Interpolated Bonds

June 04, 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 1M| _ 7/15/2014] _ 40[ 0.1 1.4050 | 1.2755 | 1.2755
RTB 05-08 PIID05141080 6.2500]  4M| 0/24/2014] 11| 0.30] _ 850.500000] 2.0000 | 11:06:43 AM| 1.5503 | 1.3440 | 1.0731 | 1.0729
FXTN 07-46 __|PIBD0714J466 6.5000  4M| 10/4/2014] 121 0.33 1.3779 | 1.1126 | 1.1124
SPTB 10-03 _ |SPTB1014J037 122500 5M| 10/14/2014]  131] 0.36 14118 | 1.1522 | 1.1518
FXTN 10-36___|PIBD1015B367 123750 OM| _ 2/24/2015] 264 0.72 1.8387 | 1.6322 | 1.5067
FXTN 05-68 _|PIBD0515E685 6.3750]  11M| _ 5/13/2015] _ 342| 0.94 2.0807 | 1.8975 | 1.8293
FXTN 0747 |PIBDO715E477 83750  1Y| 5/22/2015] 351] 0.96]  618.000000] 2.0000 | 10:39:34 AM| 2.0271 | 2.1086 | 1.9281 | 1.8561
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y]  7/21/2015] 411 1.13 2.2564 | 2.0202 | 1.9544
RTB 05-09 PID0515H097 5.8750]  1.5Y] #/19/2015]  440] 1.20 2.3233 | 2.0512 | 1.9922
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] 446 1.22 2.3371 | 2.0576 | 2.0000
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 538] 1.47 25492 | 2.1559 | 2.1199
FXTN 10-38__|PIBD1015L384 101250 2Y| 12/15/2015]  568] 1.53 25053 | 2.1773 | 2.1459
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] 586 1.60 2.6599 | 2.2072 | 2.1824
FXTN 0748 |PIBD0716A488 7.0000 2v] 1/27/2016] _601] 1.65 1.300000] 2.2000 | 11:08:09 AM| 22000 | 2.6944 | 2.2232 | 2.2020
RTB 05-10 PID0516C107 6.0000  2v]  3/3/2016] 637 1.74 0.730000] 2.1250 | 2:46:00 PM| 2.2420 | 2.7774 | 2.2617 | 2.0488
FXTN 10-40___|PIBD1016C407 75000  2Y]  3/30/2016] 664 1.82 2.8397 | 2.2906 | 2.2840
FXTN 0320 |PIBD0316D206 16250]  2Y| 4/25/2016] 690 1.89] 1,064.403000] 2.3150 | 2:30:46 PM| 2.3206 | 2.8996 | 2.3184 | 2.3179
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] _ 692] 1.89 2.9042 | 23205 | 2.3205
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016]  822] 2.25 11.600000] 2.8000 | 11:08:31 AM| 2.4333 | 2.9049 | 2.4470 | 2.4266
RTB 07-01 PID07161018 7.0000] 2.5v] 9/24/2016] _ 842[ 2.3 2.500000] 2.8750 | 10:12:27 AM| 2.8750 | 2.9050 | 2.4665 | 2.4429
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5Y| 11/16/2016] _ 895] 2.45 2.9052 | 2.5180 | 2.4861
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 1030] 282 2.9059 | 26494 | 25963
FXTN 20-01 __|PIBD2017D011 143750 3Y|  4/24/2017] 1054] 289 2.9061 | 2.6728 | 26159
FXTN 0321 * |PIBD0317E212 28750  3Y| b/22/2017] 1082] 296 99.000000] 2.6375 | 11:45:48 AM| 2.6387 | 2.9062 | 2.7000 | 2.6387
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1126] 3.08 0.306000] 2.6250 | 10:20:18 AM| 2.6250 | 2.9539 | 2.7339 | 2.6797
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1171] 3.21 3.0028 | 2.7685 | 2.7216
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1175] B3.22]  110.000000] 2.8400 | 3:16:40 PM| 2.8400 | 3.0071 | 2.7716 | 2.7254
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1241] 3.40 3.0787 | 2.8024 | 2.7869
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y]  11/8/2017] 1252] 3.43 3.0006 | 2.8308 | 2.7971
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1336] 3.66 10.000000] 29250 | 2:45:00 PM| 29250 | 3.1818 | 2.8955 | 2.8754
FXTN 0572 * |PIBD0518E723 2.1250]  4Y| 5/23/2018] 1448] 3.96]  300.150000] 3.0000 | 2:31:49 PM| 29817 | 3.3033 | 2.9817 | 2.9798
FXTN 0751 |PIBD0718H511 5.0000] _ 45Y| 8/18/2018] 1535] 4.20]  155.000000] 3.1000 | 3:38:23 PM| 3.1002 | 3.4331 | 3.1447 | 3.0606
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1629 4.46 3.5733 | 3.3208 | 3.1478
FXTN10-48 __ |PIBD1019B485 78750 5Y| 2/19/2019] 1720 4.71 56.000000] 3.3000 | 251:19 PM| 3.2936 | 3.7090 | 3.4913 | 3.2323
FXTN 07563 * |PIBD0719D531 5.0000]  5Y|  4/26/2019] 1786] 4.89 3.8075 | 3.6150 | 3.2936
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1870] 5.2 3.8219 | 3.6069 | 3.3164
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y]  /30/2019] 1912] 5.23 3.8291 | 3.6029 | 3.3278
FXTN 07566 |PIBD0719K560 3.8750] 55Y| 11/22/2019] 1996] 5.6 3.8435 | 35048 | 3.3506
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2084 5.71 3.8586 | 3.5864 | 3.3744
RTB 10-01 PIID1020H015 7.2500]  6.5Y|  8/19/2020] 2267] 6.21]  150.000000] 3.5350 | 10:55:01 AM| 3.5350 | 3.8901 | 3.5688 | 3.4241
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y|  9/16/2020] 2295] 6.28 5.000000] 3.8000 | 9:46:09 AM| 3.8000 | 3.8949 | 3.5661 | 3.4316
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2386] 6.53]  848.000000] 3.5300 | 3:58:31 PM| 3.5406 | 3.9105 | 3.5574 | 3.4563
RTB 10-02 PIID1021C027 7.3750]  7Y]  3/3/2021] 2463] 6.74]  1,591.300000] 3.4500 | 3:10:22 PM| 3.4589 | 3.9237 | 3.5500 | 3.4772
FXTN 07-57 __|PIBD0721C574 35000 7Y] 3/20/2021] 2480] 6.79 3.9266 | 3.5483 | 3.4818
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FXTN 10-53 * |PIBD1021D531 6.5000]  7Y| 4/28/2021] 2519] 6.90]  150.000000] 3.5750 | 4:10:30 PM| 3.5750 | 3.9333 | 3.5446 | 3.4924
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2694] 7.8 11.723000] 3.5625 | 11:39:37 AM| 3.5625 | 3.9662 | 3.5095 | 3.5554
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2729] 7.47 80.900000] 3.7250 | 10:34:19 AM| 3.7250 | 3.9727 | 3.6105 | 3.5680
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2785] 7.62|  389.765000] 3.6000 | 3:56:51 PM| 3.5929 | 3.9832 | 3.6281 | 3.5882
FXTN 20-02__|PIBD2022C021 15.0000  8Y| B3/14/2022] 2839] 7.77 3.9934 | 3.6451 | 3.6076
FXTN 1056 |PIBD1022H562 4.8750]  85Y]  8/2/2022] 2980] 8.16 4.0198 | 3.6893 | 3.6584
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 3022] 827 4.0277 | 3.7025 | 3.6735
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y| 10/17/2022] 3056] 8.37 4.0341 | 3.7132 | 3.6858
FXTN 1058 |PIBD1022L585 4.0000]  9Y] 12/6/2022] 3106] 8.50 4.0435 | 3.7289 | 3.7038
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3182] 8.71 4.0578 | 3.7528 | 3.7311
FXTN 20-05 __ |PIBD2023E054 11.8750 Y|  5/29/2023] 3280] 8.98 4.0762 | 3.7835 | 3.7664
RTB 10-04 PIID1023H046 3.2500]  95Y|  8/15/2023] 3358 0.19]  143.215000] 3.7300 | 3:35:36 PM| 3.7562 | 4.0908 | 3.8080 | 3.7945
FXTN 20-06__|PIBD2023J068 11.3750] _ 9.5Y] 10/23/2023] 3427] 9.8 41038 | 3.8297 | 3.8193
FXTN 20-07 * |PIBD2024F075 12.3750] _ 10Y] _ 6/3/2024] 3651] 10.00 4.1458 | 3.9000 | 3.9000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3714] 1017 4.1636 | 3.9176 | 3.9176
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3812] 10.44 4.1914 | 3.9451 | 3.9451
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3966 10.86 4.2350 | 3.9882 | 3.9882
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4155| 11.38 4.2885 | 4.0412 | 4.0412
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4195[ 11.49 4.2998 | 4.0524 | 4.0524
FXTN 20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4246] 11.62 4.3142 | 4.0667 | 4.0667
RTB 15-01 PID1526J019 6.2500]  13Y| 10/20/2026] 4520 12.38 5.938000] 4.3000 | 3:39:05 PM| 4.3120 | 4.3918 | 4.1434 | 4.1434
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y|  12/7/2026] 4568| 12,51 4.4054 | 4.1569 | 4.1569
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 46b2| 12.74 1.700000] 4.3000 | 10:22:00 AM| 4.3000 | 4.4292 | 4.1804 | 4.1804
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  09/6/2027] 4841] 13.25 4.4827 | 4.2333 | 4.2333
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5296] 14.50 4.6115 | 4.3608 | 4.3608
FXTN 20-16__|PIBD2030E166 8.7500]  16Y| 5/27/2030] 5835 15.98 4.7641 | 45118 | 45118
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 5897 16.15 4.7816 | 4.5291 | 45291
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y]  1/26/2031] 6079 16.64 4.8332 | 4.5801 | 4.5801
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y]  7/19/2031] 6253 17.12] 1,131.000000] 4.4825 | 3:57:38 PM| 4.4856 | 4.8824 | 4.6289 | 4.6289
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6331] 17.33 4.9045 | 4.6507 | 4.6507
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6451] 17.66 4.000000] 5.0000 | 10:35:48 AM| 5.0000 | 4.9385 | 4.6843 | 4.6843
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6479 17.74 34.809000] 4.7300 | 3:57:18 PM| 4.7855 | 4.9464 | 4.6922 | 4.6922
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6689| 18.31 5.0059 | 4.7510 | 4.7510
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6752| 18.49 5.0237 | 4.7686 | 4.7686
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6864| 18.79 3.444000] 51500 | 2:35:20 PM| 4.7547 | 5.0554 | 4.8000 | 4.8000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y|  11/5/2034] 7458| 20.42 5.1051 | 4.8840 | 4.8752
FXTN 25:07 __|PIBD25350071 8.0000]  25Y| ©/30/2035] 7787| 21.32 1.500000] 5.1500 | 10:22:51 AM| 5.1500 | 5.1326 | 4.9306 | 4.9168
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7864 21.563]  412.863333] 5.1250 | 2:58:16 PM| 4.9827 | 5.1391 | 4.9415 | 4.9265
FXTN 2509 |PIBD25361097 7.6250]  25Y|  ©9/20/2036] 8152] 22.32]  600.000000] 5.0450 | 10:53:20 AM| 5.0508 | 5.1632 | 4.9822 | 4.9630
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8473 23.20 33.150000] 5.1000 | 3:37:04 PM| 5.0804 | 5.1900 | 5.0276 | 5.0036
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8542] 23.39]  369.510000] 4.9750 | 3:52:38 PM| 4.9761 | 5.1958 | 5.0374 | 5.0123




