Interpolated Bonds
December 09, 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 76| 0.21 1.8324 | 1.6160 1.6514
FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 154 0.42 2.0553 1.8808 1.8903
FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 163| 0.45 2.0852 1.9104 | 1.9159
FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 223 0.61 2.1695 | 1.9896 | 2.0242
RTB 05-09 PIID0O515H097 5.8750 M 8/19/2015 252| 0.69 2.1964 | 2.0135 | 2.0690
FXTN 10-37 PIBD1015H370 11.8750 oM 8/25/2015 258 0.71 2.2020 | 2.0184 | 2.0783
FXTN 05-69 PIBD0515K697 4.6250 1Y| 11/25/2015 350 0.96 530.000000| 2.2600 4:01:08 PM| 2.2558 | 2.2873 | 2.0942 | 2.2205
FXTN 10-38 PIBD1015L384 10.1250 1.5Y| 12/15/2015 370 1.01 2.3179 | 2.1139 | 2.2404
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 398 1.09 2.3699 | 2.1439 | 2.2598
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 413 1.13 2.800000| 2.2500 3:12:36 PM| 2.3625 | 2.3978 | 2.1600 | 2.2703
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 449 1.23 66.110000| 2.1501 3:11:54 PM| 2.2635 | 2.4646 | 2.1986 | 2.2954
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 476 1.30 25148 | 2.2275 | 2.3142
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 502 1.37 5.000000| 2.2250 3:02:56 PM| 2.2250 | 2.5630 | 2.2554 | 2.3323
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 504 1.38 2.5668 | 2.2575 | 2.3337
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 634| 1.74 3.800000| 2.5000 2:44:31 PM| 2.5000 | 2.8081 2.3968 | 2.4242
RTB 07-01 PI1ID07161018 7.0000 2Y 9/24/2016 654 1.79 2.8453 | 2.4182 | 2.4381
FXTN 10-43 PIBD1016K436 6.2500 2Y| 11/16/2016 707| 1.94 2.9437 | 2.4750 | 2.4750
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 842 2.31 4.000000| 2.7500 2:45:32 PM| 2.7500 | 3.0768 | 2.6546 | 2.6452
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 866| 2.37 3.1005 | 2.6866 | 2.6754
FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 894| 2.45 392.780000| 2.5100 12:11:36 PM| 2.5099 | 3.1281 2.7238 | 2.7107
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 938| 2.57 3.1715 | 2.7824 | 2.7662
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 983| 2.69 3.2159 | 2.8422 | 2.8229
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 987| 2.70 3.2199 | 2.8475 | 2.8279
FXTN 07-50 PIBD0717J502 5.3750 3Y| 10/28/2017 1053 2.88 3.2850 | 2.9354 | 2.9111
FXTN 05-71 PIBD0517K719 4.1250 3Y 11/8/2017 1064| 2.91 3.2958 | 2.9500 | 2.9250
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1148| 3.14 45.400000| 3.2000 2:46:03 PM| 2.9961 3.3209 | 2.9693 | 2.9499
FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1260| 3.45 3.3543 | 2.9950 | 2.9830
FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1347] 3.69 316.660000( 3.0250 10:23:04 AM| 3.0366 | 3.3802 | 3.0150 | 3.0088
FXTN 10-47 PIBD1018K478 8.8750 4Y| 11/20/2018 1441 3.95 3.4083 | 3.0366 | 3.0366
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1532 4.19 1.500000| 3.6000 2:46:32 PM| 3.6000 | 3.4264 | 3.0945 | 3.0966
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1598| 4.38 91.200000( 3.3000 10:23:57 AM| 3.3000 | 3.4395 | 3.1364 | 3.1402
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1682 4.61 3.4562 | 3.1899 | 3.1956
FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1724 4.72 3.4645 | 3.2166 | 3.2233
FXTN 07-56 PIBD0719K560 3.8750 5Y| 11/22/2019 1808| 4.95 400.000000| 3.2800 11:35:16 AM| 3.2787 | 3.4812 | 3.2700 | 3.2787
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1896| 5.19 3.5460 | 3.3366 | 3.3353
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2079| 5.69 4.100000| 3.5000 3:05:04 PM| 3.4982 | 3.6807 | 3.4752 | 3.4529
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020 2107 5.77 3.7013 | 3.4964 | 3.4709
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020 2198| 6.02 3.7683 | 3.5653 | 3.5295
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2275 6.23 3.8250 | 3.6236 | 3.5790
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2292| 6.28 1,460.000000{ 3.5000 3:08:29 PM| 3.4979 | 3.8375 | 3.6365 | 3.5899
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2331 6.38 30.000000| 3.5750 9:20:17 AM| 3.5750 | 3.8662 | 3.6660 | 3.6150
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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 2506| 6.86 3.9950 | 3.7985 | 3.7275
FXTN 10-55 * |PIBD1021K551 5.7500 7Y| 11/24/2021 2541 6.96 10.000000| 3.5750 2:52:58 PM| 3.5750 | 4.0208 | 3.8250 | 3.7500
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2597 7.11 52.000000| 3.5750 11:00:54 AM| 3.5740 | 4.0372 | 3.8176 | 3.7469
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2651 7.26 4.0530 | 3.8106 | 3.7438
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2792 7.64 4.0942 | 3.7920 | 3.7359
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2834 7.76 41065 | 3.7865 | 3.7335
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2868 7.85 41164 | 3.7821 3.7316
FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2918 7.99 41310 | 3.7755 | 3.7288
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2994 8.20 41533 | 3.7655 | 3.7245
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3092 8.47 41819 | 3.7527 | 3.7190
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3170 8.68 189.180000| 3.7050 3:15:38 PM| 3.7121 4.2047 | 3.7424 | 3.7146
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3239 8.87 42249 | 3.7334 | 3.7107
FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024| 3463| 9.48 4.2904 | 3.7039 | 3.6982
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024] 3526| 9.65 4.3088 | 3.6957 | 3.6946
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3541 9.69 2,865.350000| 3.6975 3:39:26 PM| 3.6891 43132 | 3.6937 | 3.6938
FXTN 20-09 * |PIBD2024K091 13.7500 10Y| 11/11/2024| 3624 9.92 4.3375 | 3.6828 | 3.6891
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025| 3778| 10.34 43725 | 3.7384 | 3.7445
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 3967| 10.86 44155 | 3.8067 | 3.8124
FXTN 25-01 PIBD2525K015 18.2500 11Y| 11/29/2025| 4007 10.97 44246 | 3.8212 | 3.8268
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026| 4058 11.11 44362 | 3.8396 | 3.8451
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4332| 11.86 4.4985 | 3.9386 | 3.9437
FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026] 4380 11.99 45094 | 3.9559 | 3.9609
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4464 12.22 0.150000| 4.3500 3:54:13 PM| 4.3500 | 4.5285 | 3.9863 | 3.9911
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4653| 12.74 45715 | 4.0545 | 4.0591
FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5108 13.98 46750 | 4.2189 | 4.2227
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5647 15.46 47976 | 4.4137 | 4.4165
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5709 15.63 48117 | 4.4361 4.4388
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5891 16.13 4.8531 45018 | 4.5042
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6065| 16.61 2,014.800000( 4.1000 3:15:42 PM| 4.0946 | 4.8927 | 4.5647 | 4.5667
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6143| 16.82 49104 | 4.5928 | 4.5948
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6263 17.15 49377 | 4.6362 | 4.6379
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6291 17.22 69.220600| 4.4500 11:41:22 AM| 4.4030 | 4.9440 | 4.6463 | 4.6480
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6501 17.80 49918 | 4.7222 | 4.7235
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6564 17.97 5.0061 4.7449 | 4.7462
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6676 18.28 128.400000| 4.1000 4:14:00 PM| 4.0835 | 5.0316 | 4.7854 | 4.7864
FXTN 25-06 * |[PIBD2534K062 9.2500 20Y 11/5/2034 7270] 19.90 5.1667 | 5.0000 | 5.0000
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7599| 20.80 5.0617 | 4.8851 4.8803
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7676 21.02 34.975000| 4.7000 11:46:21 AM| 4.6907 | 5.0371 4.8582 | 4.8523
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7964 21.80 12.980000| 4.8250 2:47:13 PM| 4.8250 | 4.9452 | 4.7575 | 4.7475
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8285| 22.68 16.672000| 4.9000 11:12:29 AM| 4.8799 | 4.8428 | 4.6454 | 4.6307
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RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8354| 22.87 139.048000( 4.5500 3:40:24 PM| 4.5308 | 4.8208 | 4.6213 | 4.6056




