Interpolated Bonds

January 20, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 0567 |PIBD0514A673 6.2500]  <IM| 1/27/2014 6] 002 3.2014 | 3.1786 | 3.1786
FXTN 10-34___|PIBD1014C341 123750 2M|  3/25/2014] 63| 0.7 0.9917 | 0.8000 | 0.8000
FXTN 10-35___|PIBD1014G356 12.7500  5M| _ 7/15/2014] _ 175] 0.48 1.6713 | 1.4915 | 1.4915
RTB 05-08 PIID05141080 6.2500]  8M| 0/24/2014]  246] 0.67 1.9000 | 1.7216 | 1.7136
FXTN 07-46 __|PIBD0714J466 6.5000  OM| 10/4/2014] _ 256] 0.70 1.9149 | 1.7362 | 1.7266
SPTB 10-03 __ |SPTB1014J037 122500 OM| 10/14/2014] _266] 0.73 1.9298 | 1.7508 | 1.7396
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] 399 1.09 2.1976 | 1.9885 | 1.9603
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] _ 477] 1.31 24273 | 2.1730 | 21395
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015]  486] 1.33 24538 | 2.1943 | 21601
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y]  7/21/2015] _ 546] 1.49 2.6305 | 2.3361 | 2.2980
RTB 05-09 PID0515H097 5.8750]  2Y| 819/2015] 575 157 5.000000] 2.6250 | ©9:57:08 AM| 2.6250 | 2.7159 | 2.4047 | 2.3646
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015] 581 1.59 2.7336 | 2.4189 | 23784
FXTN 0569 |PIBD0515K697 4.6250] Y| 11/25/2015] 673] 1.84 3.0045 | 26365 | 25897
FXTN 10-38___|PIBD1015L384 101250 2Y| 12/15/2015]  693] 1.90 3.0634 | 26838 | 2.6357
FXTN 10-39_* |PIBD1016A393 9.2500]  2v| 1/12/2016] _721] 1.97 3.1458 | 2.7500 | 2.7000
FXTN 0748 |PIBD0716A488 7.0000] 2.5v] 1/27/2016] _ 736] 2.02 31513 | 2.7422 | 26942
RTB 05-10 PIID0516C107 6.0000] 25|  3/3/2016]  772| 2.1 4.000000] 2.8750 | 3:50:35 PM| 2.8750 | 3.1644 | 2.7236 | 26801
FXTN 10-40___|PIBD1016C407 7.5000] _2.5v] 3/30/2016] 799 219 31742 | 2.7096 | 2.6696
FXTN 0320 |PIBD0316D206 16250] 25Y|  4/25/2016] 825 2.26 3.1837 | 26961 | 26595
FXTN 10-41 __ |PIBD1016D416 7.0000] _2.5Y]  4/27/2016] _ 827] 2.26 3.1844 | 2.6951 | 26587
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016]  957] 262  700.000000] 2.5000 | 11:39:50 AM| 2.5756 | 3.2317 | 2.6277 | 2.6081
RTB 07-01 PID07161018 7.0000]  3v] o/24/2016] _977| 267 4.200000] 3.2500 | 10:57:40 AM| 3.2500 | 3.2390 | 2.6174 | 2.6003
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 1030] 282 3.2583 | 25899 | 25797
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1165] 3.19 1.000000] 2.5000 | 115142 AM| 2.5000 | 3.5285 | 3.0286 | 2.9655
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y|  4/24/2017] 1189] 3.26 3.5766 | 3.1066 | 3.0341
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1261] 345 0.200000] 3.6500 | 3:26:53 PM| 3.6500 | 3.7207 | 3.3406 | 3.2399
RTB 07-02 PIID0717H026 6.6250]  4Y| /19/2017] 1306] 3.58 0.500000] 3.5000 | 10:13:32 AM| 3.5000 | 3.8108 | 3.4868 | 3.3685
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1310] 3.59 3.8188 | 3.4998 | 3.3799
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1376] 8.77 3.9500 | 3.7143 | 3.5686
FXTN 0571 * |PIBD0517K719 41250 4Y] 11/8/2017] 1387] 3.80 3.9729 | 3.7500 | 3.6000
FXTN 10-45 __|PIBD1018A451 5.8750]  4.5Y|  1/31/2018] 1471 4.03 4.0045 | 3.7779 | 3.6167
FXTN 0572 |PIBD0518E723 21250]  4.5Y] 5/23/2018] 1583] 4.33 3500000 2.8500 | 3:37:31 PM| 29355 | 4.0466 | 3.8150 | 3.6390
FXTN 0751 |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1670] 457 4.0793 | 3.8438 | 3.6563
FXTN 10-47 * |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1764 4.83 41146 | 3.8750 | 3.6750
FXTN10-48 _ |PIBD1019B485 7.8750]  55Y|  2/19/2019] 1855] 5.08|  154.000000] 3.7550 | 11:19:10 AM| 3.7550 | 4.1269 | 3.8840 | 3.7081
FXTN 07563 |PIBD0719D531 5.0000]  5.5Y] 4/26/2019] 1921] 526 4.1358 | 3.8906 | 3.7320
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 2005] 5.49 41471 | 3.8989 | 3.7625
FXTN 0755 |PIBD0719H555 47500 6Y| #/30/2019] 2047] 560 41528 | 3.9030 | 3.7778
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2131 583 12.200000] 3.4000 | 3:06:00 PM| 3.4000 | 4.1641 | 39114 | 3.8083
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2219 6.08 41760 | 3.9201 | 3.8403
RTB 10-01 PIID1020H015 7.2500]  7Y]  #/19/2020] 2402[ 6.58 4.2006 | 3.9382 | 3.9068
FXTN 10-51 __|PIBD1020/510 6.1250]  7v| 0/16/2020] 2430 6.65 4.2044 | 3.9410 | 3.9169
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2521 6.90 4.2167 | 3.9500 | 3.9500
RTB 10-02 PIID1021C027 7.3750] 75|  3/3/2021] 2598] 7.11] _ 550.000000] 4.1700 | 3:01:27 PM| 4.1927 | 4.2219 | 3.9537 | 3.9537
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FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y| 4/28/2021] 2654] 7.27] 1,090.750000] 4.2000 | 3:22:12 PM| 4.2000 | 4.2257 | 3.9564 | 3.9564
RTB 10-03 PID1021J039 5.7500]  8Y| 10/20/2021] 2829] 7.75 4.2376 | 3.9648 | 3.9648
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2864] 7.84 50.000000] 4.2250 | 3:26:32 PM| 4.2250 | 4.2400 | 3.9665 | 3.9665
FXTN 10-54 __ |PIBD1022G545 6.3750  8Y| 1/19/2022] 2920] 7.99]  200.000000] 4.2300 | 3:34:47 PM| 4.2475 | 4.2438 | 3.9692 | 3.9692
FXTN 20-02__|PIBD2022C021 15.0000]  85Y| B3/14/2022] 2974] 8.14 4.2475 | 3.9718 | 3.9718
FXTN 10-56 __ |PIBD1022H562 48750 oY]  8/2/2022] 3115] 853 4.2571 | 3.9785 | 3.9785
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022] 3157] 864 4.2600 | 3.9805 | 3.9805
FXTN 20-03 __|PIBD2022J033 127500 Y| 10/17/2022] 3191] 8.74 4.2623 | 3.9822 | 3.9822
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3241] 887 50.000000] 4.2000 | 3:37:47 PM| 4.2000 | 4.2657 | 3.9846 | 3.9846
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3317| 9.08 4.2708 | 3.9882 | 3.9882
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3415] 9.35 4.2775 | 3.9929 | 3.9929
RTB 10-04 PIID1023H046 3.2500] _ 10Y|  8/15/2023] 3493 956 32.684000] 4.0500 | 3:29:26 PM| 3.9075 | 4.2828 | 3.9967 | 3.9967
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3562] 9.75 4.2875 | 4.0000 | 4.0000
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3786] 10.37 4.3538 | 4.0684 | 4.0652
FXTN 20-08__|PIBD2024H086 128750 11Y] _ 8/5/2024] 3849 1054 4.3724 | 4.0877 | 4.0835
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3947| 10.81 4.4014 | 4.1176 | 4.1120
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4101] 11.23 4.4469 | 4.1647 | 4.1568
FXTN 20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4290] 11.75 4.5028 | 4.2004 | 42118
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4330] 11.85 4.5147 | 4.2346 | 4.2235
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4381] 11.99 4.5298 | 4.2502 | 4.2383
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4655| 12.74 4.6108 | 4.3339 | 4.3180
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4703| 12.88 4.6250 | 4.3486 | 4.3320
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4787| 13.11 9.000000 4.8750 | 12:04:49 PM| 4.8750 | 4.6499 | 4.3742 | 4.3564
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  0/6/2027] 4976| 13.62 4.7058 | 4.4320 | 4.4114
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5431] 14.87 4.8404 | 45710 | 45438
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 5970| 16.34 4.9998 | 4.7356 | 4.7006
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6032| 16.51 5.0182 | 4.7546 | 4.7187
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6214 17.01 5.0720 | 4.8102 | 4.7716
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y]  7/19/2031] 6388| 17.49 2.000000] 4.9000 | 0:48:13 AM| 4.9000 | 5.1235 | 4.8633 | 4.8222
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6466] 17.70 5.1465 | 4.8872 | 4.8449
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6586] 18.03 0.100000] 5.2500 | 2:44:41 PM| 5.2500 | 5.1820 | 4.9238 | 4.8798
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6614] 18.41]  769.430000 5.0750 | 3:53:14 PM| 5.0510 | 51903 | 4.9324 | 4.8880
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| ©/27/2032] 6824| 18.68 0.200000 4.8750 | 11:23:50 AM| 4.8750 | 5.2524 | 4.9965 | 4.9491
FXTN 25:05 _ |PIBD2532K057 8.5000]  19v| 11/20/2032] 6887| 18.86 5.2711 | 5.0158 | 4.9674
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6999] 19.16 16.500000] 4.6000 | 2:18:16 PM| 4.8066 | 5.3042 | 5.0500 | 5.0000
FXTN 25:06 _|PIBD2534K062 9.2500] _ 25Y|  11/5/2034] 7593] 20.79 5.000000] 5.6000 | 10:35:30 AM| 5.6000 | 5.4244 | 5.1915 | 5.1237
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 7922| 21.69 5.4909 | 5.2699 | 5.1922
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7999] 21.90 5.5065 | 5.2883 | 5.2083
FXTN 2509 |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8287| 22.69 5.5648 | 5.3569 | 5.2683
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8608] 2357 5.6297 | 54334 | 5.3351
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8677 23.76] _ 120.882000] 5.3899 | 3:17:42 PM| 53391 | 5.6437 | 54498 | 5.3495




