Interpolated Bonds
December 03, 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 82| 0.22 1.8113 1.4671 1.4200
FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 160 0.44 2.0212 1.8085 | 1.8089
FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 169| 0.46 2.0496 | 1.8584 | 1.8587
FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 229 0.63 2.1430 1.9777 | 1.9777
RTB 05-09 PIID0O515H097 5.8750 M 8/19/2015 258 0.71 26.000000| 2.2500 2:42:49 PM| 2.2596 | 2.1765 | 2.0096 | 2.0096
FXTN 10-37 PIBD1015H370 11.8750 oM 8/25/2015 264 0.72 2.1835 | 2.0162 | 2.0162
FXTN 05-69 PIBD0515K697 4.6250 1Y| 11/25/2015 356| 0.97 22898 | 21173 | 2.1173
FXTN 10-38 PIBD1015L384 10.1250 1.5Y| 12/15/2015 376 1.03 2.3219 | 2.1380 | 2.1380
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 404 1.11 2.3736 | 2.1660 | 2.1660
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 419 1.15 24012 | 2.1810 | 2.1810
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 455 1.25 24677 | 2.2170 | 2.2170
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 482 1.32 25175 | 2.2440 | 2.2440
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 508 1.39 2.5654 | 2.2700 | 2.2700
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 510 1.40 2.5691 2.2720 | 2.2720
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 640 1.75 2.8090 | 2.4020 | 2.4020
RTB 07-01 PI1ID07161018 7.0000 2Y 9/24/2016 660 1.81 2.8459 | 2.4220 | 2.4220
FXTN 10-43 PIBD1016K436 6.2500 2Y| 11/16/2016 713] 1.95 2.9437 | 2.4750 | 2.4750
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 848| 2.32 3.0800 | 2.6168 | 2.6168
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 872 2.39 3.1043 | 2.6420 | 2.6420
FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 900| 2.46 2,204.100000| 2.5600 3:54:52 PM| 25959 | 3.1325 | 2.6714 | 2.6714
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 944| 2.58 50.000000| 2.8500 10:59:59 AM| 2.8500 | 3.1770 | 2.7176 | 2.7176
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 989 2.71 3.2224 | 2.7649 | 2.7649
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 993| 2.72 3.2264 | 2.7691 2.7691
FXTN 07-50 PIBD0717J502 5.3750 3Y| 10/28/2017 1059 2.90 3.2931 2.8384 | 2.8384
FXTN 05-71 PIBD0517K719 4.1250 3Y 11/8/2017 1070 2.93 3.3042 | 2.8500 | 2.8500
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1154| 3.16 150.910000| 2.9300 2:51:48 PM| 2.9463 | 3.3279 | 2.9336 | 2.9336
FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1266| 3.47 1,489.000000( 2.8375 3:41:11 PM| 2.8333 | 3.3594 | 3.0450 | 3.0450
FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1353] 3.70 6.000000| 3.0500 3:19:51 PM| 3.0500 | 3.3839 | 3.1315 | 3.1315
FXTN 10-47 PIBD1018K478 8.8750 4Y| 11/20/2018 1447| 3.96 3.4104 | 3.2250 | 3.2250
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1538 4.21 1.000000| 3.3750 3:27:56 PM| 3.3750 | 3.4316 | 3.2360 | 3.2358
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1604| 4.39 3.4469 | 3.2440 | 3.2437
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1688| 4.62 3.4665 | 3.2542 | 3.2537
FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1730 4.74 3.4763 | 3.2593 | 3.2587
FXTN 07-56 PIBD0719K560 3.8750 5Y| 11/22/2019 1814 4.97 6,700.830000| 3.2675 4:10:14 PM| 3.2687 | 3.4958 | 3.2695 | 3.2687
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1902| 5.21 3.5403 | 3.3092 | 3.3085
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2085 5.71 3.6329 | 3.3917 | 3.3912
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020 2113 5.79 3.6471 3.4043 | 3.4038
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020 2204 6.03 3.6931 3.4453 | 3.4450
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2281 6.25 3.7321 3.4801 3.4798
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2298 6.29 42.300000| 3.4550 3:44:17 PM| 3.4536 | 3.7407 | 3.4877 | 3.4875
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2337| 6.40 3.7604 | 3.5053 | 3.5051
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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 2512| 6.88 3.400000| 3.8750 3:18:51 PM| 3.8750 | 3.8490 | 3.5842 | 3.5842
FXTN 10-55 PIBD1021K551 5.7500 7Y| 11/24/2021 2547 6.97 3.8667 | 3.6000 | 3.6000
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2603| 7.13 5.500000| 3.5000 3:37:43 PM| 3.5000 | 3.8866 | 3.6063 | 3.6062
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2657 7.27 3.9058 | 3.6124 | 3.6121
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2798 7.66 3.9560 | 3.6284 | 3.6276
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2840 7.78 3.9710 | 3.6331 3.6323
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2874 7.87 3.9831 3.6370 | 3.6360
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2924 8.01 516.000000( 3.7850 2:35:14 PM| 3.7876 | 4.0009 | 3.6426 | 3.6415
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3000 8.21 4.0279 | 3.6512 | 3.6499
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3098| 8.48 4.0628 | 3.6623 | 3.6607
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3176| 8.70 30.424000| 3.8725 3:58:45 PM| 3.8080 | 4.0905 | 3.6711 3.6693
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3245| 8.88 41151 3.6790 | 3.6769
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3469 9.50 41948 | 3.7043 | 3.7016
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3532| 9.67 42172 | 3.7114 | 3.7085
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3547 9.71 5,420.500000( 3.7175 4:12:20 PM| 3.7193 | 4.2226 | 3.7131 3.7102
FXTN 20-09 PIBD2024K091 13.7500 10Y| 11/11/2024| 3630 9.94 4.2521 3.7225 | 3.7193
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025| 3784| 10.36 42895 | 3.7754 | 3.7723
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 3973| 10.88 4.3354 | 3.8403 | 3.8374
FXTN 25-01 PIBD2525K015 18.2500 11Y]| 11/29/2025| 4013| 10.99 4.3451 3.8541 3.8512
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026| 4064| 11.13 4.3575 | 3.8716 | 3.8688
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4338 11.88 4.4240 | 3.9657 | 3.9631
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026| 4386 12.01 4.4357 | 3.9822 | 3.9797
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4470| 12.24 4.4561 4.0111 4.0086
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4659| 12.76 4.5020 | 4.0760 | 4.0737
FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5114 14.00 46125 | 4.2323 | 4.2304
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5653 15.48 47434 | 44175 | 4.4160
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5715 15.65 47584 | 4.4388 | 4.4374
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5897 16.15 4.8026 | 4.5013 | 4.5001
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6071| 16.62 175.000000| 4.0850 3:49:21 PM| 4.0850 | 4.8449 | 4.5610 | 4.5600
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6149 16.84 4.8638 | 4.5878 | 4.5869
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6269 17.16 6.000000| 4.8750 2:34:54 PM| 4.7869 | 4.8930 | 4.6291 4.6282
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6297 17.24 10.330000| 4.5000 3:08:54 PM| 4.3811 4.8998 | 4.6387 | 4.6378
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6507 17.82 49508 | 4.7108 | 4.7102
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6570 17.99 4.9661 47325 | 4.7319
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6682 18.29 21.912000| 4.1150 2:48:09 PM| 4.1297 | 4.9933 | 4.7709 | 4.7704
FXTN 25-06 PIBD2534K062 9.2500 20Y 11/5/2034 7276 19.92 51375 | 4.9750 | 4.9750
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7605| 20.82 5.0060 | 4.8612 | 4.8441
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7682 21.03 45.000000| 4.6550 2:52:47 PM| 4.6550 | 4.9752 | 4.8345 | 4.8135
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7970 21.82 4.8601 4.7349 | 4.6989
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8291 22.70 47318 | 4.6239 | 4.5712
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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| 8360 22.89 81.505233| 4.4500 4:07:46 PM| 4.4824 | 4.7042 | 4.6000 | 4.5438




