Interpolated Bonds

March 25, 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] _ 111] 0.30 1.8525 | 1.6582 | 1.6582
RTB 05-08 PIID05141080 6.2500]  6M|  ©0/24/2014] _ 182] 0.50 2.0369 | 1.8393 | 1.8393
FXTN 07-46 __|PIBD0714J466 6.5000  7M| 10/4/2014] _ 192] 0.53 2.0629 | 1.8648 | 1.8648
SPTB 10-03 _ |SPTB1014J037 122500 7M| 10/14/2014] 202] 055 2.0884 | 1.8903 | 1.8903
FXTN 10-36___|PIBD1015B367 12.3750]  11M| _ 2/24/2015] _ 335] 0.92 24236 | 2.2096 | 22296
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] _ 413] 1.13 25481 | 2.3005 | 23121
FXTN 0747 |PIBDO715E477 8.3750]  1.5v] 5/20/2015] 422 1.16 25616 | 2.3172 | 2.3201
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y]  7/21/2015] _ 482] 1.32 26510 | 2.3682 | 23734
RTB 05-09 PIID0515H097 5.8750]  1.5Y] /19/2015] 511 1.40 26942 | 2.3928 | 2.3991
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] 517 1.42 2.7032 | 2.3979 | 24045
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 609] 167 2.8403 | 2.4761 | 2.4861
FXTN 10-38__|PIBD1015L384 10.1250] Y| 12/15/2015] 629 {.72 2.8701 | 2.4931 | 25039
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] _ 657] 1.80 29119 | 25169 | 25287
FXTN 0748 |PIBD0716A488 7.0000] 2v] 1/27/2016] 672 1.84 77.300000] 2.5250 | 10:52:49 AM| 2.5603 | 2.9342 | 25297 | 2.5420
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _ 708] 1.94 6.000000] 2.7500 | 2:53:57 PM| 2.7500 | 2.9879 | 25603 | 25740
FXTN 10-40___|PIBD1016C407 7.5000] 2.5v] 3/30/2016] _ 735] 2.0f 3.0164 | 25043 | 2.6080
FXTN 0320 |PIBD0316D206 16250 25Y|  4/25/2016]  761] 2.08]  196.100000] 2.4000 | 3:39:33 PM| 2.3999 | 3.0438 | 26270 | 2.6407
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] _ 763] 2.09 3.0459 | 26295 | 26432
FXTN 1042 |PIBD1016/420 9.1250] _25Y|  9/4/2016]  893] 244  175.000000] 25500 | 10:30:36 AM| 25521 | 3.1830 | 2.7931 | 2.8068
RTB 07-01 PID07161018 7.0000  3Y] 9/24/2016] 93] 250 5.000000] 3.5000 | 11:21:38 AM| 3.5000 | 3.2041 | 2.8183 | 2.8320
FXTN 10-43 * |PIBD1016K436 6.2500]  3Y| 11/16/2016] _ 966] 264  220.000000] 2.8850 | 10:06:10 AM| 2.8850 | 3.2600 | 2.8850 | 2.8987
FXTN 0749 |PIBD0717C493 7.0000] _3.5Y] 3/31/2017] _1101] 3.0 4.400000 2.8750 | 10:21:38 AM| 2.8750 | 3.3387 | 2.9967 | 2.9603
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1125] 3.08 3.3527 | 3.0166 | 29713
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1197| 3.28 3.3947 | 3.0762 | 3.0041
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1242| 3.40 3.4209 | 3.1134 | 3.0247
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1246] 3.4 34232 | 3.1167 | 3.0265
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1312] 3.59 3.4617 | 3.1714 | 3.0566
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1323] 3.62 3.4681 | 3.1805 | 3.0617
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1407] 3.85 35171 | 3.2500 | 3.1000
FXTN 0572 |PIBD0518E723 2.1250]  45Y| 5/23/2018] 1519 4.16] 315950000 3.3500 | 3:55:56 PM| 3.2892 | 3.6105 | 3.2646 | 3.1583
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y]  #/18/2018] 1606] 4.40 3.6831 | 3.2759 | 3.2036
FXTN 10-47 __|PIBD1018K478 8.8750]  5Y| 11/20/2018] 1700] 4.65 50.000000] 3.3000 | 9:01:34 AM| 3.3000 | 3.7616 | 3.2882 | 3.2526
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y] 2/19/2019] 1791 4.90 3.8375 | 3.3000 | 3.3000
FXTN 07563 |PIBD0719D531 5.0000] 55Y|  4/26/2019] 1857] 5.8 3.8495 | 3.3391 | 3.3282
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1941] 5.31 3.8647 | 3.3888 | 3.3641
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1983] 5.43 3.8723 | 3.4137 | 3.3821
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2067] 566 3.8876 | 3.4634 | 3.4180
FXTN 10-50 __|PIBD1020B508 7.7500] 6| 2/18/2020] 2155] 5.0 3.9035 | 35155 | 3.4557
RTB 10-01 PIID1020H015 7.2500]  6.5Y|  8/19/2020] 2338] 6.40 19.260000] 3.7500 | 3:31:33 PM| 3.8018 | 3.9368 | 3.6239 | 3.5339
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2366] 6.48 3.9418 | 3.6405 | 3.5459
FXTN 1052 |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2457] 6.73 3.9583 | 3.6043 | 3.5848
RTB 10-02 PID1021C027 73750 7v]  3/3/2021] 2534 6.94 0.600000] 4.2000 | 11:49:27 AM| 3.9496 | 3.9723 | 3.7399 | 3.6177
FXTN 07-57 * |PIBD0721C574 3.5000]  7Y] 3/20/2021] 2551 6.98 3.9754 | 3.7500 | 3.6250
FXTN 1053 |PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2590 7.09 4.0022 | 3.7757 | 3.6466
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021 2765] 757 41222 | 3.8912 | 3.7436
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2800] 7.67 41462 | 3.9143 | 3.7630
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2856] 7.82]  575.000000] 4.0250 | 3:54:22 PM| 4.0228 | 4.1846 | 3.9513 | 3.7941
FXTN 20-02___|PIBD2022C021 15.0000  8Y| B3/14/2022] 2910] 7.7 4.2217 | 3.9869 | 3.8240
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 3051] 835 4.3184 | 4.0800 | 3.9022
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 3093] 847 4.3472 | 4.1077 | 3.9255
FXTN 20-03 __|PIBD2022J033 127500 Y| 10/17/2022] 3127] 856 4.3705 | 4.1301 | 3.9443
FXTN 1058 |PIBD1022L585 4.0000  ov] 12/6/2022] 3177] 8.70 4.4048 | 4.1631 | 3.9720
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3253 8.9 4.4569 | 4.2133 | 4.0142
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3351] 0.17 4.5242 | 4.2780 | 4.0685
RTB 10-04 PIID1023H046 3.2500] 9.5Y]  8/15/2023] 3429 9.39 94.727000] 3.9750 | 357:36 PM| 4.1073 | 4.5777 | 4.3295 | 4.1117
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3498 9.58 4.6250 | 4.3750 | 4.1500
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3722 10.19 4.6871 | 4.4385 | 4.2217
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3785] 10.36 4.7045 | 4.4564 | 4.2419
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3883 10.63 4.7317 | 4.4842 | 4.2732
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4037] 11.05 4.7744 | 45279 | 4.3205
FXTN20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4226 1157 4.8268 | 4.5815 | 4.3830
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4266] 11.68 4.8378 | 4.5929 | 4.3958
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4317| 11.82 4.8520 | 4.6073 | 4.4121
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4591] 12.57 3.353000] 4.9500 | 3:33:20 PM| 4.9500 | 4.9279 | 4.6851 | 4.4998
FXTN 20-13__|PIBD2026L139 8.0000]  13Y]  12/7/2026] 4639] 12.70 4.9412 | 4.6987 | 45152
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4723 12.93 1.565000] 4.7500 | 10:59:21 AM| 4.7500 | 4.9645 | 4.7225 | 4.5421
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4912| 13.45 5.0169 | 4.7761 | 4.6025
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5367| 14.69 5.1430 | 4.9052 | 4.7482
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y]  5/27/2030] 5906] 16.17 5.2923 | 5.0581 | 4.9207
FXTN 25:02 __|PIBD2530G029 12.5000] _ 17Y| _ 7/28/2030] 5968] 16.34 5.3095 | 5.0757 | 4.9405
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 6150] 16.84 5.3600 | 5.1273 | 4.9988
FXTN 20-17 __|PIBD2031G171 8.0000] _ 18Y| 7/19/2031] 6324 17.31] 1,276.000000] 4.9925 | 3:52:17 PM| 4.9998 | 5.4082 | 5.1767 | 5.0545
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6402 17.53 5.4298 | 5.1988 | 5.0794
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6522] 17.86 5.4630 | 5.2328 | 5.1178
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6550] 17.93]  231.018000| 5.2250 | 3:37:27 PM| 5.1583 | 5.4708 | 5.2408 | 5.1268
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6760| 18.51 5.5290 | 5.3004 | 5.1940
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6823| 18.68 5.5465 | 53182 | 5.2142
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6935] 18.99 37.200000] 5.0000 | 353:38 PM| 5.1270 | 5.5775 | 5.3500 | 5.2500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7529| 20.61 5.7026 | 54275 | 5.3645
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  ©/30/2035] 7858| 21.51 5.7719 | 54704 | 5.4279
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7935 21.72 26.000000] 57000 | 3:31:19 PM| 5.6952 | 5.7882 | 54805 | 54428
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8223| 2251  1,400.000000] 5.7500 | 3:04:40 PM| 5.7475 | 5.8488 | 55180 | 5.4983
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 8544] 23.39 5.9165 | 55599 | 55602
RTB 2501 * |PID2537J015 6.1250]  25Y] 10/24/2037] 8613] 23.58]  3,414.200000] 5.2500 | 3:07:50 PM| 55012 | 59310 | 55689 | 55735




