
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 95 0.26 1.6724 1.5000 1.5000

FXTN 05-68 PIBD0515E685 6.3750 6M 5/13/2015 173 0.47 770.000000 2.0000 3:29:16 PM 2.0000 1.8697 1.6923 1.8846

FXTN 07-47 PIBD0715E477 8.3750 6M 5/22/2015 182 0.50 650.000000 2.0000 3:28:59 PM 2.0000 1.8953 1.7170 1.9341

FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 242 0.66 1.9671 1.7890 1.9610

RTB 05-09 PIID0515H097 5.8750 9M 8/19/2015 271 0.74 5.000000 2.5000 2:18:45 PM 2.5000 1.9897 1.8125 1.9375

FXTN 10-37 PIBD1015H370 11.8750 9M 8/25/2015 277 0.76 1.9944 1.8174 1.9326

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 369 1.01 2.0995 1.9167 1.9095

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 389 1.07 2.1466 1.9563 1.9423

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 417 1.14 2.2126 2.0119 1.9883

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 432 1.18 101.500000 2.0500 12:17:14 PM 2.0517 2.2480 2.0417 2.0129

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 468 1.28 0.500000 2.3750 9:41:56 AM 2.3750 2.3328 2.1131 2.0720

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 495 1.36 2.3965 2.1667 2.1163

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 521 1.43 2.4577 2.2183 2.1590

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 523 1.43 2.4625 2.2222 2.1623

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 653 1.79 205.829000 2.5000 3:28:15 PM 2.4956 2.7688 2.4802 2.3757

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 673 1.84 2.8160 2.5198 2.4086

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 726 1.99 2.9409 2.6250 2.4956

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 861 2.36 3.0432 2.5755 2.5004

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 885 2.42 3.0614 2.5667 2.5013

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 913 2.50 1,223.410000 2.5500 3:29:38 PM 2.5062 3.0826 2.5565 2.5023

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 957 2.62 4.000000 2.5000 3:14:06 PM 2.5000 3.1159 2.5404 2.5038

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1002 2.74 0.500000 3.1000 9:53:11 AM 3.1000 3.1500 2.5239 2.5054

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1006 2.75 3.1531 2.5224 2.5056

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1072 2.93 4.700000 3.0000 9:59:00 AM 3.0000 3.2031 2.4982 2.5079

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1083 2.97 3.2114 2.4942 2.5083

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1167 3.20 3.2554 2.6069 2.6123

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1279 3.50 30.000000 2.8500 2:59:37 PM 2.8500 3.3142 2.7572 2.7509

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1366 3.74 10.000000 3.0250 3:48:22 PM 3.0250 3.3598 2.8739 2.8586

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1460 4.00 3.4091 3.0000 2.9750

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1551 4.25 2.000000 3.4000 9:59:29 AM 3.4000 3.4164 3.0562 3.0394

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1617 4.43 3.4217 3.0970 3.0861

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1701 4.66 100.000000 3.2995 3:11:03 PM 3.2995 3.4285 3.1489 3.1455

FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1743 4.77 3.4318 3.1749 3.1752

FXTN 07-56    * PIBD0719K560 3.8750 5Y 11/22/2019 1827 5.00 2,475.340000 3.2400 4:08:59 PM 3.2320 3.4386 3.2268 3.2346

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1915 5.24 3.5120 3.2959 3.3027

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2098 5.74 3.6645 3.4396 3.4444

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2126 5.82 3.6879 3.4616 3.4661

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2217 6.07 3.7637 3.5331 3.5365

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2294 6.28 3.8279 3.5936 3.5962

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2311 6.33 3.8421 3.6069 3.6093

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2350 6.43 100.000000 3.6500 9:25:56 AM 3.6500 3.8746 3.6376 3.6395
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2525 6.91 40.500000 3.6500 2:42:06 PM 3.6500 4.0205 3.7750 3.7750

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2560 7.01 4.0277 3.7751 3.7756

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2616 7.16 4.0392 3.7753 3.7767

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2670 7.31 4.0503 3.7754 3.7777

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2811 7.70 4.0792 3.7759 3.7803

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2853 7.81 4.0878 3.7760 3.7811

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2887 7.90 4.0948 3.7761 3.7817

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2937 8.04 4.1051 3.7763 3.7826

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3013 8.25 4.1207 3.7765 3.7840

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3111 8.52 4.1408 3.7768 3.7858

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3189 8.73 79.641000 3.9750 3:46:03 PM 3.8580 4.1568 3.7770 3.7873

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3258 8.92 4.1710 3.7772 3.7886

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3482 9.53 4.2170 3.7779 3.7927

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3545 9.71 4.2299 3.7781 3.7939

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3560 9.75 3,772.320000 3.8000 4:14:55 PM 3.7957 4.2330 3.7781 3.7942

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3643 9.97 4.2500 3.7784 3.7957

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3797 10.40 4.2896 3.8300 3.8466

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3986 10.91 4.3381 3.8933 3.9090

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4026 11.02 4.3484 3.9067 3.9222

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4077 11.16 4.3615 3.9238 3.9391

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4351 11.91 211.050000 4.1250 4:08:27 PM 4.1366 4.4318 4.0156 4.0296

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4399 12.04 4.4442 4.0317 4.0454

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4483 12.27 265.000000 4.1500 4:08:02 PM 4.1528 4.4657 4.0598 4.0732

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4672 12.79 4.5143 4.1232 4.1356

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5127 14.04 4.6311 4.2756 4.2859

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5666 15.51 4.7696 4.4562 4.4639

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5728 15.68 4.7855 4.4770 4.4844

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5910 16.18 4.8322 4.5380 4.5445

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6084 16.66 301.500000 4.2000 4:01:41 PM 4.1669 4.8769 4.5963 4.6020

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6162 16.87 4.8970 4.6224 4.6277

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6282 17.20 95.083000 4.7500 11:32:32 AM 4.7500 4.9278 4.6626 4.6674

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6310 17.28 21.835000 4.3750 3:55:13 PM 4.4034 4.9350 4.6720 4.6766

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6520 17.85 1.500000 4.9500 10:40:34 AM 4.9500 4.9889 4.7423 4.7460

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6583 18.02 5.0051 4.7635 4.7668

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6695 18.33 873.600000 4.1600 4:06:43 PM 4.1574 5.0338 4.8010 4.8038

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7289 19.96 5.1864 5.0000 5.0000

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7618 20.86 5.0894 4.9241 4.8894

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7695 21.07 101.500000 4.7500 2:41:08 PM 4.7500 5.0667 4.9064 4.8636

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7983 21.86 4.9817 4.8399 4.7668

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8304 22.74 1.000000 5.0000 10:05:22 AM 5.0000 4.8870 4.7659 4.6589
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8373 22.92 329.681000 4.6000 3:53:06 PM 4.5994 4.8667 4.7500 4.6357

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


