354

FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 246 0.67 1.8867 1.7140 1.7140

RTB 05-09 PIID0515H097 5.8750 9M 8/19/2015 275 0.75 1.9115 1.7375 1.7375

FXTN 10-37 PIBD1015H370 11.8750 9M 8/25/2015 281 0.77 1.9166 1.7424 1.7424

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 373 1.02 2.0296 1.8333 1.8333

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 393 1.08 2.0797 1.8651 1.8651

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 421 1.15 2.1497 1.9095 1.9095

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 436 1.19 65.000000 2.2000 11:49:40 AM 2.2000 2.1873 1.9333 1.9333

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 472 1.29 2.2774 1.9905 1.9905

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 499 1.37 2.3449 2.0333 2.0333

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 525 1.44 2.4100 2.0746 2.0746

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 527 1.44 2.4150 2.0778 2.0778

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 657 1.80 10.000000 2.2250 11:08:35 AM 2.2250 2.7402 2.2841 2.2841

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 677 1.85 0.100000 2.4000 9:00:43 AM 2.4000 2.7903 2.3159 2.3159

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 730 2.00 10.000000 2.4500 11:10:07 AM 2.4500 2.9229 2.4000 2.4000

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 865 2.37 2.9938 2.4473 2.4284

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 889 2.43 3.0064 2.4557 2.4334

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 917 2.51 3.0211 2.4655 2.4393

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 961 2.63 3.0442 2.4809 2.4485

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1006 2.75 3.0679 2.4966 2.4580

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1010 2.77 3.0700 2.4980 2.4588

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1076 2.95 3.1046 2.5211 2.4727

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1087 2.98 3.1104 2.5250 2.4750

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1171 3.21 3.1654 2.6437 2.6011

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1283 3.51 5.010000 2.8200 3:32:47 PM 2.7464 3.2388 2.8020 2.7693

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1370 3.75 3.2958 2.9250 2.9000

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1464 4.01 3.5202 3.1432 3.1119

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1555 4.26 3.7374 3.3544 3.3171

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1621 4.44 3.8950 3.5076 3.4659

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1705 4.67 4.0955 3.7025 3.6553

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1747 4.78 3.300000 3.3750 3:42:42 PM 3.3750 4.1958 3.8000 3.7500

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1831 5.01 100.000000 3.3300 11:50:16 AM 3.3300 4.1801 3.7973 3.7527

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1919 5.25 4.1637 3.7945 3.7555

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2102 5.75 4.1296 3.7887 3.7613

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2130 5.83 4.1244 3.7878 3.7622

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2221 6.08 4.1074 3.7848 3.7652

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2298 6.29 4.0931 3.7824 3.7676

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2315 6.34 4.0899 3.7818 3.7682

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2354 6.44 4.0826 3.7806 3.7694
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2529 6.92 4.0500 3.7750 3.7750

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2564 7.02 4.0570 3.7795 3.7795

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2620 7.17 4.0683 3.7867 3.7867

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2674 7.32 4.0791 3.7936 3.7936

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2815 7.71 4.1075 3.8117 3.8116

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2857 7.82 4.1159 3.8171 3.8170

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2891 7.92 4.1227 3.8215 3.8214

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2941 8.05 1.300000 3.9000 11:50:10 AM 3.9000 4.1328 3.8279 3.8278

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3017 8.26 4.1480 3.8377 3.8375

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3115 8.53 4.1677 3.8503 3.8501

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3193 8.74 38.526000 3.9750 3:57:19 PM 3.9347 4.1834 3.8603 3.8600

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3262 8.93 4.1973 3.8691 3.8689

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3486 9.54 4.2423 3.8979 3.8976

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3549 9.72 4.2549 3.9060 3.9056

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3564 9.76 8,124.811000 3.9165 3:12:07 PM 3.9182 4.2579 3.9079 3.9076

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3647 9.98 4.2746 3.9186 3.9182

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3801 10.41 4.3139 3.9643 3.9639

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3990 10.92 4.3622 4.0203 4.0200

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4030 11.03 4.3725 4.0322 4.0318

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4081 11.17 4.3855 4.0473 4.0470

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4355 11.92 7.700000 4.5000 11:20:41 AM 4.5000 4.4555 4.1286 4.1283

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4403 12.05 4.4678 4.1428 4.1425

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4487 12.28 4.4892 4.1677 4.1674

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4676 12.80 4.5375 4.2238 4.2235

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5131 14.05 0.200000 4.6750 8:45:47 AM 4.6750 4.6538 4.3588 4.3585

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5670 15.52 4.7915 4.5186 4.5184

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5732 15.69 4.8073 4.5370 4.5368

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5914 16.19 4.8538 4.5910 4.5908

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6088 16.67 200.000000 4.3400 9:17:22 AM 4.3400 4.8983 4.6426 4.6425

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6166 16.88 4.9182 4.6657 4.6656

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6286 17.21 4.9489 4.7013 4.7012

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6314 17.29 51.500000 4.6250 3:22:17 PM 4.5968 4.9561 4.7096 4.7095

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6524 17.86 5.0097 4.7719 4.7718

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6587 18.03 5.0258 4.7906 4.7905

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6699 18.34 915.160000 4.3650 4:04:56 PM 4.3722 5.0544 4.8238 4.8238

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7293 19.97 5.2062 5.0000 5.0000

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7622 20.87 5.1310 4.9162 4.9129

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7699 21.08 5.1134 4.8966 4.8925

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7987 21.87 5.0475 4.8232 4.8162

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8308 22.75 0.495000 5.0500 12:12:21 PM 5.0500 4.9741 4.7415 4.7312
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8377 22.93 239.921200 4.6975 4:09:45 PM 4.7122 4.9583 4.7239 4.7129

- - - - - - - - - - - - - -


