Interpolated Bonds

October 02, 2014

Instrument . Last . W. Ave
Name ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) vield Traded Time vid PDSI-F | PDSI-R1 | PDSI-R2
FXTN 07-46 PIBD0714J466 6.5000 <1M 10/4/2014 1 0.00 4.0000 | 4.0000 | 4.0000
SPTB 10-03 SPTB1014J037 12.2500 <1M| 10/14/2014 11 0.03 3.3138 | 3.2578 | 3.2578
FXTN 10-36 PIBD1015B367 12.3750 5M 2/24/2015 144] 0.39 1.8180 1.6319 1.6319
FXTN 05-68 PIBD0515E685 6.3750 8M 5/13/2015 222| 0.61 2.0039 1.8095 1.8095
FXTN 07-47 PIBD0715E477 8.3750 8M 5/22/2015 231 0.63 2.0184 1.8248 1.8248
FXTN 04-20 PIBD0415G203 4.8750 10M 7/21/2015 291 0.80 2.1144 1.9269 1.9269
RTB 05-09 PIID0515H097 5.8750 11M 8/19/2015 320 0.88 2.1609 1.9762 1.9762
FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 326] 0.89 2.1705 1.9864 1.9864
FXTN 05-69 PIBD0515K697 4.6250 1.5Y| 11/25/2015 418 1.14 2.3556 | 2.0110 | 2.0142
FXTN 10-38 PIBD1015L.384 10.1250 1.5Y| 12/15/2015 438 1.20 2.3966 | 2.0136 | 2.0176
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 466 1.28 2.4541 2.0172 | 2.0223
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 481 1.32 98.000000| 2.1260 4:06:27 PM| 2.1430 | 2.4848 | 2.0192 | 2.0249
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 517] 1.42 2.5587 | 2.0239 | 2.0309
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 544 1.49 2.6141 2.0274 | 2.0355
FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 5701 1.56 5,209.000000| 2.0050 2:30:04 PM| 2.0181 2.6674 | 2.0308 | 2.0399
FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 572 1.57 1.000000| 2.3250 3:12:29 PM| 2.3250 | 2.6715 | 2.0310 | 2.0402
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 702 1.92 846.700000| 2.3500 3:14:59 PM| 2.3574 | 2.9382 | 2.0480 | 2.0622
RTB 07-01 * [PIID07161018 7.0000 2Y 9/24/2016 722 1.98 2.9792 | 2.0506 | 2.0656
FXTN 10-43 PIBD1016K436 6.2500 2.5Y| 11/16/2016 775 2.12 3.0568 | 2.1818 | 2.1441
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 910 2.49 50.000000| 2.6000 4:06:54 PM| 2.6000 | 3.2544 | 2.5160 | 2.3442
FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 934| 2.56 3.2896 | 2.5754 | 2.3798
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 962| 2.63 320.000000| 2.5100 3:01:22 PM| 25254 | 3.3306 | 2.6448 | 2.4213
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1006 2.75 50.000000| 2.7750 11:42:21 AM| 2.7750 | 3.3950 | 2.7537 | 2.4865
RTB 07-02 PI1ID0717H026 6.6250 3Y 8/19/2017 1051 2.88 3.4608 | 2.8651 2.5532
FXTN 10-44 * [PIBD1017H447 7.7500 3Y 8/23/2017 1055 2.89 3.4667 | 2.8750 | 2.5591
FXTN 07-50 PIBD0717J502 5.3750 3.5Y| 10/28/2017 1121 3.07 3.4789 | 2.8887 | 2.6307
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1132 3.10 3.4809 | 2.8910 | 2.6426
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1216] 3.33 3.4965 | 2.9085 | 2.7337
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1328| 3.64 171.553000| 2.9100 3:01:07 PM| 2.9496 | 3.5172 | 2.9319 | 2.8552
FXTN 07-51 * [PIBD0718H511 5.0000 4Y 8/18/2018 1415| 3.87 3.5333 | 2.9500 | 2.9496
FXTN 10-47 PIBD1018K478 8.8750 45Y| 11/20/2018 1509 4.13 3.7063 | 3.2118 | 3.2115
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1600 4.38 1.650000| 3.6000 2:33:19 PM| 3.6000 | 3.8738 | 3.4653 | 3.4650
FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1666| 4.56 3.9952 | 3.6491 3.6489
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1750 4.79 41498 | 3.8830 | 3.8830
FXTN 07-55 * [PIBD0719H555 4.7500 5Y 8/30/2019 1792 4.91 4.2271 4.0000 | 4.0000
FXTN 07-56 PIBD0719K560 3.8750 55Y| 11/22/2019 1876 5.14 750.000000( 3.4500 3:25:30 PM| 3.4523 | 4.2118 | 3.9792 | 3.9792
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1964| 5.38 41958 | 3.9575 | 3.9575
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020| 2147| 5.88 41625 | 3.9123 | 3.9123
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020| 2175 5.95 41574 | 3.9054 | 3.9054
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020| 2266| 6.20 41409 | 3.8829 | 3.8829
RTB 10-02 P1ID1021C027 7.3750 6.5Y 3/3/2021 2343 6.41 41269 | 3.8638 | 3.8638
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FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2360| 6.46 750.990000| 3.7350 3:00:19 PM| 3.7466 | 4.1238 | 3.8596 | 3.8596
FXTN 10-53 * [PIBD1021D531 6.5000 7Y 4/28/2021 2399| 6.57 41167 | 3.8500 | 3.8500
RTB 10-03 P1ID1021J039 5.7500 7.5Y| 10/20/2021 2574 7.05 41432 | 3.8968 | 3.8961
FXTN 10-55 PIBD1021K551 5.7500 7.5Y| 11/24/2021 2609 7.14 4.1485 | 3.9061 3.9053
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022| 2665| 7.30 41570 | 3.9211 3.9201
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022] 2719 7.44 41652 | 3.9355 | 3.9343
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022| 2860 7.83 41865 | 3.9732 | 3.9715
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022| 2902 7.95 41929 | 3.9844 | 3.9825
FXTN 20-03 PIBD2022J033 12.7500 8.5Y| 10/17/2022| 2936 8.04 41980 | 3.9935 | 3.9915
FXTN 10-58 PIBD10221.585 4.0000 8.5Y 12/6/2022|] 2986| 8.18 4.2056 | 4.0068 | 4.0047
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023] 3062| 8.38 4.2171 4.0271 4.0247
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023| 3160 8.65 4.2320 | 4.0533 | 4.0505
RTB 10-04 P1ID1023H046 3.2500 9Y 8/15/2023| 3238 8.87 295.124800| 4.0601 3:12:22 PM| 4.0949 | 4.2438 | 4.0742 | 4.0711
FXTN 20-06 PIBD2023J068 11.3750 9.5Y| 10/23/2023| 3307 9.05 4.2543 | 4.0926 | 4.0892
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3531 9.67 42882 | 4.1525 | 4.1482
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3594 9.84 42977 | 4.1693 | 4.1648
FXTN 10-59 * [PIBD1024H595 4.1250 10Y 8/20/2024| 3609| 9.88| 12,514.241647| 4.1600 4:08:03 PM| 4.1688 | 4.3000 | 4.1733 | 4.1688
FXTN 20-09 PIBD2024K091 13.7500 10.5Y| 11/11/2024] 3692 10.11 4.3247 | 4.1951 4.1898
FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025] 3846| 10.53 43706 | 4.2354 | 4.2287
FXTN 20-11 PIBD2025J116 12.1250 12Y| 10/20/2025| 4035| 11.05 44268 | 4.2850 | 4.2765
FXTN 25-01 PIBD2525K015 18.2500 12Y| 11/29/2025| 4075| 11.16 4.4387 | 4.2955 | 4.2867
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026] 4126] 11.30 44539 | 4.3089 | 4.2996
RTB 15-01 P1ID1526J019 6.2500 13Y| 10/20/2026| 4400| 12.05 50.000000| 4.4000 3:27:15 PM| 4.4000 | 4.5355 | 4.3807 | 4.3689
FXTN 20-13 PIBD2026L.139 8.0000 13Y 12/7/2026| 4448| 12.18 45498 | 4.3933 | 4.3810
RTB 15-02 P1ID1527C023 5.3750 13Y 3/1/2027| 4532 12.41 0.500000| 4.7250 11:18:12 AM| 4.7250 | 4.5748 | 4.4153 | 4.4022
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4721 12.93 46310 | 4.4649 | 4.4500
FXTN 20-15 PIBD2028L 151 9.5000 15Y 12/4/2028| 5176 14.17 47665 | 4.5842 | 4.5651
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030] 5715| 15.65 49270 | 4.7255 | 4.7014
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030| 5777| 15.82 49454 | 47418 | 4.7171
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5959 16.31 49996 | 4.7895 | 4.7632
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6133| 16.79 3,000.000000| 4.5350 4:09:29 PM| 4.5548 | 5.0514 | 4.8351 4.8072
FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6211 17.00 5.0746 | 4.8555 | 4.8269
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6331 17.33 51103 | 4.8870 | 4.8572
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6359 17.41 214.320000| 5.2950 3:45:43 PM| 4.9578 | 5.1187 | 4.8944 | 4.8643
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6569 17.98 51812 | 4.9494 | 4.9174
FXTN 25-05 PIBD2532K057 8.5000 19Y| 11/29/2032 6632 18.16 150.000000| 5.0000 3:51:08 PM| 5.0665 | 5.2000 | 4.9659 | 4.9334
FXTN 20-20 * [PIBD2033C206 3.6250 20Y 3/21/2033 6744| 18.46 8,853.131000| 4.9250 4:06:17 PM| 4.9617 | 5.2333 | 4.9953 | 4.9617
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034| 7338| 20.09 5.2466 | 4.9891 4.9624
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035| 7667 20.99 5.2539 | 4.9857 | 4.9627
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035| 7744| 21.20 211.500000( 4.9900 3:26:51 PM| 4.9999 | 5.2556 | 4.9849 | 4.9628
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036| 8032| 21.99 5.2621 49819 | 4.9632
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037| 8353| 22.87 5.2693 | 4.9786 | 4.9635
RTB 25-01 * [PlID2537J015 6.1250 25Y| 10/24/2037| 8422| 23.06 1,325.115000| 4.9300 4:06:54 PM| 4.9578 | 5.2708 | 4.9779 | 4.9636




