
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 10-36 PIBD1015B367 12.3750 3M 2/24/2015 96 0.26 1.5967 1.4214 1.4861

FXTN 05-68 PIBD0515E685 6.3750 6M 5/13/2015 174 0.48 1.7681 1.7096 1.7270

FXTN 07-47 PIBD0715E477 8.3750 6M 5/22/2015 183 0.50 647.940000 1.8000 3:26:21 PM 1.8000 1.7916 1.7483 1.7583

FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 243 0.67 1.8664 1.8000 1.8000

RTB 05-09 PIID0515H097 5.8750 9M 8/19/2015 272 0.74 0.200000 2.5000 11:43:32 AM 2.5000 1.8927 1.8000 1.8000

FXTN 10-37 PIBD1015H370 11.8750 9M 8/25/2015 278 0.76 1.8981 1.8000 1.8000

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 370 1.01 2.0133 1.8389 1.8325

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 390 1.07 2.0617 1.8759 1.8635

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 418 1.14 2.1295 1.9278 1.9068

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 433 1.19 501.000000 2.5000 3:08:06 PM 2.1008 2.1657 1.9556 1.9300

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 469 1.28 2.2528 2.0222 1.9857

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 496 1.36 2.3182 2.0722 2.0275

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 522 1.43 600.000000 2.0000 10:17:15 AM 2.0000 2.3811 2.1204 2.0677

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 524 1.43 2.3859 2.1241 2.0708

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 654 1.79 1.000000 2.5000 3:08:38 PM 2.5000 2.7005 2.3648 2.2720

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 674 1.85 0.500000 2.8500 3:41:02 PM 2.8500 2.7489 2.4019 2.3030

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 727 1.99 2.8771 2.5000 2.3850

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 862 2.36 1.000000 2.7500 3:09:13 PM 2.7500 2.9929 2.4987 2.4327

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 886 2.43 3.0135 2.4984 2.4412

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 914 2.50 850.000000 2.5200 3:17:57 PM 2.5091 3.0375 2.4982 2.4511

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 958 2.62 3.0752 2.4977 2.4667

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1003 2.75 3.091100 3.1000 11:45:11 AM 3.0951 3.1138 2.4973 2.4826

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1007 2.76 3.1173 2.4973 2.4840

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1073 2.94 3.1739 2.4966 2.5073

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1084 2.97 3.1833 2.4965 2.5112

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1168 3.20 3.2367 2.6198 2.6145

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1280 3.50 3.3079 2.7843 2.7523

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1367 3.74 74.050000 2.9750 3:18:26 PM 2.9750 3.3632 2.9120 2.8594

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1461 4.00 3.4229 3.0500 2.9750

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1552 4.25 25.030000 3.3500 3:02:34 PM 3.3500 3.6594 3.1143 3.0637

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1618 4.43 3.8309 3.1610 3.1281

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1702 4.66 2,120.640000 3.3500 11:35:09 AM 3.2510 4.0492 3.2203 3.2100

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1744 4.77 4.1583 3.2500 3.2510

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1828 5.00 10,883.580000 3.2100 4:03:41 PM 3.2126 4.1451 3.3064 3.3073

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1916 5.25 4.1313 3.3655 3.3663

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2099 5.75 1.000000 3.8000 9:47:21 AM 3.8000 4.1025 3.4883 3.4889

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2127 5.82 4.0981 3.5071 3.5076

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2218 6.07 4.0838 3.5682 3.5686

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2295 6.28 4.0717 3.6199 3.6202

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2312 6.33 750.000000 3.5500 11:40:33 AM 3.5199 4.0690 3.6313 3.6316

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2351 6.44 39.000000 3.7000 11:09:43 AM 3.5306 4.0629 3.6575 3.6577
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2526 6.92 4.0354 3.7750 3.7750

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2561 7.01 4.0424 3.7743 3.7745

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2617 7.16 99.000000 3.5500 3:13:18 PM 3.5871 4.0537 3.7732 3.7736

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2671 7.31 4.0646 3.7722 3.7727

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2812 7.70 4.0930 3.7694 3.7705

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2854 7.81 4.1014 3.7686 3.7699

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2888 7.91 4.1083 3.7679 3.7694

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2938 8.04 4.1183 3.7669 3.7686

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3014 8.25 4.1336 3.7654 3.7674

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3112 8.52 4.1533 3.7635 3.7659

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3190 8.73 235.288000 3.8797 3:57:16 PM 3.7634 4.1690 3.7620 3.7647

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3259 8.92 4.1829 3.7606 3.7636

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3483 9.54 4.2280 3.7563 3.7601

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3546 9.71 4.2407 3.7550 3.7591

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3561 9.75 26,795.200000 3.7650 4:11:07 PM 3.7573 4.2437 3.7547 3.7589

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3644 9.98 15.000000 4.2000 8:48:15 AM 4.2000 4.2604 3.7531 3.7576

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3798 10.40 4.2989 3.7989 3.8032

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3987 10.92 4.3460 3.8551 3.8592

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4027 11.03 4.3560 3.8670 3.8711

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4078 11.16 4.3688 3.8822 3.8862

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4352 11.92 101.300000 4.0750 11:24:09 AM 4.0788 4.4372 3.9637 3.9674

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4400 12.05 4.4492 3.9779 3.9816

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4484 12.28 115.004000 4.4000 2:10:37 PM 4.1218 4.4701 4.0029 4.0065

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4673 12.79 4.5173 4.0591 4.0625

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5128 14.04 4.6310 4.1944 4.1973

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5667 15.52 4.7655 4.3547 4.3570

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5729 15.69 4.7810 4.3732 4.3754

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5911 16.18 4.8265 4.4273 4.4293

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6085 16.66 10,370.445549 4.1300 4:02:17 PM 4.1054 4.8699 4.4790 4.4809

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6163 16.87 4.8894 4.5022 4.5040

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6283 17.20 4.9194 4.5379 4.5395

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6311 17.28 701.528000 4.3750 3:37:58 PM 4.3897 4.9263 4.5463 4.5478

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6521 17.85 10.000000 4.9500 2:20:59 PM 4.9500 4.9788 4.6087 4.6100

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6584 18.03 4.9945 4.6274 4.6287

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6696 18.33 8,003.727000 4.1250 4:10:11 PM 4.1088 5.0225 4.6607 4.6619

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7290 19.96 69.000000 4.8750 11:41:27 AM 4.8379 5.1708 4.8374 4.8379

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7619 20.86 5.0772 4.7606 4.7626

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7696 21.07 250.000000 4.7500 11:32:52 AM 4.7098 5.0553 4.7426 4.7449

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7984 21.86 71.700000 4.8750 12:09:27 PM 4.7524 4.9734 4.6754 4.6790

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8305 22.74 90.768000 4.8250 3:33:19 PM 4.7915 4.8821 4.6004 4.6055
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8374 22.93 3,576.463358 4.5700 4:13:48 PM 4.5729 4.8625 4.5843 4.5897

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


