Interpolated Bonds
November 13, 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 102| 0.28 1.6301 1.4214 | 1.4214
FXTN 05-68 PIBD0515E685 6.3750 6M 5/13/2015 180 0.49 1.8385 | 1.6798 1.6798
FXTN 07-47 PIBD0715E477 8.3750 ™ 5/22/2015 189| 0.52 1.8452 1.6860 1.6860
FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 249 0.68 1.8898 1.7272 1.7272
RTB 05-09 PIID0O515H097 5.8750 oM 8/19/2015 278 0.76 1.9114 | 1.7471 1.7471
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 284 0.78 1.9159 1.7512 1.7512
FXTN 05-69 PIBD0515K697 4.6250 1.5Y| 11/25/2015 376 1.03 2.0232 1.8388 1.8387
FXTN 10-38 PIBD1015L384 10.1250 1.5Y| 12/15/2015 396 1.08 2.0751 1.8757 | 1.8756
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 424 1.16 2.1478 1.9274 | 1.9273
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 439 1.20 10.385000| 2.4000 2:06:43 PM| 2.0673 | 2.1868 1.9551 1.9550
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 475 1.30 2.2803 | 2.0215 | 2.0215
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 502 1.37 2.3504 | 2.0714 | 2.0713
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 528 1.45 24179 | 21194 | 2.1193
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 530 1.45 2.4231 2.1231 2.1230
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 660 1.81 1.000000| 2.4000 2:07:15 PM| 2.4000 | 2.7606 | 2.3631 2.3631
RTB 07-01 * |PIID07161018 7.0000 2Y 9/24/2016 680| 1.86 3.900000| 2.5250 2:55:33 PM| 2.5250 | 2.8125 | 2.4000 | 2.4000
FXTN 10-43 PIBD1016K436 6.2500 2.5Y| 11/16/2016 733 2.01 2.8631 2.4129 | 2.4097
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 868| 2.38 1.000000| 2.7500 2:08:22 PM| 2.7500 | 2.9921 2.4459 | 2.4344
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 892| 244 3.0150 | 2.4517 | 2.4388
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 920 2.52 1.100000| 2.4000 10:48:10 AM| 2.4273 | 3.0418 | 2.4585 | 2.4439
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 964| 2.64 3.0838 | 2.4693 | 2.4520
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1009| 2.76 3.1268 | 2.4802 | 2.4602
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1013| 2.77 3.1306 | 2.4812 | 2.4609
FXTN 07-50 PIBD0717J502 5.3750 3Y| 10/28/2017 1079 2.95 3.1937 | 2.4973 | 2.4730
FXTN 05-71 * |PIBD0517K719 4.1250 3Y 11/8/2017 1090 2.98 3.2042 | 2.5000 | 2.4750
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1174 3.21 3.2376 | 2.6261 2.5937
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1286 3.52 27.500000| 2.9000 3:24:39 PM| 2.8800 | 3.2821 2.7943 | 2.7520
FXTN 07-51 * |PIBD0718H511 5.0000 4Y 8/18/2018 1373| 3.76 3.3167 | 2.9250 | 2.8750
FXTN 10-47 PIBD1018K478 8.8750 45Y| 11/20/2018 1467 4.02 3.5364 | 3.1052 | 3.0677
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1558| 4.27 3.7491 3.2797 | 3.2543
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1624| 4.45 3.9034 | 3.4063 | 3.3896
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1708| 4.68 20.000000| 3.3350 9:14:11 AM| 3.3350 | 4.0997 | 3.5674 | 3.5618
FXTN 07-55 * |PIBD0719H555 4.7500 5Y 8/30/2019 1750 4.79 120.000000| 3.7000 9:47:39 AM| 3.7000 | 4.1979 | 3.6479 | 3.6479
FXTN 07-56 PIBD0719K560 3.8750 5.5Y| 11/22/2019 1834 5.02 0.480000| 3.3400 2:49:16 PM| 3.3400 | 4.1825 | 3.6616 | 3.6616
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1922| 5.26 41663 | 3.6759 | 3.6759
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2105 5.76 41327 | 3.7056 | 3.7056
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020 2133 5.84 4.000000| 3.8000 3:09:05 PM| 3.8000 | 4.1275 | 3.7101 3.7101
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020 2224 6.09 100.000000| 3.7400 10:40:16 AM| 3.7400 | 4.1108 | 3.7249 | 3.7249
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2301 6.30 1.400000[ 3.7250 11:40:00 AM| 3.7250 | 4.0966 | 3.7375 | 3.7375
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2318| 6.35 100.000000| 3.6250 3:55:29 PM| 3.6250 | 4.0935 | 3.7402 | 3.7402
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2357 6.45 4.0864 | 3.7466 | 3.7466
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Name ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) vield Traded Time vid PDSI-F | PDSI-R1 | PDSI-R2
RTB 10-03 * |[PlID1021J039 5.7500 7Y| 10/20/2021 2532 6.93 1.200000| 4.2500 11:24:26 AM| 4.2417 | 4.0542 | 3.7750 | 3.7750
FXTN 10-55 PIBD1021K551 5.7500 7.5Y| 11/24/2021 2567 7.03 102.000000| 3.8750 3:02:24 PM| 3.7524 | 4.0590 | 3.7798 | 3.7798
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2623 7.18 4.0667 | 3.7875 | 3.7874
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2677 7.33 4.0741 3.7950 | 3.7948
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2818 7.72 4.0935 | 3.8144 | 3.8141
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2860 7.83 4.0992 | 3.8202 | 3.8199
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2894 7.92 41039 | 3.8249 | 3.8245
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2944 8.06 15.000000| 3.9300 11:38:09 AM| 3.9300 | 4.1108 | 3.8318 | 3.8313
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3020( 8.27 41212 | 3.8422 | 3.8417
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3118 8.54 41347 | 3.8557 | 3.8551
RTB 10-04 PIID1023H046 3.2500 QY 8/15/2023 3196| 8.75 480.300000( 3.9800 3:23:54 PM| 3.9205 | 4.1454 | 3.8665 | 3.8658
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3265| 8.94 41548 | 3.8760 | 3.8752
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3489| 9.55 41856 | 3.9068 | 3.9059
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3552 9.72 41942 | 3.9155 | 3.9145
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3567 9.77| 14,735.349473( 3.9300 4:10:29 PM| 3.9279 | 4.1963 | 3.9176 | 3.9165
FXTN 20-09 * |PIBD2024K091 13.7500 10Y| 11/11/2024| 3650 9.99 4.2077 | 3.9290 | 3.9279
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025] 3804 10.41 4.2479 | 3.9742 | 3.9732
FXTN 20-11 PIBD2025J116 12.1250 11Y]| 10/20/2025| 3993| 10.93 4.2971 4.0298 | 4.0288
FXTN 25-01 PIBD2525K015 18.2500 12Y| 11/29/2025| 4033| 11.04 4.3076 | 4.0415 | 4.0405
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026| 4084 11.18 23.050000| 4.6000 2:37:27 PM| 4.6000 | 4.3209 | 4.0565 | 4.0555
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4358 11.93 4.3923 | 4.1370 | 4.1361
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026] 4406| 12.06 8.000000| 4.6000 2:38:30 PM| 4.6000 | 4.4048 | 4.1511 4.1502
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4490| 12.29 4.4267 | 41757 | 4.1749
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4679 12.81 4.4760 | 4.2313 | 4.2305
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5134 14.06 10.500000| 4.6750 2:32:24 PM| 4.6750 | 4.5946 | 4.3649 | 4.3643
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5673| 15.53 31.000000| 4.6750 2:27:01 PM| 4.6750 | 4.7351 45232 | 4.5228
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5735 15.70 47513 | 4.5415 | 4.5410
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5917 16.20 4.7988 | 4.5949 | 4.5945
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6091| 16.68 450.000000| 4.3600 3:40:51 PM| 4.3546 | 4.8441 4.6460 | 4.6457
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6169| 16.89 4.8645 | 4.6689 | 4.6686
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6289 17.22 4.8958 | 4.7042 | 4.7039
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6317 17.30 168.975000| 4.5950 3:30:41 PM| 4.5971 4.9031 47124 | 4.7121
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6527 17.87 49578 | 4.7741 4.7739
FXTN 25-05 PIBD2532K057 8.5000 19Y| 11/29/2032 6590 18.04 49742 | 4.7926 | 4.7924
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6702 18.35 3,873.600000| 4.3775 3:54:09 PM| 4.3773 | 5.0034 | 4.8255 | 4.8253
FXTN 25-06 * |[PIBD2534K062 9.2500 20Y 11/5/2034 7296| 19.98 5.1583 | 5.0000 | 5.0000
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7625 20.88 5.0862 | 4.9127 | 4.9127
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7702| 21.09 50.000000| 4.9000 9:44:58 AM| 4.9000 | 5.0693 | 4.8922 | 4.8923
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7990| 21.88 5.0062 | 4.8157 | 4.8159
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8311 22.75 1.000000| 5.0600 3:45:05 PM| 5.0600 | 4.9359 | 4.7305 | 4.7308
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RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8380| 22.94 938.141000| 4.7025 3:39:10 PM| 4.7022 | 4.9208 | 4.7122 | 4.7125




