
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 90 0.25 1.6693 1.5000 1.5000

FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 168 0.46 1.8610 1.6923 1.6923

FXTN 07-47 PIBD0715E477 8.3750 6M 5/22/2015 177 0.48 1.8857 1.7170 1.7170

FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 237 0.65 1.9973 1.8277 1.8277

RTB 05-09 PIID0515H097 5.8750 9M 8/19/2015 266 0.73 2.0448 1.8746 1.8746

FXTN 10-37 PIBD1015H370 11.8750 9M 8/25/2015 272 0.74 2.0546 1.8844 1.8844

FXTN 05-69 PIBD0515K697 4.6250 1Y 11/25/2015 364 1.00 220.000000 2.0000 9:58:02 AM 2.0000 2.2128 2.0271 2.0257

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 384 1.05 2.2528 2.0536 2.0509

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 412 1.13 2.3089 2.0907 2.0861

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 427 1.17 5.000000 2.2250 11:16:29 AM 2.3299 2.3389 2.1106 2.1050

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 463 1.27 2.4109 2.1583 2.1503

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 490 1.34 2.4649 2.1940 2.1843

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 516 1.41 579.970000 2.0000 3:40:54 PM 2.0996 2.5169 2.2285 2.2170

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 518 1.42 2.5209 2.2311 2.2195

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 648 1.77 2.7810 2.4033 2.3831

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 668 1.83 0.200000 2.3750 2:13:49 PM 2.3750 2.8211 2.4298 2.4083

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 721 1.97 2.9271 2.5000 2.4750

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 856 2.34 3.0705 2.5851 2.5601

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 880 2.41 3.0959 2.6002 2.5752

FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 908 2.49 1,650.260000 2.4250 11:51:31 AM 2.5239 3.1257 2.6179 2.5929

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 952 2.61 3.1724 2.6456 2.6206

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 997 2.73 3.2202 2.6739 2.6489

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1001 2.74 3.2244 2.6765 2.6515

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1067 2.92 6.500000 3.0000 11:16:32 AM 3.0000 3.2945 2.7181 2.6931

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1078 2.95 3.3062 2.7250 2.7000

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1162 3.18 0.600000 2.9500 3:24:58 PM 2.9500 3.3387 2.8253 2.8003

FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1274 3.49 201.200000 2.9750 3:32:08 PM 2.8433 3.3821 2.9590 2.9340

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1361 3.73 2.000000 3.2000 11:17:35 AM 3.2000 3.4157 3.0628 3.0378

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1455 3.98 3.4521 3.1750 3.1500

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1546 4.23 3.4443 3.1811 3.1623

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1612 4.41 3.4387 3.1856 3.1712

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1696 4.64 3.4315 3.1913 3.1826

FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1738 4.76 3.4280 3.1941 3.1882

FXTN 07-56    * PIBD0719K560 3.8750 5Y 11/22/2019 1822 4.99 10,755.380000 3.1975 4:08:02 PM 3.1996 3.4208 3.1998 3.1996

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1910 5.23 3.4858 3.2420 3.2410

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2093 5.73 3.000000 3.5500 3:34:03 PM 3.5500 3.6211 3.3297 3.3270

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2121 5.81 3.6418 3.3431 3.3401

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2212 6.06 3.7090 3.3868 3.3829

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2289 6.27 3.7659 3.4237 3.4191

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2306 6.31 4,242.990000 3.4500 4:09:24 PM 3.5119 3.7785 3.4318 3.4271

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2345 6.42 155.400000 3.6000 3:31:37 PM 3.6031 3.8073 3.4505 3.4454
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RTB 10-03 PIID1021J039 5.7500 7Y 10/20/2021 2520 6.90 3.9366 3.5344 3.5277

FXTN 10-55    * PIBD1021K551 5.7500 7Y 11/24/2021 2555 7.00 1,096.480000 3.6500 12:06:10 PM 3.5441 3.9625 3.5512 3.5441

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2611 7.15 644.893843 3.5000 3:03:40 PM 3.5122 3.9765 3.5602 3.5528

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2665 7.30 3.9900 3.5688 3.5611

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2806 7.68 4.0253 3.5913 3.5829

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2848 7.80 4.0358 3.5980 3.5894

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2882 7.89 4.0443 3.6035 3.5946

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2932 8.03 9.800000 3.7600 3:36:35 PM 3.6814 4.0568 3.6115 3.6024

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3008 8.24 4.0758 3.6236 3.6141

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3106 8.50 4.1003 3.6393 3.6293

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3184 8.72 209.135000 3.7600 3:41:42 PM 3.7763 4.1198 3.6517 3.6413

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3253 8.91 4.1370 3.6628 3.6520

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3477 9.52 4.1930 3.6986 3.6866

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3540 9.69 4.2088 3.7086 3.6964

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3555 9.73 24,238.856321 3.6900 4:14:41 PM 3.7115 4.2125 3.7110 3.6987

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3638 9.96 4.2333 3.7243 3.7115

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3792 10.38 4.2726 3.7782 3.7659

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3981 10.90 4.3209 3.8443 3.8327

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4021 11.01 4.3311 3.8583 3.8469

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4072 11.15 4.3442 3.8762 3.8649

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4346 11.90 2.000000 4.3750 10:49:08 AM 4.3750 4.4141 3.9720 3.9617

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4394 12.03 4.4264 3.9888 3.9787

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4478 12.26 4.4479 4.0182 4.0084

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4667 12.78 4.4961 4.0843 4.0751

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5122 14.02 4.6124 4.2435 4.2359

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5661 15.50 4.7500 4.4321 4.4264

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5723 15.67 4.7659 4.4538 4.4483

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5905 16.17 4.8124 4.5175 4.5127

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6079 16.64 13,451.100000 4.0825 4:14:51 PM 4.0887 4.8568 4.5784 4.5742

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6157 16.86 4.8767 4.6057 4.6017

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6277 17.19 4.9074 4.6477 4.6441

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6305 17.26 270.261960 4.2900 4:01:18 PM 4.3175 4.9145 4.6575 4.6540

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6515 17.84 50.000000 4.5500 3:53:05 PM 4.5500 4.9682 4.7309 4.7282

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6578 18.01 4.9843 4.7530 4.7505

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6690 18.32 7,213.550000 4.0600 3:58:32 PM 4.0627 5.0129 4.7922 4.7901

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7284 19.94 5.1646 5.0000 5.0000

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7613 20.84 5.0563 4.8689 4.8570

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7690 21.05 202.000000 4.6450 4:01:39 PM 4.6483 5.0310 4.8382 4.8236

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7978 21.84 4.9362 4.7235 4.6984

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8299 22.72 5.903000 4.9000 11:12:34 AM 4.9000 4.8306 4.5956 4.5589

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8368 22.91 4,436.912000 4.5000 4:05:45 PM 4.5230 4.8079 4.5681 4.5289
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