Interpolated Bonds

April 23, 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 M|  7/15/2014] 82| 0.22 15909 | 1.4048 | 1.4048
RTB 05-08 PIID05141080 6.2500]  5M| 9/24/2014]  153] 0.42 2.979636] 2.0000 | 11:34:04 AM| 2.0000 | 1.8702 | 1.6769 | 16769
FXTN 07-46 __|PIBD0714J466 6.5000  5M| 10/4/2014]  163] 0.45 1.0457 | 1.7538 | 1.7538
SPTB 10-03 _ |SPTB1014J037 122500 5M| 10/14/2014]  173] 047 2.0213 | 1.8308 | 1.8308
FXTN 10-36___|PIBD1015B367 123750 10M| _ 2/24/2015] 306] 0.84 2.3707 | 2.1802 | 2.1802
FXTN 05-68 _|PIBD0515E685 6.3750] 1.5Y| 5/13/2015]  384] 1.05 2.5015 | 2.3039 | 2.3015
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] _ 393] 1.08 25169 | 2.3178 | 23147
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] 7/21/2015]  453] 1.4 26195 | 2.4102 | 2.4029
RTB 05-09 PID0515H097 5.8750]  1.5Y] 8/19/2015]  482] 1.32 2.6691 | 2.4549 | 24456
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015]  488] 1.34 2.6794 | 2.4641 | 24544
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015]  580] 1.59 2.000000] 2.3000 | 2:02:38 PM| 2.3000 | 2.8367 | 26059 | 2.5897
FXTN 10-38__|PIBD1015L384 101250 2Y| 12/15/2015] 600] 1.64 2.8709 | 2.6367 | 26191
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] 628 1.72 2.9187 | 26798 | 26603
FXTN 0748 |PIBD0716A488 7.0000 2v] 1/27/2016] _643] 1.76 2.000000] 2.7000 | 2:28:01 PM| 2.7000 | 2.9444 | 2.7029 | 2.6824
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _679] 1.86 2.000000 2.2500 | 9:49:51 AM| 2.2500 | 3.0059 | 2.7584 | 2.7353
FXTN 10-40 * |PIBD1016C407 75000 2v] 3/30/2016] _ 706] 1.93 3.0521 | 2.8000 | 2.7750
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016]  732] 2.00] 7,458.830000] 2.6900 | 4:10:48 PM| 2.6914 | 3.0798 | 2.8233 | 2.8001
FXTN 10-41 __ |PIBD1016D416 7.0000] _2.5v]  4/27/2016] _ 734] 2.0 3.0820 | 2.8251 | 2.8021
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] 864 2.37 35.000000] 2.7500 | 3:50:33 PM| 2.7500 | 3.2207 | 2.9418 | 29278
RTB 07-01 PID07161018 7.0000] 2.5Y] 0/24/2016] 884 242 3.2420 | 2.9597 | 29472
FXTN 10-43 __ |PIBD1016K436 6.2500]  3v| 11/16/2016] _ 937] 257 3.2986 | 3.0073 | 2.9984
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 1072] 2.93]  101.500000] 3.3000 | 11:31:28 AM| 3.1522 | 3.4426 | 3.1285 | 3.1290
FXTN 20-01 * |PIBD2017D011 143750 3Y|  4/24/2017] _1096] 3.00 3.4682 | 3.1500 | 3.1522
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1168] 3.20 82.621200] 3.3500 | 2:23:30 PM| 3.3500 | 3.5343 | 3.2394 | 3.2075
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1213] 3.32 3.5756 | 3.2052 | 3.2421
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1217| 3.33 3.5793 | 3.3002 | 3.2452
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1283] 3.51 1.600000] 3.5000 | 11:32:24 AM| 3.5000 | 3.6399 | 3.3821 | 3.2959
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1294] 354 3.6500 | 3.3957 | 3.3044
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y|  1/31/2018] 1378 3.77] 105409000 3.3850 | 2:22:48 PM| 3.3669 | 3.7271 | 3.5000 | 3.3689
FXTN 0572 |PIBD0518E723 2.1250] 45Y| 5/23/2018] 1490 4.08]  501.000000 3.3600 | 3:13:00 PM| 3.3574 | 3.8006 | 3.5365 | 3.4445
FXTN 0751 |PIBD0718H511 5.0000] _45Y| 8/18/2018] 1577] 4.32]  600.000000] 3.3500 | 3:02:18 PM| 3.3383 | 3.8577 | 3.5648 | 3.5033
FXTN 10-47 __|PIBD1018K478 8.8750]  5Y| 11/20/2018] 1671] 4.57 3.9195 | 3.5054 | 3.5668
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1762] 4.82]  101.900000 3.8000 | 11:32:58 AM| 3.6282 | 3.9792 | 3.6250 | 3.6282
FXTN 07563 |PIBD0719D531 5.0000]  55Y| _ 4/26/2019] 1828] 5.00 3.9839 | 3.6445 | 3.6391
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1912] 5.23 3.9899 | 3.6694 | 3.6530
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y|  8/30/2019] 1954] 535 3.9929 | 3.6818 | 3.6600
FXTN 07566 |PIBD0719K560 3.8750] 6| 11/22/2019] 2038] 558 10.000000 3.4500 | 4:08:50 PM| 3.4625 | 3.9988 | 3.7067 | 3.6739
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2126] 5.82 4.0051 | 3.7328 | 3.6885
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2309 6.32 4.0181 | 3.7869 | 3.7188
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2337 6.40 4.0201 | 3.7952 | 3.7235
FXTN 1052 |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2428] 6.65 4.0266 | 3.8222 | 3.7385
RTB 10-02 PID1021C027 73750 7v]  3/3/2021] 2505 6.86 52.000000] 3.7500 | 3:18:23 PM| 3.7447 | 4.0321 | 3.8450 | 3.7513
FXTN 07-57 * |PIBD0721C574 3.5000]  7Y] B3/20/2021] 2522] 6.90]  800.000000] 3.7750 | 3:02:30 PM| 3.7547 | 4.0333 | 3.8500 | 3.7541
FXTN 1053 |PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2561] 7.0 4.0491 | 3.8624 | 3.7704
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RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021] 2736 7.49 41199 | 3.9178 | 3.8436
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2771 7.59 41341 | 3.9289 | 3.8582
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2827 7.74 37.318550] 3.8650 | 3:45:46 PM| 3.8704 | 4.1568 | 3.9466 | 3.8816
FXTN 20-02___|PIBD2022C021 15.0000  8Y|  3/14/2022] 2881 7.89 41786 | 3.9637 | 3.9042
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 3022] 827 4.2357 | 4.0084 | 3.9631
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y]  0/13/2022] 3064 8.39 4.2527 | 4.0217 | 3.9807
FXTN 20-03 __|PIBD2022J033 12.7500]  8.5Y] 10/17/2022] 3098] 8.48 4.2665 | 4.0325 | 3.9949
FXTN 1058 |PIBD1022L585 40000 ov] 12/6/2022] 3148] 8.62 6.330000] 3.9800 | 4:11:28 PM| 3.9892 | 4.2867 | 4.0483 | 4.0158
FXTN 20-04 __|PIBD2023B048 13.0000]  OY] 2/20/2023] 3224] 8.83 4.3175 | 4.0724 | 4.0476
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3322] 9.10 4.3572 | 4.1034 | 4.0885
RTB 10-04 PID1023H046 3.2500]  9.5Y]  #/15/2023] 3400] 9.31 30.970000] 3.9500 | 4:10:55 PM| 4.0411 | 4.3888 | 4.1281 | 4.1212
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y] 10/23/2023] 3469 9.50 4.4167 | 4.1500 | 4.1500
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3693 10.11 4.4820 | 4.2184 | 4.2087
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3756| 10.28 4.5004 | 4.2377 | 4.2252
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 3854] 1055 4.5200 | 4.2676 | 4.2508
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 4008] 1097 4.5739 | 4.3147 | 4.2911
FXTN20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4197| 11.49 4.6200 | 4.3724 | 4.3406
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4237| 11.60 4.6406 | 4.3846 | 4.3511
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4288 11.74 4.6555 | 4.4002 | 4.3645
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4562| 12.49 11.000000] 4.9000 | 2:22:24 PM| 4.9073 | 4.7354 | 4.4839 | 4.4362
FXTN 20-13__|PIBD2026L139 8.0000]  13Y] 12/7/2026] 4610 1262 4.7494 | 4.4986 | 4.4488
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 4694] 12.85 2.285000] 4.9200 | 2:15:01 PM| 4.9296 | 4.7739 | 4.5242 | 4.4708
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4883| 13.37 4.8290 | 4.5820 | 4.5203
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5338| 14.61 4.9616 | 4.7210 | 4.6394
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 5877| 16.09 5.1188 | 4.8856 | 4.7805
FXTN 25:02 __|PIBD2530G029 12.5000] _ 17Y| _ 7/28/2030] 5939] 16.26 5.1369 | 4.9046 | 4.7968
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 6121] 16.76 5.1899 | 4.9602 | 4.8444
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6295] 17.23]  1,906.000000| 4.8650 | 3:41:12 PM| 4.8564 | 5.407 | 5.0133 | 4.8900
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6373| 17.45 5.2634 | 5.0372 | 4.9104
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6493 17.78 3.000000] 5.1500 | 10:45:39 AM| 5.1500 | 5.2984 | 5.0738 | 4.9419
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6521] 17.85 30.175000] 5.0250 | 2:20:29 PM| 4.9946 | 5.3065 | 5.0824 | 4.9492
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6731] 18.43 5.3678 | 5.1465 | 5.0042
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6794] 18.60 5.3861 | 5.1658 | 5.0207
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| _ 3/21/2033] _6906] 18.91 27.560000] 4.9000 | 3:31:54 PM| 5.2169 | 5.4188 | 5.2000 | 5.0500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7500 20.53 5.5508 | 5.2961 | 5.1922
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y]  9/30/2035] 7829| 21.43 5.6239 | 5.3494 | 5.2709
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7906] 21.65]  431.550000] 55150 | 11:32:09 AM| 55015 | 56410 | 53619 | 5.2893
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  0/20/2036] _8194] 22.43 5.7050 | 5.4085 | 5.3583
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  #/16/2037] 8515 23.31 5.7764 | 54604 | 54351
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8584 23.50]  1,400.043000] 54500 | 4:14:28 PM| 54363 | 5.7917 | 54716 | 5.4516




