Interpolated Bonds

October 16, 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 10-36 PIBD1015B367 12.3750 5M 2/24/2015 130 0.36 15730 | 1.3582 | 1.3614
FXTN 05-68 PIBDO515E685 6.3750 ™ 5/13/2015 208| 0.57 1.7373 | 15337 | 15337
FXTN 07-47 PIBDO715E477 8.3750 ™ 5/22/2015 217| 0.59 1.7469 | 1.5423 | 1.5423
FXTN 04-20 PIBD0415G203 4.8750 M 7/21/2015 277 0.76 1.8107 | 1.6000 | 1.6000
RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 306| 0.84 20.900000] 1.8250 2:17:21 PM| 1.8585 | 1.8416 | 1.6279 | 1.6279
FXTN 10-37 PIBD1015H370 11.8750 11M 8/25/2015 312 0.85 1.8480 | 1.6337 | 1.6337
FXTN 05-69 PIBD0515K697 4.6250 1.5Y|[ 11/25/2015 404 1.11 1.9875 | 1.7001 | 1.6984
FXTN 10-38 PIBD1015L384 10.1250 1.5Y] 12/15/2015 424 1.16 2.0257 | 1.7103 [ 1.7080
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 452 1.24 2.0793 | 1.7246 | 1.7214
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 467 1.28 993.094000] 2.1000 4:14:44 PM| 2.1000 | 2.1079 | 1.7323 [ 1.7286
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 503| 1.38 1.500000] 2.3750 12:10:36 PM| 2.3750 | 2.1768 | 1.7507 | 1.7458
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 530 145 2.2284 | 1.7645 [ 1.7587
FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 556| 1.52 7,865.370000| 1.8300 4:01:11 PM| 1.8438 | 2.2781 | 1.7778 | 1.7712
FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 558 1.53 22819 | 1.7788 [ 1.7721
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 688| 1.88 1.960000] 2.2750 2:28:39 PM| 2.2750 | 2.5305 | 1.8453 | 1.8343
RTB 07-01 * |PIID07161018 7.0000 2Y 9/24/2016 708 1.94 2.5687 | 1.8555 | 1.8439
FXTN 10-43 PIBD1016K436 6.2500 2.5Y| 11/16/2016 761| 2.08 2.6680 [ 1.9700 [ 1.9619
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 896 2.45 2.9209 [ 2.2617 [ 2.2623
FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 920| 2.52 2.9658 | 2.3136 | 2.3157
FXTN 03-21 PIBD0O317E212 2.8750 3Y 5/22/2017 948| 2.60 3.0183 | 2.3741 [ 2.3780
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 992| 2.72 3.1007 | 2.4691 [ 2.4759
RTB 07-02 PIIDO717H026 6.6250 3Y 8/19/2017 1037 2.84 3.1850 | 2.5664 | 2.5761
FXTN 10-44 * |PIBD1017H447 7.7500 3Y 8/23/2017 1041 2.85 3.1925 | 2.5750 [ 2.5850
FXTN 07-50 PIBD0717J502 5.3750 3.5Y| 10/28/2017| 1107 3.03 11.000000| 3.0000 2:19:22 PM| 3.0000 | 3.2252 | 2.6392 | 2.6500
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1118| 3.06 3.2306 | 2.6499 [ 2.6608
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018| 1202] 3.29 3.2722 | 2.7315 [ 2.7435
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018| 1314 3.60 650.000000{ 2.9250 10:34:47 AM| 2.9250 | 3.3277 | 2.8404 | 2.8537
FXTN 07-51 * |PIBD0718H511 5.0000 4Y 8/18/2018| 1401| 3.84 50.000000] 3.1250 2:41:50 PM| 3.1250 | 3.3708 | 2.9250 | 2.9393
FXTN 10-47 PIBD1018K478 8.8750 4.5Y| 11/20/2018[ 1495[ 4.09 3.5272 | 3.1182 | 3.1290
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1586 4.34 3.000000{ 3.3400 10:39:22 AM| 3.3400 | 3.6785 | 3.3053 | 3.3126
FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1652| 4.52 3.7883 | 3.4410 | 3.4458
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1736| 4.75 3.9280 | 3.6137 | 3.6153
FXTN 07-55 * |PIBD0719H555 4.7500 5Y 8/30/2019 1778| 4.87 3.9979 [ 3.7000 [ 3.7000
FXTN 07-56 PIBD0719K560 3.8750 5.5Y| 11/22/2019] 1862| 5.10 149.000000] 3.4550 12:10:36 PM| 3.4537 | 4.0123 | 3.7208 | 3.7208
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020[ 1950[ 5.34 4.0274 | 3.7425 | 3.7425
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020[ 2133| 5.84 4.0588 | 3.7877 | 3.7877
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020[ 2161 5.92 4.0636 | 3.7946 | 3.7946
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020| 2252| 6.17 4.0793 | 3.8171 | 3.8171
RTB 10-02 PI1ID1021C027 7.3750 6.5Y 3/3/2021| 2329| 6.38 3.000000{ 3.7950 11:14:27 AM| 3.7950 | 4.0925 | 3.8362 | 3.8362
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021| 2346 6.42 2,920.000000| 3.6825 3:50:07 PM| 3.6803 | 4.0954 | 3.8404 | 3.8404
FXTN 10-53 * |PIBD1021D531 6.5000 7Y 4/28/2021| 2385| 6.53 4.1021 | 3.8500 | 3.8500
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RTB 10-03 P11D1021J039 5.7500 7.5Y| 10/20/2021] 2560 7.01 4.1145 | 3.8763 | 3.8763
FXTN 10-55 PIBD1021K551 5.7500 7.5Y| 11/24/2021| 2595| 7.10 4.1170 | 3.8815 | 3.8816
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022| 2651| 7.26 21.220000] 3.9000 3:43:31 PM| 3.8609 | 4.1209 | 3.8899 | 3.8900
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022| 2705 7.41 4.1247 | 3.8980 | 3.8981
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022| 2846| 7.79 4.1347 | 3.9192 | 3.9193
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022| 2888| 7.91 4.1377 | 3.9255 | 3.9257
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022| 2922| 8.00 4.1401 | 3.9306 | 3.9308
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022| 2972 8.14 4.1436 | 3.9381 | 3.9383
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023| 3048 8.34 4.1490 | 3.9495 | 3.9497
FXTN 20-05 PIBD2023E054 11.8750 QY 5/29/2023| 3146/ 8.61 4.1559 | 3.9642 | 3.9645
RTB 10-04 PIID1023H046 3.2500 QY 8/15/2023| 3224 8.83 38.938000| 4.0749 3:39:52 PM| 4.0496 | 4.1615 | 3.9758 | 3.9762
FXTN 20-06 PIBD2023J068 11.3750 9.5Y| 10/23/2023| 3293| 9.02 4.1663 | 3.9862 | 3.9866
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3517| 9.63 4.1822 | 4.0198 | 4.0203
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3580| 9.80 4.1866 | 4.0293 | 4.0297
FXTN 10-59 * |PIBD1024H595 4.1250 10Y 8/20/2024| 3595 9.84[ 10,212.333000| 4.0425 3:50:06 PM| 4.0320 | 4.1877 | 4.0315 | 4.0320
FXTN 20-09 PIBD2024K091 13.7500] 10.5Y| 11/11/2024| 3678 10.07 4.2041 | 4.0468 | 4.0472
FXTN 20-10 PIBD2025D103 12.1250| 10.5Y 4/14/2025| 3832| 10.49 4.2345 | 4.0752 | 4.0755
FXTN 20-11 PIBD2025J116 12.1250 12Y| 10/20/2025| 4021 11.01 4.2718 | 4.1100 | 4.1103
FXTN 25-01 PIBD2525K015 18.2500 12Y| 11/29/2025| 4061| 11.12 4.2797 | 4.1173 | 4.1176
FXTN 20-12 PIBD2026A122 10.2500 12y 1/19/2026| 4112] 11.26 4.2897 | 4.1267 | 4.1270
RTB 15-01 PIID1526J019 6.2500 13Y| 10/20/2026| 4386| 12.01 4.3438 | 4.1772 | 4.773
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026| 4434| 12.14 4.3533 | 4.1861 | 4.1861
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027| 4518| 12.37 23.700000] 4.6250 3:40:52 PM| 4.4435 | 4.3698 | 4.2015 | 4.2016
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4707| 12.89 4.4071 | 4.2363 | 4.2363
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028| 5162| 14.13 4.4969 | 4.3202 | 4.3199
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030[ 5701| 15.61 4.6033 | 4.4194 | 4.4189
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030[ 5763 15.78 4.6155 | 4.4309 | 4.4303
FXTN 25-03 PIBD2531A032 11.2500 17vY 1/26/2031| 5945| 16.28 4.6514 | 4.4644 | 4.4637
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031| 6119 16.75 3,465.000000| 4.4700 3:38:09 PM| 4.4528 | 4.6857 | 4.4964 | 4.4957
FXTN 25-04 PIBD2531J042 9.3750 17vY 10/5/2031| 6197| 16.97 47011 | 4.5108 | 4.5100
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032| 6317| 17.30 2.077000] 4.8750 11:32:46 AM| 4.9095 | 4.7248 | 4.5329 | 4.5320
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032| 6345| 17.37 305.475000] 4.8250 3:07:10 PM| 4.7967 | 4.7303 | 4.5381 | 4.5372
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032| 6555 17.95 7.000000{ 5.0000 11:35:32 AM| 4.9568 | 4.7718 | 4.5768 | 4.5758
FXTN 25-05 PIBD2532K057 8.5000 19Y| 11/29/2032] 6618 18.12 47842 | 4.5884 | 4.5873
FXTN 20-20 * |PIBD2033C206 3.6250 20Y 3/21/2033| 6730 18.43 3,383.040000| 4.6100 4:07:17 PM| 4.6079 | 4.8063 | 4.6090 | 4.6079
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034| 7324| 20.05 4.8623 | 4.6814 | 4.6825
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035|  7653[ 20.95 4.8934 | 4.7215 | 4.7237
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035| 7730| 21.16 4.9006 | 4.7309 | 4.7334
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036| 8018 21.95 1.000000{ 4.9000 2:18:37 PM| 4.9000 | 4.9278 | 4.7660 | 4.7696
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037| 8339 22.83 1.500000{ 4.8750 11:33:07 AM| 4.8750 | 4.9581 | 4.8052 | 4.8098
RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8408 23.02 1,803.725000] 4.8300 3:59:03 PM| 4.8184 | 4.9646 | 4.8136 | 4.8185




