Interpolated Bonds

October 28, 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 4M 2/24/2015 118 0.32 15415 | 1.3582 | 1.3582
FXTN 05-68 PIBDO515E685 6.3750 ™ 5/13/2015 196 0.54 1.7226 | 1.5385 | 1.5385
FXTN 07-47 PIBDO715E477 8.3750 ™ 5/22/2015 205| 0.56 1.7327 | 1.5484 | 1.5484
FXTN 04-20 PIBD0415G203 4.8750 M 7/21/2015 265| 0.73 1.8000 | 1.6143 | 1.6143
RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 294| 0.80 1.8325 | 1.6462 | 1.6462
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 300 0.82 1.8393 | 1.6527 | 1.6527
FXTN 05-69 PIBD0515K697 4.6250 1.5Y|[ 11/25/2015 392| 1.07 2.0182 | 1.7937 | 1.7907
FXTN 10-38 PIBD1015L384 10.1250 1.5Y] 12/15/2015 412 1.3 2.0716 | 1.8319 [ 1.8277
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 440| 1.20 2.1463 | 1.8855 [ 1.8796
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 455 1.25 2.000000{ 2.0010 3:32:44 PM| 2.0010 | 2.1863 | 1.9142 | 1.9073
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 491 1.34 0.055000{ 2.2500 2:13:43 PM| 2.2955 | 2.2823 | 1.9830 | 1.9740
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 518| 142 2.3543 | 2.0346 [ 2.0240
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 544| 1.49 285.000000{ 1.8800 8:50:05 AM| 1.8800 | 2.4237 | 2.0843 | 2.0721
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 546 1.49 2.4290 | 2.0882 [ 2.0758
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 676/ 1.85 204.550000{ 2.3000 2:22:12 PM| 2.3033 | 2.7758 | 2.3368 | 2.3165
RTB 07-01 * |PIID07161018 7.0000 2Y 9/24/2016 696] 191 40.000000{ 2.6100 8:53:07 AM| 2.6100 | 2.8292 | 2.3750 | 2.3535
FXTN 10-43 PIBD1016K436 6.2500 2.5Y| 11/16/2016 749| 2.05 2.8801 | 2.3782 | 2.3596
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 884 242 4.300000] 2.5300 4:02:57 PM| 2.5300 | 3.0098 | 2.3864 | 2.3752
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 908| 2.49 3.0329 | 2.3879 [ 2.3780
FXTN 03-21 PIBD0O317E212 2.8750 3Y 5/22/2017 936] 2.56 7,858.000000| 2.3975 3:37:47 PM| 2.3990 | 3.0598 | 2.3896 | 2.3812
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 980| 2.68 3.1020 | 2.3922 | 2.3863
RTB 07-02 PIIDO717H026 6.6250 3Y 8/19/2017 1025 2.81 8.000000{ 3.1000 12:03:29 PM| 2.9748 | 3.1453 | 2.3950 | 2.3915
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1029| 2.82 3.1491 | 2.3952 [ 2.3920
FXTN 07-50 * |PIBD0717J502 5.3750 3Y| 10/28/2017[ 1095 3.00 3.2125 | 2.3992 | 2.3996
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1106 3.03 3.2197 | 2.4207 | 2.4183
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018| 1190 3.26 10.000000] 3.0950 8:47:11 AM| 3.0950 | 3.2744 | 2.5853 | 2.5611
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018| 1302 3.56 4,060.000000| 2.8950 3:58:06 PM| 2.8983 | 3.3475 | 2.8046 | 2.7516
FXTN 07-51 * |PIBD0718H511 5.0000 4Y 8/18/2018| 1389 3.80 20.600000| 3.1000 2:15:21 PM| 3.1436 | 3.4042 | 2.9750 | 2.8995
FXTN 10-47 PIBD1018K478 8.8750 4.5Y| 11/20/2018[ 1483 4.06 3.5085 | 3.2181 | 3.1614
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1574 4.31 3.7865 | 3.4534 | 3.4150
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1640, 4.49 3.9229 [ 3.6241 | 3.5989
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1724 4.72 4.0965 | 3.8414 | 3.8330
FXTN 07-55 * |PIBD0719H555 4.7500 5Y 8/30/2019 1766| 4.84 4.1833 | 3.9500 | 3.9500
FXTN 07-56 PIBD0719K560 3.8750 5.5Y| 11/22/2019] 1850/ 5.07 2,407.000000| 3.4125 4:14:35 PM| 3.4189 | 4.1755 | 3.9393 | 3.9393
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020[ 1938 5.31 20.000000| 3.7875 8:47:07 AM| 3.7875 | 4.1673 | 3.9280 | 3.9280
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020[ 2121 5.81 1.000000| 3.5500 2:54:30 PM| 3.5500 | 4.1502 | 3.9046 | 3.9046
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020[ 2149 5.88 4.1476 | 3.9010 | 3.9010
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020| 2240| 6.13 450.000000| 3.8000 3:24:31 PM| 3.8000 | 4.1391 | 3.8894 | 3.8894
RTB 10-02 PI1ID1021C027 7.3750 6.5Y 3/3/2021| 2317| 6.34 18.000000| 4.1500 3:03:17 PM| 3.9867 | 4.1319 | 3.8795 | 3.8795
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021| 2334 6.39 0.200000{ 3.6750 10:37:04 AM| 3.6750 | 4.1303 | 3.8774 | 3.8774
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021| 2373| 6.50 4.1267 | 3.8724 | 3.8724
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RTB 10-03 * |PI1ID1021J039 5.7500 7Y| 10/20/2021| 2548| 6.98 0.252000{ 4.0500 10:46:53 AM| 4.0500 | 4.1104 | 3.8500 | 3.8500
FXTN 10-55 PIBD1021K551 5.7500 7.5Y| 11/24/2021| 2583| 7.07 4.1131 | 3.8567 | 3.8567
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022| 2639 7.23 4.1174 | 3.8675 | 3.8674
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022| 2693 7.37 4.1216 | 3.8779 | 3.8777
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022| 2834| 7.76 4.1324 | 3.9050 | 3.9046
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022| 2876| 7.87 4.1356 | 3.9131 | 3.9127
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022| 2910| 7.97 4.1382 | 3.9196 | 3.9191
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022| 2960| 8.10 37.000000] 4.1000 2:31:34 PM| 4.1000 | 4.1421 | 3.9292 | 3.9287
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023| 3036 8.31 4.1479 | 3.9438 | 3.9432
FXTN 20-05 PIBD2023E054 11.8750 QY 5/29/2023| 3134| 8.58 4.1555 | 3.9627 | 3.9619
RTB 10-04 PIID1023H046 3.2500 QY 8/15/2023| 3212 8.79 20.328000] 4.0250 3:34:27 PM| 4.0440 | 4.1615 | 3.9777 | 3.9768
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023| 3281| 8.98 4.1668 | 3.9909 | 3.9900
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3505| 9.60 4.1840 | 4.0340 | 4.0328
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3568| 9.77 4.1888 | 4.0461 | 4.0448
FXTN 10-59 * |PIBD1024H595 4.1250 10Y 8/20/2024| 3583[ 9.81| 10,592.762920| 4.0425 4:13:48 PM| 4.0477 | 4.1900 | 4.0490 | 4.0477
FXTN 20-09 PIBD2024K091 13.7500] 10.5Y| 11/11/2024| 3666 10.04 4.2062 | 4.0639 | 4.0625
FXTN 20-10 PIBD2025D103 12.1250| 10.5Y 4/14/2025| 3820 10.46 4.2361 | 4.0916 | 4.0901
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 4009| 10.98 4.2729 | 4.1256 | 4.1239
FXTN 25-01 PIBD2525K015 18.2500 12Y| 11/29/2025| 4049| 11.09 4.2807 | 4.1328 | 4.1310
FXTN 20-12 PIBD2026A122 10.2500 12y 1/19/2026| 4100] 11.23 4.2907 | 4.1419 | 4.1402
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4374| 11.98 200.000000{ 4.3750 3:48:42 PM| 4.3750 | 4.3440 | 4.1912 | 4.1892
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026| 4422] 12.11 4.3534 | 4.1998 | 4.1978
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027] 4506| 12.34 4.3697 | 4.2149 | 4.2128
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4695| 12.85 4.4065 | 4.2489 | 4.2466
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028| 5150| 14.10 4.4951 | 4.3307 | 4.3280
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030[ 5689| 15.58 4.6000 | 4.4275 | 4.4244
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030[ 5751 15.75 4.6121 | 4.4387 | 4.4355
FXTN 25-03 PIBD2531A032 11.2500 17vY 1/26/2031| 5933| 16.24 4.6476 | 4.4714 | 4.4680
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031| 6107 16.72 813.000000{ 4.4800 3:52:42 PM| 4.4838 | 4.6814 | 4.5027 | 4.4991
FXTN 25-04 PIBD2531J042 9.3750 17vY 10/5/2031| 6185| 16.93 4.6966 | 4.5167 | 4.5131
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032| 6305| 17.26 10.500000| 4.8250 2:13:04 PM| 4.8378 | 4.7200 | 4.5383 | 4.5345
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032| 6333| 17.34 63.085000] 4.8350 2:45:26 PM| 4.7664 | 4.7254 | 4.5433 | 4.5395
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032| 6543 17.91 4.7663 | 4.5810 | 4.5771
FXTN 25-05 PIBD2532K057 8.5000 19Y| 11/29/2032] 6606 18.09 47786 | 4.5924 | 4.5884
FXTN 20-20 * |PIBD2033C206 3.6250 20Y 3/21/2033| 6718 18.39 2,644.690000| 4.6050 3:21:45 PM| 4.6084 | 4.8004 | 4.6125 | 4.6084
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034| 7312] 20.02 4.8836 | 4.6931 | 4.6907
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035| 7641 20.92 4.9297 | 4.7377 | 4.7362
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035| 7718| 21.13 4.9404 | 4.7482 | 4.7469
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036| 8006 21.92 4.9808 | 4.7873 | 4.7868
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037| 8327| 22.80 5.0257 | 4.8308 | 4.8312
RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037[ 8396 22.99 800.447045| 4.8350 4:09:47 PM| 4.8408 | 5.0354 | 4.8402 | 4.8408




