Interpolated Bonds

March 18, 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 6] 002 3.2586 | 3.2396 | 3.2396
FXTN 10-35___|PIBD1014G356 12.7500  4M| _ 7/15/2014] _ 118] 0.32 1.2169 | 1.0377 | 1.0877
RTB 05-08 PID05141080 6.2500]  6M|  ©0/24/2014]  189] 0.52 4.000000] 1.0000 | ©9:07:06 AM| 1.0000 | 1.5988 | 1.4327 | 1.3981
FXTN 07-46 __|PIBD0714J466 6.5000  7M| 10/4/2014] 199 0.54 1.6269 | 1.4602 | 1.4091
SPTB 10-03 __ |SPTB1014J037 122500 7M| 10/14/2014] _209] 057 1.6549 | 1.4876 | 1.4201
FXTN 10-36___|PIBD1015B367 123750 11M| _ 2/24/2015] 342] 094 15.000000 1.9500 | 9:27:54 AM| 1.9500 | 2.0276 | 1.8530 | 1.5662
FXTN 0568 |PIBD0515E685 6.3750] 15Y| 5/13/2015] _ 420] 1.5 2.1067 | 1.8990 | 1.6565
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] 429 1.17 21140 | 1.9021 | 16670
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] 7/21/2015] 489] 1.34 21626 | 1.9226 | 1.7368
RTB 05-09 PIID0515H097 5.8750]  1.5Y] 8/19/2015] 518] 1.42]  225.112000] 2.0900 | 3:37:37 PM| 2.0500 | 2.1861 | 1.9325 | 1.7706
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] 524 1.43 21910 | 1.9346 | 1.7776
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] _ 616] 1.69 2.2656 | 1.9661 | 1.8847
FXTN 10-38__|PIBD1015L384 101250 Y| 12/15/2015] 636] 1.74 2.2818 | 1.9729 | 1.9080
FXTN10-39 ___|PIBD1016A393 9.2500]  2v|  1/12/2016] 664 1.82 11.000000] 2.1500 | 3:38:10 PM| 2.1500 | 2.3045 | 1.9825 | 1.9406
FXTN 0748 |PIBD0716A488 7.0000 2v] 1/27/2016] 679 1.86 1.000000] 2.2500 | 11:22:50 AM| 22500 | 2.3166 | 1.9877 | 1.9581
RTB 05-10 PIID0516C107 6.0000]  2Y|  3/3/2016] _ 715] 1.96 2.3458 | 2.0000 | 2.0000
FXTN 10-40___|PIBD1016C407 7.5000] _2.5Y]  3/30/2016]  742] 203 24232 | 2.0916 | 20837
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] _ 768] 2.10] _ 605.000000] 2.0250 | 3:52:21 PM| 2.0459 | 24977 | 2.1797 | 2.1643
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] _ 770] 2.1 2.5035 | 2.1865 | 2.1705
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 900] 246 2.000000] 2.3000 | 11:23:18 AM| 2.3000 | 2.8761 | 2.6274 | 25736
RTB 07-01 PID07161018 7.0000  3Y] 9/24/2016] _920] 252 2.9335 | 26953 | 26357
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] _ 973] 2.66 3.0854 | 2.8750 | 2.8000
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1108] 3.03]  203.800000] 2.7500 | 11:24:09 AM| 2.6985 | 3.1301 | 29133 | 2.8612
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1132] 3.10 3.1380 | 2.9201 | 28721
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1204] 3.30 31618 | 29405 | 29048
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1249 3.42 3.1767 | 2.9532 | 29252
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1253] 3.43 3.1780 | 2.9544 | 29270
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1319 3.61 31999 | 29731 | 29569
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1330] 3.64 3.2035 | 29762 | 2.9619
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1414] 387 3.2313 | 3.0000 | 3.0000
FXTN 0572 |PIBD0518E723 21250]  4.5Y| 5/23/2018] 1526] 4.18]  311.000000] 3.3750 | 3:14:11 PM| 28941 | 3.2750 | 3.0365 | 3.0254
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] 8/18/2018] 1613] 4.42 10.000000 3.1000 | 2:50:04 PM| 3.1000 | 3.3090 | 3.0648 | 3.0452
FXTN 10-47 __ |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1707 4.67 95.000000] 3.1000 | 11:30:40 AM| 3.1000 | 3.3458 | 3.0954 | 3.0665
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1798] 4.92]  100.000000] 3.0750 | 11:29:59 AM| 3.0750 | 3.3813 | 3.1250 | 3.0872
FXTN 07563 |PIBD0719D531 5.0000]  5.5Y]  4/26/2019] 1864 5.10 42.000000] 3.1350 | 10:56:42 AM| 3.1350 | 3.4144 | 3.1590 | 3.1274
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y|  7/19/2019] 1948] 5.33]  400.000000] 3.1250 | 10:42:23 AM| 3.1219 | 3.4566 | 3.2023 | 3.1785
FXTN 07-55 _|PIBD0719H555 4.7500]  5.5Y] 8/30/2019] 1990] 545 3.4777 | 3.2239 | 3.2041
FXTN 07566 |PIBD0719K560 3.8750] 6| 11/22/2019] 2074] 5.68] 205000000 3.3750 | 3:50:01 PM| 3.1542 | 35198 | 3.2672 | 3.2552
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2162 592 3.5640 | 3.3126 | 3.3088
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2345 6.42 3.6558 | 3.4069 | 3.4202
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2373] 6.50 3.6699 | 3.4213 | 3.4372
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2464] 6.75]  307.300000] 3.6500 | 11:24:37 AM| 35753 | 3.7156 | 3.4682 | 3.4926
RTB 10-02 * |PID1021C027 7.3750]  7Y|  3/3/2021] 2541] 6.96]  9,489.333000] 3.6000 | 3:27:00 PM| 3.5384 | 3.7542 | 35079 | 3.5395
FXTN 10-53 __|PIBD1021D531 6.5000] 7.5Y| 4/28/2021] 2507] 7.11]  1,124.000000] 3.7000 | 3:28:39 PM| 3.6950 | 3.7778 | 3.5307 | 3.5604
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2772| 7.59 1.500000] 3.8750 | 2:31:43 PM| 3.8750 | 3.8514 | 3.6019 | 3.6259
FXTN 10-55 _ |PIBD1021K551 5.7500] _ 8Y| 11/24/2021] 2807] 7.69]  407.120000 3.7500 | 2:53:43 PM| 3.7046 | 3.8662 | 3.6161 | 3.6390
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y|  1/19/2022] 2863| 7.84]  3,854.799000| 3.7150 | 4:06:50 PM| 3.6642 | 3.8897 | 3.6389 | 3.6599
FXTN 20-02__|PIBD2022C021 15.0000  8Y| 3/14/2022] 2917] 7.99 3.9125 | 3.6608 | 3.6801
FXTN 10-56 _ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 3058] 837 7.820000] 3.9000 | 11:26:19 AM| 3.9000 | 3.9718 | 3.7182 | 3.7328
FXTN 1057 |PIBD1022/570 4.7500] _85Y|  0/13/2022] 3100] 8.49]  100.000000] 3.8750 | 9:12:48 AM| 3.8750 | 3.9895 | 3.7353 | 3.7485
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3134] 8.58 4.0038 | 3.7491 | 3.7613
FXTN 1058 |PIBD1022L585 4.0000 OV 12/6/2022] 3184] 8.72]  100.000000 3.7250 | 9:58:38 AM| 3.7250 | 4.0249 | 3.7694 | 3.7800
FXTN 20-04 __|PIBD2023B048 13.0000 _ OY| 2/20/2023] 3260 8.93 4.0569 | 3.8003 | 3.8084
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3358 9.19 4.0081 | 3.8402 | 3.8450
RTB 10-04 PIID1023H046 3.2500]  9.5Y| 8/15/2023] 3436] 9.41]  186.625000] 3.9500 | 3.47:22 PM| 3.7227 | 4.1310 | 3.8719 | 3.8742
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3505 9.60 50.000000] 3.9000 | 2:50:16 PM| 3.9000 | 4.1600 | 3.9000 | 3.9000
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3729| 10.21 4.2248 | 3.9652 | 3.9652
FXTN 20-08 __|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3792 10.38 4.2431 | 3.9835 | 3.9835
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 3890] 10.65 4.2714 | 4.0120 | 4.0120
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4044 11.07 4.3160 | 4.0568 | 4.0568
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4233 11.59 4.3707 | 4.1118 | 41118
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4273| 11.70 4.3822 | 4.1235 | 4.1235
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4324 11.84 4.3970 | 4.1383 | 4.1383
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4598 12.59 4.4763 | 4.2180 | 4.2180
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4646| 12.72 4.4902 | 4.2320 | 4.2320
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 4730] 1295 4.5145 | 4.0564 | 4.2564
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 4919] 13.47 4.5692 | 4.3114 | 4.3114
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5374] 14.71 4.7009 | 4.4438 | 4.4438
FXTN 20-16__ |PIBD2030E166 8.7500]  17Y] 5/27/2030] 5913| 16.19 4.8568 | 4.6006 | 4.6006
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 5975] 16.36 4.8748 | 4.6186 | 4.6186
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6157] 16.86 4.9274 | 46716 | 4.6716
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6331] 17.33] 19,046.000000] 4.7625 | 4:02:11 PM| 4.7202 | 4.9778 | 4.7202 | 4.7222
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6409] 17.55 5.0004 | 4.7449 | 4.7449
FXTN 20-18__|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6529| 17.88 4.000000] 5.1000 | 2:38:46 PM| 51000 | 5.0351 | 4.7798 | 4.7798
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6557] 17.95] 3,134.548000] 4.7500 | 3:56:46 PM| 4.7535 | 5.0432 | 4.7880 | 4.7880
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6767| 18.53 5.1040 | 4.8491 | 4.8491
FXTN 25-05 _|PIBD2532K057 8.5000]  19Y| 11/20/2032] 6830 18.70] _ 100.000000] 4.9000 | 11:41:27 AM| 4.9000 | 5.1222 | 4.8674 | 4.8674
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6942] 19.01] 1,050.000000] 4.9000 | 9:14:25 AM| 4.9000 | 5.1546 | 4.9000 | 4.9000
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7536] 20.63 5.2751 | 5.0047 | 5.0086
FXTN 2507 |PIBD25350071 8.0000]  25Y|  ©9/30/2035] 7865] 21.53 5.3418 | 5.0627 | 5.0687
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7942| 21.74]  419.391000| 54800 | 3:02:10 PM| 53327 | 5.3575 | 5.0763 | 5.0828
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8230 2253 5.4159 | 5.1271 | 5.1354
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8551] 23.41 5.4810 | 5.1836 | 5.1941
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8620] 23.60]  3,702.460000] 5.2500 | 3:50:34 PM| 5.1924 | 54950 | 5.1958 | 5.2067




