Interpolated Bonds

March 28, 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] _ 106] 0.29 1.7532 | 15497 | 1.5497
RTB 05-08 PIID05141080 6.2500]  6M| 9/24/2014]  177] 0.48 2.0095 | 1.8214 | 1.8214
FXTN 07-46 __|PIBD0714J466 6.5000  6M| 10/4/2014] _ 187] 0.51 2.0456 | 1.8597 | 1.8597
SPTB 10-03 _ |SPTB1014J037 122500 7M| 10/14/2014] 197] 054 2.0756 | 1.8903 | 1.8883
FXTN 10-36___|PIBD1015B367 123750 11M| _ 2/24/2015] _ 330] 0.90 24209 | 2.2006 | 2.1823
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] _ 408] 1.12 25574 | 2.2792 | 22127
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] _417] 1.14] _ 480.000000] 1.9000 | 12:04:14 PM| 1.9007 | 25723 | 2.2829 | 2.2143
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _ 7/21/2015] _ 477] 1.3 26714 | 2.3079 | 20252
RTB 05-09 PID0515H097 5.8750] 15Y| _ 8/19/2015] _ 506] 1.39 0.500000] 2.5000 | 3:01:34 PM| 2.5000 | 2.7194 | 2.3200 | 2.2305
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015]  512] 1.40 2.7293 | 2.3225 | 22316
FXTN 0569 |PIBD0515K697 4.6250] Y| 11/25/2015] 604] 1.65 2.8813 | 2.3608 | 2.2483
FXTN 10-38__|PIBD1015L384 101250 2Y| 12/15/2015] 624] 1.71]  100.000000] 24000 | 10:09:25 AM| 24000 | 2.9144 | 2.3691 | 2.2519
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] _652] 1.79 2.9607 | 2.3808 | 2.2570
FXTN 0748 |PIBD0716A488 7.0000 2v] 1/27/2016] _667] 1.83] 106500000 2.4750 | 4:10:02 PM| 2.1270 | 2.9855 | 2.3871 | 2.2598
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] 703 1.92 8.200000] 3.0000 | 2:27:48 PM| 2.5728 | 3.0450 | 2.4021 | 2.2663
FXTN 10-40 * |PIBD1016C407 75000 2v] 3/30/2016] _ 730] 2.00 3.0896 | 2.4133 | 22712
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016]  756] 2.07]  685.000000] 2.4000 | 11:49:34 AM| 2.4038 | 3.1068 | 2.4621 | 2.3247
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] _ 758] 2.08 31081 | 24658 | 2.3289
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] 888|243 88.800000] 2.5000 | 11:54:28 AM| 25414 | 3.1939 | 2.7097 | 2.5066
RTB 07-01 PID07161018 7.0000] 2.5Y] 9/24/2016] _ 908] 249 22.500000] 2.6000 | 10:09:07 AM| 26000 | 3.2071 | 2.7473 | 2.6378
FXTN 10-43 __ |PIBD1016K436 6.2500]  3v| 11/16/2016] 961 263 3.2421 | 2.8467 | 2.7470
FXTN 0749 * |PIBD0717C493 7.0000] _ 3Y| 3/31/2017] 1096] 3.00 3.000000] 2.9500 | ©9:43:11 AM| 2.9500 | 3.3312 | 3.1000 | 3.0250
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y|  4/24/2017] 1120] 3.07 3.3572 | 3.1275 | 3.0525
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1192] 3.26]  170.000000] 29250 | 11:47:25 AM| 29074 | 3.4354 | 3.2098 | 3.1348
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1237| 3.39 3.4842 | 3.2613 | 3.1863
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1241] 3.40 3.4886 | 3.2658 | 3.1908
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1307| 3.58 3.5602 | 3.3413 | 3.2663
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1318] 3.61 46.110000] 2.9000 | 12:17:55 PM| 2.9000 | 3.5721 | 3.3539 | 3.2789
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1402] 3.84 1.000000] 3.6250 | 10:56:26 AM| 3.6250 | 3.6633 | 3.4500 | 3.3750
FXTN 0572 |PIBD0518E723 2.1250]  45Y| 5/23/2018] 1514] 4.15]  967.200000] 3.2000 | 3:57:55 PM| 3.1973 | 3.6880 | 3.4354 | 3.3837
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] #/18/2018] 1601 4.38 1.220000] 3.2350 | 2:21:36 PM| 3.2305 | 3.7071 | 3.4241 | 3.3904
FXTN 10-47 __|PIBD1018K478 8.8750]  5Y| 11/20/2018] 1695 4.64 3.7279 | 3.4118 | 3.3977
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y] 2/19/2019] 1786] 4.89 52.500000] 3.5000 | 3:43:45 PM| 3.4048 | 3.7479 | 3.4000 | 3.4048
FXTN 07563 |PIBD0719D531 5.0000] 55Y]  4/26/2019] 1852] 5.7 3.7598 | 3.4237 | 3.4280
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1936] 5.30 3.7750 | 3.4538 | 3.4576
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y]  /30/2019] 1978 5.42 3.7825 | 3.4688 | 3.4724
FXTN 07566 |PIBD0719K560 3.8750] 6| 11/22/2019] 2062] 5.5 1,203.000000] 3.2500 | 3:35:18 PM| 3.2504 | 3.7977 | 3.4990 | 3.5020
FXTN 10-50 __|PIBD1020B508 7.7500] 6| 2/18/2020] 2150] 5.89 3.8136 | 3.5305 | 3.5330
RTB 10-01 PIID1020H015 7.2500]  6.5Y|  8/19/2020] 2333] 6.39 3.8466 | 3.5961 | 3.5975
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2361] 6.46 3.8516 | 3.6062 | 3.6073
FXTN 1052 |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2452 6.71 3.8680 | 3.6388 | 3.6394
RTB 10-02 PID1021C027 73750 7v]  3/3/2021] 2529 6.92 3.000000] 3.6500 | 10:43:27 AM| 3.6833 | 3.8819 | 3.6664 | 3.6665
FXTN 07-57 * |PIBD0721C574 3.5000]  7Y] 3/20/2021] 2546] 697 0.500000] 3.5000 | 11:04:08 AM| 3.5000 | 3.8850 | 3.6725 | 3.6725
FXTN 1053 |PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2585 7.08 3.9091 | 3.6942 | 3.6942
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2760] 7.56 4.0174 | 3.7917 | 3.7917
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2795] 7.65 4.0390 | 3.8112 | 38112
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2851| 7.81]  264.035555] 3.9000 | 12:01:41 PM| 3.8660 | 4.0737 | 3.8424 | 3.8424
FXTN 20-02___|PIBD2022C021 15.0000  8Y| B3/14/2022] 2905] 7.95 41071 | 3.8725 | 3.8725
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 3046] 8.34 41943 | 3.9510 | 3.9510
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 3088] 8.45 4.2203 | 3.9744 | 3.9744
FXTN 20-03 __|PIBD2022J033 127500 Y| 10/17/2022] 3122] 855 4.2413 | 3.9933 | 3.9933
FXTN 1058 |PIBD1022L585 40000  ov] 12/6/2022] 3172| 8.68 0.500000] 4.0500 | 3:50:25 PM| 4.0500 | 4.2722 | 4.0212 | 4.0212
FXTN 20-04 __|PIBD2023B048 13.0000  9Y] 2/20/2023] 3248] 8.89 4.3192 | 4.0635 | 4.0635
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 9.5Y]  5/29/2023] 3346] 0.16 4.3799 | 4.1181 | 4.1181
RTB 10-04 PIID1023H046 3.2500]  9.5Y]  8/15/2023] 3424] 9.37] 1,107.888000] 3.9500 | 4:00:04 PM| 3.9505 | 4.4281 | 4.1616 | 4.1616
FXTN 20-06_* |PIBD2023J068 11.3750] 10| 10/23/2023] 3493] 9.56 4.4708 | 4.2000 | 4.2000
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3717| 10.18 45391 | 4.2717 | 4.2513
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3780] 10.35 4.5583 | 4.2919 | 4.2657
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3878| 10.62 4.5882 | 4.3232 | 4.2881
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4032 11.04 4.6352 | 4.3725 | 4.3233
FXTN20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4221 11.56 4.6928 | 4.4330 | 4.3666
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4261 11.67 4.7050 | 4.4458 | 4.3757
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4312| 11.81 4.7205 | 4.4621 | 4.3874
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4586] 12.56 4.000000] 4.7500 | 10:07:35 AM| 4.7500 | 4.8041 | 4.5498 | 4.4501
FXTN 20-13__|PIBD2026L139 8.0000]  13Y| 12/7/2026] 4634 12.69 4.8187 | 4.5652 | 4.4611
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4718 12.92 4.8443 | 45021 | 4.4803
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  0/6/2027] 4907| 13.43 4.9020 | 4.6525 | 45236
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5362| 14.68 5.0407 | 4.7982 | 4.6277
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 5901] 16.16 5.2050 | 4.9707 | 4.7510
FXTN 25:02 __|PIBD2530G029 12.5000] _ 17Y|  7/28/2030] 5963] 16.33 5.2239 | 4.9905 | 4.7652
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6145 16.82 5.2794 | 5.0488 | 4.8069
FXTN 20-17 __|PIBD2031G171 8.0000] _ 18Y]  7/19/2031] 6319 17.30]  7,277.400000] 4.8500 | 3:45:01 PM| 4.8356 | 5.3325 | 5.1045 | 4.8467
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6397| 17.51 5.3563 | 5.1204 | 4.8645
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6517 17.84 2.400000] 55000 | 2:44:08 PM| 53530 | 5.3929 | 5.1678 | 4.8920
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6545 17.92 5.000000] 5.1000 | 2:13:43PM| 5.0850 | 54014 | 5.1768 | 4.8984
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6755 18.49 5.4654 | 5.2440 | 4.9465
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6818| 18.67 5.4846 | 5.2642 | 4.9609
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6930] 18.97|  274.443000] 5.0000 | 3:32:34 PM| 4.9865 | 55188 | 53000 | 4.9865
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7524] 20.60 5.5805 | 5.3203 | 5.1183
FXTN 25:07 __ |PIBD25350071 8.0000] 25|  ©9/30/2035] 7853] 21.50 5.6147 | 53316 | 5.1913
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7930] 21.71 5.000000] 5.6500 | 8:53:34 AM| 5.6500 | 5.6227 | 5.3342 | 5.2084
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  9/20/2036] 8218 2250 5.6527 | 53441 | 52723
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y|  8/16/2037] 8539] 23.38 5.6860 | 5.3550 | 5.3435
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8608] 23.57]  129.489000] 5.2500 | 3:44:05 PM| 53475 | 56932 | 5.3574 | 5.3588




