Interpolated Bonds

April 14, 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 12.7500]  3M|  7/15/2014] 91| 025 15666 | 1.3929 | 1.3929
RTB 05-08 PIID05141080 6.2500]  5M| 0/24/2014] 162 0.44 2.0591 | 1.9000 | 1.9000
FXTN 07-46 __|PIBD0714J466 6.5000]  5M| 10/4/2014]  172| 0.47 21285 | 1.9714 | 1.9714
SPTB 10-03 _ |SPTB1014J037 122500 6M| 10/14/2014] _ 182] 0.50 2.1633 | 2.0066 | 2.0066
FXTN 10-36___|PIBD1015B367 123750 11M| _ 2/24/2015] _ 315] 0.86 2.3201 | 2.1527 | 21527
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] _ 393] 1.08 24097 | 2.2343 | 22343
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] _ 402] 1.10 24196 | 2.2431 | 22431
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] 7/21/2015] 462] 1.26 24862 | 2.3020 | 2.3020
RTB 05-09 PIID0515H097 5.8750]  1.5Y] 8/19/2015] 491] 1.34 25184 | 2.3304 | 23304
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015] 497] 1.36 2.5251 | 2.3363 | 2.3363
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 589 1.6 2.6272 | 2.4265 | 24265
FXTN 10-38__|PIBD1015L384 101250 2Y| 12/15/2015] 609] 1.67 2.6494 | 2.4461 | 24461
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] 637 1.74 2.6805 | 2.4735 | 24735
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _652] 1.79 3.000000] 25000 | 8:50:59 AM| 2.5000 | 26972 | 2.4882 | 24882
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _ 688] 1.88 0.200000] 2.4000 | 10:52:50 AM| 2.4000 | 2.7371 | 2.5235 | 25235
FXTN 10-40 * |PIBD1016C407 75000 2v] 3/30/2016] _ 715] 1.96 2.7671 | 25500 | 25500
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016]  741] 2.03] _ 2,400.000000] 2.5000 | 9:21:14 AM| 2.5015 | 2.8064 | 2.5891 | 25891
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] _ 743] 203 2.8095 | 2.5021 | 25921
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 873] 239 1.800000] 2.7500 | 10:55:35 AM| 2.7500 | 3.0061 | 2.7874 | 2.7874
RTB 07-01 PID07161018 7.0000] 2.5Y] 0/24/2016] 893 2.44 3.0364 | 2.8175 | 28175
FXTN 10-43 __ |PIBD1016K436 6.2500]  3v| 11/16/2016] _ 946] 259 3.1166 | 2.8971 | 2.8971
FXTN 0749 * |PIBD0717C493 7.0000  3v] 3/31/2017] 1081 2.96 1.000000] 3.1250 | 10:56:03 AM| 3.1250 | 3.3208 | 3.1000 | 3.1000
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] _1105] 3.03 3.3426 | 3.1196 | 3.1196
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1177| B3.22 3.4079 | 3.1784 | 3.1784
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1222 3.35 3.4487 | 3.2152 | 3.2152
FXTN 10-44 __|PIBD1017H447 7.7500] _3.5Y] 8/23/2017] 1226] 3.36 3.4523 | 3.2185 | 3.2185
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1292] 354 35121 | 3.2724 | 3.2724
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1303] 857 3.5221 | 3.2814 | 3.2814
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1387] 3.80 3.5983 | 3.3500 | 3.3500
FXTN 0572 |PIBD0518E723 2.1250]  4.5Y| 5/23/2018] 1499] 4.10]  387.000000] 3.3000 | 35042 PM| 3.2712 | 3.6464 | 3.3937 | 3.3937
FXTN 0751 |PIBD0718H511 5.0000] 4.5Y] 8/18/2018] 1586] 4.34 8.570000] 3.2000 | 9:10:50 AM| 3.2000 | 3.6838 | 3.4277 | 3.4277
FXTN 10-47 __|PIBD1018K478 8.8750]  5Y| 11/20/2018] 1680 4.60 3.7242 | 3.4645 | 3.4645
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1771] 4.85 2.100000] 3.5000 | 10:56:32 AM| 3.5000 | 3.7633 | 3.5000 | 3.5000
FXTN 07563 |PIBD0719D531 5.0000]  5.5Y]  4/26/2019] 1837| 5.03 3.7745 | 35152 | 35152
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y]  7/19/2019] 1921] 526 3.7886 | 3.5345 | 3.5345
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y]  8/30/2019] 1963] 537 3.7957 | 3.5442 | 35442
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2047] 560 3.8099 | 3.5636 | 3.5636
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6Y| 2/18/2020] 2135 5.85 3.8248 | 3.5838 | 3.5838
RTB 10-01 PIID1020H015 7.2500] _ 6.5Y] 8/19/2020] 2318 6.35 3.8557 | 3.6260 | 3.6260
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2346 6.42 3.8604 | 3.6324 | 3.6324
FXTN 1052 |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2437] 667 1.000000] 3.5500 | 10:56:58 AM| 3.5500 | 3.8758 | 3.6534 | 3.6534
RTB 10-02 PID1021C027 7.3750]  7v]  3/3/2021] 2514 6.88 1.000000] 3.7000 | 11:15:39 AM| 3.7000 | 3.8888 | 3.6711 | 3.6711
FXTN 07-57 * |PIBD0721C574 35000  7Y] 3/20/2021] 2531 6.93 3.8917 | 3.6750 | 3.6750
FXTN 1053 |PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2570 7.04 3.9131 | 3.6946 | 3.6946
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2745 7.52 4.0094 | 3.7823 | 3.7823
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2780 7.61 4.0286 | 3.7999 | 3.7999
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2836 7.76 4.0594 | 3.8280 | 3.8280
FXTN 20-02___|PIBD2022C021 15.0000  8Y| 3/14/2022] 2890 7.9 4.0891 | 3.8551 | 3.8551
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 3031 8.30 4.1667 | 3.9258 | 3.9258
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y]  0/13/2022] 3073 8.4 41898 | 3.9469 | 3.9469
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3107| 8.51 4.2085 | 3.9639 | 3.9639
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3157] 864 4.2360 | 3.9890 | 3.9890
FXTN 20-04 __|PIBD2023B048 13.0000] 9] 2/20/2023] 3233] 8.85 4.2778 | 4.0271 | 4.0271
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3331] 9.12 4.3317 | 4.0763 | 4.0763
RTB 10-04 PIID1023H046 3.2500] 9.5Y] #/15/2023] 3409] 9.33 96.645000] 4.1000 | 3:20:32 PM| 4.0147 | 4.3746 | 4.1154 | 4.1154
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y] 10/23/2023] 3478] 9.5 4.4125 | 4.1500 | 4.1500
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3702] 10.14 4.4755 | 4.2152 | 4.2152
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3765 10.31 4.4932 | 4.2335 | 4.2335
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3863| 10.58 4.5208 | 4.2620 | 4.2620
FXTN 20-10 __|PIBD2025D103 12.1250] 11| _ 4/14/2025] 4017| 11.00 4.5641 | 4.3068 | 4.3068
FXTN20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4206] 11.52 4.6173 | 4.3618 | 4.3618
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4246] 11.62 4.6285 | 4.3735 | 4.3735
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4297 11.76 4.6429 | 4.3883 | 4.3883
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4571] 12,51 1.500000] 5.0000 | 2:41:34 PM| 5.0000 | 4.7199 | 4.4680 | 4.4680
FXTN 20-13__|PIBD2026L139 8.0000]  13Y] 12/7/2026] 4619] 12.65 4.7334 | 4.4820 | 4.4820
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4703 1288 2.236000] 4.9000 | 11:02:35 AM| 4.8840 | 4.7570 | 4.5064 | 4.5064
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  09/6/2027] 4892| 13.39 4.8102 | 45614 | 4.5614
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5347| 14.64 4.9382 | 4.6938 | 4.6938
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y]  5/27/2030] 5886] 16.11 5.0898 | 4.8506 | 4.8506
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5948| 16.28 51072 | 4.8686 | 4.8686
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6130| 16.78 5.1584 | 4.9216 | 4.9216
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6304 17.26] _ 491.000000] 4.9000 | 2:49:11 PM| 4.8797 | 52073 | 4.9722 | 4.9722
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6382| 17.47 5.2203 | 4.9949 | 4.9949
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6502 17.80 5.2630 | 5.0298 | 5.0298
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6530 17.88 17.500000] 5.1000 | 3:25:30 PM| 5.1181 | 5.2709 | 5.0380 | 5.0380
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| ©/27/2032] 6740] 1845 5.3300 | 5.0991 | 5.0991
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6803| 18.63 5.3477 | 5.1174 | 5.1174
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6915 18.93 1.600000] 5.1250 | 2:32:14 PM| 5.1297 | 5.3792 | 5.1500 | 5.1500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7509] 20.56 5.5222 | 53093 | 5.2383
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] ©/30/2035] 7838| 21.46 5.6015 | 5.3975 | 5.2872
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 7915| 21.67 6.720000] 54000 | 9:08:38 AM| 54000 | 5.6200 | 54182 | 5.2987
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  0/20/2036] 8203| 22.46 5.6804 | 54954 | 5.3415
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8524 23.34 5.7667 | 55815 | 5.3892
RTB 2501 * |PID2537J015 6.1250]  25Y] 10/24/2037] 8593] 23.53 98.986000] 5.3650 | 3:59:40 PM| 53995 | 5.7833 | 5.6000 | 5.3995




