Interpolated Bonds
December 05, 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 78| 0.21 1.8333 1.6643 1.6643
FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 156 0.43 2.0274 | 1.8538 1.8538
FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 165| 0.45 2.0536 | 1.8801 1.8801
FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 225 0.62 2.1323 1.9506 | 1.9506
RTB 05-09 PIID0O515H097 5.8750 M 8/19/2015 254 0.70 20.000000| 2.2700 11:07:14 AM| 2.2700 | 2.1587 | 1.9721 1.9721
FXTN 10-37 PIBD1015H370 11.8750 oM 8/25/2015 260( 0.71 2.1642 1.9766 | 1.9766
FXTN 05-69 PIBD0515K697 4.6250 1Y| 11/25/2015 352 0.96 2.2478 | 2.0448 | 2.0448
FXTN 10-38 PIBD1015L384 10.1250 1.5Y| 12/15/2015 372 1.02 2.2801 2.0658 | 2.0658
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 400 1.10 2.3360 | 2.0998 | 2.0998
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 415 1.14 2.3659 | 2.1180 | 2.1180
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 451 1.23 24376 | 2.1617 | 2.1617
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 478 1.31 24915 | 21945 | 2.1945
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 504 1.38 120.000000| 2.0900 9:08:55 AM| 2.0900 | 2.5433 | 2.2261 2.2261
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 506f 1.39 25473 | 2.2285 | 2.2285
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 636 1.74 2.8065 | 2.3864 | 2.3864
RTB 07-01 PI1ID07161018 7.0000 2Y 9/24/2016 656 1.80 2.8464 | 2.4106 | 2.4106
FXTN 10-43 PIBD1016K436 6.2500 2Y| 11/16/2016 709 1.94 2.9521 2.4750 | 2.4750
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 844 2.31 1.170000| 2.7500 11:36:00 AM| 2.7500 | 3.0884 | 2.6452 | 2.6452
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 868| 2.38 3.1126 | 2.6754 | 2.6754
FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 896| 2.45 775.100000f 2.5000 2:51:09 PM| 2.6125 | 3.1409 | 2.7107 | 2.7107
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 940| 2.57 3.1853 | 2.7662 | 2.7662
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 985| 2.70 3.2307 | 2.8229 | 2.8229
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 989 2.71 3.2348 | 2.8279 | 2.8279
FXTN 07-50 PIBD0717J502 5.3750 3Y| 10/28/2017 1055 2.89 3.3014 | 2.9111 2.9111
FXTN 05-71 PIBD0517K719 4.1250 3Y 11/8/2017 1066| 2.92 3.3125 | 2.9250 | 2.9250
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1150 3.15 4.130000| 2.9000 3:14:11 PM| 2.9000 | 3.3376 | 2.9918 | 2.9648
FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1262| 3.46 600.000000| 2.8500 9:43:23 AM| 2.8500 | 3.3710 | 3.0810 | 3.0179
FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1349] 3.69 62.800000( 3.1000 3:49:58 PM| 3.1036 | 3.3969 | 3.1502 | 3.0591
FXTN 10-47 PIBD1018K478 8.8750 4Y| 11/20/2018 1443| 3.95 3.4250 | 3.2250 | 3.1036
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1534 4.20 3.4447 | 3.2332 | 3.1427
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1600 4.38 3.4591 3.2392 | 3.1710
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1684| 4.61 3.4773 | 3.2468 | 3.2071
FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1726 4.73 20.000000| 3.4250 3:21:38 PM| 3.4250 | 3.4864 | 3.2506 | 3.2251
FXTN 07-56 PIBD0719K560 3.8750 5Y| 11/22/2019 1810 4.96 5,665.000000( 3.2700 11:31:11 AM| 3.2607 | 3.5046 | 3.2582 | 3.2612
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1898| 5.20 3.5606 | 3.3172 | 3.3199
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2081 5.70 8.575000| 3.4000 11:18:52 AM| 3.4000 | 3.6770 | 3.4400 | 3.4419
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020 2109| 5.77 3.6948 | 3.4588 | 3.4606
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020 2200( 6.02 1.700000| 3.8000 11:37:26 AM| 3.8000 | 3.7526 | 3.5199 | 3.5213
RTB 10-02 PI1ID1021C027 7.3750 6.5Y 3/3/2021 2277 6.23 3.8016 | 3.5715 | 3.5726
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2294 6.28 105.000000| 3.4800 3:12:20 PM| 3.4538 | 3.8124 | 3.5829 | 3.5840
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2333| 6.39 3.8372 | 3.6091 3.6100
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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 2508| 6.87 40.500000| 3.7000 4:09:18 PM| 3.7000 | 3.9485 | 3.7265 | 3.7267
FXTN 10-55 * |PIBD1021K551 5.7500 7Y| 11/24/2021 2543 6.96 3.9708 | 3.7500 | 3.7500
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2599 7.12 3.9890 | 3.7465 | 3.7465
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2653 7.26 4.0066 | 3.7431 3.7431
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2794 7.65 4.0524 | 3.7341 3.7343
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2836 7.76 2.000000| 3.5000 9:25:22 AM| 3.5000 | 4.0661 3.7315 | 3.7316
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2870 7.86 4.0771 3.7293 | 3.7295
FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2920 7.99 300.000000( 3.8000 10:27:53 AM| 3.8000 | 4.0934 | 3.7262 | 3.7264
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2996 8.20 4.1181 3.7214 | 3.7216
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3094 8.47 41499 | 3.7152 | 3.7155
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3172 8.68 248.395000| 3.7225 3:51:35 PM| 3.7230 | 4.1753 | 3.7103 | 3.7106
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3241 8.87 41977 | 3.7059 | 3.7062
FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024| 3465| 9.49 42706 | 3.6918 | 3.6922
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3528| 9.66 42910 | 3.6878 | 3.6882
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3543 9.70] 11,122.670000( 3.6850 4:01:54 PM| 3.6821 42959 | 3.6868 | 3.6873
FXTN 20-09 * |PIBD2024K091 13.7500 10Y| 11/11/2024| 3626 9.93 4.3229 | 3.6816 | 3.6821
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025|] 3780| 10.35 4.3577 | 3.7362 | 3.7367
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 3969 10.87 4.4003 | 3.8033 | 3.8037
FXTN 25-01 PIBD2525K015 18.2500 11Y]| 11/29/2025| 4009 10.98 44093 | 3.8175 | 3.8179
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026| 4060| 11.12 4.4209 | 3.8356 | 3.8360
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4334 11.87 44827 | 3.9328 | 3.9332
FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026| 4382| 12.00 44935 | 3.9498 | 3.9502
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4466]| 12.23 1.300000| 4.2500 2:40:25 PM| 4.3884 | 4.5125 | 3.9796 | 3.9800
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4655| 12.74 4.5551 4.0466 | 4.0470
FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5110 13.99 4.6578 | 4.2080 | 4.2083
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5649 15.47 47795 | 4.3992 | 4.3995
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5711 15.64 47935 | 4.4212 | 4.4215
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5893 16.13 4.8346 | 4.4858 | 4.4860
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6067| 16.61 2,691.200000( 4.0865 3:59:20 PM| 4.0749 | 4.8738 | 4.5475 | 4.5477
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6145| 16.82 48914 | 45752 | 4.5754
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6265 17.15 49185 | 46178 | 4.6179
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6293 17.23 232.490000| 4.3725 3:23:31 PM| 4.3307 | 4.9248 | 4.6277 | 4.6278
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6503 17.80 49722 | 4.7022 | 4.7023
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6566 17.98 49865 | 4.7246 | 4.7246
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6678 18.28 734.504000( 4.0500 3:34:18 PM| 4.0530 | 5.0117 | 4.7643 | 4.7644
FXTN 25-06 * |[PIBD2534K062 9.2500 20Y 11/5/2034 7272 19.91 51458 | 4.9750 | 4.9750
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7601| 20.81 5.0288 | 4.8192 | 4.8191
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7678 21.02 5.0015 | 4.7827 | 4.7827
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7966 21.81 4.8991 4.6463 | 4.6462
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8287| 22.69 2.000000| 4.8500 11:24:12 AM| 4.8500 | 4.7849 | 4.4943 | 4.4942
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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| 8356 22.88 1,396.223100| 4.4500 3:56:23 PM| 4.4609 | 4.7604 | 4.4616 | 4.4615




