Interpolated Bonds

October 30, 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 116 0.32 15461 | 1.3819 | 1.3641
FXTN 05-68 PIBDO515E685 6.3750 ™ 5/13/2015 194 0.53 1.7004 | 1.5385 | 1.5385
FXTN 07-47 PIBDO715E477 8.3750 ™ 5/22/2015 203| 0.56 94.240000| 1.7000 12:18:57 PM| 1.7000 | 1.7112 | 1.5484 | 1.5484
FXTN 04-20 PIBD0415G203 4.8750 M 7/21/2015 263| 0.72 1.7833 | 1.6143 | 1.6143
RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 292| 0.80 2.958000| 1.8000 3:14:34 PM| 2.1543 | 1.8182 | 1.6462 | 1.6462
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 298| 0.82 1.8254 | 1.6527 | 1.6527
FXTN 05-69 PIBD0515K697 4.6250 1.5Y|[ 11/25/2015 390| 1.07 2.0084 | 1.7937 | 1.7937
FXTN 10-38 PIBD1015L384 10.1250 1.5Y] 12/15/2015 410 1.2 2.0620 | 1.8319 [ 1.8319
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 438 1.20 2.1370 | 1.8855 [ 1.8855
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 453 1.24 21772 | 1.9142 | 1.9142
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 489 1.34 9.154000| 2.5500 3:47:15PM| 2.1622 | 2.2736 | 1.9830 | 1.9830
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 516 141 2.3460 | 2.0346 | 2.0346
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 542| 1.48 1.191200| 1.8600 2:27:03 PM| 1.8600 | 2.4156 | 2.0843 | 2.0843
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 544| 1.49 2.4210 | 2.0882 [ 2.0882
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 674 1.85 3.600000{ 2.4500 11:59:39 AM| 2.4500 | 2.7693 | 2.3368 | 2.3368
RTB 07-01 * |PIID07161018 7.0000 2Y 9/24/2016 694 1.90 2.8229 | 2.3750 [ 2.3750
FXTN 10-43 PIBD1016K436 6.2500 2.5Y| 11/16/2016 747 2.05 2.8727 | 2.3783 | 2.3786
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 882 241 235.000000{ 2.5000 3:23:37 PM| 2.5032 | 2.9996 | 2.3868 | 2.3879
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 906| 2.48 3.0221 | 2.3883 | 2.3895
FXTN 03-21 PIBD0O317E212 2.8750 3Y 5/22/2017 934 2.56 5,851.900000| 2.4250 4:13:57 PM| 2.4023 | 3.0485 | 2.3900 | 2.3914
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 978| 2.68 3.0898 | 2.3928 | 2.3944
RTB 07-02 PIIDO717H026 6.6250 3Y 8/19/2017 1023] 2.80 3.1321 | 2.3956 | 2.3975
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1027| 2.81 3.1359 | 2.3959 [ 2.3978
FXTN 07-50 * |PIBD0717J502 5.3750 3Y| 10/28/2017| 1093 2.99 3.1979 | 2.4000 [ 2.4023
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1104| 3.02 3.2043 | 2.4178 | 2.4196
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018| 1188| 3.25 3.2531 | 2.5535 [ 2.5516
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018| 1300[ 3.56 1,252.103000{ 2.8700 4:11:48 PM| 2.8638 | 3.3182 | 2.7344 | 2.7275
FXTN 07-51 * |PIBD0718H511 5.0000 4Y 8/18/2018| 1387 3.80 1.360000{ 3.2000 12:00:25 PM| 3.2000 | 3.3688 | 2.8750 | 2.8642
FXTN 10-47 PIBD1018K478 8.8750 4.5Y| 11/20/2018[ 1481 4.05 3.5714 | 3.1243 | 3.0165
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1572 4.30 182.000000] 3.2750 11:01:41 AM| 3.3078 | 3.7675 | 3.3657 | 3.1639
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1638| 4.48 3.9097 | 3.5408 [ 3.2709
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1722 4.71 100.000000] 3.4750 11:42:36 AM| 3.4750 | 4.0907 | 3.7636 | 3.4070
FXTN 07-55 * |PIBD0719H555 4.7500 5Y 8/30/2019 1764 4.83 4.1812 | 3.8750 | 3.4750
FXTN 07-56 PIBD0719K560 3.8750 5.5Y| 11/22/2019| 1848| 5.06 260.000000{ 3.4000 3:47:22 PM| 3.4000 | 4.1700 | 3.8696 | 3.5126
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020[ 1936[ 5.30 4.1583 | 3.8640 | 3.5520
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020( 2119 5.80 2.400000{ 3.5750 3:25:30 PM| 3.5750 | 4.1339 | 3.8523 | 3.6339
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020[ 2147 5.88 4.1302 | 3.8505 | 3.6464
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020| 2238| 6.13 4.1181 | 3.8447 | 3.6871
RTB 10-02 PI1ID1021C027 7.3750 6.5Y 3/3/2021| 2315| 6.34 100.000000{ 3.7750 11:43:14 AM| 3.7750 | 4.1079 | 3.8398 | 3.7216
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021| 2332| 6.38 200.000000{ 3.7000 4:12:20 PM| 3.6887 | 4.1056 | 3.8387 | 3.7292
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021| 2371] 6.49 4.1004 | 3.8362 | 3.7467
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RTB 10-03 * |PI1ID1021J039 5.7500 7Y| 10/20/2021| 2546| 6.97 4.0771 | 3.8250 | 3.8250
FXTN 10-55 PIBD1021K551 5.7500 7.5Y| 11/24/2021| 2581| 7.07 4.0789 | 3.8315 | 3.8315
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022| 2637 7.22 350.000000{ 3.8550 11:44:00 AM| 3.8550 | 4.0817 | 3.8418 | 3.8419
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022| 2691| 7.37 4.0845 | 3.8518 | 3.8519
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022| 2832| 7.75 4.0916 | 3.8778 | 3.8780
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022| 2874 7.87 4.0937 | 3.8855 | 3.8858
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022| 2908| 7.96 4.0955 | 3.8918 | 3.8920
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022| 2958| 8.10 4.0980 | 3.9010 | 3.9013
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023| 3034 8.31 4.1019 | 3.9151 | 3.9154
FXTN 20-05 PIBD2023E054 11.8750 QY 5/29/2023| 3132 8.57 4.1068 | 3.9331 | 3.9335
RTB 10-04 PIID1023H046 3.2500 QY 8/15/2023| 3210[ 8.79 933.193000] 4.0250 3:55:33 PM| 4.0216 | 4.1108 | 3.9475 | 3.9480
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023| 3279| 8.98 4.1143 | 3.9603 | 3.9608
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3503| 9.59 4.1256 | 4.0016 | 4.0023
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3566| 9.76 4.1288 | 4.0132 | 4.0139
FXTN 10-59 * |PIBD1024H595 4.1250 10Y 8/20/2024| 3581 9.80[ 11,460.677760| 4.0200 4:10:22 PM| 4.0167 | 4.1296 | 4.0160 | 4.0167
FXTN 20-09 PIBD2024K091 13.7500] 10.5Y| 11/11/2024| 3664| 10.03 4.1447 | 4.0295 | 4.0302
FXTN 20-10 PIBD2025D103 12.1250| 10.5Y 4/14/2025| 3818 10.45 4.1726 | 4.0546 | 4.0553
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 4007| 10.97 4.2069 | 4.0854 | 4.0861
FXTN 25-01 PIBD2525K015 18.2500 12Y| 11/29/2025| 4047| 11.08 4.2142 | 4.0919 | 4.0926
FXTN 20-12 PIBD2026A122 10.2500 12y 1/19/2026| 4098| 11.22 4.2235 | 4.1002 | 4.1010
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4372| 11.97 50.000000] 4.3000 10:13:03 AM| 4.3000 | 4.2732 | 4.1449 | 4.1456
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026| 4420] 12.10 4.2819 | 4.1527 | 4.1534
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027| 4504| 12.33 1,000.000000{ 4.3000 11:55:37 AM| 4.3000 | 4.2972 | 4.1664 | 4.1671
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4693| 12.85 4.3315 | 4.1972 | 4.1979
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028| 5148| 14.09 4.4141 | 4.2713 | 4.2721
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030[ 5687| 15.57 1,180.000000| 4.6500 3:14:07 PM| 4.6271 | 4.5120 | 4.3591 | 4.3599
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030[ 5749| 15.74 4.5232 | 4.3692 | 4.3700
FXTN 25-03 PIBD2531A032 11.2500 17vY 1/26/2031| 5931| 16.24 4.5563 | 4.3989 | 4.3997
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031| 6105[ 16.71 1,325.000000{ 4.4500 4:11:53 PM| 4.4346 | 4.5879 | 4.4272 | 4.4280
FXTN 25-04 PIBD2531J042 9.3750 17vY 10/5/2031| 6183] 16.93 4.6020 | 4.4400 | 4.4407
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032| 6303| 17.26 579.000000{ 4.7250 3:56:31 PM| 4.6838 | 4.6238 | 4.4595 | 4.4603
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032] 6331] 17.33 741.410000] 4.7000 3:29:51 PM| 4.7202 | 4.6289 | 4.4641 | 4.4649
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032| 6541 17.91 4.6670 | 4.4983 | 4.4991
FXTN 25-05 PIBD2532K057 8.5000 19Y| 11/29/2032| 6604| 18.08 4.6785 | 4.5086 | 4.5093
FXTN 20-20 * |PIBD2033C206 3.6250 20Y 3/21/2033| 6716 18.39 1,873.400000{ 4.5400 4:08:27 PM| 4.5276 | 4.6988 | 4.5268 | 4.5276
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034| 7310] 20.01 47898 | 4.6118 | 4.6156
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035[ 7639 20.91 4.8402 | 4.6588 | 4.6643
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035| 7716| 21.13 46.400000{ 5.0500 10:33:46 AM| 4.8394 | 4.8520 | 4.6698 | 4.6758
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036| 8004 21.91 4.8961 | 4.7110 | 4.7184
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037| 8325 22.79 50.000000] 5.1000 2:24:18 PM| 5.1000 | 4.9452 | 4.7569 | 4.7660
RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8394 22.98 2,737.311000| 4.7800 4:11:34 PM| 4.7692 | 4.9558 | 4.7668 | 4.7762




