Interpolated Bonds
December 10, 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 75 0.21 2.0333 1.8500 1.8500
FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 153 0.42 2.2074 | 2.0538 1.9654
FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 162| 0.44 2.2298 | 2.0801 1.9802
FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 222 0.61 2.2922 | 2.1440 | 2.0593
RTB 05-09 PIID0O515H097 5.8750 M 8/19/2015 251 0.69 0.250000| 2.5000 3:46:19 PM| 2.5000 | 2.3119 | 2.1615 | 2.0952
FXTN 10-37 PIBD1015H370 11.8750 oM 8/25/2015 2571 0.70 2.3160 | 2.1652 | 2.1026
FXTN 05-69 PIBD0515K697 4.6250 1Y| 11/25/2015 349 0.96 2.3785 | 2.2208 | 2.2163
FXTN 10-38 PIBD1015L384 10.1250 1.5Y| 12/15/2015 369 1.01 2.4045 | 2.2343 | 2.2339
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 397 1.09 2.4502 | 2.2543 | 2.2531
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 412 1.13 250.000000| 1.9500 10:59:12 AM| 2.0898 | 2.4746 | 2.2650 | 2.2634
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 448 1.23 2.5334 | 2.2907 | 2.2881
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 475 1.30 2.5774 | 2.3100 | 2.3066
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 501 1.37 207.000000| 1.9500 10:58:22 AM| 1.9572 | 2.6198 | 2.3286 | 2.3244
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 503 1.38 2.6231 2.3300 | 2.3258
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 633| 1.73 2.8351 2.4229 | 2.4149
RTB 07-01 PI1ID07161018 7.0000 2Y 9/24/2016 653| 1.79 2.8677 | 2.4371 2.4287
FXTN 10-43 PIBD1016K436 6.2500 2Y| 11/16/2016 706 1.93 2.9542 | 2.4750 | 2.4650
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 841 2.30 3.0873 | 2.6546 | 2.6389
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 865| 2.37 3.1110 | 2.6866 | 2.6699
FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 893| 2.44 200.000000| 2.5250 3:29:04 PM| 2.5250 | 3.1386 | 2.7238 | 2.7060
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 937| 257 3.1820 | 2.7824 | 2.7626
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 982| 2.69 3.2263 | 2.8422 | 2.8206
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 986| 2.70 3.2303 | 2.8475 | 2.8258
FXTN 07-50 PIBD0717J502 5.3750 3Y| 10/28/2017 1052 2.88 3.2954 | 2.9354 | 2.9108
FXTN 05-71 PIBD0517K719 4.1250 3Y 11/8/2017 1063| 2.91 3.3062 | 2.9500 | 2.9250
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1147| 3.14 3.3317 | 2.9890 | 2.9696
FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1259| 3.45 3.312000| 2.9250 11:59:12 AM| 2.9186 | 3.3658 | 3.0410 | 3.0290
FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1346| 3.69 50.000000| 3.1250 10:13:03 AM| 3.1250 | 3.3922 | 3.0814 | 3.0751
FXTN 10-47 PIBD1018K478 8.8750 4Y| 11/20/2018 1440| 3.94 3.4208 | 3.1250 | 3.1250
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1531 419 10.000000| 3.2500 3:21:41 PM| 3.2500 | 3.4441 3.1746 | 3.1684
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1597| 4.37 3.4609 | 3.2106 | 3.1999
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1681 4.60 3.4824 | 3.2563 | 3.2399
FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1723 4.72 3.4931 3.2792 | 3.2599
FXTN 07-56 PIBD0719K560 3.8750 5Y| 11/22/2019 1807| 4.95 6.000000| 3.2400 3:42:52 PM| 3.2400 | 3.5146 | 3.3250 | 3.3000
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1895| 5.19 3.5736 | 3.3730 | 3.3498
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2078 5.69 3.6964 | 3.4729 | 3.4534
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020 2106 5.77 3.7152 | 3.4882 | 3.4693
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020 2197 6.02 3.7762 | 3.5378 | 3.5208
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2274 6.23 3.8279 | 3.5798 | 3.5644
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2291 6.27 3,079.058000| 3.5400 4:05:40 PM| 3.4862 | 3.8393 | 3.5891 3.5740
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2330| 6.38 1,250.000000( 3.6500 12:02:02 PM| 3.6500 | 3.8654 | 3.6104 | 3.5961
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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 2505| 6.86 3.9828 | 3.7059 | 3.6952
FXTN 10-55 PIBD1021K551 5.7500 7Y| 11/24/2021 2540 6.95 4.0063 | 3.7250 | 3.7150
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2596 7.11 30.000000| 3.6100 3:36:57 PM| 3.6100 | 4.0227 | 3.7233 | 3.7143
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2650 7.26 4.0385 | 3.7217 | 3.7135
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2791 7.64 4.0797 | 3.7175 | 3.7117
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2833 7.76 4.0920 | 3.7162 | 3.7111
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2867 7.85 41019 | 3.7152 | 3.7107
FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2917 7.99 41165 | 3.7137 | 3.7100
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2993 8.19 41387 | 3.7114 | 3.7090
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3091 8.46 41674 | 3.7085 | 3.7077
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3169| 8.68 262.360000( 3.7200 3:54:31 PM| 3.6959 | 4.1902 | 3.7061 3.7067
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3238 8.87 42104 | 3.7041 3.7058
FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024| 3462 9.48 42758 | 3.6973 | 3.7028
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3525| 9.65 4.2943 | 3.6954 | 3.7020
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3540 9.69 321.000000( 3.7050 4:13:44 PM| 3.7007 | 4.2986 | 3.6950 | 3.7018
FXTN 20-09 PIBD2024K091 13.7500 10Y| 11/11/2024| 3623 9.92 4.3229 | 3.6925 | 3.7007
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025| 3777] 10.34 4.3584 | 3.7477 | 3.7556
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 3966| 10.86 44019 | 3.8155 | 3.8229
FXTN 25-01 PIBD2525K015 18.2500 11Y| 11/29/2025| 4006 10.97 4.4111 3.8298 | 3.8372
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026| 4057 11.11 4.4228 | 3.8481 3.8554
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4331 11.86 44859 | 3.9464 | 3.9530
FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026| 4379 11.99 4.4970 | 3.9636 | 3.9701
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4463 12.22 45163 | 3.9937 | 4.0000
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4652 12.74 45599 | 4.0615 | 4.0674
FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5107 13.98 46646 | 4.2247 | 4.2295
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5646( 15.46 47888 | 4.4180 | 4.4216
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5708 15.63 4.8030 | 4.4402 | 4.4437
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5890 16.13 4.8449 | 4.5055 | 4.5086
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6064| 16.60 1,201.636000| 4.1200 4:04:26 PM| 4.1234 | 4.8850 | 4.5679 | 4.5706
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6142| 16.82 4.9030 | 4.5958 | 4.5984
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6262 17.14 49306 | 4.6389 | 4.6411
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6290 17.22 229.810000| 4.4000 3:45:29 PM| 4.4007 | 4.9371 4.6489 | 4.6511
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6500 17.80 49854 | 4.7242 | 4.7260
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6563 17.97 49999 | 4.7468 | 4.7484
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6675 18.28 231.319000( 4.0800 3:45:29 PM| 4.0760 | 5.0257 | 4.7870 | 4.7883
FXTN 25-06 PIBD2534K062 9.2500 20Y 11/5/2034 7269| 19.90 5.1625 | 5.0000 | 5.0000
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7598| 20.80 549.356000( 4.9000 3:16:16 PM| 4.8478 | 5.0917 | 4.9474 | 4.8911
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7675 21.01 437.000000( 4.7300 3:49:55 PM| 4.6666 | 5.0751 4.9351 4.8656
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7963| 21.80 5.0131 4.8891 4.7703
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8284| 22.68 4.9440 | 4.8378 | 4.6640
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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| 8353| 22.87 913.000000| 4.5150 3:58:37 PM| 4.5047 | 4.9291 | 4.8268 | 4.6412




