Interpolated Bonds

March 17, 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 7] 002 3.2155 | 3.1939 | 3.1939
FXTN 10-35___|PIBD1014G356 12.7500  4M| _ 7/15/2014] _ 119] 0.33 1.1980 | 1.0480 | 1.0473
RTB 05-08 PID05141080 6.2500]  6M| 0/24/2014]  190] 0.52] 1,753.750000] 1.4500 | 4:03:34 PM| 1.4216 | 15781 | 1.4913 | 1.4883
FXTN 07-46 __|PIBD0714J466 6.5000  7M| 10/4/2014] _ 200] 0.55 1.6129 | 1.5229 | 1.5201
SPTB 10-03 __ |SPTB1014J037 122500  7M| 10/14/2014] _210] 057]  100.000000] 1.2500 | 10:01:50 AM| 1.2500 | 1.6477 | 15545 | 1.5519
FXTN 10-36___|PIBD1015B367 123750 11M| _ 2/24/2015]  343] 094 21107 | 1.9747 | 1.9746
FXTN 0568 |PIBD0515E685 6.3750] 15Y| 5/13/2015] 421] 1.1 0.600000] 1.5000 | 11:15:47 AM| 1.5000 | 2.1970 | 2.0000 | 2.0000
FXTN 07-47 __ |PIBDO715E477 8.3750] 1.5Y| 5/22/2015] 430 1.18]  500.000000] 2.2500 | 8:49:15 AM| 2.2500 | 2.2045 | 2.0000 | 2.0000
FXTN 0420 |PIBD0415G203 4.8750] 15Y| _ 7/21/2015] _ 490] 1.34] _ 250.000000] 2.0500 | 8:55:31 AM| 2.0500 | 2.2546 | 2.0000 | 2.0000
RTB 05-09 PIID0515H097 5.8750]  1.5Y] 8/19/2015] 519 1.42 0.200000] 2.2500 | 11:35:22 AM| 2.2500 | 2.2788 | 2.0000 | 2.0000
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015]  525] 1.44 2.2838 | 2.0000 | 2.0000
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] _ 617] 1.69 2.3606 | 2.0000 | 2.0000
FXTN 10-38__|PIBD1015L384 101250 Y| 12/15/2015] 637] 1.74 2.3773 | 2.0000 | 2.0000
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] 665 1.82 2.4006 | 2.0000 | 2.0000
FXTN 0748 |PIBD0716A488 7.0000 2v] 1/27/2016] 680 1.86 0.380000] 2.0750 | 3:53:40 PM| 2.0750 | 2.4132 | 2.0000 | 2.0000
RTB 0510 * [PID0516C107 6.0000]  2Y|  3/3/2016] _716] 1.96 1.790000] 2.5000 | 3:33:39 PM| 2.4776 | 2.4432 | 2.0000 | 2.0000
FXTN 10-40___|PIBD1016C407 7.5000] 2.5Y]  3/30/2016] _ 743] 203 2.5057 | 2.0890 | 2.0890
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016]  769] 2.11]  518.000000] 2.0500 | 2:12:22 PM| 2.0458 | 25660 | 2.1746 | 2.1746
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] 771|211 25706 | 2.1812 | 21812
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 901| 247]  202.500000] 2.3250 | 11:43:01 AM| 2.3296 | 2.8718 | 26095 | 2.6095
RTB 07-01 PID07161018 7.0000  3Y] o/24/2016] 921 252 6.800000] 2.3000 | 11:21:09 AM| 2.3000 | 2.9181 | 2.6754 | 26754
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] _ 974] 267 3.0409 | 2.8500 | 2.8500
FXTN 0749 |PIBD0717C493 7.0000] _3.5Y]  3/31/2017] 1109 3.04 3.0050 | 28540 | 2.8267
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1133] 3.10 3.1046 | 2.8547 | 28226
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1205] 3.30 3.1335 | 2.8568 | 28102
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1250] 3.42 3.1516 | 2.8581 | 2.8024
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1254] 3.43 3.1532 | 2.8583 | 2.8017
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1320 3.61 3.1796 | 2.8602 | 2.7904
FXTN 0571 |PIBD0517K719 41250]  4Y|  11/8/2017] 1331 3.64]  200.000000] 2.6000 | 11:53:58 AM| 26898 | 3.1840 | 2.8605 | 2.7885
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1415] 3.87 95.509327] 3.5000 | 11:56:18 AM| 2.9503 | 3.2177 | 2.8630 | 2.7740
FXTN 0572 |PIBD0518E723 21250]  45Y| 5/23/2018] 1527] 4.18] 3,556.600000] 2.8775 | 4:06:52 PM| 2.8783 | 3.2967 | 2.9364 | 2.8710
FXTN 0751 |PIBD0718H511 5.0000] _ 45Y| 8/18/2018] 1614] 4.42]  257.000000] 3.0200 | 3:19:08 PM| 3.0578 | 3.3581 | 2.0934 | 2.9463
FXTN 10-47 __ |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1708] 4.68 3.4244 | 3.0551 | 3.0277
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1799] 4.93] 1,809.000000] 3.0850 | 3:01:43 PM| 3.1065 | 3.4886 | 3.1147 | 3.1065
FXTN 07563 |PIBD0719D531 5.0000]  55Y|  4/26/2019] 1865] 5.11 3.5269 | 3.1630 | 3.1529
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y| _ 7/19/2019] 1949] 5.34] 2,550.000000] 3.1400 | 3:58:31 PM| 3.1676 | 3.5757 | 3.2244 | 3.2120
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y|  8/30/2019] 1991] 545 3.6001 | 3.2551 | 3.2416
FXTN 07566 |PIBD0719K560 3.8750] 6| 11/22/2019] 2075] 5.68]  922.000000] 3.1650 | 4:09:24 PM| 3.1701 | 3.6489 | 3.3165 | 3.3007
FXTN 10-50 __|PIBD1020B508 7.7500] 6| 2/18/2020] 2163] 592 3.6999 | 3.3809 | 3.3626
RTB 10-01 PIID1020H015 7.2500]  6.5Y|  8/19/2020] 2346] 6.42]  250.000000] 3.6600 | 10:44:19 AM| 3.6573 | 3.8062 | 3.5147 | 3.4914
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y| 9/16/2020] 2374] 6.50 3.8225 | 3.5852 | 3.5111
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2465] 6.75 3.8753 | 3.6017 | 3.5751
RTB 10-02 * |PID1021C027 7.3750] _ 7Y| _ 3/3/2021] 2542] 6.96]  2,600.000000] 3.5500 | 4:00:45 PM| 3.6293 | 3.9200 | 3.6580 | 3.6293
FXTN 10-53 __|PIBD1021D531 6.5000] 7.5Y|  4/28/2021] 2598] 7.11]  370.000000] 3.7250 | 3:08:31 PM| 3.7358 | 3.9341 | 3.6721 | 3.6450
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2773] 7.59 3.9783 | 3.7160 | 3.6942
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2808] 7.69]  150.000000] 3.7750 | 3:.18:43PM| 3.8198 | 3.9871 | 3.7248 | 3.7040
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2864] 7.84] 3,892.044178] 3.6900 | 4:13:13 PM| 3.7438 | 4.0012 | 3.7388 | 3.7197
FXTN 20-02___|PIBD2022C021 15.0000  8Y| 3/14/2022] 2918] 7.99 4.0149 | 3.7524 | 3.7349
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 3059 8.38 4.0504 | 3.7878 | 3.7745
FXTN 1057 |PIBD1022/570 4.7500] _ 85Y| 0/13/2022] 3101] 8.49]  131.210000] 3.9000 | B3:50:51 PM| 3.9051 | 4.0610 | 3.7983 | 3.7863
FXTN 20-03 __|PIBD2022J033 12.7500] _ OY| 10/7/2022] 3135 8.8 4.0696 | 3.8069 | 3.7958
FXTN 1058 |PIBD1022L585 40000 OV| 12/6/2022] 3185 8.72]  100.910000| 3.9000 | 2:49:58 PM| 3.9495 | 4.0822 | 3.8194 | 3.8099
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3261 8.93 41014 | 3.8385 | 3.8312
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3359 9.20 41261 | 3.8631 | 3.8587
RTB 10-04 PIID1023H046 3.2500] 95Y| 8/15/2023] 3437 0.41|  443.451000] 3.9250 | 3:37:36 PM| 3.8006 | 4.1458 | 3.8827 | 3.8806
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3506] 9.60 41632 | 3.9000 | 3.9000
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3730 10.21 4.2339 | 3.9717 | 3.9684
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3793 10.38 4.2537 | 3.9919 | 3.9877
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 3891] 10.65 4.2846 | 4.0232 | 4.0176
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4045] 11.07 4.3332 | 4.0725 | 4.0647
FXTN20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4234 11.59 4.3928 | 4.1330 | 4.1224
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4274 11.70 4.4054 | 4.1458 | 4.1346
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4325] 11.84 4.4215 | 4.1621 | 4.1502
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4599] 12.59]  141.000000 4.6000 | 3:05:00 PM| 4.6506 | 4.5080 | 4.2498 | 4.2339
FXTN 20-13__|PIBD2026L139 8.0000]  13Y| 12/7/2026] 4647| 12.72 4.5231 | 4.2652 | 4.0486
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 4731] 1295  100.600000] 45750 | 3:55:25 PM| 45750 | 4.5496 | 4.2021 | 4.2742
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 4920| 13.47 4.6092 | 4.3525 | 4.3320
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5375| 14.72 4.7527 | 4.4982 | 4.4710
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 5914] 16.19 4.9227 | 4.6707 | 4.6356
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 5976 16.36 4.9423 | 4.6905 | 4.6546
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 6158] 16.86 4.9997 | 4.7488 | 4.7102
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6332 17.34] 5,391.138350] 4.7400 | 4:02:02 PM| 4.7776 | 5.0546 | 4.8045 | 4.7633
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6410| 17.55 5.0792 | 4.8294 | 4.7872
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6530] 17.88]  100.000000 5.0000 | 11:11:29 AM| 5.0000 | 5.1170 | 4.8678 | 4.8238
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6558] 17.95 5.300000] 4.9500 | 2:57:33 PM| 4.9122 | 5.1259 | 4.8768 | 4.8324
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6768| 18.53 0.360000] 5.0000 | 11:52:12 AM| 5.0000 | 5.1921 | 4.9440 | 4.8965
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6831] 18.70 5.2120 | 4.9642 | 4.9158
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6943] 19.01 10.000000] 5.0150 | 3:09:53 PM| 5.0150 | 5.2473 | 5.0000 | 4.9500
FXTN 25:06 _|PIBD2534K062 9.2500]  25v] 11/5/2034] 7537| 20.64 5.3601 | 5.1239 | 5.0443
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  9/30/2035] 7866| 21.54 5.4225 | 5.1925 | 5.0965
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 7943| 21.75 5.4372 | 5.2086 | 5.1088
FXTN 25:09 _ |PIBD25361097 7.6250]  25v]  0/20/2036] 8231] 22.54 5.4919 | 5.2687 | 5.1545
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8562 23.41 12.150000] 5.3500 | 3:31:44 PM| 54254 | 55528 | 5.3356 | 5.2054
RTB 2501 * |PID2537J015 6.1250]  25Y] 10/24/2037] 8621] 23.60] 1,510.601000] 5.1700 | 4:12:09 PM| 5.2148 | 55659 | 5.3500 | 5.2164




