
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 67 0.18 47.800000 1.8000 3:55:04 PM 1.8000 2.4036 2.2500 2.1202

FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 145 0.40 2.5037 2.3462 2.3462

FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 154 0.42 2.5167 2.3585 2.3585

FXTN 04-20 PIBD0415G203 4.8750 7M 7/21/2015 214 0.59 2.5527 2.3816 2.3816

RTB 05-09 PIID0515H097 5.8750 8M 8/19/2015 243 0.67 2.5639 2.3856 2.3856

FXTN 10-37 PIBD1015H370 11.8750 8M 8/25/2015 249 0.68 2.5662 2.3864 2.3864

FXTN 05-69 PIBD0515K697 4.6250 11M 11/25/2015 341 0.93 2.6018 2.3990 2.3990

FXTN 10-38 PIBD1015L384 10.1250 1Y 12/15/2015 361 0.99 2.6179 2.4056 2.3986

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 389 1.07 2.6468 2.4176 2.3956

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 404 1.11 2.6623 2.4240 2.3940

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 440 1.20 1.000000 2.5500 3:40:58 PM 2.5500 2.6995 2.4394 2.3902

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 467 1.28 2.7274 2.4510 2.3873

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 493 1.35 1,751.000000 2.3005 4:12:55 PM 2.3005 2.7542 2.4621 2.3845

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 495 1.36 2.7563 2.4630 2.3843

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 625 1.71 134.880000 2.3500 3:54:22 PM 2.3491 2.8905 2.5187 2.3704

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 645 1.77 2.9112 2.5273 2.3683

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 698 1.91 3.780000 2.4000 2:53:35 PM 2.8429 2.9659 2.5500 2.3626

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 833 2.28 251.000000 2.5500 3:53:48 PM 2.5510 3.1008 2.7391 2.6225

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 857 2.35 3.1248 2.7727 2.6688

FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 885 2.42 600.000000 2.6000 3:53:11 PM 2.6000 3.1528 2.8119 2.7227

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 929 2.54 1.000000 3.1000 3:26:29 PM 3.1000 3.1968 2.8735 2.8074

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 974 2.67 3.2417 2.9366 2.8940

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 978 2.68 3.2457 2.9422 2.9017

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1044 2.86 3.3117 3.0346 3.0288

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1055 2.89 3.3227 3.0500 3.0500

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1139 3.12 1.500000 3.2500 10:46:40 AM 3.2500 3.3455 3.0946 3.0946

FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1251 3.43 37.900000 2.7500 3:33:12 PM 2.8725 3.3759 3.1540 3.1540

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1338 3.66 3.3995 3.2001 3.2001

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1432 3.92 3.4250 3.2500 3.2500

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1523 4.17 3.4661 3.2841 3.2831

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1589 4.35 3.4960 3.3088 3.3070

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1673 4.58 3.5339 3.3403 3.3375

FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1715 4.70 3.5529 3.3560 3.3528

FXTN 07-56    * PIBD0719K560 3.8750 5Y 11/22/2019 1799 4.93 150.000000 3.3750 3:25:44 PM 3.3833 3.5909 3.3875 3.3833

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1887 5.17 3.6490 3.4430 3.4453

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2070 5.67 3.7699 3.5585 3.5743

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2098 5.74 3.7884 3.5762 3.5941

FXTN 10-52 PIBD1020L525 5.8750 6Y 12/16/2020 2189 5.99 2.350000 3.5000 10:50:32 AM 3.5000 3.8485 3.6336 3.6582

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2266 6.20 1.205000 3.7000 2:33:21 PM 3.5338 3.8993 3.6822 3.7125

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2283 6.25 150.000000 3.5650 3:10:14 PM 3.5650 3.9106 3.6929 3.7245

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2322 6.36 3.9363 3.7175 3.7520
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RTB 10-03 PIID1021J039 5.7500 7Y 10/20/2021 2497 6.84 4.0519 3.8279 3.8753

FXTN 10-55    * PIBD1021K551 5.7500 7Y 11/24/2021 2532 6.93 3.000000 3.7500 3:26:09 PM 3.7500 4.0750 3.8500 3.9000

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2588 7.09 4.0905 3.8497 3.8968

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2642 7.23 4.1055 3.8493 3.8938

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2783 7.62 4.1445 3.8484 3.8859

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2825 7.73 4.1562 3.8482 3.8835

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2859 7.83 4.1656 3.8480 3.8816

FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2909 7.96 4.1794 3.8477 3.8788

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2985 8.17 4.2005 3.8472 3.8745

FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3083 8.44 4.2276 3.8466 3.8690

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3161 8.65 4.670000 3.9489 3:31:20 PM 3.8846 4.2492 3.8461 3.8646

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3230 8.84 4.2684 3.8457 3.8607

FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024 3454 9.46 4.3304 3.8443 3.8481

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3517 9.63 4.3479 3.8439 3.8445

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3532 9.67 1,607.815000 3.8325 4:12:49 PM 3.8390 4.3520 3.8438 3.8437

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3615 9.90 4.3750 3.8433 3.8390

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3769 10.32 4.4087 3.8922 3.8880

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3958 10.84 4.4500 3.9521 3.9482

FXTN 25-01 PIBD2525K015 18.2500 11Y 11/29/2025 3998 10.95 4.4588 3.9648 3.9610

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4049 11.09 4.4700 3.9810 3.9772

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4323 11.84 4.5299 4.0679 4.0644

FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026 4371 11.97 4.5404 4.0831 4.0797

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4455 12.20 13.800000 4.3000 3:13:24 PM 4.3216 4.5588 4.1098 4.1065

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4644 12.71 4.6001 4.1698 4.1667

FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5099 13.96 4.6997 4.3141 4.3116

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5638 15.44 4.8176 4.4851 4.4832

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5700 15.61 4.8312 4.5048 4.5029

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5882 16.10 4.8710 4.5625 4.5609

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6056 16.58 400.000000 4.1600 3:16:06 PM 4.1625 4.9091 4.6177 4.6163

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6134 16.79 4.9261 4.6425 4.6411

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6254 17.12 67.213000 4.5700 11:29:54 AM 4.5700 4.9524 4.6805 4.6793

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6282 17.20 38.000000 4.4750 3:46:51 PM 4.4954 4.9585 4.6894 4.6883

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6492 17.77 5.0045 4.7560 4.7551

FXTN 25-05 PIBD2532K057 8.5000 18Y 11/29/2032 6555 17.95 5.0182 4.7760 4.7752

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6667 18.25 50.000000 4.1500 3:35:14 PM 4.1500 5.0427 4.8116 4.8109

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7261 19.88 5.1727 5.0000 5.0000

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7590 20.78 5.0899 4.8519 4.8601

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7667 20.99 5.0706 4.8172 4.8273

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7955 21.78 4.9981 4.6875 4.7049

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8276 22.66 2.000000 5.3000 2:56:29 PM 5.3000 4.9174 4.5430 4.5683

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8345 22.85 388.136000 4.5500 4:00:32 PM 4.5351 4.9000 4.5119 4.5390
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