Interpolated Bonds
December 15, 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 70 0.19 2.2685 | 2.1191 2.1014
FXTN 05-68 PIBD0515E685 6.3750 5M 5/13/2015 148 0.41 2.3488 | 2.1808 | 2.1808
FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 157 0.43 2.3600 | 2.1890 | 2.1890
FXTN 04-20 PIBD0415G203 4.8750 ™ 7/21/2015 217 0.59 2.3906 | 2.2132 | 2.2132
RTB 05-09 PIID0O515H097 5.8750 8M 8/19/2015 246| 0.67 5.000000| 2.5000 2:18:17 PM| 2.5200 | 2.4000 | 2.2212 | 2.2212
FXTN 10-37 PIBD1015H370 11.8750 8M 8/25/2015 252 0.69 2.4020 | 2.2228 | 2.2228
FXTN 05-69 PIBD0515K697 4.6250 1Y| 11/25/2015 344 0.94 2.4318 | 2.2481 2.2481
FXTN 10-38 PIBD1015L384 10.1250 1Y| 12/15/2015 364 1.00 2.4535 | 2.2584 | 2.2574
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 392 1.07 2.4953 | 2.2764 | 2.2734
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 407 1.11 25177 | 2.2860 | 2.2820
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 443 1.21 3.600000| 2.3750 2:51:17 PM| 2.3750 | 2.5715 | 2.3091 2.3026
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 470 1.29 2.6118 | 2.3265 | 2.3180
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 496 1.36 6,150.000000| 2.0500 11:58:42 AM| 2.1231 2.6506 | 2.3432 | 2.3329
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 498| 1.36 2.6536 | 2.3445 | 2.3340
FXTN 10-42 PIBD10161420 9.1250 2Y 9/4/2016 628 1.72 2.8478 | 2.4281 2.4083
RTB 07-01 PI1ID07161018 7.0000 2Y 9/24/2016 648 1.77 2.8776 | 2.4409 | 2.4197
FXTN 10-43 PIBD1016K436 6.2500 2Y| 11/16/2016 701 1.92 2.9568 | 2.4750 | 2.4500
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 836 2.29 22.000000| 2.6500 10:25:58 AM| 2.6500 | 3.0788 | 2.6546 | 2.6296
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 860| 2.35 3.1005 | 2.6866 | 2.6616
FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 888| 2.43 3.1258 | 2.7238 | 2.6988
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 932| 255 3.1656 | 2.7824 | 2.7574
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 977| 2.67 3.2063 | 2.8422 | 2.8172
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 981 2.69 3.2099 | 2.8475 | 2.8225
FXTN 07-50 PIBD0717J502 5.3750 3Y| 10/28/2017 1047| 2.87 3.2696 | 2.9354 | 2.9104
FXTN 05-71 PIBD0517K719 4.1250 3Y 11/8/2017 1058 2.90 3.2795 | 2.9500 | 2.9250
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1142 3.13 1.600000| 3.0750 3:24:08 PM| 3.0750 | 3.3018 | 2.9848 | 2.9657
FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1254 3.43 6.000000| 2.9250 2:26:30 PM| 2.9042 | 3.3315 | 3.0311 3.0199
FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1341 3.67 68.300000( 3.1500 3:29:02 PM| 3.1076 | 3.3546 | 3.0671 3.0621
FXTN 10-47 PIBD1018K478 8.8750 4Y| 11/20/2018 1435 3.93 3.3795 | 3.1060 | 3.1076
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1526 4.18 3.4042 | 3.1529 | 3.1479
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1592| 4.36 3.4221 3.1869 | 3.1771
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1676 4.59 3.4449 | 3.2301 3.2142
FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1718 4.70 3.4563 | 3.2517 | 3.2328
FXTN 07-56 PIBD0719K560 3.8750 5Y| 11/22/2019 1802 4.93 50.000000| 3.2700 11:18:02 AM| 3.2700 | 3.4791 3.2950 | 3.2700
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1890 5.17 3.5419 | 3.3466 | 3.3216
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2073| 5.68 3.6725 | 3.4540 | 3.4290
FXTN 10-51 PIBD10201510 6.1250 6Y 9/16/2020 2101 5.75 3.6925 | 3.4704 | 3.4454
FXTN 10-52 PIBD1020L525 5.8750 6Y| 12/16/2020 2192 6.00 3.7575 | 3.5238 | 3.4988
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2269 6.21 200.000000( 3.5850 9:04:21 AM| 3.5850 | 3.8124 | 3.5690 | 3.5440
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2286| 6.26 56.300000| 3.5000 3:38:00 PM| 3.4911 3.8246 | 3.5789 | 3.5539
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2325| 6.37 3.8524 | 3.6018 | 3.5768
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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 2500| 6.84 3.9773 | 3.7045 | 3.6795
FXTN 10-55 PIBD1021K551 5.7500 7Y| 11/24/2021 2535 6.94 0.600000| 3.9000 10:41:19 AM| 3.9000 | 4.0023 | 3.7250 | 3.7000
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2591 7.09 4.0226 | 3.7236 | 3.7000
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2645 7.24 4.0422 | 3.7222 | 3.7000
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2786 7.63 4.0934 | 3.7187 | 3.7000
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2828 7.74 41087 | 3.7176 | 3.7000
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2862 7.84 41210 | 3.7168 | 3.7000
FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2912 7.97 41392 | 3.7155 | 3.7000
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2988| 8.18 41668 | 3.7136 | 3.7000
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3086 8.45 4.2023 | 3.7111 3.7001
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3164 8.66 8.468500| 3.7300 3:49:24 PM| 3.7325 | 4.2307 | 3.7091 3.7001
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3233 8.85 4.2557 | 3.7074 | 3.7001
FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024| 3457| 9.46 4.3370 | 3.7018 | 3.7001
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3520 9.64 4.3599 | 3.7002 | 3.7001
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3535 9.68 101.468000| 3.6750 2:53:26 PM| 3.7001 4.3654 | 3.6998 | 3.7001
FXTN 20-09 PIBD2024K091 13.7500 10Y| 11/11/2024| 3618 9.91 4.3955 | 3.6977 | 3.7001
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025|] 3772] 10.33 4.4271 3.7527 | 3.7550
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 3961 10.84 44658 | 3.8202 | 3.8224
FXTN 25-01 PIBD2525K015 18.2500 11Y| 11/29/2025| 4001| 10.95 44740 | 3.8345 | 3.8367
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026| 4052| 11.09 4.4845 | 3.8527 | 3.8548
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4326 11.84 3.000000| 4.3500 8:53:18 AM| 4.3500 | 4.5407 | 3.9506 | 3.9525
FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026| 4374] 11.98 4.5505 | 3.9677 | 3.9696
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4458 12.21 15.120000| 4.2500 3:35:35 PM| 4.2664 | 4.5678 | 3.9977 | 3.9996
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4647| 12.72 4.6065 | 4.0652 | 4.0670
FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5102 13.97 4.6998 | 4.2278 | 4.2292
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5641 15.44 48104 | 4.4203 | 4.4214
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5703 15.61 4.8231 4.4424 | 4.4435
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5885 16.11 4.8604 | 4.5074 | 4.5083
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6059 16.59 904.000000( 4.1500 2:54:48 PM| 4.0801 4.8961 45696 | 4.5704
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6137 16.80 4.9121 45975 | 4.5982
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6257 17.13 49367 | 4.6403 | 4.6410
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6285 17.21 8.871000| 4.3500 3:41:52 PM| 4.3882 | 4.9424 | 4.6503 | 4.6510
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6495 17.78 49855 | 4.7253 | 4.7258
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6558 17.95 49984 | 4.7478 | 4.7483
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6670 18.26 662.421000( 4.0525 3:32:37 PM| 4.0553 | 5.0214 | 4.7878 | 4.7882
FXTN 25-06 PIBD2534K062 9.2500 20Y 11/5/2034 7264| 19.89 5.1432 | 5.0000 | 5.0000
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7593| 20.79 5.0418 | 4.9415 | 4.8729
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7670 21.00 150.000000| 4.7000 11:29:34 AM| 4.6917 | 5.0181 49278 | 4.8431
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7958 21.79 49293 | 4.8765 | 4.7319
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8279 22.67 120.420000| 4.9000 10:35:38 AM| 4.9000 | 4.8304 | 4.8194 | 4.6079
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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| 8348| 22.86 561.760026| 4.5500 3:47:20 PM| 4.4833 | 4.8091 | 4.8071 | 4.5812




