Interpolated Bonds

March 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 <IM| _3/25/2014] 19| 0.05 23593 | 2.0824 | 22824
FXTN 10-35___|PIBD1014G356 127500 5M| _ 7/15/2014] _ 131] 0.36 1.3667 | 1.0621 | 1.0612
RTB 05-08 PID05141080 6.2500]  7M| 0/24/2014]  202| 0.55 3.600000] 1.2500 | 3:17:54 PM| 1.2500 | 1.6540 | 1.4663 | 1.4342
FXTN 07-46 __|PIBD0714J466 6.5000  7M| 10/4/2014] _ 212] 0.58 1.6829 | 1.4979 | 1.4505
SPTB 10-03 __ |SPTB1014J037 122500 8M| 10/14/2014] _222[ 0.61 1.7119 | 1.5295 | 1.4668
FXTN 10-36___|PIBD1015B367 123750 1Y] 2/24/2015]  355] 097 2.0065 | 1.0497 | 1.6834
FXTN 05-68 _ |PIBD0515E685 6.3750] 15Y| 5/13/2015] 433 1.19 2.2033 | 2.0268 | 1.7978
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] 442 1.2 2.2140 | 2.0334 | 1.8108
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _7/21/2015] 502] 1.37 2.2857 | 2.0778 | 1.8977
RTB 05-09 PID0515H097 5.8750] 15Y|  819/2015] 531 1.45 1.000000] 2.3750 | 9:42:07 AM| 23750 | 2.3204 | 2.0993 | 1.9397
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015]  537] 147 2.3275 | 2.1037 | 1.0484
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 629 1.72 24375 | 2.1718 | 20816
FXTN 10-38__|PIBD1015L384 10.1250]  2Y| 12/15/2015] 649 1.78 24614 | 2.1866 | 2.1106
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] _677] 1.85 24949 | 2.2073 | 21511
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _ 692] 1.89 19.884000] 2.1000 | 10:27:36 AM| 2.1502 | 25128 | 2.2184 | 2.1729
RTB 0510 * [PID0516C107 6.0000]  2Y|  3/3/2016] _728] 1.99 0.020000] 2.5000 | 10:46:47 AM| 2.5000 | 2.5558 | 2.2450 | 2.2250
FXTN 10-40___|PIBD1016C407 7.5000] 2.5Y] 3/30/2016] _ 755] 2.07 2.6062 | 2.2638 | 2.2436
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] 781 2.14]  7,086.890000] 2.2450 | 4:12:13 PM| 2.2648 | 2.6548 | 2.2820 | 2.2615
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] 783 2.14 2.6585 | 2.2834 | 2.2629
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 913] 250]  484.000000] 2.4000 | 259:18 PM| 2.4026 | 2.9012 | 2.3741 | 2.3523
RTB 07-01 PID07161018 7.0000] _ 3Y| 9/24/2016] _ 933] 255 2.9385 | 2.3880 | 2.3661
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] _ 986] 2.70 3.0875 | 24250 | 2.4026
FXTN 0749 |PIBD0717C493 7.0000] _35Y] 3/31/2017] 1121 3.07 1.000000] 2.8500 | 11:06:50 AM| 2.8500 | 3.1376 | 2.6393 | 2.6237
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1145] 3.3 3.1554 | 2.6774 | 26631
FXTN 0570 |PIBD0517G705 4.6250] 35Y|  7/5/2017] 1217 3.33]  100.000000] 28500 | 9:53:50 AM| 28500 | 3.2088 | 2.7917 | 2.7810
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1262| B3.46]  538.000000] 2.9175 | 2:37:22 PM| 29175 | 3.2422 | 28631 | 2.8547
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1266 3.47 3.2452 | 2.8694 | 28613
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1332] 3.65 1.900000] 3.3750 | 11:07:16 AM| 3.3750 | 3.2041 | 29742 | 2.9694
FXTN 0571 |PIBD0517K719 41250 4Y|  11/8/2017] 1343] 3.68 3.3023 | 2.9917 | 29874
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1427] 3.9 2.000000] 3.0900 | 3:15:42 PM| 3.0900 | 3.3646 | 3.1250 | 3.1250
FXTN 0572 |PIBD0518E723 21250]  4.5Y| 5/23/2018] 1539] 4.21] 3,807.400000] 3.2400 | 4:10:17 PM| 3.2672 | 3.5074 | 3.2708 | 3.2708
FXTN 0751 |PIBD0718H511 5.0000] 4.5Y] 8/18/2018] 1626] 4.45 3.6183 | 3.3841 | 3.3841
FXTN 10-47 __ |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1720 4.71 3.7382 | 3.5065 | 3.5065
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1811] 4.96 4.000000] 3.7000 | 8:59:02 AM| 3.7000 | 3.8542 | 3.6250 | 3.6250
FXTN 07563 |PIBD0719D531 5.0000] 55Y| 4/26/2019] 1877] 5.14 3.8865 | 3.6583 | 3.6583
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y]  7/19/2019] 1961| 5.37]  4,070.220000] 3.5550 | 4:06:24 PM| 35591 | 3.9277 | 3.7007 | 3.7007
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 2003] 5.48 3.9483 | 3.7219 | 3.7219
FXTN 07566 |PIBD0719K560 3.8750] 6| 11/22/2019] 2087 571 1,372.900000] 3.5675 | 4:01:32 PM| 35734 | 3.9895 | 3.7643 | 3.7643
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6Y| 2/18/2020] 2175] 5.95 80.000000] 3.6480 | 3:39:12 PM| 3.6490 | 4.0326 | 3.8087 | 3.8087
RTB 10-01 PIID1020H015 7.2500] _ 6.5Y]  8/19/2020] 2358 6.46 4.1223 | 3.9011 | 3.9011
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y] 9/16/2020] 2386] 6.53 41360 | 3.9152 | 3.9152
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2477| 6.78 41806 | 3.9611 | 3.9611
RTB 10-02 * |PID1021C027 7.3750]  7Y]  3/3/2021] 2564] 6.99 10.120000 4.1500 | 2:57:18 PM| 4.1500 | 4.2183 | 4.0000 | 4.0000
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2610] 7.15 4.2252 | 4.0029 | 4.0029
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2785 7.62 0.495000 4.4000 | 2:31:18 PM| 4.4000 | 4.2469 | 4.0120 | 4.0120
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2820] 7.72]  251.303000] 4.3700 | 10:36:49 AM| 4.3713 | 4.2512 | 4.0138 | 4.0138
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2876] 7.87] _ 871.300000] 4.3700 | 3:36:25 PM| 4.3712 | 4.2581 | 4.0167 | 4.0167
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y|  3/14/2022] 2930] 8.02 4.2648 | 4.0195 | 4.0195
FXTN 10-56 _ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 3071 8.4 4.2822 | 4.0268 | 4.0268
FXTN 1057 |PIBD1022/570 47500 Y| 0/13/2022[ 3113] 852] 125000000 4.4250 | 3:04:27 PM| 4.4250 | 4.2874 | 4.0290 | 4.0290
FXTN 20-03 __|PIBD2022J033 12.7500] Y] 10/17/2022] 3147] 8.62 4.2916 | 4.0308 | 4.0308
FXTN 1058 |PIBD1022L585 40000 ov] 12/e/2022] 3197] 875 15.700000] 4.3750 | 3:39:57 PM| 4.3734 | 4.2978 | 4.0334 | 4.0334
FXTN 20-04 __|PIBD2023B048 13.0000] 9] 2/20/2023] 3273] 896 4.3072 | 4.0373 | 4.0373
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3371 9.23 4.3193 | 4.0424 | 4.0424
RTB 10-04 PIID1023H046 3.2500] 9.5V 8/15/2023] 3449] 0.44 85.030000] 4.1950 | 3:34:28 PM| 4.1865 | 4.3290 | 4.0464 | 4.0464
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3518 9.63 4.3375 | 4.0500 | 4.0500
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y]  6/3/2024] 3742] 10.25 4.4082 | 4.1217 | 4.1183
FXTN 20-08 __|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3805 10.42 4.4281 | 4.1419 | 41375
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3903 10.69 4.4591 | 4.1732 | 4.1673
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4057| 11.11 45077 | 4.2005 | 4.2142
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4246] 11.62 4.5674 | 4.2830 | 4.2718
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4286] 11.73 4.5800 | 4.2958 | 4.2840
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4337 11.87 4.5961 | 4.3121 | 4.2996
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4611] 12.62 4.6827 | 4.3998 | 4.3831
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y]  12/7/2026] 4659] 12.76 4.6978 | 4.4152 | 4.3977
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4743 12.99 0.525000] 4.9750 | 11:06:55 AM| 4.9750 | 4.7244 | 4.4421 | 4.4233
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  09/6/2027] 4932| 13.50 4.7840 | 4.5025 | 4.4809
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y] 12/4/2028] 5387| 14.75 4.9277 | 4.6482 | 4.6195
FXTN 20-16__ |PIBD2030E166 8.7500]  17Y]  5/27/2030] 5926| 16.22 5.0979 | 4.8207 | 4.7837
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5988| 16.39 51175 | 4.8405 | 4.8026
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6170 16.89 51750 | 4.8988 | 4.8581
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6344 17.37] _6,970.000000] 4.9900 | 4:14:31 PM| 4.9932 | 52299 | 4.9545 | 4.9111
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6422| 17.58 5.2546 | 4.9794 | 4.9349
FXTN 20-18__|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6542 17.91 5.2925 | 5.0178 | 4.9715
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6570] 17.99]  296.800000 5.1000 | 3:00:58 PM| 5.0774 | 5.3013 | 5.0268 | 4.9800
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6780] 1856 2.500000] 5.4500 | 11:43:36 AM| 5.4500 | 5.3676 | 5.0940 | 5.0440
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6843| 18.74] _ 311.000000] 5.0000 | 2:24:30 PM| 5.0000 | 5.3875 | 5.1142 | 5.0632
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6955] 19.04]  132.100000| 5.0850 | 3:43:53 PM| 5.0973 | 5.4229 | 5.1500 | 5.0973
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7549] 20.67 4.500000] 5.6250 | 3:34:38 PM| 5.6250 | 55583 | 5.3053 | 5.2842
FXTN 2507 |PIBD25350071 8.0000]  25Y|  ©9/30/2035] 7878 21.57 5.6333 | 5.3914 | 5.3877
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7955 21.78 50.762000] 5.9000 | 10:42:32 AM| 5.7374 | 5.6508 | 54115 | 5.4120
FXTN 2509 |PIBD25361097 7.6250]  25Y|  0/20/2036] 8243| 2257]  340.000000] 5.8500 | 4:02:43 PM| 5.8547 | 5.7165 | 5.4868 | 55026
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8564] 2345 8.441000] 5.8500 | 2:12:28 PM| 5.5583 | 5.7897 | 55708 | 5.6036
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8633] 23.64]  699.764800 55100 | 3:56:19 PM| 55065 | 5.8054 | 55888 | 5.6253




