
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 64 0.18 2.4054 2.2500 2.2500

FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 142 0.39 2.4504 2.2981 2.2981

FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 151 0.41 2.4627 2.3104 2.3104

FXTN 04-20 PIBD0415G203 4.8750 7M 7/21/2015 211 0.58 2.5351 2.3816 2.3772

RTB 05-09 PIID0515H097 5.8750 8M 8/19/2015 240 0.66 401.550000 2.5000 3:28:26 PM 2.5002 2.5526 2.3964 2.3821

FXTN 10-37 PIBD1015H370 11.8750 8M 8/25/2015 246 0.67 2.5562 2.3995 2.3832

FXTN 05-69 PIBD0515K697 4.6250 11M 11/25/2015 338 0.93 2.6117 2.4464 2.3988

FXTN 10-38 PIBD1015L384 10.1250 1Y 12/15/2015 358 0.98 2.6283 2.4537 2.4037

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 386 1.06 2.6550 2.4617 2.4117

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 401 1.10 2.6694 2.4660 2.4160

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 437 1.20 4.129000 2.7500 3:37:30 PM 2.6270 2.7037 2.4763 2.4263

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 464 1.27 2.7295 2.4840 2.4340

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 490 1.34 1,750.000000 2.3000 10:37:13 AM 2.3000 2.7543 2.4914 2.4414

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 492 1.35 2.7562 2.4920 2.4420

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 622 1.70 2.000000 2.6000 11:49:00 AM 2.6000 2.8803 2.5291 2.4791

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 642 1.76 2.500000 2.8750 9:05:52 AM 2.8750 2.8994 2.5349 2.4849

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 695 1.90 1.500000 2.4000 10:40:44 AM 2.4000 2.9500 2.5500 2.5000

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 830 2.27 3.0858 2.7391 2.7004

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 854 2.34 3.1099 2.7727 2.7361

FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 882 2.41 3.1381 2.8119 2.7776

FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 926 2.54 3.1824 2.8735 2.8429

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 971 2.66 3.2276 2.9366 2.9097

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 975 2.67 3.2316 2.9422 2.9157

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1041 2.85 3.2980 3.0346 3.0137

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1052 2.88 3.3091 3.0500 3.0300

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1136 3.11 1.050000 3.0000 11:05:39 AM 3.0000 3.3370 3.0946 3.0757

FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1248 3.42 1.000000 3.0000 2:20:54 PM 3.0000 3.3741 3.1540 3.1366

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1335 3.66 2.000000 3.6250 3:52:46 PM 3.6250 3.4029 3.2001 3.1839

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1429 3.91 3.4341 3.2500 3.2350

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1520 4.16 3.000000 3.7000 11:49:45 AM 3.7000 3.4707 3.2996 3.2734

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1586 4.34 3.4973 3.3356 3.3013

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1670 4.57 3.5311 3.3813 3.3368

FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1712 4.69 3.5480 3.4042 3.3545

FXTN 07-56    * PIBD0719K560 3.8750 5Y 11/22/2019 1796 4.92 255.500000 3.3900 4:14:57 PM 3.3900 3.5818 3.4500 3.3900

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1884 5.16 3.6410 3.4980 3.4452

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2067 5.66 3.7641 3.5979 3.5601

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2095 5.74 3.7830 3.6132 3.5776

FXTN 10-52 PIBD1020L525 5.8750 6Y 12/16/2020 2186 5.98 1.000000 3.8000 11:50:36 AM 3.8000 3.8442 3.6628 3.6347

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2263 6.20 3.8960 3.7048 3.6831

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2280 6.24 50.000000 3.5800 11:55:25 AM 3.5800 3.9075 3.7141 3.6937

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2319 6.35 3.9337 3.7354 3.7182
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RTB 10-03 PIID1021J039 5.7500 7Y 10/20/2021 2494 6.83 4.0515 3.8309 3.8280

FXTN 10-55    * PIBD1021K551 5.7500 7Y 11/24/2021 2529 6.92 4.0750 3.8500 3.8500

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2585 7.08 4.0887 3.8493 3.8492

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2639 7.23 4.1020 3.8486 3.8484

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2780 7.61 4.1366 3.8467 3.8462

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2822 7.73 4.1469 3.8462 3.8456

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2856 7.82 4.1553 3.8457 3.8451

FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2906 7.96 4.1676 3.8451 3.8444

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2982 8.16 4.1862 3.8441 3.8432

FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3080 8.43 4.2103 3.8428 3.8418

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3158 8.65 21.760000 3.9500 3:38:54 PM 3.8684 4.2294 3.8418 3.8406

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3227 8.84 4.2464 3.8408 3.8396

FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024 3451 9.45 4.3014 3.8379 3.8362

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3514 9.62 4.3168 3.8371 3.8353

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3529 9.66 1,020.891800 3.8001 3:35:52 PM 3.8338 4.3205 3.8369 3.8350

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3612 9.89 4.3409 3.8358 3.8338

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3766 10.31 4.3745 3.8850 3.8831

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3955 10.83 4.4157 3.9453 3.9435

FXTN 25-01 PIBD2525K015 18.2500 11Y 11/29/2025 3995 10.94 4.4245 3.9581 3.9563

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4046 11.08 4.4356 3.9744 3.9726

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4320 11.83 4.4954 4.0619 4.0603

FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026 4368 11.96 4.5058 4.0772 4.0756

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4452 12.19 3.000000 4.3000 3:30:21 PM 4.3000 4.5242 4.1040 4.1025

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4641 12.71 4.5654 4.1644 4.1629

FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5096 13.95 4.6647 4.3097 4.3085

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5635 15.43 4.7823 4.4818 4.4809

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5697 15.60 4.7958 4.5016 4.5007

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5879 16.10 4.8355 4.5597 4.5589

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6053 16.57 100.000000 4.1650 4:03:11 PM 4.1625 4.8735 4.6152 4.6146

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6131 16.79 4.8905 4.6401 4.6395

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6251 17.11 17.000000 4.5700 11:13:08 AM 4.5700 4.9167 4.6785 4.6779

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6279 17.19 21.600000 4.5000 3:33:23 PM 4.8065 4.9228 4.6874 4.6869

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6489 17.77 4.9686 4.7545 4.7540

FXTN 25-05 PIBD2532K057 8.5000 18Y 11/29/2032 6552 17.94 4.9824 4.7746 4.7742

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6664 18.25 56.500000 4.2250 3:33:12 PM 4.1712 5.0068 4.8103 4.8100

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7258 19.87 5.1364 5.0000 5.0000

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7587 20.77 5.0508 4.8938 4.8579

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7664 20.98 5.0308 4.8689 4.8247

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7952 21.77 4.9559 4.7759 4.7003

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8273 22.65 16.600000 4.9500 3:29:15 PM 4.9500 4.8724 4.6723 4.5617

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8342 22.84 316.110000 4.5100 4:04:39 PM 4.5100 4.8545 4.6500 4.5319
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