
Interpolated Bonds

Instrument 
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ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)
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Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 133 0.36 1.6312 1.4478 1.3348

FXTN 05-68 PIBD0515E685 6.3750 7M 5/13/2015 211 0.58 1.8368 1.6490 1.5378

FXTN 07-47 PIBD0715E477 8.3750 7M 5/22/2015 220 0.60 157.900000 1.8000 11:56:16 AM 1.8000 1.8436 1.6552 1.5474

FXTN 04-20 PIBD0415G203 4.8750 9M 7/21/2015 280 0.77 1.8890 1.6964 1.6116

RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 309 0.85 60.500000 1.8000 11:56:21 AM 1.8000 1.9109 1.7163 1.6426

FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 315 0.86 1.9154 1.7205 1.6490

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 407 1.11 2.0728 1.7656 1.7215

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 427 1.17 2.1238 1.7720 1.7323

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 455 1.25 2.1952 1.7809 1.7474

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 470 1.29 2.000000 2.1000 11:26:20 AM 2.1000 2.2335 1.7856 1.7555

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 506 1.39 42.482388 1.8500 11:03:11 AM 1.9466 2.3252 1.7971 1.7750

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 533 1.46 2.3941 1.8057 1.7896

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 559 1.53 6,363.000000 1.8750 3:28:24 PM 1.8633 2.4604 1.8139 1.8036

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 561 1.54 2.4655 1.8146 1.8047

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 691 1.89 600.000000 2.1250 12:01:26 PM 2.1250 2.7969 1.8559 1.8750

RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 711 1.95 2.8479 1.8623 1.8858

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 764 2.09 2.9281 1.9598 1.9802

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 899 2.46 70.000000 2.5950 3:09:12 PM 2.5950 3.1326 2.2082 2.2205

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 923 2.53 3.1689 2.2524 2.2633

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 951 2.60 282.200000 2.4800 3:33:50 PM 2.4734 3.2113 2.3039 2.3131

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 995 2.72 3.2779 2.3848 2.3915

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1040 2.85 1.670000 2.6000 12:05:42 PM 2.6000 3.3460 2.4676 2.4716

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1044 2.86 13.500000 2.5750 2:03:52 PM 2.5750 3.3521 2.4750 2.4787

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1110 3.04 3.3605 2.5851 2.5764

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1121 3.07 3.3619 2.6034 2.5926

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1205 3.30 3.3726 2.7436 2.7169

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1317 3.61 444.000000 2.9250 12:03:55 PM 2.8916 3.3868 2.9304 2.8827

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1404 3.84 550.000000 3.1000 11:56:13 AM 3.1082 3.3979 3.0755 3.0114

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1498 4.10 3.5989 3.2686 3.2205

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1589 4.35 3.7936 3.4556 3.4229

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1655 4.53 3.9347 3.5911 3.5697

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1739 4.76 4.1144 3.7637 3.7566

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1781 4.88 0.100000 3.0000 9:11:13 AM 3.0000 4.2042 3.8500 3.8500

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1865 5.11 40.500000 3.4125 11:28:05 AM 3.4136 4.1892 3.8465 3.8465

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1953 5.35 4.1735 3.8429 3.8429

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2136 5.85 4.1408 3.8354 3.8354

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2164 5.92 4.1358 3.8342 3.8342

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2255 6.17 4.1196 3.8305 3.8305

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2332 6.38 4.000000 3.8500 2:38:25 PM 3.8500 4.1058 3.8273 3.8273

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2349 6.43 355.000000 3.6900 2:28:46 PM 3.6972 4.1028 3.8266 3.8266

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2388 6.54 1.750000 3.9000 2:59:13 PM 3.9000 4.0958 3.8250 3.8250
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2563 7.02 4.1004 3.8536 3.8538

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2598 7.11 4.1014 3.8593 3.8596

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2654 7.27 409.500000 3.8450 3:16:37 PM 3.7854 4.1029 3.8685 3.8688

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2708 7.41 4.1043 3.8773 3.8777

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2849 7.80 4.1080 3.9003 3.9010

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2891 7.92 4.1091 3.9072 3.9079

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2925 8.01 4.1100 3.9127 3.9135

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2975 8.15 150.000000 4.0250 11:37:44 AM 4.0083 4.1114 3.9209 3.9217

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3051 8.35 4.1134 3.9333 3.9343

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3149 8.62 4.1160 3.9493 3.9504

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3227 8.84 82.833600 4.0499 3:51:37 PM 4.0243 4.1181 3.9621 3.9633

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3296 9.02 4.1199 3.9734 3.9746

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3520 9.64 4.1258 4.0100 4.0115

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3583 9.81 4.1275 4.0202 4.0219

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3598 9.85 16,952.858074 4.0500 4:14:46 PM 4.0244 4.1279 4.0227 4.0244

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3681 10.08 4.1443 4.0387 4.0406

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3835 10.50 4.1747 4.0684 4.0708

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4024 11.02 4.2121 4.1049 4.1077

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4064 11.13 4.2200 4.1126 4.1155

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4115 11.27 4.2301 4.1225 4.1255

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4389 12.02 2.000000 4.4000 2:58:37 PM 4.4000 4.2842 4.1753 4.1791

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4437 12.15 4.2937 4.1846 4.1885

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4521 12.38 0.500000 4.6500 12:03:06 PM 4.6500 4.3103 4.2008 4.2049

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4710 12.90 4.3477 4.2373 4.2419

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5165 14.14 4.4376 4.3251 4.3309

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5704 15.62 4.5441 4.4291 4.4363

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5766 15.79 4.5564 4.4410 4.4485

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5948 16.28 4.5924 4.4761 4.4841

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6122 16.76 4,926.652696 4.4400 4:12:12 PM 4.4367 4.6267 4.5097 4.5181

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6200 16.97 4.6422 4.5248 4.5333

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6320 17.30 4.6659 4.5479 4.5568

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6348 17.38 328.150000 4.9749 3:29:56 PM 4.6946 4.6714 4.5533 4.5623

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6558 17.95 4.7129 4.5938 4.6034

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6621 18.13 4.7254 4.6060 4.6157

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6733 18.43 2,889.472000 4.6650 4:14:17 PM 4.6315 4.7475 4.6276 4.6376

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7327 20.06 4.8189 4.6918 4.7053

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7656 20.96 4.8584 4.7274 4.7428

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7733 21.17 372.300000 4.8725 4:01:42 PM 4.8709 4.8677 4.7357 4.7515

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8021 21.96 4.9023 4.7668 4.7844

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8342 22.84 4.9409 4.8015 4.8209
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8411 23.03 2,322.016238 4.8500 4:14:03 PM 4.8220 4.9492 4.8090 4.8288

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

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

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


