Interpolated Bonds
November 12, 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 103 0.28 1.6348 | 1.4604 | 1.4861
FXTN 05-68 PIBDO515E685 6.3750 6M 5/13/2015 181 0.50 300.000000{ 1.9000 3:07:30 PM| 1.9000 | 1.8447 | 1.6798 | 1.8962
FXTN 07-47 PIBDO715E477 8.3750 ™ 5/22/2015 190 0.52 366.000000{ 2.0000 3:34:36 PM| 1.9030 | 1.8513 | 1.6860 | 1.8912
FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 250/ 0.68 1.8953 | 1.7272 | 1.8582
RTB 05-09 PIID0515H097 5.8750 oM 8/19/2015 279 0.76 19165 | 1.7471 | 1.8423
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 285| 0.78 1.9209 | 1.7512 | 1.8390
FXTN 05-69 PIBD0515K697 4.6250 1.5Y|[ 11/25/2015 377] 1.03 2.0281 | 1.8420 | 1.8388
FXTN 10-38 PIBD1015L384 10.1250 1.5Y] 12/15/2015 397 1.09 2.0807 | 1.8820 [ 1.8757
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 425| 1.16 2.1543 | 1.9380 [ 1.9274
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 440 1.20 9.385000{ 2.0500 3:00:19 PM| 2.0800 | 2.1937 | 1.9680 | 1.9551
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 476 1.30 2.000000{ 2.5000 3:27:43 PM| 2.5000 | 2.2883 | 2.0400 | 2.0215
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 503] 1.38 2.3593 | 2.0940 [ 2.0714
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 529| 1.45 502.500000{ 2.0000 3:20:42 PM| 1.9647 | 2.4276 | 2.1460 | 2.1194
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 531 145 2.4329 | 2.1500 [ 2.1231
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 661| 1.81 2.7745 | 2.4100 [ 2.3631
RTB 07-01 * |PIID07161018 7.0000 2Y 9/24/2016 681 1.86 2.8271 | 2.4500 [ 2.4000
FXTN 10-43 PIBD1016K436 6.2500 2.5Y| 11/16/2016 734 2.01 2.8758 | 2.4485 | 2.4051
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 869 2.38 3.0000 [ 2.4448 [ 2.4181
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 893| 2.44 3.0221 | 2.4442 | 2.4204
FXTN 03-21 PIBD0O317E212 2.8750 3Y 5/22/2017 921 252 2,705.000000{ 2.4350 11:22:18 AM| 2.4387 | 3.0478 | 2.4434 | 2.4231
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 965| 2.64 3.0883 | 2.4422 | 2.4274
RTB 07-02 PIIDO717H026 6.6250 3Y 8/19/2017 1010 2.77 3.1297 | 2.4409 [ 2.4317
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1014| 2.78 2.666000| 3.0000 2:36:29 PM| 3.0000 | 3.1334 | 2.4408 | 2.4321
FXTN 07-50 PIBD0717J502 5.3750 3Y| 10/28/2017| 1080f 2.96 1.200000{ 3.0000 11:16:40 AM[ 3.0000 | 3.1941 | 2.4390 | 2.4384
FXTN 05-71 PIBD0517K719 4.1250 3Y 11/8/2017 1091 2.99 3.2042 | 2.4387 | 2.4395
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018| 1175] 3.22 1.000000{ 3.2000 11:17:42 AM| 3.2000 | 3.2392 | 2.5593 | 2.5599
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018| 1287 3.52 2,006.000000| 2.9000 2:25:01 PM| 2.8452 | 3.2859 | 2.7201 | 2.7205
FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018| 1374 3.76 1.000000{ 3.2000 11:18:17 AM| 3.2000 | 3.3221 | 2.8450 [ 2.8453
FXTN 10-47 PIBD1018K478 8.8750 4.5Y| 11/20/2018[ 1468 4.02 3.5425 | 3.0956 [ 3.0771
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1559 4.27 1.000000| 3.5500 11:17:11 AM| 3.5500 | 3.7559 | 3.3382 | 3.3015
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1625| 4.45 3.9107 | 3.5141 | 3.4643
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1709| 4.68 40.000000{ 3.3350 3:32:04 PM| 3.3350 | 4.1077 | 3.7380 | 3.6714
FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1751 4.79 4.2062 | 3.8500 | 3.7750
FXTN 07-56 PIBD0719K560 3.8750 5.5Y| 11/22/2019| 1835| 5.02 786.903000 3.3375 3:07:33 PM| 3.3403 | 4.1896 | 3.8419 | 3.7750
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020[ 1923 5.26 4.1723 | 3.8335 | 3.7750
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020[ 2106| 5.77 4.1362 | 3.8160 | 3.7750
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020[ 2134 5.84 4.1307 | 3.8133 | 3.7750
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020| 2225| 6.09 4.1128 | 3.8045 | 3.7750
RTB 10-02 PI1ID1021C027 7.3750 6.5Y 3/3/2021| 2302| 6.30 4.0976 | 3.7972 | 3.7750
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021| 2319] 6.35 91.700000] 3.6250 11:28:50 AM| 3.6293 | 4.0943 | 3.7955 | 3.7750
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021| 2358| 6.46 4.0866 | 3.7918 | 3.7750
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RTB 10-03 * |PI1ID1021J039 5.7500 7Y| 10/20/2021| 2533| 6.93 2.160000{ 4.1000 3:34:30 PM| 3.9598 | 4.0521 | 3.7750 | 3.7750
FXTN 10-55 PIBD1021K551 5.7500 7.5Y| 11/24/2021| 2568| 7.03 4.0595 | 3.7802 | 3.7802
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022| 2624| 7.18 4.0713 | 3.7886 | 3.7886
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022| 2678| 7.33 4.0826 | 3.7967 | 3.7967
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022| 2819| 7.72 4.1123 | 3.8178 | 3.8178
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022| 2861| 7.83 4.1212 | 3.8241 | 3.8241
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022| 2895| 7.93 4.1283 | 3.8292 | 3.8292
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022| 2945| 8.06 4.1388 | 3.8367 | 3.8367
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023| 3021 8.27 4.1549 | 3.8481 | 3.8481
FXTN 20-05 PIBD2023E054 11.8750 QY 5/29/2023| 3119 8.54 4.1755 | 3.8628 | 3.8627
RTB 10-04 PIID1023H046 3.2500 QY 8/15/2023| 3197 8.75 168.438000{ 3.9250 3:40:31 PM| 3.9220 | 4.1919 | 3.8745 | 3.8744
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023| 3266| 8.94 4.2064 | 3.8848 | 3.8848
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3490| 9.56 4.2536 | 3.9184 | 3.9183
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3553| 9.73 4.2669 | 3.9278 | 3.9277
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3568 9.77 8,028.465000| 3.9410 4:10:36 PM| 3.9424 | 4.2700 | 3.9301 | 3.9300
FXTN 20-09 * |PIBD2024K091 13.7500 10Y| 11/11/2024] 3651 10.00 4.2875 | 3.9425 | 3.9424
FXTN 20-10 PIBD2025D103 12.1250| 10.5Y 4/14/2025| 3805| 10.42 4.3251 | 3.9872 | 3.9871
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 3994| 10.93 4.3712 | 4.0420 | 4.0419
FXTN 25-01 PIBD2525K015 18.2500 12Y| 11/29/2025| 4034| 11.04 4.3809 | 4.0536 | 4.0535
FXTN 20-12 PIBD2026A122 10.2500 12y 1/19/2026| 4085| 11.18 4.3934 | 4.0684 | 4.0683
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4359| 11.93 102.000000{ 4.3000 3:21:27 PM| 4.3000 | 4.4602 | 4.1479 | 4.1478
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026|  4407| 12.07 4.4720 | 4.1618 | 4.1617
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027| 4491] 12.30 4.4925 | 4.1861 | 4.1861
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4680| 12.81 45386 | 4.2410 | 4.2409
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028| 5135| 14.06 4.6496 | 4.3729 | 4.3729
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030[ 5674| 15.53 1.300000{ 4.7500 3:32:32 PM| 4.7500 | 4.7811 | 4.5293 | 4.5292
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030[ 5736 15.70 4.7962 | 4.5472 | 4.5472
FXTN 25-03 PIBD2531A032 11.2500 17vY 1/26/2031| 5918| 16.20 4.8406 | 4.6000 | 4.6000
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031| 6092 16.68 1,798.300000( 4.3625 3:58:15 PM| 4.3568 | 4.8831 | 4.6505 | 4.6505
FXTN 25-04 PIBD2531J042 9.3750 17vY 10/5/2031| 6170| 16.89 49021 | 4.6731 | 4.6731
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032| 6290| 17.22 4.9314 | 4.7079 | 4.7079
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032] 6318| 17.30 156.680000] 4.5850 3:12:34 PM| 4.5816 | 4.9382 | 4.7160 | 4.7160
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032| 6528 17.87 4.9895 | 4.7770 | 4.7769
FXTN 25-05 PIBD2532K057 8.5000 19Y| 11/29/2032] 6591 18.05 5.0048 | 4.7952 | 4.7952
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033| 6703 18.35 4,188.310000| 4.3750 4:00:30 PM| 4.3969 | 5.0322 | 4.8277 | 4.8277
FXTN 25-06 * |PIBD2534K062 9.2500 20Y 11/5/2034| 7297| 19.98 5.1771 | 5.0000 [ 5.0000
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035| 7626 20.88 5.1026 | 4.9332 [ 4.9390
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035| 7703 21.09 59.000000] 4.9000 3:57:05 PM| 4.9151 | 5.0852 | 4.9176 | 4.9247
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036( 7991 21.88 5.0200 | 4.8591 [ 4.8713
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037| 8312| 22.76 10.000000| 5.0750 9:00:53 AM| 5.0750 | 4.9473 | 4.7939 | 4.8118
RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8381 22.95 147.133265| 4.7599 3:26:35 PM| 4.7336 | 4.9317 | 4.7799 | 4.7990




