
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 4M 2/24/2015 123 0.34 1.5697 1.3937 1.3929

FXTN 05-68 PIBD0515E685 6.3750 7M 5/13/2015 201 0.55 1.7306 1.5385 1.5385

FXTN 07-47 PIBD0715E477 8.3750 7M 5/22/2015 210 0.57 1.7400 1.5484 1.5484

FXTN 04-20 PIBD0415G203 4.8750 9M 7/21/2015 270 0.74 1.8032 1.6143 1.6143

RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 299 0.82 1.8338 1.6462 1.6462

FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 305 0.84 1.8401 1.6527 1.6527

FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 397 1.09 2.0170 1.7243 1.7243

FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 417 1.14 2.0707 1.7342 1.7342

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 445 1.22 2.1459 1.7481 1.7481

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 460 1.26 2.650000 2.2250 2:19:21 PM 2.2250 2.1862 1.7555 1.7555

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 496 1.36 8.700000 1.8750 3:16:16 PM 1.9982 2.2828 1.7734 1.7734

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 523 1.43 2.3553 1.7868 1.7868

FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 549 1.50 2.4251 1.7996 1.7996

FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 551 1.51 2.4305 1.8006 1.8006

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 681 1.86 2.7796 1.8651 1.8651

RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 701 1.92 2.8333 1.8750 1.8750

FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 754 2.06 2.8910 1.9714 1.9702

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 889 2.43 1.410000 2.7500 11:13:49 AM 2.7500 3.0380 2.2168 2.2126

FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 913 2.50 3.0641 2.2604 2.2556

FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 941 2.58 6,379.900000 2.4450 4:14:19 PM 2.4710 3.0946 2.3113 2.3059

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 985 2.70 80.000000 2.6150 12:23:10 PM 2.6206 3.1425 2.3913 2.3849

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1030 2.82 3.1914 2.4731 2.4657

FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1034 2.83 3.1958 2.4804 2.4729

FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1100 3.01 3.2313 2.5656 2.5934

FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1111 3.04 90.000000 2.6250 11:41:14 AM 2.6250 3.2373 2.5798 2.6135

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1195 3.27 3.2825 2.6882 2.7669

FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1307 3.58 10.000000 2.8850 3:12:20 PM 2.8850 3.3428 2.8327 2.9714

FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1394 3.82 306.000000 3.1400 3:42:30 PM 3.1382 3.3896 2.9450 3.1302

FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1488 4.07 3.5891 3.2081 3.3471

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1579 4.32 13.420000 3.4500 12:22:08 PM 3.4658 3.7822 3.4627 3.5570

FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1645 4.50 3.9222 3.6474 3.7093

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1729 4.73 4.1005 3.8825 3.9031

FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1771 4.85 4.1896 4.0000 4.0000

FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1855 5.08 4.1806 3.9839 3.9839

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1943 5.32 4.1713 3.9670 3.9670

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2126 5.82 4.1517 3.9319 3.9319

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2154 5.90 4.1488 3.9265 3.9265

FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2245 6.15 4.1390 3.9091 3.9091

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2322 6.36 37.000000 3.8000 4:14:13 PM 3.8000 4.1308 3.8943 3.8943

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2339 6.40 4.1290 3.8910 3.8910

FXTN 10-53 PIBD1021D531 6.5000 7Y 4/28/2021 2378 6.51 4.1249 3.8836 3.8836
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2553 6.99 9.000000 3.5000 2:32:13 PM 3.5000 4.1062 3.8500 3.8500

FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2588 7.09 4.1083 3.8563 3.8563

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2644 7.24 709.500000 3.8725 4:13:44 PM 3.8743 4.1118 3.8663 3.8663

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2698 7.39 4.1151 3.8760 3.8760

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2839 7.77 4.1237 3.9013 3.9013

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2881 7.89 4.1263 3.9088 3.9088

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2915 7.98 4.1284 3.9150 3.9149

FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2965 8.12 45.100000 4.0150 3:22:01 PM 4.0150 4.1314 3.9239 3.9238

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3041 8.33 4.1361 3.9376 3.9375

FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3139 8.59 875.000000 4.3750 2:33:44 PM 4.3320 4.1421 3.9551 3.9550

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3217 8.81 96.583600 4.0350 3:30:11 PM 4.0385 4.1469 3.9691 3.9690

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3286 9.00 4.1511 3.9815 3.9814

FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3510 9.61 4.1648 4.0217 4.0215

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3573 9.78 4.1687 4.0330 4.0328

FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3588 9.82 6,598.000000 4.0325 4:14:28 PM 4.0355 4.1696 4.0357 4.0355

FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3671 10.05 4.1863 4.0510 4.0507

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3825 10.47 4.2174 4.0793 4.0788

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 4014 10.99 4.2555 4.1140 4.1134

FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4054 11.10 4.2636 4.1214 4.1207

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4105 11.24 4.2739 4.1308 4.1300

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4379 11.99 2.300000 4.5000 3:42:53 PM 4.4826 4.3292 4.1811 4.1801

FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4427 12.12 4.3389 4.1900 4.1888

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4511 12.35 6.000000 4.6000 11:35:10 AM 4.6000 4.3558 4.2054 4.2042

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4700 12.87 300.000000 4.6250 10:17:08 AM 4.6250 4.3940 4.2402 4.2387

FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5155 14.11 4.4857 4.3238 4.3219

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5694 15.59 172.000000 4.7000 12:04:21 PM 4.6674 4.5945 4.4229 4.4204

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5756 15.76 4.6070 4.4343 4.4318

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5938 16.26 4.6437 4.4678 4.4650

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6112 16.73 1,802.000000 4.4650 4:14:08 PM 4.4662 4.6788 4.4998 4.4968

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6190 16.95 4.6946 4.5141 4.5111

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6310 17.28 10.200000 5.0000 9:30:19 AM 5.0000 4.7188 4.5362 4.5330

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6338 17.35 522.757000 4.8350 3:40:47 PM 4.8060 4.7244 4.5413 4.5381

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6548 17.93 4.7668 4.5799 4.5765

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6611 18.10 4.7795 4.5915 4.5880

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6723 18.41 249.200000 4.6050 4:14:55 PM 4.6085 4.8021 4.6121 4.6085

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7317 20.03 4.8869 4.6918 4.7022

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7646 20.93 4.9339 4.7359 4.7541

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7723 21.14 761.938000 4.9500 2:23:40 PM 4.9568 4.9449 4.7462 4.7662

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8011 21.93 4.9860 4.7849 4.8117

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8332 22.81 5.0318 4.8279 4.8623
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8401 23.00 1,389.206000 4.9000 3:50:55 PM 4.8273 5.0417 4.8372 4.8732

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


