
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 1M 2/24/2015 42 0.11 2.6156 2.4520 2.4311

FXTN 05-68 PIBD0515E685 6.3750 4M 5/13/2015 120 0.33 2.3741 2.1773 2.1615

FXTN 07-47 PIBD0715E477 8.3750 4M 5/22/2015 129 0.35 2.3998 2.2010 2.1838

FXTN 04-20 PIBD0415G203 4.8750 6M 7/21/2015 189 0.52 2.5361 2.3272 2.3044

RTB 05-09 PIID0515H097 5.8750 7M 8/19/2015 218 0.60 9.100000 3.0000 2:24:26 PM 3.0000 2.5406 2.3321 2.3143

FXTN 10-37 PIBD1015H370 11.8750 8M 8/25/2015 224 0.61 2.5415 2.3332 2.3163

FXTN 05-69 PIBD0515K697 4.6250 11M 11/25/2015 316 0.87 2.5557 2.3488 2.3476

FXTN 10-38 PIBD1015L384 10.1250 11M 12/15/2015 336 0.92 2.5771 2.3556 2.3546

FXTN 10-39 PIBD1016A393 9.2500 1Y 1/12/2016 364 1.00 2.6210 2.3676 2.3646

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 379 1.04 65.000000 2.2500 2:07:12 PM 2.2500 2.6444 2.3740 2.3700

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 415 1.14 2.7008 2.3894 2.3829

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 442 1.21 2.7430 2.4010 2.3925

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 468 1.28 2.7837 2.4121 2.4018

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 470 1.29 2.7868 2.4130 2.4025

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 600 1.64 2.9903 2.4687 2.4489

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 620 1.70 3.0216 2.4773 2.4561

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 673 1.84 3.1045 2.5000 2.4750

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 808 2.21 5.000000 2.7000 9:24:42 AM 2.7000 3.2429 2.6891 2.6735

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 832 2.28 3.2675 2.7227 2.7088

FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 860 2.35 882.000000 2.4000 2:08:29 PM 2.6968 3.2962 2.7619 2.7500

FXTN 05-70 PIBD0517G705 4.6250 2.5Y 7/5/2017 904 2.48 3.3413 2.8235 2.8147

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 949 2.60 3.3875 2.8866 2.8809

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 953 2.61 3.3916 2.8922 2.8868

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1019 2.79 3.4592 2.9846 2.9838

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1030 2.82 200.000000 3.0000 10:23:27 AM 3.0000 3.4705 3.0000 3.0000

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1114 3.05 3.4978 3.0724 3.0668

FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1226 3.36 10.000000 2.9500 11:31:47 AM 2.9500 3.5343 3.1690 3.1560

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1313 3.59 6.600000 3.0750 4:14:27 PM 3.0947 3.5626 3.2440 3.2252

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1407 3.85 3.5932 3.3250 3.3000

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1498 4.10 3.5577 3.2779 3.2615

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1564 4.28 3.5319 3.2437 3.2336

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1648 4.51 3.4992 3.2002 3.1981

FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1690 4.63 3.4828 3.1785 3.1804

FXTN 07-56    * PIBD0719K560 3.8750 5Y 11/22/2019 1774 4.86 303.000000 3.1500 3:45:55 PM 3.1449 3.4500 3.1350 3.1449

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1862 5.10 3.5294 3.2028 3.2145

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2045 5.60 3.6945 3.3439 3.3594

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2073 5.68 3.7198 3.3655 3.3815

FXTN 10-52 PIBD1020L525 5.8750 6Y 12/16/2020 2164 5.92 3.8019 3.4356 3.4535

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2241 6.14 3.8714 3.4950 3.5145

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2258 6.18 4,432.184000 3.3200 3:41:57 PM 3.3136 3.8867 3.5081 3.5279

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2297 6.29 3.9219 3.5381 3.5588
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RTB 10-03 PIID1021J039 5.7500 7Y 10/20/2021 2472 6.77 4.0798 3.6730 3.6973

FXTN 10-55    * PIBD1021K551 5.7500 7Y 11/24/2021 2507 6.86 4.1114 3.7000 3.7250

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2563 7.02 4.1214 3.6957 3.7194

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2617 7.16 4.1310 3.6915 3.7140

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2758 7.55 4.1562 3.6807 3.6999

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2800 7.67 4.1636 3.6775 3.6958

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2834 7.76 4.1697 3.6749 3.6924

FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2884 7.90 12.550000 3.8250 3:23:14 PM 3.8112 4.1786 3.6710 3.6874

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2960 8.10 4.1922 3.6652 3.6798

FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3058 8.37 4.2096 3.6577 3.6700

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3136 8.59 423.751000 3.7500 3:52:10 PM 3.7009 4.2236 3.6517 3.6622

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3205 8.77 4.2359 3.6464 3.6553

FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024 3429 9.39 4.2758 3.6292 3.6330

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3492 9.56 4.2870 3.6243 3.6267

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3507 9.60 16,285.743000 3.6150 4:05:13 PM 3.6169 4.2897 3.6232 3.6252

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3590 9.83 4.3045 3.6168 3.6169

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3744 10.25 4.3412 3.6731 3.6732

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3933 10.77 4.3862 3.7422 3.7423

FXTN 25-01 PIBD2525K015 18.2500 11Y 11/29/2025 3973 10.88 4.3957 3.7568 3.7569

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4024 11.02 4.4078 3.7755 3.7756

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4298 11.77 4.4731 3.8757 3.8758

FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026 4346 11.90 4.4845 3.8932 3.8933

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4430 12.13 0.305000 4.1250 2:32:39 PM 4.1250 4.5045 3.9240 3.9240

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4619 12.65 4.5495 3.9931 3.9931

FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5074 13.89 4.6579 4.1594 4.1595

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5613 15.37 4.7862 4.3565 4.3566

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5675 15.54 4.8010 4.3792 4.3792

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5857 16.04 4.8443 4.4458 4.4458

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6031 16.51 5,823.000000 4.0350 4:11:28 PM 4.0256 4.8858 4.5094 4.5094

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6109 16.73 4.9043 4.5379 4.5379

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6229 17.05 37.000000 4.5750 11:40:45 AM 4.5750 4.9329 4.5818 4.5818

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6257 17.13 125.000000 4.3000 3:57:56 PM 4.3054 4.9396 4.5920 4.5920

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6467 17.71 4.9896 4.6688 4.6688

FXTN 25-05 PIBD2532K057 8.5000 18Y 11/29/2032 6530 17.88 5.0046 4.6918 4.6919

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6642 18.18 911.710000 4.0400 3:37:31 PM 4.0278 5.0313 4.7328 4.7328

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7236 19.81 5.1727 4.9500 4.9500

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7565 20.71 250.000000 4.8750 3:57:18 PM 4.8750 5.0603 4.8103 4.8571

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7642 20.92 210.158729 4.6250 3:50:42 PM 4.5543 5.0340 4.7776 4.8354

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7930 21.71 1.500000 4.6250 10:29:01 AM 4.6250 4.9356 4.6552 4.7540

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8251 22.59 1.000000 4.7500 9:43:32 AM 4.7500 4.8259 4.5189 4.6634
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8320 22.78 166.875370 4.3600 3:23:28 PM 4.4099 4.8023 4.4896 4.6439

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


