Interpolated Bonds
February 05, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-34___|PIBD1014C341 123750 oM|  3/25/2014] 47| 0.3 1.7734 | 15060 | 1.4837
FXTN 10-35___|PIBD1014G356 127500 5M| _ 7/15/2014]  159] 0.44 2.0364 | 1.7998 | 1.7199
RTB 05-08 PID05141080 6.2500]  8M| 0/24/2014]  230] 0.63]  1,204.805000] 1.6000 | 4:00:29 PM| 1.6116 | 2.1795 | 1.6811 | 1.6623
FXTN 07-46 __|PIBD0714J466 6.5000  8M| 10/4/2014]  240] 0.66 4.000000] 1.3000 | 11:03:49 AM| 1.3375 | 21868 | 1.6211 | 16189
SPTB 10-03 __ |SPTB1014J037 122500 8M| 10/14/2014] _ 250] 0.68 21942 | 16611 | 15755
FXTN 10-36___|PIBD1015B367 12.3750] _ 1.5Y]  2/24/2015] 383] 1.05 2.3460 | 1.2194 | 1.3633
FXTN 05-68 _ |PIBD0515E685 6.3750]  1.5Y] 5/13/2015] _461] 1.26 24918 | 1.4926 | 16181
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015]  470] 1.29 25086 | 1.5242 | 1.6475
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _7/21/2015] 530] 1.45 2.6207 | 1.7344 | 1.8436
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015] 559 1.53 2.6749 | 1.8360 | 1.9383
FXTN 10-37___|PIBD1015H370 11.8750] 2| 8/25/2015]  565] 155 2.6861 | 1.8570 | 1.9579
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] _ 657| 1.80 28581 | 2.1793 | 22585
FXTN 10-38__|PIBD1015L384 101250 Y| 12/15/2015] 677] 1.85 2.8954 | 2.2494 | 2.3238
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] _ 705] 1.93 2.9478 | 2.3474 | 2.4153
FXTN 0748 * |PIBD0716A488 7.0000 2v] 1/27/2016] _720] 1.97]  186.244000] 2.8750 | 3:49:33 PM| 2.4643 | 2.9758 | 24000 | 2.4643
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 756] 2.07 0.100000] 3.0000 | 11:44:27 AM| 3.0000 | 2.9961 | 2.4184 | 2.4780
FXTN 10-40___|PIBD1016C407 7.5000] 2.5v] 3/30/2016] 783 2.14 3.0114 | 2.4321 | 24883
FXTN 0320 |PIBD0316D206 16250]  2.5Y|  4/25/2016] _ 809] 2.2 44.000000] 24500 | 3:43:19 PM| 24500 | 3.0260 | 2.4454 | 2.4982
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] 81| 222 3.0271 | 2.4464 | 24989
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] _941| 258] 315530000 2.6000 | 3:13:58 PM| 25762 | 3.1005 | 25128 | 2.5484
RTB 07-01 PID07161018 7.0000  3Y] 9/24/2016] 961 263 31118 | 25230 | 25560
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 1014] 278 31417 | 2.5500 | 25762
FXTN 0749 |PIBD0717C493 7.0000] _35Y] 3/31/2017] 1149 3.15 3.4007 | 2.7643 | 2.7909
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1173 3.21 3.4468 | 2.8024 | 28291
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1245] 3.4 0.294000] 3.1000 | 2:36:06 PM| 3.1000 | 3.5849 | 29167 | 2.9436
RTB 07-02 PIID0717H026 6.6250]  4Y| #/19/2017] 1290] 3.53]  538.000000] 3.2500 | 10:53:25 AM| 3.2500 | 3.6713 | 2.9881 | 3.0152
FXTN 10-44 __|PIBD1017H447 7.7500]  4Y] 8/23/2017] 1294 3.54 3.6790 | 2.9944 | 3.0215
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1360] 3.72 3.8056 | 3.0992 | 3.1265
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1371] 8.5 3.8267 | 3.1167 | 3.1440
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y|  1/31/2018] 1455] 3.98]  200.000000| 3.3500 | 2:59:10 PM| 3.3520 | 3.9879 | 3.2500 | 3.2776
FXTN 0572 |PIBD0518E723 21250]  4.5Y|  5/23/2018] 1567 4.29 4.0666 | 3.2500 | 3.2703
FXTN 0751 |PIBD0718H511 5.0000]  5Y| #/18/2018] 1654] 4.53]  151.900000] 3.2500 | 11:39:15 AM| 3.2585 | 4.1277 | 3.2500 | 3.2646
FXTN 10-47 * |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1748] 4.79 41938 | 3.2500 | 3.2585
FXTN10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1839 5.03 4.2036 | 3.3402 | 3.3476
FXTN 07563 |PIBD0719D531 5.0000]  5.5Y]  4/26/2019] 1905] 5.2 4.2106 | 3.4055 | 3.4123
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] 7/19/2019] 1989] 545 4.2197 | 3.4888 | 3.4946
FXTN 0755 |PIBD0719H555 47500 6Y]  8/30/2019] 2031] 556 4.2242 | 35304 | 35357
FXTN 07566 |PIBD0719K560 3.8750] 6| 11/22/2019] 2115 5.79| 1,185568000 3.7350 | 3:01:06 PM| 3.7271 | 4.2332 | 3.6136 | 3.6180
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2203] 6.03 4.2426 | 3.7008 | 3.7042
RTB 10-01 PIID1020H015 7.2500]  7Y]  #/19/2020] 2386] 6.53 10.000000] 4.0000 | 11:10:46 AM| 4.0000 | 4.2622 | 3.8821 | 3.8834
FXTN 10-51 __|PIBD1020/510 6.1250  7Y|  9/16/2020] 2414 6.61 4.2652 | 3.9098 | 3.9109
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2505] 6.86 4.2750 | 4.0000 | 4.0000
RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2582 7.07 0.050000] 4.2000 | 11:10:06 AM| 4.2000 | 4.2783 | 4.0037 | 4.0173
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2638] 7.22] _ 100.000000] 4.3750 | 9:47:59 AM| 4.3750 | 4.2806 | 4.0064 | 4.0299
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2813] 7.70]  1,056.000000] 4.5000 | 3:25:20 PM| 4.4154 | 4.2881 | 4.0148 | 4.0693
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2848] 7.80 4.2896 | 4.0165 | 4.0772
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2904] 7.95]  271.088964] 4.4500 | 12:13:59 PM| 4.4199 | 4.2919 | 4.0192 | 4.0898
FXTN 20-02___|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 2958 8.10 4.2942 | 4.0218 | 4.1020
FXTN 10-56 _ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 3099 8.48 4.3002 | 4.0285 | 4.1337
FXTN 1057 |PIBD1022/570 47500 oY] o/13/2022] 3141 8.60 4.3020 | 4.0305 | 4.1431
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3175] 8.69 4.3034 | 4.0322 | 4.1508
FXTN 1058 |PIBD1022L585 40000  OY] 12/6/2022] 3225] 8.83]  170.100000] 4.4750 | 12:15:54 PM| 4.4130 | 4.3056 | 4.0346 | 4.1621
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y] 2/20/2023] 3301] 9.04 4.3088 | 4.0382 | 4.1792
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/20/2023] 3399 9.31 4.3130 | 4.0429 | 4.2012
RTB 10-04 PIID1023H046 3.2500]  10Y| #/15/2023] 3477] 9.52]  323.731200] 4.1501 | 4:01:35 PM| 4.2343 | 4.3163 | 4.0467 | 4.2188
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y] 10/23/2023] 3546 9.71 4.3192 | 4.0500 | 4.2343
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3770 10.32 4.3944 | 4.1021 | 4.2745
FXTN 20-08 __|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3833 10.49 4.4155 | 4.1168 | 4.2858
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 3931] 10.76 4.4484 | 4.1396 | 4.3033
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4085| 11.18 4.5001 | 4.1755 | 4.3309
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4274 11.70 2.100000] 4.7500 | 10:32:01 AM| 4.7500 | 4.5636 | 4.2195 | 4.3648
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4314] 11.81 4.5770 | 4.2088 | 4.3720
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4365] 11.95 45041 | 4.2406 | 4.3812
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4639] 12.70]  658.200000 4.8500 | 9:52:00 AM| 4.8494 | 4.6861 | 4.3044 | 4.4303
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4687| 12.83 4.7022 | 4.3156 | 4.4389
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4771] 13.06 2.960000] 4.8500 | ©0:53:19 AM| 4.8334 | 4.7304 | 4.3351 | 4.4540
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4960| 13.58 4.7938 | 4.3791 | 4.4878
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5415| 14.83 4.9466 | 4.4850 | 4.5694
FXTN 20-16__ |PIBD2030E166 8.7500]  17Y]  5/27/2030] 5954] 16.30 5.1275 | 4.6105 | 4.6661
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 6016] 1647 5.1483 | 4.6249 | 46772
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 6198] 1697 5.2094 | 4.6673 | 4.7098
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6372| 17.45] 3,217.000000] 4.9745 | 4:03:07 PM| 4.9663 | 5.2678 | 4.7078 | 4.7410
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6450] 17.66 5.2940 | 4.7259 | 4.7550
FXTN 20-18__|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6570 17.99 15.932000] 55000 | 2:45:50 PM| 55000 | 5.3343 | 4.7539 | 4.7765
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6598| 18.06]  345.401200] 5.3500 | 3:49:43 PM| 5.1304 | 5.3437 | 4.7604 | 4.7816
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| ©/27/2032] 6808 18.64 5.4142 | 4.8093 | 4.8192
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6871] 18.81 5.4353 | 4.8239 | 4.8305
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6983] 19.12|  4,008.200000] 5.1500 | 2:11:19 PM| 4.8506 | 54729 | 4.8500 | 4.8506
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7577| 20.74 5.6263 | 5.0718 | 5.0744
FXTN 2507 |PIBD25350071 8.0000]  25Y|  9/30/2035] 7906 21.65 5.7112 | 5.1946 | 5.1983
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 7983| 21.86 5.7311 | 52234 | 52273
FXTN 2509 |PIBD25361097 7.6250]  25v]  0/20/2036] 8271| 22.64 2.000000] 5.9500 | 11:37:27 AM| 59500 | 5.8055 | 5.3309 | 5.3358
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8592 23.52 1.000000] 5.3800 | 10:42:47 AM| 5.3800 | 5.8884 | 5.4507 | 5.4567
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8661| 23.71] _ 141.001000] 54500 | 3:33:17 PM| 54769 | 59062 | 54765 | 5.4827




