Interpolated Bonds

March 24, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-35___|PIBD1014G356 127500 4M| _ 7/15/2014] _ 112] 0.31 1.8662 | 1.6582 | 1.6582
RTB 05-08 PIID05141080 6.2500]  6M|  9/24/2014] _ 183] 0.50 0.100000] 2.0000 | 11:54:15 AM| 2.0000 | 2.0459 | 1.8393 | 1.8393
FXTN 07-46 __|PIBD0714J466 6.5000  7M| 10/4/2014] 193] 0.53 2.0712 | 1.8648 | 1.8648
SPTB 10-03 _ |SPTB1014J037 122500 7M| 10/14/2014] 203] 056 2.0970 | 1.8903 | 1.8903
FXTN 10-36___|PIBD1015B367 123750 11M| _ 2/24/2015] _ 336] 0.92 24461 | 2.2096 | 22296
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] 414 1.13 25626 | 2.3027 | 22979
FXTN 0747 |PIBDO715E477 8.3750]  1.5vY] 5/22/2015]  423] 1.6 25749 | 2.3005 | 2.3041
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] 7/21/2015] _ 483] 1.32 2.6567 | 2.3547 | 2.3452
RTB 05-09 PIID0515H097 5.8750]  1.5Y] #/19/2015]  512] 1.40 1.925000] 2.0000 | 11:54:26 AM| 2.7092 | 2.6963 | 2.3766 | 2.3651
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] _ 518] 1.42 2.7045 | 2.3811 | 2.3692
FXTN 0569 |PIBD0515K697 46250 Y| 11/25/2015] 610] 167 2.8300 | 2.4504 | 24322
FXTN 10-38__|PIBD1015L384 10.1250]  2Y| 12/15/2015]  630] 1.7 28572 | 2.4655 | 24459
FXTN10-39 __|PIBD1016A393 9.2500]  2v|  1/12/2016] _ 658] 1.80 2.8954 | 2.4866 | 2.4651
FXTN 0748 |PIBD0716A488 7.0000 2v] 1/27/2016] _673] 1.84 5.600000] 2.5000 | 10:13:27 AM| 2.5000 | 29159 | 2.4979 | 24753
RTB 05-10 PIID0516C107 6.0000  2v]  3/3/2016] 709 1.04 11.000000] 2.7500 | 11:16:20 AM| 2.7613 | 29650 | 2.5250 | 2.5000
FXTN 10-40___|PIBD1016C407 7.5000] 2.5v]  3/30/2016] _ 736] 202 3.0038 | 25642 | 25392
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] _ 762] 2.09]  600.000000] 2.5000 | ©:35:45 AM| 2.4667 | 3.0411 | 2.6020 | 25770
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] _ 764] 2.09 3.0440 | 2.6049 | 25799
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] 894 245 35.000000] 2.5000 | 11:41:03 AM| 2.5000 | 3.2306 | 2.7939 | 2.7689
RTB 07-01 PID07161018 7.0000  3Y] 9/24/2016] _ 914] 250 3.2593 | 2.8230 | 2.7980
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 967 2.65 3.3354 | 29000 | 28750
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1102] 3.02 3.4139 | 3.0454 | 29133
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1126] 3.08 3.4278 | 3.0713 | 29201
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1198] 3.28 3.4697 | 3.1488 | 2.9405
RTB 07-02 PIID0717H026 6.6250]  3.5Y]  8/19/2017] 1243] 3.40 10.000000] 3.2500 | 11:16:39 AM| 3.2500 | 3.4958 | 3.1973 | 2.9532
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1247 3.4 34981 | 3.2016 | 29544
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1313] 3.59 3.5365 | 3.2727 | 29731
FXTN 0571 |PIBD0517K719 41250  4Y|  11/8/2017] 1324 3.62 3.5429 | 3.2845 | 29762
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1408] 3.85 3.5917 | 3.3750 | 3.0000
FXTN 0572 |PIBD0518E723 21250]  4.5Y| 5/23/2018] 1520] 4.16] 2,515.040000] 3.5000 | 3:20:18 PM| 3.1013 | 3.6471 | 3.4479 | 3.0875
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] #/18/2018] 1607| 4.40 3.6902 | 35046 | 3.1555
FXTN 10-47 __|PIBD1018K478 8.8750]  5Y| 11/20/2018] 1701] 4.66 50.000000] 3.3000 | 3:28:03 PM| 3.3000 | 3.7368 | 3.5658 | 3.2289
FXTN 10-48 * |PIBD1019B485 78750 5Y| 2/19/2019] 1792 4.9 3.7818 | 3.6250 | 3.3000
FXTN 07563 |PIBD0719D531 5.0000]  55Y| _ 4/26/2019] 1858] 5.09 3.7992 | 3.6359 | 3.3285
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y]  7/19/2019] 1942[ 532 3.8213 | 3.6497 | 3.3647
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1984] 5.43 3.8323 | 3.6566 | 3.3829
FXTN 07566 |PIBD0719K560 3.8750]  6Y]| 11/22/2019] 2068] 5.66]  100.000000] 35250 | 11:03:51 AM| 35260 | 3.8544 | 3.6704 | 3.4191
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y|  2/18/2020] 2156] 5.90 3.8775 | 3.6849 | 3.4571
RTB 10-01 PIID1020H015 7.2500] _ 6.5Y]  8/19/2020] 2339 6.40 3.9257 | 3.7150 | 3.5361
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2367 6.48 3.9330 | 3.7196 | 3.5482
FXTN 1052 |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2458] 6.73 0.100000] 3.9500 | 11:48:31 AM| 3.9500 | 3.9570 | 3.7345 | 3.5874
RTB 10-02 PID1021C027 73750 7v]  3/3/2021] 2535 6.94 3.9772 | 3.7472 | 3.6207
FXTN 07-57 * |PIBD0721C574 3.5000]  7Y] 3/20/2021] 2562 6.99 70.039000] 3.6250 | 3:45:32 PM| 3.6275 | 3.9817 | 3.7500 | 3.6280
FXTN 1053 |PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2591 7.09 4.0083 | 3.7757 | 3.6495
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2766] 7.57 41275 | 3.8912 | 3.7460
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2801] 7.67 41514 | 3.9143 | 3.7653
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2857] 7.82]  379.062451] 4.0000 | 2:43:15 PM| 4.0061 | 4.1896 | 3.9513 | 3.7961
FXTN 20-02___|PIBD2022C021 15.0000  8Y| B3/14/2022] 2911] 7.7 4.2264 | 3.9869 | 3.8259
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 3052] 8.36 4.3225 | 4.0800 | 3.9036
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 3094] 847 4.3511 | 4.1077 | 3.9268
FXTN 20-03 __|PIBD2022J033 127500 9oY| 10/17/2022] 3128] 856 4.3743 | 4.1301 | 3.9455
FXTN 1058 |PIBD1022L585 4.0000]  ov] 12/6/2022] 3178] 8.70 4.4083 | 4.1631 | 3.9731
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3254 8.9 4.4601 | 4.2133 | 4.0150
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3352 9.18 4.5269 | 4.2780 | 4.0690
RTB 10-04 PIID1023H046 3.2500] 9.5Y]  #/15/2023] 3430] 9.39 70.781000] 4.2500 | 3:35:44 PM| 4.0556 | 4.5801 | 4.3295 | 4.1120
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y] 10/23/2023] 3499] 9.58 4.6271 | 4.3750 | 4.1500
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3723 10.19 4.6894 | 4.4385 | 4.2217
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3786] 10.37 4.7070 | 4.4564 | 4.2419
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3884 10.63 4.7343 | 4.4842 | 4.2732
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4038 11.06 4.7771 | 45279 | 4.3205
FXTN20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4227 1157 4.8297 | 4.5815 | 4.3830
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4267| 11.68 4.8409 | 4.5929 | 4.3958
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4318| 11.82 4.8550 | 4.6073 | 4.4121
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4592| 12.57 4.9313 | 4.6851 | 4.4998
FXTN 20-13__|PIBD2026L139 8.0000]  13Y]  12/7/2026] 4640| 12.70 4.9447 | 4.6987 | 45152
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4724 12.93 4.9680 | 4.7225 | 4.5421
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4913| 13.45 5.0207 | 4.7761 | 4.6025
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5368| 14.70 5.1473 | 4.9052 | 4.7482
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 5907| 16.17 5.2973 | 5.0581 | 4.9207
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 5969 16.34 5.3146 | 5.0757 | 4.9405
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 6151] 16.84 5.3652 | 5.1273 | 4.9988
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6325] 17.32]  376.500000] 5.0250 | 4:14:28 PM| 5.0300 | 54136 | 5.1767 | 5.0545
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6403 17.53 5.4354 | 51988 | 5.0794
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6523] 17.86 5.4688 | 5.2328 | 5.1178
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6551] 17.94 21.250000] 5.1750 | 3:37:33 PM| 5.644 | 5.4765 | 52408 | 5.1268
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6761] 18.51 5.5350 | 5.3004 | 5.1940
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6824| 18.68 5.5525 | 53182 | 52142
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| _ 3/21/2033] 6936] 18.99 2.500000] 5.0500 | 11:31:55 AM| 5.2987 | 55837 | 5.3500 | 5.2500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7530 20.62 5.7016 | 5.4916 | 5.3471
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  ©9/30/2035] 7859 21.52 5.7669 | 55700 | 5.4009
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7936| 21.73 36.000000] 56750 | 2:44:26 PM| 56474 | 5.7822 | 55884 | 5.4135
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  0/20/2036] 8224 2252 5.8393 | 5.6570 | 5.4606
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 8545] 23.39 5.9030 | 5.7336 | 55131
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8614] 23.58]  201.500000] 55000 | 3:26:48 PM| 55024 | 59167 | 5.7500 | 5.5244




