
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 2M 2/24/2015 69 0.19 2.2786 1.7926 1.8644

FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 147 0.40 2.3566 2.0945 2.1293

FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 156 0.43 2.3674 2.1504 2.1703

FXTN 04-20 PIBD0415G203 4.8750 7M 7/21/2015 216 0.59 2.4046 2.2448 2.2448

RTB 05-09 PIID0515H097 5.8750 8M 8/19/2015 245 0.67 2.4184 2.2567 2.2567

FXTN 10-37 PIBD1015H370 11.8750 8M 8/25/2015 251 0.69 2.4212 2.2592 2.2592

FXTN 05-69 PIBD0515K697 4.6250 11M 11/25/2015 343 0.94 2.4649 2.2971 2.2971

FXTN 10-38 PIBD1015L384 10.1250 1Y 12/15/2015 363 0.99 2.4865 2.3065 2.3046

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 391 1.07 2.5260 2.3205 2.3146

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 406 1.11 50.000000 2.3000 10:46:41 AM 2.3000 2.5471 2.3280 2.3200

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 442 1.21 2.5978 2.3460 2.3329

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 469 1.28 2.6359 2.3595 2.3425

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 495 1.36 2.6725 2.3725 2.3518

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 497 1.36 2.6753 2.3735 2.3525

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 627 1.72 1.000000 2.6000 2:31:22 PM 2.6000 2.8585 2.4385 2.3989

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 647 1.77 2.8867 2.4485 2.4061

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 700 1.92 2.9614 2.4750 2.4250

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 835 2.29 1.000000 2.7000 2:31:48 PM 2.7000 3.0894 2.6452 2.6141

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 859 2.35 3.1122 2.6754 2.6477

FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 887 2.43 200.000000 2.6500 11:14:54 AM 2.6500 3.1388 2.7107 2.6869

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 931 2.55 3.1805 2.7662 2.7485

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 976 2.67 3.2232 2.8229 2.8116

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 980 2.68 3.2270 2.8279 2.8172

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1046 2.86 3.2896 2.9111 2.9096

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1057 2.89 3.3000 2.9250 2.9250

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1141 3.12 12.400000 2.9500 2:23:38 PM 3.1919 3.3299 2.9852 2.9807

FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1253 3.43 9.668400 3.0000 3:36:37 PM 2.8785 3.3697 3.0654 3.0550

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1340 3.67 3.4007 3.1277 3.1127

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1434 3.93 3.4341 3.1950 3.1750

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1525 4.18 3.4459 3.2185 3.2054

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1591 4.36 3.4545 3.2355 3.2275

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1675 4.59 3.4654 3.2571 3.2556

FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1717 4.70 3.4709 3.2679 3.2697

FXTN 07-56    * PIBD0719K560 3.8750 5Y 11/22/2019 1801 4.93 1,076.200000 3.3150 3:44:22 PM 3.2978 3.4818 3.2896 3.2978

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1889 5.17 3.5525 3.3419 3.3461

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2072 5.67 3.6995 3.4506 3.4465

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2100 5.75 3.7219 3.4672 3.4619

FXTN 10-52 PIBD1020L525 5.8750 6Y 12/16/2020 2191 6.00 8.250000 3.5000 2:32:48 PM 3.5000 3.7950 3.5213 3.5118

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2268 6.21 0.800000 3.7250 3:12:01 PM 3.7250 3.8569 3.5670 3.5540

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2285 6.26 501.000000 3.4800 3:50:07 PM 3.5169 3.8705 3.5771 3.5634

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2324 6.36 3.9018 3.6003 3.5848
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RTB 10-03 PIID1021J039 5.7500 7Y 10/20/2021 2499 6.84 0.600000 4.0000 3:59:03 PM 4.0000 4.0424 3.7042 3.6808

FXTN 10-55    * PIBD1021K551 5.7500 7Y 11/24/2021 2534 6.94 11.500000 3.5800 9:47:10 AM 3.5800 4.0705 3.7250 3.7000

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2590 7.09 4.0873 3.7250 3.7012

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2644 7.24 4.1035 3.7250 3.7023

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2785 7.62 4.1458 3.7249 3.7053

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2827 7.74 4.1584 3.7249 3.7062

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2861 7.83 4.1686 3.7249 3.7069

FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2911 7.97 4.1836 3.7249 3.7080

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2987 8.18 4.2064 3.7249 3.7096

FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3085 8.45 4.2359 3.7248 3.7117

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3163 8.66 35.185000 3.7500 3:15:00 PM 3.7655 4.2593 3.7248 3.7133

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3232 8.85 4.2800 3.7248 3.7148

FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024 3456 9.46 4.3472 3.7247 3.7195

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3519 9.63 4.3661 3.7247 3.7208

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3534 9.68 6,504.300000 3.7150 3:54:31 PM 3.7229 4.3706 3.7247 3.7211

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3617 9.90 4.3955 3.7247 3.7229

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3771 10.32 4.4273 3.7786 3.7768

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3960 10.84 4.4663 3.8447 3.8430

FXTN 25-01 PIBD2525K015 18.2500 11Y 11/29/2025 4000 10.95 4.4745 3.8587 3.8571

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4051 11.09 4.4850 3.8765 3.8749

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4325 11.84 4.5416 3.9723 3.9709

FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026 4373 11.97 4.5515 3.9891 3.9877

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4457 12.20 4.5688 4.0185 4.0171

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4646 12.72 4.6078 4.0846 4.0833

FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5101 13.97 4.7017 4.2438 4.2427

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5640 15.44 4.8129 4.4323 4.4315

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5702 15.61 4.8257 4.4540 4.4532

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5884 16.11 4.8632 4.5177 4.5170

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6058 16.59 1,159.671000 4.1050 2:56:40 PM 4.1069 4.8991 4.5785 4.5779

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6136 16.80 4.9152 4.6058 4.6052

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6256 17.13 4.9399 4.6478 4.6473

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6284 17.20 308.504000 4.3900 3:57:50 PM 4.4036 4.9457 4.6576 4.6571

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6494 17.78 50.000000 4.9000 10:23:22 AM 4.9000 4.9890 4.7310 4.7306

FXTN 25-05 PIBD2532K057 8.5000 18Y 11/29/2032 6557 17.95 5.0020 4.7531 4.7527

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6669 18.26 402.773000 4.0600 2:51:01 PM 4.0793 5.0252 4.7922 4.7919

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7263 19.89 5.1477 5.0000 5.0000

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7592 20.79 5.0511 4.8416 4.8422

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7669 21.00 5.0285 4.8045 4.8053

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7957 21.79 4.9440 4.6659 4.6671

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8278 22.66 4.8498 4.5113 4.5132
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8347 22.85 806.845000 4.4890 4:06:30 PM 4.4801 4.8295 4.4781 4.4801

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


