Interpolated Bonds

April 03, 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] _ 102| 0.28 1.7371 | 1.5295 | 1.5060
RTB 05-08 PIID05141080 6.2500]  6M|  9/24/2014]  173] 0.47] 1,297.000000] 1.6500 | 11:53:10 AM| 1.6956 | 1.9916 | 1.6905 | 1.6751
FXTN 07-46 __|PIBD0714J466 6.5000]  6M| 10/4/2014] 183 0.50]  150.000000] 1.8500 | 8:49:15 AM| 1.8500 | 2.0275 | 1.7132 | 1.6989
SPTB 10-03 _ |SPTB1014J037 122500 7M| 10/14/2014] 193] 0.53 2.0520 | 1.7003 | 1.6865
FXTN 10-36___|PIBD1015B367 12.3750]  11M| _ 2/24/2015] _ 326] 0.89 2.2773 | 1.2126 | 1.2017
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] 404 1.11 23733 | 1.4184 | 1.3917
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] _ 413] 1.13 2.3839 | 1.4487 | 1.4199
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y]  7/21/2015] _ 473] 1.30 1.471000] 2.2000 | 11:1552 AM| 1.9789 | 2.4545 | 1.6502 | 1.6078
RTB 05-09 PID0515H097 5.8750] 15Y|  819/2015] _502] 1.37 2.656000] 2.5000 | 2:56:07 PM| 2.2804 | 2.4886 | 1.7476 | 1.6986
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] _ 508] 1.39 24957 | 1.7678 | 1.7174
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 600] 1.64 2.6040 | 20768 | 2.0054
FXTN 10-38__|PIBD1015L384 101250 2Y| 12/15/2015] _ 620] 1.70 2.6275 | 2.1440 | 2.0681
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] 48] 1.77 2.6605 | 2.2380 | 2.1558
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] 663 1.82 7.041000] 2.2000 | 11:58:46 AM| 2.2425 | 2.6781 | 2.2884 | 22027
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _ 699] 1.9 2.7205 | 24093 | 23155
FXTN 10-40 * |PIBD1016C407 75000 2v] 3/30/2016] _ 726] 1.99 2.7523 | 25000 | 2.4000
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016]  752] 2.06] _ 137.849000] 2.4050 | 3:57:12 PM| 2.3992 | 2.7860 | 2.5355 | 2.4426
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] _ 754] 2.06 2.7886 | 25383 | 2.4459
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  0/4/2016] 884 242 17.400000] 2.6250 | 11:38:48 AM| 2.5048 | 29574 | 2.7158 | 2.6590
RTB 07-01 PID07161018 7.0000] 2.5Y] 9/24/2016] _ 904] 248 2.9833 | 2.7432 | 26918
FXTN 10-43 __ |PIBD1016K436 6.2500]  3v| 11/16/2016] _ 957] 262 3.0521 | 2.8156 | 2.7787
FXTN 0749 * |PIBD0717C493 7.0000  3v] 3/31/2017] 1092] 299 9.200000] 3.1250 | 11:39:19 AM| 3.1250 | 8.2273 | 3.0000 | 3.0000
FXTN 20-01 __|PIBD2017D011 14.3750] _ 35Y|  4/24/2017] 1116] 3.06 3.2501 | 3.0235 | 3.0231
FXTN 0570 |PIBD0517G705 4.6250] 35Y| _ 7/5/2017] 1188] 3.25 80.000000] 3.0000 | 3:53:19 PM| 3.0000 | 3.3186 | 3.0941 | 3.0925
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1233] 3.38 3.3613 | 3.1382 | 3.1359
FXTN 10-44 __|PIBD1017H447 7.7500] _3.5Y] 8/23/2017] 1237] 3.39 3.3651 | 3.1422 | 3.1398
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1303] 857 3.4279 | 3.2069 | 3.2034
FXTN 0571 |PIBD0517K719 41250 4Y| 11/8/2017] 1314] 3.60 8.710000] 3.2500 | 11:16:50 AM| 3.2500 | 3.4383 | 3.2176 | 3.2140
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1398] 3.83 3.5182 | 3.3000 | 3.2950
FXTN 0572 |PIBD0518E723 2.1250]  45Y| 5/23/2018] 1510] 4.13] 103500000 3.2850 | 3:07:31 PM| 3.2826 | 3.5812 | 3.3583 | 3.3410
FXTN 0751 |PIBD0718H511 5.0000] 4.5Y] 8/18/2018] 1597] 437 0.933000] 3.0000 | 9:16:28 AM| 3.0000 | 3.6301 | 3.4036 | 3.3767
FXTN 10-47 __|PIBD1018K478 8.8750]  5Y| 11/20/2018] 1691 4.63 3.6829 | 3.4526 | 3.4153
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1782| 4.88]  101.300000] 3.4500 | 3:12:12 PM| 3.4526 | 3.7341 | 3.5000 | 3.4526
FXTN 07563 |PIBD0719D531 5.0000] 55Y|  4/26/2019] 1848 5.06 3.7433 | 35109 | 3.4686
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1982] 5.29 32.500000] 3.4650 | 4:06:11 PM| 3.4819 | 3.7551 | 3.5247 | 3.4890
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y] _ /30/2019] 1974 5.40 5.000000] 3.5750 | 11:07:44 AM| 3.5750 | 3.7610 | 35316 | 3.4991
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2058] 563 3.7727 | 35454 | 35195
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2146] 5.88 3.7851 | 3.5599 | 3.5408
RTB 10-01 PIID1020H015 7.2500]  65Y|  8/19/2020] 2329] 6.38 3.8107 | 3.5900 | 3.5852
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2357 6.45 3.8146 | 3.5046 | 3.5920
FXTN 1052 |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2448] 6.70 51.000000] 3.6500 | 4:14:19 PM| 3.6549 | 3.8273 | 3.6095 | 3.6140
RTB 10-02 PID1021C027 73750 7Y]  3/3/2021] 2525] 6.9 3.8381 | 3.6222 | 3.6327
FXTN 07-57 * |PIBD0721C574 3.5000]  7Y] 3/20/2021] 2542] 696 42.180000] 3.6150 | 11:07:04 AM| 3.6150 | 3.8405 | 3.6250 | 3.6368
FXTN 1053 |PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2581 7.07 12.605000 3.8250 | 11:03:10 AM| 3.8250 | 3.8640 | 3.6466 | 3.6579
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RTB 10-03 PIID1021J039 5.7500] _ 8Y| 10/20/2021 2756 7.55 3.9695 | 3.7436 | 3.7528
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2791] 7.64 5.000000] 3.8000 | 10:07:27 AM| 3.8000 | 3.9906 | 3.7630 | 3.7717
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2847] 7.79 7.499696 3.8250 | 3:39:41 PM| 3.8450 | 4.0244 | 3.7941 | 3.8021
FXTN 20-02___|PIBD2022C021 15.0000  8Y| 3/14/2022] 2901] 7.94 4.0569 | 3.8240 | 3.8313
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 3042] 8.33 41419 | 3.9022 | 3.9078
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 3084] 8.44 41672 | 3.9255 | 3.9305
FXTN 20-03 __|PIBD2022J033 127500 Y| 10/17/2022] 3118] 854 41877 | 3.9443 | 3.9489
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3168] 867 96.000000] 4.0500 | 3:01:16 PM| 4.0500 | 4.2179 | 3.9720 | 3.9760
FXTN 20-04 __|PIBD2023B048 13.0000]  9Y] 2/20/2023] 3244] 8.88 4.2637 | 4.0142 | 4.0172
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3342] 0.15 4.3228 | 4.0685 | 4.0703
RTB 10-04 PID1023H046 3.2500] 9.5V 8/15/2023] 3420] 9.36 82.820000] 3.9550 | 3:34:25 PM| 4.0385 | 4.3698 | 4.1117 | 4.1126
FXTN 20-06_* |PIBD2023J068 11.3750] 10| 10/23/2023] 3489] 9.55 4.4114 | 4.1500 | 4.1500
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3713] 1017 4.4761 | 4.2152 | 4.1991
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3776] 10.34 4.4943 | 4.2335 | 4.2129
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3874 10.61 4.5206 | 4.2620 | 4.2344
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4028| 11.03 4.5671 | 4.3068 | 4.2682
FXTN20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4217] 1155 4.6218 | 4.3618 | 4.3096
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4257 11.66 4.6333 | 4.3735 | 4.3184
FXTN20-12___|PIBD2026A122 10.2500]  12Y] _ 1/19/2026] 4308[ 11.79 4.6480 | 4.3883 | 4.3296
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4582| 12.54 0.600000] 4.9500 | 3:11:49 PM| 4.9500 | 4.7272 | 4.4680 | 4.3897
FXTN 20-13__|PIBD2026L139 8.0000]  13Y] 12/7/2026] 4630 1268 4.7411 | 4.4820 | 4.4002
RTB 15-02 PIID1527C023 5.3750]  13Y]  3/1/2027] 4714 12.91 2.000000] 4.9750 | 3:24:13 PM| 5.0517 | 4.7654 | 4.5064 | 4.4186
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  0/6/2027] 4903| 13.42 4.8200 | 4.5614 | 4.4600
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y] 12/4/2028] 5358| 14.67 4.9514 | 4.6938 | 4.5598
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 5897| 16.15 5.1072 | 4.8506 | 4.6780
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5959| 16.31 5.1251 | 4.8686 | 4.6916
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6141] 16.81 51777 | 4.9216 | 4.7315
FXTN 20-17 __|PIBD2031G171 8.0000] _ 18Y] 7/19/2031] 6315 17.29]  1,350.000000] 4.8850 | 3:36:01 PM| 4.8708 | 5.2280 | 4.9722 | 4.7696
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6393 17.50 5.2505 | 4.9949 | 4.7867
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6513 17.83 6.000000] 5.3700 | 3:09:51 PM| 5.3700 | 5.2852 | 5.0298 | 4.8130
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6541] 17.91 51.000000] 4.9750 | 3:54:41 PM| 4.9755 | 5.2933 | 5.0380 | 4.8192
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6751| 18.48 5.3539 | 5.0091 | 4.8652
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6814] 18.66 5.3721 | 5.1174 | 4.8790
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6926] 18.96]  211.700000] 4.9000 | 3:47:53 PM| 4.9036 | 5.4045 | 5.1500 | 4.9036
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7520 20.59 5.5220 | 5.2049 | 5.0460
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  ©9/30/2035] 7849 21.49] 18,000.000000] 5.3030 | 12:00:08 PM| 53030 | 55871 | 5.2353 | 5.1249
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7926 21.70 _ 110.000000] 5.5000 | 11:44:52 AM| 54931 | 56023 | 5.2424 | 5.1433
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8214] 22.49]  100.000000] 5.5500 | 2:38:22 PM| 5.5500 | 5.6593 | 5.2691 | 5.2124
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8535] 2337 2.000000] 5.7500 | 2:30:02 PM| 5.7500 | 5.7228 | 5.2987 | 5.2894
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8604] 23.56 47.364000] 54350 | 352:18 PM| 54303 | 5.7364 | 5.3051 | 5.3059




