Interpolated Bonds

April 24, 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] 81| 0.22 15296 | 1.3449 | 1.3449
RTB 05-08 PIID05141080 6.2500]  5M| 9/24/2014]  152] 0.42 1.8152 | 1.6308 | 1.6308
FXTN 07-46 __|PIBD0714J466 6.5000]  5M| 10/4/2014] 162 0.44 1.9004 | 1.7187 | 1.7187
SPTB 10-03 _ |SPTB1014J037 122500 5M| 10/14/2014] 172] 047 1.0855 | 1.8066 | 1.8066
FXTN 10-36___|PIBD1015B367 123750 10M| _ 2/24/2015]  305] 0.84 2.3366 | 2.1622 | 2.0507
FXTN 05-68 _|PIBD0515E685 6.3750] 1.5Y| 5/13/2015] _ 383] 1.05 24552 | 2.0662 | 2.1094
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] 392] 1.07] _ 479.000000] 2.3500 | 2:04:35 PM| 2.3500 | 2.4694 | 22768 | 2.1194
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] 7/21/2015] 42| 1.4 25641 | 2.3473 | 2.1864
RTB 05-09 PID0515H097 5.8750]  1.5Y] #/19/2015] 481 1.32 26098 | 2.3814 | 22188
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015]  487] 1.33 2.6193 | 2.3885 | 2.2255
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] _ 579] 1.59 2.7644 | 2.4967 | 2.3281
FXTN 10-38__|PIBD1015L384 101250 Y| 12/15/2015] 599] 1.64 2.7960 | 25202 | 2.3505
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] 627 1.72 2.8401 | 25532 | 23817
FXTN 0748 |PIBD0716A488 7.0000] _ 2Y| 1/27/2016] _ 642] 1.76] _ 109.500000] 2.7500 | 2:36:55 PM| 2.3795 | 2.8638 | 25708 | 2.3985
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] 678] 1.86 2.9206 | 26132 | 2.4386
FXTN 10-40___|PIBD1016C407 75000 2Y] 3/30/2016] _ 705] 1.93 2.9632 | 26449 | 2.4688
FXTN 0320 * |PIBD0316D206 16250]  2Y|  4/25/2016] 731 2.00 71.490000] 2.6500 | 12:06:10 PM| 2.6792 | 3.0042 | 26755 | 2.4978
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] _ 733] 2.0 3.0067 | 26787 | 25006
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 863] 2.36 10.000000 2.7500 | 10:30:33 AM| 26749 | 3.1712 | 2.8838 | 2.6803
RTB 07-01 PID07161018 7.0000] 2.5Y] 9/24/2016] 883 242 57.408000] 26250 | 11:51:16 AM| 26250 | 3.1965 | 2.9154 | 2.7079
FXTN 10-43 __ |PIBD1016K436 6.2500]  3v| 11/16/2016] _ 936] 2.56 3.2635 | 29991 | 2.7812
FXTN 0749 |PIBD0717C493 7.0000] _ 3v] 3/31/2017] 1071] 293]  139.000000] 3.0000 | 2:37:16 PM| 3.0010 | 3.4342 | 3.2121 | 2.9678
FXTN 20-01 * |PIBD2017D011 143750 3Y|  4/24/2017] _1095] 3.00 3.4646 | 3.2500 | 3.0010
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1167| 3.20 3.5210 | 3.3074 | 3.1220
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1212] 3.32 6.000000] 3.4500 | 11:51:01 AM| 3.4750 | 3.5562 | 3.3434 | 3.1977
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1216] 3.33 3.5593 | 3.3465 | 3.2044
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1282 3.51 3.6110 | 3.3992 | 3.3153
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1293] 354 3.6196 | 3.4080 | 3.3338
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1377] 8.7 3.6854 | 3.4750 | 3.4750
FXTN 0572 |PIBD0518E723 21250]  4.5Y|  5/23/2018] 1489 4.08 5.000000] 3.3350 | 3:35:00 PM| 3.3350 | 3.7710 | 35621 | 35123
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] #/18/2018] 1576] 4.31 50.000000] 3.4750 | 11:03:58 AM| 3.4750 | 3.8374 | 3.6298 | 3.5413
FXTN 10-47 __|PIBD1018K478 8.8750]  5Y| 11/20/2018] 1670] 4.57 3.9093 | 3.7029 | 35727
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1761] 4.82]  300.000000 3.6300 | 3:10:31 PM| 3.6250 | 3.9788 | 3.7737 | 3.6030
FXTN 07563 * |PIBD0719D531 5.0000]  5Y|  4/26/2019] 1827] 5.00 4.0292 | 3.8250 | 3.6250
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y]  7/19/2019] 1911] 5.23 4.0340 | 3.8280 | 3.6522
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y|  8/30/2019] 1953] 5.5 4.0364 | 3.8295 | 3.6659
FXTN 07566 |PIBD0719K560 3.8750]  6Y] 11/22/2019] 2037] 558]  100.000000] 3.6000 | 11:15:11 AM| 35975 | 4.0412 | 3.8326 | 3.6931
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2125] 5.82 4.0462 | 3.8357 | 3.7216
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2308] 6.32 4.0566 | 3.8423 | 3.7809
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2336 6.40 4.0582 | 3.8433 | 3.7900
FXTN 1052 |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2427] 6.64 4.0633 | 3.8466 | 3.8195
RTB 10-02 PID1021C027 73750 7v]  3/3/2021] 2504 6.86 4.0677 | 3.8494 | 3.8445
FXTN 07-57 * |PIBD0721C574 3.5000]  7Y] 3/20/2021] 2521 6.90 4.0687 | 3.8500 | 3.8500
FXTN 1053 |PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2560 7.0 4.0809 | 3.8603 | 3.8603
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RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021] 2735 7.49 1.000000] 4.1000 | 2:37:11 PM| 4.1000 | 4.1356 | 3.9065 | 3.9065
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2770] 7.58 4.1465 | 3.9157 | 3.9157
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2826 7.74 41640 | 3.9305 | 3.9305
FXTN 20-02___|PIBD2022C021 15.0000  8Y|  3/14/2022] 2880] 7.89 41809 | 3.9448 | 3.9448
FXTN 10-56 _ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 3021] 827 4.2249 | 3.9820 | 3.9820
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y]  0/13/2022] 3063] 8.39 4.2381 | 3.9931 | 3.993f
FXTN 20-03 __|PIBD2022J033 12.7500]  8.5Y] 10/17/2022] 3097| 8.48 4.2487 | 4.0021 | 4.0021
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3147| 8.62 41.800000] 4.2000 | 3:33:51 PM| 4.0965 | 4.2643 | 4.0153 | 4.0153
FXTN 20-04 __|PIBD2023B048 13.0000  OY] 2/20/2023] 3223] 8.82 4.2880 | 4.0353 | 4.0353
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3321] 9.09 4.3187 | 4.0612 | 4.0612
RTB 10-04 PIID1023H046 3.2500]  95Y|  8/15/2023] 3399] 9.31 33.395000] 4.0500 | 3:24:53 PM| 4.0396 | 4.3430 | 4.0818 | 4.0818
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y] 10/23/2023] 3468 9.49 4.3646 | 4.1000 | 4.1000
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3692 10.11 4.4276 | 4.1652 | 4.1505
FXTN 20-08 __|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3755 10.28 4.4453 | 4.1835 | 4.1648
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 3853] 1055 4.4729 | 4.2120 | 4.1869
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 4007] 1097 4.5162 | 4.2568 | 4.2216
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4196] 11.49 4.5693 | 4.3118 | 4.2643
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4236] 11.60 4.5806 | 4.3235 | 4.2733
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4287 11.74 45049 | 4.3383 | 4.2848
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4561| 1249]  115.656194] 4.8050 | 3:59:26 PM| 4.7297 | 4.6720 | 4.4180 | 4.3466
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4609| 1262 4.6855 | 4.4320 | 4.3575
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 4693] 1285 0.500000] 4.9500 | 10:24:31 AM| 4.9500 | 4.7091 | 4.4564 | 4.3764
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 4882| 13.37 4.7623 | 45114 | 4.4191
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5337| 14.61 4.8902 | 4.6438 | 45218
FXTN 20-16__ |PIBD2030E166 8.7500]  17Y]  5/27/2030] 5876| 16.09 5.0418 | 4.8006 | 4.6434
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 5938 16.26 5.0592 | 4.8186 | 4.6574
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6120] 16.76 5.1104 | 4.8716 | 4.6985
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y]  7/19/2031] 6294] 17.23 3.485000] 4.9250 | 2:03:23 PM| 4.8285 | 5.1594 | 4.9222 | 4.7377
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6372| 17.45 5.1813 | 4.9449 | 4.7553
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6492] 17.77 5.2151 | 4.9798 | 4.7824
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6520] 17.85]  196.880000] 5.0000 | 3:33:00 PM| 5.0088 | 52220 | 4.9880 | 4.7887
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6730 18.43 5.2820 | 5.0491 | 4.8361
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6793] 18.60 5.2997 | 5.0674 | 4.8503
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6905] 18.90 55.383000] 4.8750 | 3:34:36 PM| 4.8756 | 5.3312 | 5.1000 | 4.8756
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7499 20.53 5.4795 | 5.2335 | 5.0820
FXTN 2507 |PIBD25350071 8.0000]  25Y|  ©/30/2035] 7828 21.43 5.5616 | 5.3074 | 5.1963
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7905] 21.64]  614.000000] 54800 | 3:54:18 PM| 54852 | 55808 | 5.3247 | 5.2231
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8193 2243 5.6527 | 5.3894 | 5.3232
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  #/16/2037] 8514 23.31 8.420000] 5.5250 | 2:42:53 PM| 55676 | 5.7328 | 5.4615 | 5.4347
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8583] 23.50]  770.753000] 54200 | 4:02:00 PM| 5.4363 | 5.7500 | 54770 | 5.4587




