
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 2M 2/24/2015 81 0.22 1.8294 1.6643 1.6643

FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 159 0.44 2.0264 1.8538 1.8538

FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 168 0.46 2.0531 1.8801 1.8801

FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 228 0.62 2.1408 1.9638 1.9638

RTB 05-09 PIID0515H097 5.8750 9M 8/19/2015 257 0.70 0.285000 2.2500 2:59:28 PM 2.2500 2.1723 1.9933 1.9933

FXTN 10-37 PIBD1015H370 11.8750 9M 8/25/2015 263 0.72 2.1789 1.9994 1.9994

FXTN 05-69 PIBD0515K697 4.6250 1Y 11/25/2015 355 0.97 2.2788 2.0929 2.0929

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 375 1.03 2.3107 2.1134 2.1134

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 403 1.10 2.3631 2.1422 2.1422

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 418 1.14 2.3911 2.1576 2.1576

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 454 1.24 2.000000 2.3750 10:12:48 AM 2.3750 2.4584 2.1946 2.1946

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 481 1.32 2.5089 2.2224 2.2224

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 507 1.39 1.970000 2.2000 3:10:43 PM 2.2000 2.5575 2.2491 2.2491

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 509 1.39 2.5613 2.2512 2.2512

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 639 1.75 200.000000 2.4600 9:18:56 AM 2.4600 2.8044 2.3849 2.3849

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 659 1.80 2.8418 2.4055 2.4055

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 712 1.95 2.9409 2.4600 2.4600

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 847 2.32 3.0806 2.6453 2.6453

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 871 2.38 3.1055 2.6782 2.6782

FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 899 2.46 1,100.000000 2.6125 4:01:09 PM 2.5820 3.1344 2.7167 2.7167

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 943 2.58 3.1800 2.7771 2.7771

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 988 2.70 3.2266 2.8388 2.8388

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 992 2.72 3.2307 2.8443 2.8443

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1058 2.90 3.2990 2.9349 2.9349

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1069 2.93 3.3104 2.9500 2.9500

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1153 3.16 3.3329 3.0113 3.0113

FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1265 3.46 3.3629 3.0930 3.0930

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1352 3.70 3.3862 3.1564 3.1564

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1446 3.96 3.4114 3.2250 3.2250

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1537 4.21 3.4221 3.2362 3.2349

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1603 4.39 3.4298 3.2443 3.2421

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1687 4.62 5.000000 3.3250 11:39:19 AM 3.3250 3.4397 3.2546 3.2512

FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1729 4.73 3.4446 3.2597 3.2558

FXTN 07-56    * PIBD0719K560 3.8750 5Y 11/22/2019 1813 4.96 7,489.930000 3.2625 3:50:50 PM 3.2649 3.4545 3.2700 3.2649

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1901 5.20 3.5194 3.3336 3.3291

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2084 5.71 3.6545 3.4659 3.4627

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2112 5.78 3.6752 3.4862 3.4832

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2203 6.03 3.7423 3.5520 3.5496

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2280 6.24 1.900000 3.5500 10:27:26 AM 3.5500 3.7992 3.6077 3.6058

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2297 6.29 65.000000 3.4700 3:44:00 PM 3.4719 3.8117 3.6200 3.6182

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2336 6.40 3.8405 3.6482 3.6467

December 04, 2014



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

December 04, 2014

RTB 10-03 PIID1021J039 5.7500 7Y 10/20/2021 2511 6.87 3.9697 3.7747 3.7744

FXTN 10-55    * PIBD1021K551 5.7500 7Y 11/24/2021 2546 6.97 3.9955 3.8000 3.8000

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2602 7.12 4.0117 3.7955 3.7952

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2656 7.27 4.0274 3.7911 3.7906

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2797 7.66 4.0682 3.7798 3.7786

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2839 7.77 4.0803 3.7764 3.7750

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2873 7.87 4.0902 3.7737 3.7721

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2923 8.00 4.1047 3.7696 3.7678

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2999 8.21 4.1267 3.7635 3.7614

FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3097 8.48 4.1551 3.7556 3.7530

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3175 8.69 336.760000 3.8000 3:17:17 PM 3.7045 4.1776 3.7494 3.7463

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3244 8.88 4.1976 3.7438 3.7404

FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024 3468 9.49 4.2625 3.7258 3.7213

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3531 9.67 4.2807 3.7207 3.7160

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3546 9.71 6,445.000000 3.7000 3:33:33 PM 3.7076 4.2851 3.7195 3.7147

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3629 9.94 4.3091 3.7128 3.7076

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3783 10.36 4.3443 3.7661 3.7611

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3972 10.87 4.3874 3.8315 3.8268

FXTN 25-01 PIBD2525K015 18.2500 11Y 11/29/2025 4012 10.98 4.3966 3.8454 3.8407

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4063 11.12 4.4082 3.8630 3.8585

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4337 11.87 4.4708 3.9579 3.9537

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4385 12.01 4.4817 3.9745 3.9704

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4469 12.24 4.200000 4.2250 3:41:17 PM 4.2012 4.5009 4.0036 3.9996

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4658 12.75 4.5441 4.0690 4.0653

FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5113 14.00 4.6480 4.2265 4.2235

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5652 15.47 4.7711 4.4131 4.4108

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5714 15.64 4.7852 4.4346 4.4324

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5896 16.14 4.8268 4.4976 4.4956

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6070 16.62 950.000000 4.0875 2:43:42 PM 4.0909 4.8665 4.5578 4.5561

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6148 16.83 4.8843 4.5848 4.5832

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6268 17.16 4.9117 4.6264 4.6250

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6296 17.24 15.375000 4.3800 3:39:28 PM 4.3723 4.9181 4.6361 4.6347

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6506 17.81 4.9661 4.7088 4.7077

FXTN 25-05 PIBD2532K057 8.5000 18Y 11/29/2032 6569 17.98 4.9805 4.7306 4.7296

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6681 18.29 213.804000 4.0600 4:05:35 PM 4.0668 5.0061 4.7694 4.7685

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7275 19.92 5.1417 4.9750 4.9750

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7604 20.82 5.0272 4.8588 4.8452

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7681 21.03 215.000000 4.6500 10:49:25 AM 4.6376 5.0005 4.8316 4.8148

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7969 21.82 4.9003 4.7299 4.7012

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8290 22.70 11.000000 4.9000 2:09:43 PM 4.8954 4.7886 4.6165 4.5746

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8359 22.89 307.065712 4.5000 3:30:32 PM 4.4718 4.7646 4.5921 4.5474
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