Interpolated Bonds

March 03, 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 <IM| _3/25/2014] 21| 0.6 2.3518 | 22500 | 2.1806
FXTN 10-35___|PIBD1014G356 127500 5M| _ 7/15/2014]  133] 0.36 1.4106 | 1.2253 | 1.2053
RTB 05-08 PIID05141080 6.2500]  7M| 0/24/2014]  204] 0.56 1.7349 | 1.5625 | 1.5625
FXTN 07-46 __|PIBD0714J466 6.5000  7M| 10/4/2014] _ 214] 0.59 1.7656 | 1.5923 | 1.5023
SPTB 10-03 __ |SPTB1014J037 122500 8M| 10/14/2014] 224 0.61 1.7964 | 1.6220 | 1.6220
FXTN 10-36___|PIBD1015B367 123750 1Y]  2/24/2015] _ 357] 0.98 21172 | 1.9009 | 1.9009
FXTN 05-68 _ |PIBD0515E685 6.3750]  1.5Y] 5/13/2015] _ 435] 1.19 2.2143 | 1.9430 | 1.9430
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/20/2015] 444 1.2 2.2255 | 1.9479 | 1.9479
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y]  7/21/2015] _ 504] 1.38 2.3001 | 1.9803 | 1.9803
RTB 05-09 PID0515H097 5.8750] 15Y|  819/2015] 533] 1.46]  100.000000] 1.8500 | 2:13:20 PM| 1.8625 | 2.3362 | 1.9959 | 1.9959
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015] 539 1.48 2.3437 | 1.9992 | 1.9992
FXTN 0569 |PIBD0515K697 46250  2Y| 11/25/2015] 631 1.73 24581 | 2.0488 | 2.0488
FXTN 10-38__|PIBD1015L384 101250 2Y| 12/15/2015] _651] 1.78 2.4830 | 2.0596 | 2.0596
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] 679 1.86 25178 | 2.0748 | 2.0748
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _ 694] 1.90]  137.700000] 2.1000 | 10:31:11 AM| 2.1000 | 2.5365 | 2.0829 | 2.0829
RTB 0510 * [PID0516C107 6.0000]  2Y|  3/3/2016] _ 730] 2.00 0.800000] 25000 | 9:41:24 AM| 2.5000 | 25813 | 2.1023 | 2.1023
FXTN 10-40___|PIBD1016C407 7.5000] 2.5Y] 3/30/2016] _ 757| 2.07 2.6295 | 2.1439 | 2.1439
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] _ 783] 2.14]  2,365.000000] 2.2200 | 3:05:10 PM| 2.2110 | 26759 | 2.1840 | 2.1839
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] _ 785] 2.15 2.6794 | 2.1871 | 2.1870
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] _915] 251  471.102000] 2.5000 | 2:26:27 PM| 2.4997 | 2.9114 | 2.3875 | 2.3873
RTB 07-01 PID07161018 7.0000]  3Y] 0/24/2016] _ 935] 2.56 2.9471 | 2.4183 | 2.4181
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] _ 988] 2.70 3.0417 | 255000 | 24997
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y] 3/31/2017] 1123] 3.07] _ 101.000000] 2.8750 | 11:03:12 AM| 2.7908 | 3.1776 | 2.7296 | 2.6620
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y|  4/24/2017] 1147] 3.4 3.2018 | 2.7704 | 26909
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1219] 3.34] 2,159.088000] 3.0000 | 3:41:48 PM| 3.0282 | 3.2743 | 2.8929 | 2.7775
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1264 3.46 3.3196 | 2.9694 | 2.8316
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1268 3.47 3.3237 | 29762 | 2.8364
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1334] 3.65]  200.000000] 3.0000 | 3:54:53 PM| 3.0000 | 3.3901 | 3.0884 | 2.9158
FXTN 0571 |PIBD0517K719 41250 4Y]  11/8/2017] 1345] 3.68 3.4012 | 3.1071 | 29290
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y|  1/31/2018] 1429] 391  100.000000] 3.0900 | 3:29:02 PM| 3.0900 | 3.4858 | 3.2500 | 3.0300
FXTN 0572 |PIBD0518E723 21250]  4.5Y| 5/23/2018] 1541] 4.22] 2,293.180000] 3.2300 | 2:58:43 PM| 3.2408 | 3.6601 | 3.3535 | 3.2012
FXTN 0751 |PIBD0718H511 5.0000] _ 45Y|  8/18/2018] 1628] 4.46]  101.300000] 3.3750 | 10:18:30 AM| 3.3750 | 3.7954 | 3.4340 | 3.3341
FXTN 10-47 __ |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1722 4.71 3.9417 | 35209 | 3.4777
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1813 4.96 76.000000] 3.6500 | 2:47:19 PM| 3.6168 | 4.0833 | 3.6050 | 3.6168
FXTN 07563 |PIBD0719D531 5.0000]  55Y|  4/26/2019] 1879 5.14]  200.000000] 3.5400 | 3:21:50 PM| 3.5425 | 4.1007 | 3.6445 | 3.6508
FXTN 0754 |PIBD0719G547 4.7500] 55V _ 7/19/2019] 1963 5.37]  1,450.000000 3.5650 | 4:02:16 PM| 3.5650 | 4.1229 | 3.6948 | 3.6042
FXTN 07-55 _|PIBD0719H555 4.7500] 55V _ 8/30/2019] 2005 5.49]  200.000000] 3.6000 | 3:14:39 PM| 3.6000 | 4.1340 | 3.7200 | 3.7158
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2089 5.72 10.000000] 3.5550 | 9:08:15 AM| 3.5275 | 4.1562 | 3.7703 | 3.7591
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6Y| 2/18/2020] 2177 5.96 41795 | 3.8230 | 3.8045
RTB 10-01 PIID1020H015 7.2500] _ 6.5Y]  8/19/2020] 2360 6.46 1.000000] 4.3750 | 10:00:18 AM| 4.3750 | 4.2278 | 3.9326 | 3.8989
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y] 0/16/2020] 2388| 6.54 4.2352 | 3.9494 | 39134
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2479 6.79 3.300000] 3.9500 | 11:04:51 AM| 3.9500 | 4.2593 | 4.0039 | 3.9603
RTB 10-02 * |PID1021C027 7.3750]  7Y]  3/3/2021] 2566] 7.00 1.900000] 3.9500 | 11:25:58 AM| 3.9500 | 4.2796 | 4.0500 | 4.0000
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2612 7.15 4.2826 | 4.0500 | 4.0029
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2787| 7.63 2.000000] 4.3000 | 10:14:01 AM| 4.3000 | 4.2921 | 4.0500 | 4.0120
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2822] 7.73] _ 150.000000] 4.3750 | 11:28:15 AM| 4.3750 | 4.2940 | 4.0500 | 4.0138
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2878] 7.88]  194.745535] 4.3250 | 2:55:47 PM| 4.3735 | 4.2970 | 4.0500 | 4.0167
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 2932[ 8.03 4.2999 | 4.0500 | 4.0195
FXTN 10-56 _ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 3073] 8.41 25.000000] 4.4250 | 11:12:01 AM| 4.4250 | 4.3075 | 4.0500 | 4.0268
FXTN 1057 |PIBD1022/570 47500 oY] o/13/2022] 3115] 8.53 2.000000] 4.4500 | 8:47:43 AM| 4.4500 | 4.3098 | 4.0500 | 4.0290
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3149] 8.62 4.3116 | 4.0500 | 4.0308
FXTN 1058 |PIBD1022L585 40000 oY] 12/e/2022] 3199] 8.76 8.620000| 4.3750 | 11:26:41 AM| 4.3750 | 4.3144 | 4.0500 | 4.0334
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3275] 897 4.3185 | 4.0500 | 4.0373
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3373 9.23 4.3238 | 4.0500 | 4.0424
RTB 10-04 PIID1023H046 3.2500] 9.5V 8/15/2023] 3451] 9.45 23.615150] 4.1251 | 3:31:23 PM| 4.2345 | 4.3280 | 4.0500 | 4.0464
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3520] 9.64 4.3317 | 4.0500 | 4.0500
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3744] 10.25 4.4027 | 4.1217 | 4.1087
FXTN 20-08 __|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3807| 10.42 4.4227 | 41419 | 4.1253
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3905 10.69 4.4538 | 4.1732 | 4.1510
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4059| 11.11 4.5026 | 4.2005 | 4.1914
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4248[ 11.63 4.5625 | 4.2830 | 4.2409
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4288 11.74 4.5752 | 4.2058 | 4.2514
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4339| 11.88 4.5913 | 4.3121 | 4.0648
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4613 12.63 6.000000] 5.1250 | 11:00:33 AM| 5.1250 | 4.6782 | 4.3998 | 4.3367
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4661] 12.76 4.6934 | 4.4152 | 4.3492
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4745 12.99 18.295000] 4.9350 | 3:31:54 PM| 5.0102 | 4.7201 | 4.4421 | 4.3713
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  0/6/2027] 4934 13.51 4.7800 | 4.5025 | 4.4208
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y] 12/4/2028] 5389] 14.75 4.9242 | 4.6482 | 45402
FXTN 20-16__ |PIBD2030E166 8.7500]  17Y]  5/27/2030] 5928| 16.23 5.0951 | 4.8207 | 4.6815
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5990| 16.40 5.1147 | 4.8405 | 46978
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6172 16.90 5.1724 | 4.8088 | 4.7455
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y]  7/19/2031] 6346| 17.37 5.2276 | 4.9545 | 4.7912
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6424| 17.59 5.2523 | 4.9794 | 4.8116
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6544 17.92 5.2904 | 5.0178 | 4.8431
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6572 17.99 69.180800] 5.2000 | 35713 PM| 5.1777 | 5.2992 | 5.0268 | 4.8504
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] ©/27/2032] 6782] 1857 5.3658 | 5.0040 | 4.9055
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6845| 18.74 5.3858 | 5.1142 | 4.9220
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6957] 19.05] 1,713.260000] 51000 | 3:36:50 PM| 4.9514 | 54213 | 5.1500 | 4.9514
FXTN 25:06_|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7551] 20.67 5.5760 | 5.3358 | 5.2260
FXTN 2507 |PIBD25350071 8.0000]  25Y|  ©9/30/2035] 7880 21.57 5.6617 | 54388 | 5.3780
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7957] 21.79 4.000000] 6.0000 | 3:38:20 PM| 5.9301 | 5.6817 | 54629 | 5.4136
FXTN 2509 |PIBD25361097 7.6250]  25Y|  0/20/2036] 8245] 2257]  250.800000] 5.8600 | 3:22:43 PM| 5.8600 | 5.7567 | 55530 | 5.5467
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 8566] 23.45 1.500000] 5.8750 | 3:37:09 PM| 5.8750 | 5.8403 | 5.6534 | 5.6951
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8635] 23.64] 152539000 54750 | 3:56:10 PM| 55014 | 5.8583 | 56750 | 5.7270




