Interpolated Bonds

January 09, 2015

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 10-36 __ |PIBD1015B367 12.3750 M| 2/24/2015 43[ 012 26579 | 2.1894 | 2.1538
FXTN 0568 |PIBD0O515E685 6.3750 AM| 5/13/2015]  121| 0.33 24846 | 1.9221 | 1.9221
FXTN 07-47 __ |PIBDO715E477 8.3750 aM| 5/22/2015| 130 0.36 24987 | 1.9668 | 1.9668
FXTN 0420 __ |PIBD0415G203 4.8750 6M|  7/21/2015] _ 190] 052 25757 | 2.2155 | 2.2133
RTB 05-09 PIID0515H097 5.8750 7M| 8/19/2015] _ 219] 0.60 0.500000] 2.5500 | 9:29:33 AM| 2.5500 | 2.5824 | 2.0500 | 2.2429
FXTN 10-37 __ |PIBD1015H370 11.8750 8M|  8/25/2015]  225| 0.62 25838 | 2.2571 | 2.2490
FXTN 0569 |PIBD0515K697 46250 11M| 11/25/2015] 317 087 26052 | 2.3667 | 2.3429
FXTN 10-38 __ |PIBD1015L384 10.1250]  11M| 12/15/2015| _ 337| 0.92 26250 | 2.3769 | 2.3580
FXTN 10-39 __ |PIBD1016A393 9.2500 Y[ 1/12/2016] 365 1.00 26640 | 2.3809 | 2.3752
FXTN 07-48 __ |PIBD0716A488 7.0000]  15Y| 1/27/2016] _ 380| 1.04 26850 | 2.3830 | 2.3844
RTB 05-10 PIID0516C107 6.0000]  15Y|  3/3/2016]  416| 1.14 24.850000| 2.1500 | 3:06:43 PM| 2.1625 | 2.7353 | 2.3881 | 2.4065
FXTN 10-40 __ |PIBD1016C407 75000 1.5Y|  3/30/2016|  443| 1.21 2.7730 | 2.3920 | 2.4231
FXTN 0320 __ |PIBD0316D206 1.6250]  1.5Y| 4/252016]  469] 1.8 10.500000] 2.3001 | 3:23:42 PM| 2.3001 | 2.8093 | 2.3957 | 2.4390
FXTN 10-41 PIBD1016D416 70000 15Y|  4/27/2016]  471] 1.29 28121 | 2.3960 | 2.4403
FXTN 10-42 __ |PIBD10161420 9.1250 oY 9/42016| _ 601| 1.65 65500000 2.8750 | 12:06:22 PM| 2.5649 | 2.9936 | 2.4146 | 2.5201
RTB 07-01 PIID07161018 7.0000 oY[  9/2472016|  621] 1.70 3.0215 | 2.4174 | 25324
FXTN 10-43 * |PIBD1016K436 6.2500 oY| 11/16/2016] 674 1.85 3.0955 | 2.4250 | 2.5649
FXTN 07-49 __ |PIBD0717C493 70000  25Y| 3/31/2017]  809| 2.21 417.000000] 3.0000 | 2:00:49 PM| 2.7032 | 3.2356 | 2.6992 | 2.7672
FXTN 20-01 PIBD2017D011 143750]  25Y|  4/24/2017|  833| 228 3.0605 | 2.7479 | 2.8032
FXTN 03-21 PIBD0317E212 28750  25Y| 5/22/2017]  861| 2.36|  1.223.000000] 2.6000 | 12:03:01 PM| 2.6766 | 3.2895 | 2.8048 | 2.8452
FXTN 0570 __ |PIBD0517G705 46250  25Y 7/5/2017|  905| 2.48 45.000000| 2.8250 | 12:07:22 PM| 2.8250 | 3.3352 | 2.8941 | 2.9111
RTB 07-02 PIID0717H026 6.6250 3Y[  8A9/2017| 950 2.60 33819 | 2.9855 | 2.9786
FXTN 10-44 __ |PIBD1017H447 7.7500 3Y|  8/23/2017|  954| 2.61 3.3860 | 2.9936 | 2.9846
FXTN 07-50 __ |PIBD0717J502 53750 3Y[  10/28/2017| 1020] 2.79 1.000000] 3.1250 | 2:01:21 PM| 3.1250 | 3.4545 | 3.1277 | 3.0835
FXTN 0571 * |PIBD0517K719 41250 3Y[ 11/8/2017| 1031] 2.82 3.4659 | 3.1500 | 3.1000
FXTN 10-45 __ |PIBD1018A451 58750  3.5Y| 1/31/2018] 1115 3.05 70.000000] 3.0000 | 12:09:05 PM| 3.0143 | 3.4973 | 3.1979 | 3.1210
FXTN 0572 |PIBDO518E723 21250  35Y| 5/23/2018| 1227 3.36 35392 | 3.2618 | 3.1489
FXTN 07-51 PIBD0718H511 5.0000 4Y| 8182018 1314] 3.60 161.300000] 3.0500 | 2:43:09 PM| 3.1941 | 35717 | 3.3114 | 3.1706
FXTN 10-47 * |PIBD1018K478 8.8750 4Y[ 11/20/2018| 1408| 3.85 3.6068 | 3.3650 | 3.1941
FXTN 10-48 __ |PIBD1019B485 78750  45Y| 2/19/2019] 1499] 4.10 47.000000] 3.5000 | 2:02:00 PM| 3.0431 | 3.5944 | 3.3202 | 3.1868
FXTN 07-53 __ |PIBD0719D531 5.0000]  45Y| 4/26/2019] 1565 4.28 35854 | 3.0877 | 3.1814
FXTN 07-54 _ |PIBD0719G547 4.7500 5Y|  7719/2019] 1649 4.51 89.500000| 3.2875 | 12:23:00 PM| 3.2875 | 3.5740 | 3.0464 | 3.1747
FXTN 07-55 _ |PIBD0719H555 4.7500 5Y|  8/30/2019] 1691] 4.63 35682 | 3.2257 | 3.1713
FXTN 07-56 * |PIBD0719K560 3.8750 5Y| 11/22/2019] 1775| 4.86] 1,535.000000] 3.1500 | 3:50:06 PM| 3.1573 | 3.5568 | 3.1844 | 3.1645
FXTN10-50 _ |PIBD1020B508 77500  55Y| 2/18/2020] 1863] 5.10 36201 | 3.2583 | 3.0288
RTB 10-01 PIID1020H015 7.2500 6Y|  8/19/2020] 2046] 5.60 37517 | 3.4120 | 3.3625
FXTN 10-51 PIBD10201510 6.1250 6Y|  9/16/2020] 2074] 568 37719 | 3.4355 | 3.3829
FXTN 10-52 _ |PIBD1020L525 5.8750 6Y| 12/16/2020] 2165] 5.93 38374 | 35119 | 3.4494
RTB 10-02 PIID1021C027 73750 65Y|  3/3/2021| 2242] 6.14 30.100000] 3.5000 | 2:05:48 PM| 35016 | 3.8927 | 3.5766 | 3.5057
FXTN 07-57 _ |PIBD0721C574 35000] 65Y| 3/20/2021| 2259] 6.18]  3,781.000000] 3.3600 | 4:11:48 PM| 3.3726 | 3.9050 | 3.5909 | 3.5181
FXTN 10-53 _ |PIBD1021D531 65000 65Y| 4/28/2021| 2298] 6.29 3.9330 | 3.6236 | 3.5466
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'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSI-F | PDSI-R1 | PDSI-R2
RTB 10-03 PIID1021J039 5.7500 7Y| 10/20/2021| 2473] 6.77 2.710000] 3.5500 | 3:39:57 PM| 3.5518 | 4.0589 | 3.7706 | 3.6744
FXTN 10-55 * |PIBD1021K551 5.7500 7Y 11/2472021| 2508| 6.87 26.000000] 3.5925 | 2:08:55 PM| 3.5925 | 4.0841 | 3.8000 | 3.7000
FXTN 10-54 _ |PIBD1022G545 63750  7.5Y| 1/19/2022| 2564] 7.02 22.300000] 3.6000 | 2:10:32 PM| 3.6000 | 4.0946 | 3.7946 | 3.6991
FXTN 20-02 _ |PIBD2022C021 15.0000]  7.5Y| 3/14/2022] 2618| 7.17 41046 | 3.7895 | 3.6983
FXTN10-56  |PIBD1022H562 4.8750 8Y 8/2/2022| 2759| 7.55 41310 | 3.7759 | 3.6962
FXTN10-57 _ |PIBD10221570 4.7500 8Y| 9/13/2022] 2801| 7.67 41388 | 3.7719 | 3.6955
FXTN 20-03 __ |PIBD2022J033 12.7500 8Y| 10/17/2022] 2835| 7.76 41452 | 3.7687 | 3.6950
FXTN 10-58 _ |PIBD1022L585 4.0000 8Y| 12/6/2022] 2885] 7.90 17.000000] 3.8250 | 3:30557 PM| 3.8323 | 4.1545 | 3.7639 | 3.6942
FXTN 20-04 _ |PIBD2023B048 13.0000] 85Y| 2202023 2961| 8.11 41687 | 3.7566 | 3.6931
FXTN 20-05 _ |PIBD2023E054 11.8750]  85Y| 5/29/2023] 3059 8.38 41870 | 3.7472 | 3.6916
RTB 10-04 PIID1023H046 3.2500 oY|  e/15/2023] 3137] 859 32.201000] 3.9599 | 3:57:35 PM| 3.7062 | 4.2016 | 3.7397 | 3.6904
FXTN 20-06  |PIBD2023J068 11.3750 9Y| 10/23/2023| 3206] 878 42145 | 3.7331 | 3.6893
FXTN 20-07 __ |PIBD2024F075 12.3750]  9.5Y 6/3/2004] 3430] 9.39 42563 | 3.7116 | 3.6859
FXTN 20-08 _ |PIBD2024H086 12.8750]  10Y 8/5/2024| 3493| 9.56 42681 | 3.7056 | 3.6849
FXTN10-59 _ |PIBD1024H595 41250]  10Y| 8/20/2024] 3508| 9.60] 15,130.700000] 3.6500 | 4:13:06 PM| 3.6834 | 4.2709 | 3.7042 | 3.6847
FXTN 20-09 * |PIBD2024K091 13.7500]  10Y| 11/11/2024] 3591| 9.83 42864 | 3.6962 | 3.6834
FXTN 20-10 __ |PIBD2025D103 12.1250| 10.5Y|  4/14/2025| 3745| 10.25 43241 | 3.7502 | 3.7369
FXTN 20-11 PIBD2025J116 12.1250]  11Y| 10/20/2025] 3934| 10.77 43704 | 3.8165 | 3.8026
FXTN 25-01 PIBD2525K015 18.2500]  11Y| 11/29/2025] 3974| 10.88 43802 | 3.8305 | 3.8165
FXTN 2012 |PIBD2026A122 10.2500]  12Y|  1/19/2026] 4025 11.02 43927 | 3.8484 | 3.8342
RTB 15-01 PIID1526J019 62500  12Y| 10/20/2026] 4299| 11.77 0.010000] 41500 | 2:55:36 PM| 4.1500 | 4.4598 | 3.9445 | 3.9294
FXTN 2013 |PIBD2026L139 8.0000]  12Y| 12/7/2026] 4347| 11.90 44716 | 3.9614 | 3.9460
RTB 15-02 PIID1527C023 53750  13Y|  3/1/2027| 4431| 12.13 14.200000] 3.9900 | 222:19 PM| 3.9433 | 4.4922 | 3.9908 | 3.9752
FXTN 20-14 _ |PIBD20271140 86250  13Y 9/6/2027| 4620 12.65 45385 | 4.0571 | 4.0409
FXTN 20-15 _ |PIBD2028L151 95000]  14Y| 12/4/2028] 5075] 13.89 46499 | 42167 | 4.1989
FXTN 20-16 _ |PIBD2030E166 87500  16Y| 5/27/2030| 5614| 15.37 47819 | 4.4057 | 4.3862
FXTN 2502 |PIBD2530G029 12.5000]  16Y|  7/28/2030| 5676| 15.54 47971 | 4.4275 | 4.4077
FXTN 25-03  |PIBD2531A032 11.2500]  17Y|  1/26/2031| 5858| 16.04 48417 | 4.4913 | 4.4709
FXTN20-17 _ |PIBD2031G171 8.0000]  17Y| 7/19/2031| 6032] 16.51| 3.864.220000] 4.0300 | 4:14:28 PM| 4.0406 | 4.8843 | 4.5604 | 4.5314
FXTN 25-04  |PIBD2531J042 93750  17Y| 10/5/2031] 6110] 16.73 49034 | 45797 | 45585
FXTN 20-18 _ |PIBD2032B183 58750  18Y|  2/2/2032] 6230| 17.06 49328 | 4.6218 | 4.6002
RTB 20-01 PIID2032C014 58750  18Y|  3/1/2032| 6258| 17.13 34.337000] 4.4000 | 3:13:53 PM| 4.3070 | 4.9397 | 4.6316 | 46099
FXTN 20-19 _ |PIBD20321195 57500  18Y| 9/27/2032| 6468| 17.71 49911 | 4.7053 | 4.6829
FXTN 25-05  |PIBD2532K057 85000  18Y| 11/29/2032] 6531] 17.88 50066 | 4.7274 | 4.7047
FXTN 2020 __ |PIBD2033C206 36250  19Y| 3/21/2033| 6643| 18.19 213.100000] 4.0300 | 41137 PM| 4.0405 | 5.0340 | 4.7667 | 4.7436
FXTN 25-06 * |PIBD2534K062 92500  20Y| 11/5/2034] 7237] 19.81 51795 | 4.9750 | 4.9500
FXTN 2507 |PIBD25351071 8.0000]  25Y| 9/30/2035] 7566| 20.71 50850 | 4.8915 | 4.7921
FXTN 25-08 _ |PIBD2535L086 81250  25Y| 12/16/2035| 7643| 20.93 10.000000] 4.7000 | 10:29:23 AM| 4.7000 | 5.0629 | 4.8720 | 4.7551
FXTN 25-:09 _ |PIBD25361097 76250  25Y|  9/29/2036| 7931| 21.71 49802 | 4.7989 | 4.6169
FXTN 25-10 _ |PIBD2537H103 57500]  25Y| 8/16/2037| 8252| 22.59 48880 | 4.7175 | 4.4628
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Instrument . Last - W. Ave
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| 8321| 22.78 137.290000( 4.3800 4:05:15 PM| 4.4101 | 4.8682 | 4.7000 | 4.4297




