Interpolated Bonds

May 28, 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] 47| 0.3 12719 | 1.1147 | 1.1147
RTB 05-08 PIID05141080 6.2500]  4M| 9/24/2014] _ 118] 0.32 12.480000] 1.8750 | 2:49:55 PM| 2.2356 | 1.4584 | 1.2917 | 1.2917
FXTN 07-46 __|PIBD0714J466 6.5000  4M| 10/4/2014]  128] 0.35 15605 | 1.3048 | 1.3948
SPTB 10-03 _ |SPTB1014J037 122500 5M| 10/14/2014] _ 138] 0.38 1.6627 | 1.4980 | 1.4980
FXTN 10-36___|PIBD1015B367 123750 oM| 2/24/2015] 271] 074 2.0497 | 1.8872 | 1.8872
FXTN 05-68 _|PIBD0515E685 6.3750 Y] 5/13/2015] 349] 096 21752 | 1.9884 | 1.9879
FXTN 0747 |PIBDO715E477 8.3750 Y] 5/22/2015] _ 358] 0.98 21913 | 1.9983 | 1.9977
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] 7/21/2015] 418] 1.4 1.653000] 1.5000 | 3:45:25 PM| 1.5000 | 2.2988 | 2.0642 | 2.0627
RTB 05-09 PIID0515H097 5.8750]  1.5Y] 8/19/2015]  447| 1.2 2.3507 | 2.0961 | 2.0941
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015]  453] 1.24 2.3615 | 2.1026 | 2.1006
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] _ 545] 1.49 25263 | 2.2037 | 22003
FXTN 10-38__|PIBD1015L384 101250 2Y| 12/15/2015]  565] 1.5 25621 | 2.2056 | 22219
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] _ 593] 1.62 26122 | 2.0564 | 22523
FXTN 0748 |PIBD0716A488 7.0000 2v] 1/27/2016] 608 1.66 1.100000] 26000 | 2:42:37 PM| 26000 | 2.6391 | 22729 | 2.2685
RTB 05-10 PIID0516C107 6.0000]  2v]  3/3/2016] 644 1.76 2.7036 | 2.3124 | 23075
FXTN 10-40___|PIBD1016C407 75000 2v| 3/30/2016] _671] 1.84 2.7519 | 2.3421 | 2.3368
FXTN 0320 |PIBD0316D206 16250]  2Y| 4/25/2016]  697] 1.91] 10,689.950000] 2.3700 | 3:51:25 PM| 2.3671 | 2.7985 | 2.3706 | 2.3649
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] 699 1.9 2.8021 | 2.3728 | 2.3671
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] 829 2.27 80.000000] 24300 | 4:13:00 PM| 24300 | 2.8507 | 24705 | 2.4637
RTB 07-01 PID07161018 7.0000] 2.5Y] 9/24/2016] _849] 232 28582 | 2.4855 | 24786
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v| 11/16/2016] _ 902| 2.47 2.8780 | 2.5253 | 25179
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 1037| 284 2.9285 | 2.6267 | 26183
FXTN 20-01 __|PIBD2017D011 143750 3Y|  4/24/2017] 1061|290 2.9374 | 2.6448 | 26361
FXTN 0321 * |PIBD0317E212 28750  3Y| 5/22/2017] 1089] 298]  727.290000] 26000 | 3:23:25 PM| 26569 | 2.9479 | 2.6658 | 2.6569
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1133] 3.10 2.9902 | 2.7080 | 26991
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1178] 3.23 15.000000] 2.9950 | 11:10:18 AM| 2.9950 | 3.0335 | 2.7512 | 2.7423
FXTN 10-44 __|PIBD1017H447 7.7500] _3.5Y] 8/23/2017] 1182 3.24 3.0874 | 2.7550 | 2.7461
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1248] 3.42 3.1009 | 28183 | 2.8095
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y] 11/8/2017] 1259] 345 3.1114 | 2.8288 | 28200
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1343] 3.68 3.1923 | 2.9094 | 2.9006
FXTN 0572 * |PIBD0518E723 2.1250]  4Y| 5/23/2018] 1455] 3.98]  3,401.205000] 29900 | 3:31:27 PM| 3.0081 | 3.3000 | 3.0168 | 3.0081
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y| #/18/2018] 1542] 4.22]  426.000000] 3.1250 | 3:35:06 PM| 3.1326 | 3.4260 | 3.1072 | 3.1008
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5v] 11/20/2018] 1636 4.48 3.5622 | 3.2050 | 3.2009
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1727| 4.73 54.000000] 3.3650 | 3:16:00 PM| 3.3739 | 3.6940 | 3.2996 | 3.2978
FXTN 07563 * |PIBD0719D531 5.0000]  B5Y| 4/26/2019] 1793] 491]  495.000000] 3.3750 | 10:45:49 AM| 3.3674 | 3.7896 | 3.3682 | 3.3681
FXTN 0754 |PIBD0719G547 4.7500] _ 55Y| _ 7/19/2019] 1877 5.14]  779.650000] 3.3500 | 2:30:46 PM| 3.3622 | 3.8054 | 3.3806 | 3.3820
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1919] 5.5 3.8134 | 3.3869 | 3.3890
FXTN 07566 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 2003| 5.48 66.600000] 3.3200 | 3:53:16 PM| 3.3210 | 3.8292 | 3.3993 | 3.4030
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2091 5.72]  350.000000] 3.4500 | 11:18:05 AM| 3.4571 | 3.8458 | 3.4123 | 3.4176
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2274 6.23 3.8804 | 3.4394 | 3.4480
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2302 6.30 3.8856 | 3.4435 | 3.4526
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2393] 655 3.9028 | 3.4570 | 3.4677
RTB 10-02 PIID1021C027 7.3750]  7Y]  3/3/2021] 2470] 6.76] _ 303.213000] 3.4500 | 3:50:41 PM| 3.4670 | 3.9173 | 3.4684 | 3.4805
FXTN 07-57 __|PIBD0721C574 35000 7Y]  3/20/2021] 2487] 6.81 11.004000] 3.5000 | 3:01:47 PM| 3.5000 | 3.9205 | 3.4709 | 3.4833
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FXTN 10-53 * |PIBD1021D531 6.5000]  7Y| 4/28/2021] 2526] 6.92]  105.825000] 3.5500 | 2:11:15 PM| 3.5541 | 3.9279 | 3.4767 | 3.4898
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2701 7.39 3.9735 | 3.5583 | 3.5689
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2736 7.49 50.000000] 3.6300 | 3:44:15 PM| 3.6300 | 3.9826 | 3.5746 | 3.5847
FXTN 10-54 __ |PIBD1022G545 6.3750]  8Y| 1/19/2022] 2792] 7.64]  701.936980| 3.6000 | 3:48:14 PM| 3.5980 | 3.9972 | 3.6007 | 3.6100
FXTN 20-02__|PIBD2022C021 15.0000]  8Y| 3/14/2022] 2846] 7.79 4.0113 | 3.6250 | 3.6344
FXTN 10-56 __ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 2987| 8.8 4.0481 | 3.6916 | 3.6981
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 3029 8.29 4.0590 | 3.7112 | 3.7170
FXTN 20-03 __|PIBD2022J033 12.7500]  8.5Y] 10/17/2022] 3063] 8.39 4.0679 | 3.7270 | 3.7324
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3113] 852 4.0809 | 3.7504 | 3.7550
FXTN 20-04 __|PIBD2023B048 13.0000  9Y] 2/20/2023] 3189 8.73 41007 | 3.7858 | 3.7893
FXTN 20-05 __ |PIBD2023E054 11.8750 Y|  5/29/2023] 3287| 9.00 41263 | 3.8315 | 3.8336
RTB 10-04 PIID1023H046 3.2500]  9.5Y]  8/15/2023] 3365 9.2 34.636000] 3.8750 | 3:31:25 PM| 3.8283 | 4.1466 | 3.8678 | 3.8688
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y] 10/23/2023] 3434 9.40 41646 | 3.9000 | 3.9000
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3658| 10.02 4.2219 | 3.9587 | 3.9587
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3721] 10.19 4.2380 | 3.9752 | 3.9752
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3819] 1046 4.2630 | 4.0008 | 4.0008
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3973 10.88 4.3024 | 4.0411 | 4.0411
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4162| 11.39 4.3507 | 4.0906 | 4.0906
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4202 11.50 4.3609 | 4.1011 | 4.1011
FXTN 20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4253 11.64 4.3740 | 4.1145 | 4.1145
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4527 12.39] _ 507.000000] 4.1250 | 3:46:39 PM| 4.1512 | 4.4440 | 4.1862 | 4.1862
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y]  12/7/2026] 4575 1253 4.4563 | 4.1988 | 4.1988
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 4659 12.76] 375500000 4.1250 | 2:44:25 PM| 4.1252 | 4.4778 | 4.2208 | 4.2208
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 4848| 13.27 4.5261 | 4.2703 | 4.2703
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5303 14.52 4.6424 | 4.3894 | 4.3894
FXTN 20-16__|PIBD2030E166 8.7500]  16Y| 5/27/2030] 5842| 15.99 4.7802 | 4.5305 | 45305
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 5904] 16.16 4.7961 | 4.5468 | 4.5468
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6086] 16.66]  203.200000] 4.5500 | 3:04:52 PM| 4.5500 | 4.8426 | 4.5944 | 4.5044
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6260| 17.14] _ 3,985.305000] 4.4200 | 4:14:05 PM| 4.4250 | 4.8871 | 4.6400 | 4.6400
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6338| 17.35 4.9070 | 4.6604 | 4.6604
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6458| 17.68 51.500000] 4.9750 | 2:12:49PM| 4.9313 | 4.9377 | 4.6919 | 4.6919
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6486] 17.76]  397.000000] 4.6000 | 4:06:23 PM| 4.6350 | 4.9449 | 4.6992 | 4.6992
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 6696 18.33 4.9986 | 4.7542 | 4.7542
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6759| 18.51 5.0147 | 4.7707 | 4.7707
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6871] 18.81 5.160000] 4.8500 | 11:43:50 AM| 4.8260 | 5.0433 | 4.8000 | 4.8000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7465| 20.44 5.0678 | 4.8617 | 4.8559
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 7794| 21.34 5.0814 | 4.8959 | 4.8868
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7871| 21.55]  771.000000] 4.9700 | 4:12:13 PM| 4.9699 | 5.0845 | 4.9039 | 4.8940
FXTN 2509 |PIBD25361097 7.6250] 25|  9/20/2036] 8159] 22.34]  1,150.000000] 5.1000 | 11:51:39 AM| 5.0300 | 5.0964 | 4.9338 | 4.9211
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8480 23.22 5.1097 | 4.9671 | 4.9513
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8549 23.41]  3,232.638500] 4.9225 | 4:14:19 PM| 4.9293 | 5.1125 | 4.9743 | 4.9578




