Interpolated Bonds
November 18, 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 3M 2/24/2015 97 0.27 1.5471 1.3929 1.3929
FXTN 05-68 PIBD0515E685 6.3750 6M 5/13/2015 175 0.48 1.7283 1.5673 1.5673
FXTN 07-47 PIBD0715E477 8.3750 6M 5/22/2015 184 0.50 1.7541 1.5920 1.5920
FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 244 0.67 1.8453 1.6795 | 1.6795
RTB 05-09 PIID0O515H097 5.8750 oM 8/19/2015 273 0.75 1.8796 | 1.7125 | 1.7125
FXTN 10-37 PIBD1015H370 11.8750 oM 8/25/2015 279 0.76 1.8866 | 1.7193 1.7193
FXTN 05-69 PIBD0515K697 4.6250 1.5Y| 11/25/2015 371 1.02 2.0197 | 1.8319 1.8319
FXTN 10-38 PIBD1015L384 10.1250 1.5Y| 12/15/2015 391 1.07 2.0666 | 1.8624 | 1.8624
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 419 1.15 2.1323 1.9050 1.9050
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 434 1.19 2.1675 | 1.9278 1.9278
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 470 1.29 0.500000| 2.1750 11:22:32 AM| 2.1750 | 2.2519 1.9825 | 1.9825
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 497 1.36 2.3152 | 2.0236 | 2.0236
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 523 1.43 6.000000| 2.0500 11:37:37 AM| 2.0500 | 2.3761 2.0632 | 2.0632
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 525 1.44 2.3808 | 2.0662 | 2.0662
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 655| 1.79 100.000000| 2.3750 2:43:22 PM| 2.3750 | 2.6856 | 2.2640 | 2.2640
RTB 07-01 PI1ID07161018 7.0000 2Y 9/24/2016 675 1.85 2.7325 | 2.2944 | 2.2944
FXTN 10-43 PIBD1016K436 6.2500 2Y| 11/16/2016 728 1.99 2.8568 | 2.3750 | 2.3750
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 863| 2.36 2.9771 2.4063 | 2.4037
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 887| 2.43 2.9985 | 2.4119 | 2.4088
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 915| 2.51 1,045.410000| 2.4500 4:01:25 PM| 2.4502 | 3.0235 | 2.4184 | 2.4147
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 959| 2.63 3.0627 | 2.4286 | 2.4240
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1004| 2.75 3.1028 | 2.4391 2.4336
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1008| 2.76 3.1064 | 2.4400 | 2.4345
FXTN 07-50 PIBD0717J502 5.3750 3Y| 10/28/2017 1074 2.94 1.000000[ 3.0000 11:12:08 AM| 3.0000 | 3.1652 | 2.4553 | 2.4485
FXTN 05-71 PIBD0517K719 4.1250 3Y 11/8/2017 1085 2.97 3.1750 | 2.4579 | 2.4508
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1169| 3.20 130.850000| 3.2000 11:12:43 AM| 2.9411 3.2094 | 2.5683 | 2.5634
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1281 3.51 2,002.000000f 2.8350 2:16:56 PM| 2.8300 | 3.2553 | 2.7156 | 2.7134
FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1368| 3.75 3.2909 | 2.8300 | 2.8300
FXTN 10-47 PIBD1018K478 8.8750 45Y| 11/20/2018 1462 4.00 3.4977 | 2.9472 | 2.9476
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1553 4.25 3.6980 | 3.0606 | 3.0614
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1619 4.43 3.8432 | 3.1429 | 3.1439
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1703| 4.66 212.500000| 3.3250 2:06:09 PM| 3.3015 | 4.0281 3.2476 | 3.2490
FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1745| 4.78 4.1205 | 3.3000 | 3.3015
FXTN 07-56 PIBD0719K560 3.8750 5.5Y| 11/22/2019 1829 5.01 4,134.620000( 3.2650 4:12:56 PM| 3.2733 | 4.1056 | 3.3430 | 3.3443
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1917 5.25 4.0900 | 3.3880 | 3.3891
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2100f 5.75 4.0575 | 3.4816 | 3.4824
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020 2128 5.83 4.0526 | 3.4959 | 3.4967
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020 2219 6.08 4.0364 | 3.5425 | 3.5430
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2296 6.29 4.0228 | 3.5818 | 3.5823
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2313| 6.33 200.000000( 3.5800 9:01:06 AM| 3.5800 | 4.0198 | 3.5905 | 3.5909
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2352 6.44 4.0128 | 3.6105 | 3.6108
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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 2527 6.92 3.9818 | 3.7000 | 3.7000
FXTN 10-55 PIBD1021K551 5.7500 7.5Y| 11/24/2021 2562 7.01 378.800000( 3.7500 3:25:32 PM| 3.6867 | 3.9878 | 3.7037 | 3.7035
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2618 7.17 628.450000( 3.6350 2:43:22 PM| 3.6541 3.9975 | 3.7097 | 3.7092
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2672 7.32 4.0069 | 3.7155 | 3.7147
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2813 7.70 4.0312 | 3.7305 | 3.7290
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2855 7.82 4.0385 | 3.7350 | 3.7332
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2889 7.91 4.0444 | 3.7386 | 3.7367
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2939| 8.05 3.840000| 3.8500 11:52:39 AM| 3.8890 | 4.0530 | 3.7439 | 3.7418
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3015 8.25 4.0661 3.7520 | 3.7495
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3113 8.52 4.0831 3.7625 | 3.7594
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3191 8.74 159.914103| 3.8750 3:56:01 PM| 3.8685 | 4.0965 | 3.7708 | 3.7673
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3260 8.93 41085 | 3.7782 | 3.7743
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3484| 9.54 41472 | 3.8020 | 3.7970
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3547 9.71 4.1581 3.8088 | 3.8034
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3562 9.75| 44,584.590000( 3.8050 4:12:52 PM| 3.8133 | 4.1607 | 3.8104 | 3.8049
FXTN 20-09 * |PIBD2024K091 13.7500 10Y| 11/11/2024| 3645 9.98 41750 | 3.8192 | 3.8133
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025] 3799 10.40 0.650000| 4.3000 4:10:31 PM| 4.3000 | 4.2171 3.8691 3.8634
FXTN 20-11 PIBD2025J116 12.1250 11Y]| 10/20/2025| 3988 10.92 62.900000( 4.2500 4:06:40 PM| 4.2500 | 4.2689 | 3.9303 | 3.9249
FXTN 25-01 PIBD2525K015 18.2500 12Y| 11/29/2025| 4028 11.03 42798 | 3.9432 | 3.9380
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026] 4079| 11.17 135.250000| 4.2500 4:07:40 PM| 4.2315 | 4.2938 | 3.9598 | 3.9546
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4353| 11.92 7.200000| 4.3500 3:04:04 PM| 4.3791 4.3687 | 4.0485 | 4.0437
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026] 4401| 12.05 100.000000| 4.2250 11:03:42 AM| 4.2250 | 4.3819 | 4.0640 | 4.0594
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4485] 12.28 4.4049 | 4.0912 | 4.0867
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4674| 12.80 4.4566 | 4.1525 | 4.1482
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5129 14.04 4.5811 4.2998 | 4.2963
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5668 15.52 47286 | 4.4744 | 4.4717
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5730 15.69 47455 | 4.4945 | 4.4919
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5912 16.19 19.000000| 4.8750 2:43:47 PM| 4.8750 | 4.7953 | 4.5534 | 4.5512
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6086 16.66 7,501.843128| 4.1700 3:59:05 PM| 4.1932 | 4.8430 | 4.6097 | 4.6078
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6164| 16.88 20.000000| 4.3250 4:09:02 PM| 4.3250 | 4.8643 | 4.6350 | 4.6332
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6284 17.20 4.500000(| 4.7000 3:26:46 PM| 4.7000 | 4.8971 4.6739 | 4.6722
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6312 17.28 467.130000| 4.4250 3:58:40 PM| 4.4662 | 4.9048 | 4.6829 | 4.6814
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6522 17.86 4.500000| 4.7750 3:27:18 PM| 4.7750 | 4.9623 | 4.7510 | 4.7497
FXTN 25-05 PIBD2532K057 8.5000 19Y| 11/29/2032 6585 18.03 49795 | 4.7714 | 4.7702
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6697 18.34 8,499.380000| 4.1600 3:37:45 PM| 4.1908 | 5.0102 | 4.8076 | 4.8067
FXTN 25-06 * |[PIBD2534K062 9.2500 20Y 11/5/2034 7291 19.96 5.1727 | 5.0000 | 5.0000
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7620 20.86 5.0741 4.9011 4.8961
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7697 21.07 773.293000( 4.7800 3:58:02 PM| 4.7963 | 5.0510 | 4.8780 | 4.8718
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7985 21.86 49646 | 4.7914 | 4.7809
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8306 22.74 1.000000| 4.9500 11:10:46 AM| 4.9500 | 4.8684 | 4.6949 | 4.6795
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RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8375 22.93 3,016.974355( 4.6150 3:58:14 PM| 4.6221 | 4.8477 | 4.6742 | 4.6577




