Interpolated Bonds
December 01, 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 2M 2/24/2015 84 0.23 1.7048 1.5179 1.4109
FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 162| 0.44 1.9529 1.7885 | 1.7597
FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 171 0.47 1.9865 | 1.8255 | 1.8091
FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 231 0.63 21417 | 1.9763 1.9295
RTB 05-09 PIID0O515H097 5.8750 M 8/19/2015 260 0.71 1.500000| 2.5000 2:20:39 PM| 2.5000 | 2.2083 | 2.0375 | 1.9625
FXTN 10-37 PIBD1015H370 11.8750 oM 8/25/2015 266 0.73 2.2221 2.0502 1.9693
FXTN 05-69 PIBD0515K697 4.6250 1Y| 11/25/2015 358| 0.98 2.4163 | 2.2069 | 2.0653
FXTN 10-38 PIBD1015L384 10.1250 1.5Y| 12/15/2015 378 1.03 2.4457 | 2.2136 | 2.0798
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 406 1.11 2.4869 | 2.2228 | 2.1002
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 421 1.15 25090 | 2.2278 | 2.1111
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 457 1.25 25620 | 2.2397 | 2.1373
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 484 1.33 2.6017 | 2.2486 | 2.1569
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 510 1.40 10.400000| 1.9250 9:30:37 AM| 1.9375 | 2.6400 | 2.2572 | 2.1759
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 512 1.40 2.6429 | 2.2579 | 21773
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 642| 1.76 187.000000| 2.3250 9:30:01 AM| 2.3250 | 2.8343 | 2.3009 | 2.2719
RTB 07-01 PI1ID07161018 7.0000 2Y 9/24/2016 662| 1.81 2.8637 | 2.3075 | 2.2864
FXTN 10-43 PIBD1016K436 6.2500 2Y| 11/16/2016 715 1.96 2.9417 | 2.3250 | 2.3250
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 8501 2.33 34.000000| 2.6000 11:29:25 AM| 2.6000 | 3.0788 | 2.5235 | 2.5141
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 874 2.39 3.1031 2.5588 | 2.5477
FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 902| 2.47 76.600000| 2.4500 9:28:17 AM| 2.4598 | 3.1316 | 2.6000 | 2.5869
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 946| 2.59 3.1763 | 2.6647 | 2.6485
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 991 2.71 3.200000| 3.1000 2:26:48 PM| 29122 | 3.2220 | 2.7309 | 2.7116
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 995| 2.72 3.2260 | 2.7368 | 2.7172
FXTN 07-50 PIBD0717J502 5.3750 3Y| 10/28/2017 1061 2.90 3.2930 | 2.8338 | 2.8096
FXTN 05-71 PIBD0517K719 4.1250 3Y 11/8/2017 1072 2.93 3.3042 | 2.8500 | 2.8250
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1156 3.16 14.100000] 3.0500 11:15:18 AM| 3.0500 | 3.3325 | 2.9391 2.9086
FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1268| 3.47 23.720000| 2.8450 12:04:39 PM| 2.8475 | 3.3702 | 3.0580 | 3.0200
FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1355| 3.71 10.000000] 3.0250 11:23:10 AM| 3.0175 | 3.3995 | 3.1503 | 3.1065
FXTN 10-47 PIBD1018K478 8.8750 4Y| 11/20/2018 1449| 3.97 3.4312 | 3.2500 | 3.2000
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1540 4.22 3.4410 | 3.2501 3.2124
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1606| 4.40 3.4481 3.2502 | 3.2215
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1690 4.63 3.4572 | 3.2503 | 3.2330
FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1732 4.74 3.4617 | 3.2504 | 3.2387
FXTN 07-56 PIBD0719K560 3.8750 5Y| 11/22/2019 1816| 4.97 1,980.430000| 3.2450 12:04:48 PM| 3.2502 | 3.4708 | 3.2505 | 3.2502
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1904| 5.21 5.000000| 3.5000 3:26:00 PM| 3.5000 | 3.5348 | 3.3135 | 3.3132
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2087 5.71 3.6680 | 3.4444 | 3.4442
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020 2115 5.79 3.6884 | 3.4645 | 3.4643
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020 2206 6.04 3.7546 | 3.5296 | 3.5294
RTB 10-02 PI1ID1021C027 7.3750 6.5Y 3/3/2021 2283 6.25 3.8106 | 3.5847 | 3.5846
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2300| 6.30 64.800000( 3.4000 3:37:33 PM| 3.4703 | 3.8230 | 3.5968 | 3.5967
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2339| 6.40 1,270.000000( 3.6995 10:26:13 AM| 3.6995 | 3.8514 | 3.6247 | 3.6246
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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 P1ID1021J039 5.7500 7Y| 10/20/2021 2514 6.88 3.9787 | 3.7500 | 3.7499
FXTN 10-55 PIBD1021K551 5.7500 7Y| 11/24/2021 2549 6.98 4.0042 | 3.7750 | 3.7750
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2605 7.13 1.500000[ 3.5750 9:31:00 AM| 3.5750 | 4.0184 | 3.7722 | 3.7718
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2659 7.28 4.0321 3.7694 | 3.7687
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2800 7.67 4.0679 | 3.7623 | 3.7605
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2842 7.78 4.0786 | 3.7601 3.7581
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2876 7.87 4.0872 | 3.7584 | 3.7561
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2926 8.01 146.256000| 3.7950 11:48:28 AM| 3.7950 | 4.0999 | 3.7559 | 3.7532
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3002 8.22 41192 | 3.7520 | 3.7489
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3100f 8.49 4.1441 3.7470 | 3.7432
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3178| 8.70 180.000000| 3.7008 3:12:50 PM| 3.7675 | 4.1639 | 3.7431 3.7387
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3247 8.89 41814 | 3.7396 | 3.7347
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3471 9.50 42383 | 3.7282 | 3.7218
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3534 9.68 42543 | 3.7250 | 3.7182
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3549 9.72] 13,093.632896( 3.6950 4:14:42 PM| 3.7125 | 4.2581 3.7242 | 3.7173
FXTN 20-09 PIBD2024K091 13.7500 10Y| 11/11/2024| 3632 9.94 42792 | 3.7200 | 3.7125
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025| 3786 10.37 43179 | 3.7741 3.7669
FXTN 20-11 PIBD2025J116 12.1250 11Y]| 10/20/2025| 3975| 10.88 4.3654 | 3.8404 | 3.8336
FXTN 25-01 PIBD2525K015 18.2500 11Y]| 11/29/2025| 4015| 10.99 4.3755 | 3.8545 | 3.8477
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026| 4066| 11.13 4.3883 | 3.8724 | 3.8658
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4340 11.88 1.300000( 4.4000 3:13:34 PM| 4.2264 | 4.4572 | 3.9686 | 3.9625
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026| 4388| 12.01 44693 | 3.9854 | 3.9795
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4472 12.24 5.000000| 4.2500 10:11:02 AM| 4.2500 | 4.4904 | 4.0149 | 4.0091
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4661| 12.76 45379 | 4.0813 | 4.0759
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5116 14.01 46523 | 4.2410 | 4.2365
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5655 15.48 47878 | 4.4302 | 4.4269
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5717 15.65 4.8034 | 4.4520 | 4.4488
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5899 16.15 4.8491 45159 | 4.5130
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6073| 16.63 5,132.180000( 4.0725 4:12:02 PM| 4.0812 | 4.8929 | 4.5770 | 4.5745
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6151 16.84 49125 | 4.6043 | 4.6020
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6271 1717 49426 | 4.6465 | 4.6444
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6299 17.25 346.270000| 4.3250 3:16:35 PM| 4.3256 | 4.9497 | 4.6563 | 4.6543
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6509 17.82 5.0025 | 4.7300 | 4.7284
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6572 17.99 5.0183 | 4.7521 4.7507
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6684 18.30 2,199.733000( 4.0500 3:41:48 PM| 4.0441 5.0465 | 4.7915 | 4.7902
FXTN 25-06 PIBD2534K062 9.2500 20Y 11/5/2034 7278| 19.93 5.1958 | 5.0000 | 5.0000
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7607| 20.83 5.0504 | 4.8634 | 4.8404
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7684 21.04 79.362000( 4.6600 3:56:13 PM| 4.6668 | 5.0164 | 4.8315 | 4.8030
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7972 21.83 4.8891 47119 | 4.6633
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8293| 22.70 1.000000| 4.8500 2:25:16 PM| 4.8500 | 4.7472 | 4.5786 | 4.5076
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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 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8362 22.89 1,445.547675| 4.4500 4:06:39 PM| 4.4633 | 4.7167 | 4.5500 | 4.4741




