
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 
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Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 132 0.36 1.5693 1.3139 1.3141

FXTN 05-68 PIBD0515E685 6.3750 7M 5/13/2015 210 0.57 1.7427 1.5068 1.5064

FXTN 07-47 PIBD0715E477 8.3750 7M 5/22/2015 219 0.60 1.7526 1.5175 1.5170

FXTN 04-20 PIBD0415G203 4.8750 9M 7/21/2015 279 0.76 1.8185 1.5886 1.5878

RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 308 0.84 1.8504 1.6230 1.6221

FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 314 0.86 1.8569 1.6301 1.6292

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 406 1.11 2.0355 1.7123 1.7113

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 426 1.17 2.0891 1.7250 1.7241

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 454 1.24 2.1641 1.7428 1.7420

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 469 1.28 1.700000 2.2500 10:19:55 AM 2.2500 2.2043 1.7524 1.7516

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 505 1.38 7.000000 2.2500 2:54:26 PM 2.2500 2.3007 1.7753 1.7746

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 532 1.46 2.3731 1.7925 1.7919

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 558 1.53 4,000.000000 1.9000 10:58:06 AM 1.9000 2.4427 1.8090 1.8085

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 560 1.53 2.4481 1.8103 1.8098

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 690 1.89 102.375000 2.1250 11:14:33 AM 2.1314 2.7964 1.8931 1.8930

RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 710 1.94 2.8500 1.9058 1.9058

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 763 2.09 2.9273 2.0322 2.0208

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 898 2.46 1.100000 2.7500 10:21:33 AM 2.7500 3.1240 2.3542 2.3138

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 922 2.52 3.1590 2.4114 2.3659

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 950 2.60 3.1998 2.4782 2.4267

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 994 2.72 130.000000 2.6250 11:15:01 AM 2.6285 3.2640 2.5831 2.5222

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1039 2.84 3.3296 2.6905 2.6198

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1043 2.86 3.3354 2.7000 2.6285

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1109 3.04 3.3438 2.7393 2.6809

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1120 3.07 3.3452 2.7458 2.6897

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1204 3.30 3.3559 2.7958 2.7564

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1316 3.60 782.500000 2.9150 3:12:08 PM 2.9027 3.3702 2.8625 2.8454

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1403 3.84 50.000000 3.1000 10:18:40 AM 3.1000 3.3813 2.9143 2.9145

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1497 4.10 3.5828 3.1476 3.1478

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1588 4.35 3.7779 3.3735 3.3736

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1654 4.53 3.9195 3.5373 3.5373

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1738 4.76 4.0996 3.7458 3.7458

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1780 4.87 4.1896 3.8500 3.8500

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1864 5.10 50.000000 3.4650 4:08:34 PM 3.4570 4.1778 3.8500 3.8500

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1952 5.34 4.1654 3.8500 3.8500

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2135 5.85 4.1397 3.8500 3.8500

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2163 5.92 4.1357 3.8500 3.8500

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2254 6.17 4.1229 3.8500 3.8500

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2331 6.38 5.350000 3.8000 2:31:08 PM 3.8000 4.1121 3.8500 3.8500

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2348 6.43 650.000000 3.7100 3:57:16 PM 3.7058 4.1097 3.8500 3.8500

FXTN 10-53    * PIBD1021D531 6.5000 7Y 4/28/2021 2387 6.54 4.000000 3.9500 2:40:03 PM 3.9500 4.1042 3.8500 3.8500
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RTB 10-03 PIID1021J039 5.7500 7.5Y 10/20/2021 2562 7.01 4.1096 3.8766 3.8782

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2597 7.11 4.1106 3.8820 3.8839

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2653 7.26 4.1124 3.8905 3.8929

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2707 7.41 4.1140 3.8987 3.9016

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2848 7.80 4.1183 3.9201 3.9244

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2890 7.91 4.1196 3.9265 3.9311

FXTN 20-03 PIBD2022J033 12.7500 8.5Y 10/17/2022 2924 8.01 4.1207 3.9317 3.9366

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2974 8.14 8.000000 4.0500 2:37:53 PM 4.0500 4.1222 3.9393 3.9447

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3050 8.35 4.1245 3.9509 3.9570

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3148 8.62 4.1275 3.9658 3.9728

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3226 8.83 78.680000 4.0750 3:35:48 PM 4.0347 4.1299 3.9777 3.9853

FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3295 9.02 4.1320 3.9882 3.9965

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3519 9.63 4.1389 4.0222 4.0326

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3582 9.81 4.1408 4.0318 4.0428

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3597 9.85 9,526.448234 4.0750 4:01:43 PM 4.0452 4.1413 4.0341 4.0452

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3680 10.08 4.1584 4.0508 4.0618

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3834 10.50 4.1901 4.0818 4.0925

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4023 11.01 4.2291 4.1198 4.1303

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4063 11.12 4.2373 4.1278 4.1383

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4114 11.26 4.2478 4.1381 4.1485

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4388 12.01 5.000000 4.4000 2:45:36 PM 4.4000 4.3042 4.1932 4.2032

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4436 12.15 4.3141 4.2029 4.2128

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4520 12.38 4.578000 4.6250 2:44:45 PM 4.4834 4.3314 4.2198 4.2296

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4709 12.89 4.3704 4.2578 4.2674

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5164 14.14 4.4641 4.3493 4.3583

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5703 15.61 4.5751 4.4577 4.4659

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5765 15.78 4.5879 4.4702 4.4783

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5947 16.28 4.6254 4.5068 4.5147

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6121 16.76 1,055.000000 4.5000 4:08:54 PM 4.4832 4.6612 4.5418 4.5494

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6199 16.97 4.6773 4.5575 4.5650

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6319 17.30 4.7020 4.5816 4.5890

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6347 17.38 201.416000 4.7750 3:01:27 PM 4.7702 4.7078 4.5873 4.5946

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6557 17.95 4.7511 4.6295 4.6365

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6620 18.12 4.7640 4.6422 4.6491

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6732 18.43 4,373.800000 4.6900 4:12:37 PM 4.6715 4.7871 4.6647 4.6715

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7326 20.06 20.000000 5.2000 3:10:45 PM 5.2000 4.8648 4.7321 4.7399

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7655 20.96 4.9079 4.7695 4.7778

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7732 21.17 1,012.100000 4.8950 4:10:36 PM 4.8742 4.9180 4.7782 4.7866

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8020 21.96 4.9557 4.8109 4.8198

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8341 22.84 13.678000 5.0500 11:28:02 AM 5.0472 4.9977 4.8474 4.8568
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8410 23.03 1,336.446421 4.8800 4:09:28 PM 4.8507 5.0067 4.8552 4.8647
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- - - - - - - - - - - - - -
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