Interpolated Bonds

May 22, 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]  2M|  7/15/2014] 53] 0.15 15866 | 1.4345 | 1.4306
RTB 05-08 PIID05141080 6.2500]  4M| 0/24/2014] 14| 0.34 1.4879 | 1.3333 | 1.3333
FXTN 07-46 __|PIBD0714J466 6.5000  5M| 10/4/2014]  134] 0.37 15875 | 1.4325 | 1.4325
SPTB 10-03 _ |SPTB1014J037 122500 5M| 10/14/2014]  144] 0.39 1.6871 | 15317 | 1.5317
FXTN 10-36___|PIBD1015B367 123750 oM| 2/24/2015] 277] 0.76 10.150000] 1.3750 | 3:24:32 PM| 1.3750 | 2.0489 | 1.8942 | 1.0654
FXTN 05-68 _|PIBD0515E685 6.3750 Y] 5/13/2015] 355] 097 94.000000] 2.0475 | 2:12:32 PM| 2.0487 | 2.1684 | 1.9964 | 2.0841
FXTN 0747 |PIBDO715E477 8.3750 Y] 5/22/2015] 364 1.00 2.1849 | 2.0083 | 2.0932
FXTN 0420 |PIBD0415G203 4.8750] 15| 7/21/2015] 424] 1.16 2.2950 | 2.0879 | 2.1537
RTB 05-09 PIID0515H097 5.8750]  1.5Y] 8/19/2015] 453] 1.4 2.3482 | 2.1263 | 2.1830
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015]  459] 1.26 23592 | 2.1343 | 2.1891
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 551 1.51 25279 | 2.0562 | 22819
FXTN 10-38__|PIBD1015L384 101250 Y| 12/15/2015] 571] 1.6 25646 | 2.2828 | 2.3021
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] 599 1.64 2.6160 | 2.3199 | 2.3303
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _614] 1.68 1.000000] 2.6000 | 2:29:14 PM| 2.6000 | 2.6435 | 2.3398 | 2.3455
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _ 650] 1.78 0.500000] 2.5500 | 11:03:59 AM| 2.5500 | 2.7095 | 2.3875 | 2.3818
FXTN 10-40___|PIBD1016C407 75000  2v] 3/30/2016] _ 677] 1.85 2.7590 | 2.4233 | 2.4090
FXTN 0320 |PIBD0316D206 16250]  2Y| 4/25/2016] _ 703] 1.92] 8,753.791000] 2.4100 | 3:50:34 PM| 2.4373 | 2.8067 | 2.4577 | 24353
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] _ 705] 1.93 28104 | 2.4604 | 24373
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016]  835] 229]  103.400000] 2.5000 | 3:07:26 PM| 2.5119 | 2.8700 | 25404 | 2.5250
RTB 07-01 PID07161018 7.0000] 2.5Y] 0/24/2016] _ 855] 2.34 50.000000] 3.0000 | 11:13:29 AM| 29249 | 2.8792 | 25527 | 2.5385
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 908] 249 2.9035 | 25853 | 25743
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 1043] 2.86 1.000000] 3.2500 | 11:38:52 AM| 3.2500 | 2.9654 | 2.6684 | 2.6654
FXTN 20-01 __|PIBD2017D011 143750  3Y|  4/24/2017] 1067| 292 2.9764 | 2.6832 | 26816
FXTN 0321 * |PIBD0317E212 28750  3Y| 5/22/2017] 1095] 3.00] 1,035.860000] 2.6500 | 3:29:08 PM| 2.7000 | 2.9892 | 2.7004 | 2.7005
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y|  7/5/2017] 1139] 3.42] 5,000.000000] 2.7000 | 2:37:58 PM| 2.7000 | 3.0851 | 2.7442 | 2.7442
RTB 07-02 PIID0717H026 6.6250]  3.5vY] 8/19/2017] 1184 3.24 3.0820 | 2.7890 | 2.7889
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1188 3.25 3.0862 | 2.7930 | 2.7928
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1254] 3.43 3.1550 | 2.8587 | 2.8584
FXTN 0571 |PIBD0517K719 4.1250] 3.5Y] 11/8/2017] 1265] 346 3.1664 | 2.8697 | 2.8693
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1349] 3.69] 2,162.660000] 3.0500 | 3:10:26 PM| 3.0680 | 3.2540 | 29534 | 2.9527
FXTN 0572 * |PIBD0518E723 2.1250]  4Y| 5/23/2018] 1461] 4.00] 1,755.000000 3.0700 | 11:44:24 AM| 3.0589 | 3.3708 | 3.0649 | 3.0639
FXTN 0751 |PIBD0718H511 5.0000]  45Y| 8/18/2018] 1548 4.24]  268.380000] 3.2000 | 3:53:51 PM| 3.2000 | 3.5381 | 3.2605 | 3.1279
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1642| 4.50 3.7189 | 3.4719 | 3.1971
FXTN10-48 __ |PIBD1019B485 78750]  5Y| 2/19/2019] 1733] 4.74] _ 101.000000] 3.3300 | 3:26:32 PM| 3.3327 | 3.8939 | 3.6766 | 3.2641
FXTN 07563 * |PIBD0719D531 5.0000]  5Y|  4/26/2019] 1799 4.93 46.000000] 3.2675 | 2:13:13PM| 3.2687 | 4.0208 | 3.8250 | 3.3127
FXTN 0754 |PIBD0719G547 4.7500] _ 55Y|  7/19/2019] 1883 5.16]  950.000000| 3.3450 | 4:04:54 PM| 3.3687 | 4.0101 | 3.8005 | 3.3422
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y]  8/30/2019] 1925] 527 4.0047 | 3.7882 | 3.3569
FXTN 07566 |PIBD0719K560 3.8750]  55Y| 11/22/2019] 2009] 550 20.000000] 3.3500 | 3:09:06 PM| 3.3500 | 3.9940 | 3.7637 | 3.3864
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2097] 5.74] _ 100.000000] 3.4900 | 12:08:07 PM| 3.4900 | 3.9827 | 3.7381 | 3.4173
RTB 10-01 PIID1020H015 7.2500] _ 6.5Y|  8/19/2020] 2280] 6.24] __100.000000 3.4900 | 11:51:31 AM| 3.4900 | 3.9593 | 3.6847 | 3.4815
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y|  9/16/2020] 2308] 6.32] _ 600.000000] 3.5200 | 3:45:32 PM| 3.5242 | 3.9557 | 3.6765 | 3.4914
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2399 6.57]  900.000000] 3.5000 | 4:04:56 PM| 3.5083 | 3.9441 | 3.6500 | 3.5233
RTB 10-02 PIID1021C027 7.3750]  7Y]  3/3/2021] 2476] 6.78 46.000000] 3.8000 | 2:22:44 PM| 3.5013 | 3.9343 | 3.6275 | 3.5503
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y] 3/20/2021] 2493] 6.83]  850.758000] 3.5750 | 11:57:30 AM| 3.5793 | 3.9321 | 3.6226 | 3.5563
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FXTN 10-53 * |PIBD1021D531 6.5000]  7v| 4/28/2021] 2532] 6.93] 1,150.000000] 3.6200 | 11:00:35 AM| 3.6182 | 3.9271 | 3.6112 | 3.5700
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2707 7.4 3.9721 | 3.6669 | 3.6336
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2742] 7.51]  156.593000] 3.7000 | 3:01:31 PM| 3.6941 | 3.9811 | 3.6780 | 3.6463
FXTN 10-54 __ |PIBD1022G545 6.3750]  8Y| 1/19/2022] 2798] 7.66] 2,113.470912] 3.5700 | 4:12:12 PM| 3.5943 | 3.9954 | 3.6958 | 3.6667
FXTN 20-02__|PIBD2022C021 15.0000  8Y| 3/14/2022] 2852 7.81 4.0093 | 3.7130 | 3.6863
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 2993] 8.9 4.0455 | 3.7578 | 3.7375
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y]  9/13/2022] 3035] 8.31 15.000000] 3.7500 | 3:02:20 PM| 3.7500 | 4.0563 | 3.7712 | 3.7528
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y] 10/17/2022] 3069 8.40 4.0651 | 3.7820 | 3.7652
FXTN 1058 |PIBD1022L585 40000 Y] 12/6/2022] 3119] 854 4.0779 | 3.7979 | 3.7833
FXTN 20-04 __|PIBD2023B048 13.0000] 9] 2/20/2023] 3195] 8.75 4.0975 | 3.8221 | 3.8110
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/20/2023] 3293 9.02 4.1226 | 3.8532 | 3.8466
RTB 10-04 PIID1023H046 3.2500]  9.5Y| #/15/2023] 3371] 9.23]  377.195000] 3.7750 | 3:58:50 PM| 3.7807 | 4.1427 | 3.8781 | 3.8749
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y] 10/23/2023] 3440 9.42 4.1604 | 3.9000 | 3.9000
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3664 10.03 4.2233 | 3.9652 | 3.9619
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3727| 10.20 4.2409 | 3.9835 | 3.9793
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3825] 10.47 4.2685 | 4.0120 | 4.0064
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3979| 10.89 4.3117 | 4.0568 | 4.0490
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4168| 11.41 4.3647 | 4.1118 | 4.1012
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4208[ 11.52 4.3759 | 4.1235 | 4.1123
FXTN 20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4259 11.66 4.3903 | 4.1383 | 4.1264
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4533] 12.41]  514.800000] 4.1250 | 4:07.59 PM| 4.1501 | 4.4672 | 4.2180 | 4.2021
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y| 12/7/2026] 4581] 12.54 4.4806 | 4.2320 | 4.2154
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4665 12.77]  220.880000] 4.1250 | 4:03:48 PM| 4.1377 | 4.5042 | 4.2564 | 4.2386
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  0/6/2027] 4854 13.29 4.5572 | 4.3114 | 4.2908
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y] 12/4/2028] 5309| 14.54 4.6849 | 4.4438 | 4.4166
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 5848| 16.01 38.500000] 4.4900 | 2:48:55 PM| 4.6746 | 4.8362 | 4.6006 | 4.5656
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5910| 16.18 4.8536 | 4.6186 | 4.5827
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6092 16.68 4.9047 | 4.6716 | 46330
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6266| 17.16] 13,821.449242] 4.4050 | 4:14:00 PM| 4.4113 | 4.9535 | 4.7202 | 4.6811
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6344] 17.37 4.9754 | 4.7449 | 4.7027
FXTN 20-18__|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6464 17.70 93.000000] 4.7500 | 3:55:33 PM| 4.7297 | 5.0091 | 4.7798 | 4.7358
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6492 17.77]  171.000000] 4.7750 | 3:35:41 PM| 4.6926 | 5.0169 | 4.7880 | 4.7436
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6702] 18.35 5.0759 | 4.8491 | 4.8016
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6765| 18.52 5.0936 | 4.8674 | 4.8190
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6877] 18.83 0.500000] 5.2500 | 2:33:55 PM| 5.2500 | 5.1250 | 4.9000 | 4.8500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7471] 20.45 5.1240 | 4.8894 | 4.8588
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  9/30/2035] 7800 21.36 5.1235 | 4.8835 | 4.8636
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7877 21.57]  963.140000] 4.9500 | 3:54:44 PM| 4.9784 | 5.1234 | 4.8821 | 4.8648
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8165| 22.35 14.700000] 5.1250 | 2:41:55 PM| 5.1250 | 51229 | 4.8770 | 4.8690
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8486] 23.23]  103.000000] 5.0500 | 4:08:33 PM| 5.0953 | 5.1224 | 4.8712 | 4.8738
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8555 23.42] 10,389.163000] 4.8575 | 4:13:11 PM| 4.8627 | 5.1223 | 4.8700 | 4.8748




