Interpolated Bonds

June 06, 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] 36| 0.10 1.3930 | 1.0248 | 1.2048
RTB 05-08 PIID05141080 6.2500]  4M| 9/24/2014] _ 107] 0.29 1.3448 | 1.0808 | 1.0807
FXTN 07-46 __|PIBD0714J466 6.5000  4M| 10/4/2014] _117] 0.32 1.3742 | 1.1121 | 1.1119
SPTB 10-03 _ |SPTB1014J037 122500 4M| 10/14/2014] 127] 035 1.4035 | 1.1434 | 1.1432
FXTN 10-36___|PIBD1015B367 123750 OM| _ 2/24/2015] 260 0.71 1.7847 | 1.6010 | 1.5149
FXTN 05-68 _|PIBD0515E685 6.3750]  11M| _ 5/13/2015] _ 338] 0.93 2.0052 | 1.8838 | 1.7174
FXTN 0747 |PIBDO715E477 8.3750]  1Y| 5/22/2015] 347] 0.95]  100.000000] 1.9600 | 9:23:52 AM| 1.9600 | 2.0307 | 1.9165 | 1.7408
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _ 7/21/2015] _ 407] 1.11 2.1856 | 2.0096 | 1.8555
RTB 05-09 PIID0515H097 5.8750]  1.5Y] #/19/2015]  436] 1.19 4.705512] 1.6250 | 2:51:58 PM| 1.7861 | 2.2586 | 2.0396 | 1.9061
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015] 442 1.2 70.000000] 2.0000 | 3:56:31 PM| 2.0000 | 2.2738 | 2.0458 | 1.9165
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 534] 1.46 2.5056 | 2.1409 | 2.0768
FXTN 10-38__|PIBD1015L384 10.1250]  2Y| 12/15/2015]  564] 1.52 25560 | 2.1615 | 21117
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] 582 1.59 2.6266 | 2.1905 | 2.1605
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _ 597] 1.63 2.6644 | 2.2060 | 2.1866
RTB 05-10 PID0516C107 6.0000  2v]  3/3/2016] _633] 1.73 2.7551 | 2.2432 | 22494
FXTN 10-40___|PIBD1016C407 75000 2v] 3/30/2016] 660 1.81 28231 | 2.2711 | 2.2964
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 686 1.88]  1,600.200000] 2.3500 | 4:04:48 PM| 2.3452 | 2.8887 | 2.2979 | 2.3417
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] 688 1.88 2.8937 | 2.3000 | 2.3452
FXTN 1042 |PIBD1016/420 0.1250] 2.5Y]  9/4/2016] _ 818] 2.24]  201.300000] 2.4000 | 253:23 PM| 2.4026 | 2.8986 | 24333 | 2.4509
RTB 07-01 PID07161018 7.0000] 2.5v] 9/24/2016] _ 838] 229 2.8993 | 2.4538 | 24672
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5Y] 11/16/2016] _ 891] 2.44 2.9013 | 25082 | 25103
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 1026] 2.8 1.000000] 3.1250 | 10:11:16 AM| 3.1250 | 2.9064 | 2.6467 | 2.6201
FXTN 20-01 __|PIBD2017D011 143750 3Y|  4/24/2017] 1050] 2.87 2.9073 | 26713 | 26396
FXTN 0321 * |PIBD0317E212 28750  3Y| b/22/2017] 1078] 295 79.640000] 2.6250 | 3:22:06 PM| 2.6566 | 2.9083 | 2.7000 | 2.6624
FXTN 0570 |PIBD0517G705 4.6250] 35Y|  7/5/2017] 1122] 8.7 2.9488 | 2.7417 | 2.7045
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1167| 3.20 2.9901 | 2.7844 | 2.7475
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1171] 3.21 2.9938 | 2.7882 | 2.7513
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1237| 3.39 5.000000] 3.2500 | 10:11:41 AM| 3.2500 | 3.0545 | 2.8508 | 2.8144
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y]  11/8/2017] 1248] 3.42 3.0646 | 2.8613 | 2.8249
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1332] 3.65 80.956000] 2.9700 | 3:18:17 PM| 3.0123 | 3.1418 | 29410 | 2.9052
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1444] 3.95]  122.000000] 3.0150 | 2:53:32 PM| 3.0123 | 3.2448 | 3.0472 | 3.0123
FXTN 0751 |PIBD0718H511 5.0000] _45Y| 8/18/2018] 1531 4.19]  150.000000] 3.1050 | 4:01:58 PM| 3.0850 | 3.3860 | 3.1895 | 3.0867
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1625 4.45 3.5385 | 3.3432 | 3.1672
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1716] 4.70]  304.500000| 3.3000 | 4:08:14PM| 3.3015 | 3.6862 | 3.4921 | 3.2450
FXTN 07563 * |PIBD0719D531 5.0000]  5Y|  4/26/2019] 1782] 4.88 3.7933 | 3.6000 | 3.3015
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1866| 5.11 3.8093 | 3.5884 | 3.3240
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1908] 5.22 3.8174 | 3.5825 | 3.3352
FXTN 07566 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1992] 545]  412.760000] 3.3100 | 3:13:21 PM| 3.2912 | 3.8334 | 35709 | 3.3577
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6Y| 2/18/2020] 2080] 569  630.000000 3.4250 | 3:43:21 PM| 3.4111 | 3.8502 | 3.5587 | 3.3812
RTB 10-01 PIID1020H015 7.2500] _ 6.5Y]  8/19/2020] 2263 6.20 3.8852 | 3.5333 | 3.4301
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2291] 6.27 3.8905 | 3.5204 | 3.4376
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2382] 6.52 3.9079 | 3.5168 | 3.4619
RTB 10-02 PIID1021C027 7.3750]  7Y]  3/3/2021] 2459] 6.73] _ 105.582000] 3.4700 | 11:07:23 AM| 3.4626 | 3.9226 | 3.5062 | 3.4825
FXTN 07-57 __|PIBD0721C574 35000 7Y] 3/20/2021] 2476] 6.78 16.000000] 3.5000 | 2:46:16 PM| 3.4859 | 3.9259 | 3.5038 | 3.4871
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FXTN 10-53 * |PIBD1021D531 6.5000]  7Y| 4/28/2021] 2515] 6.89 50.000000] 3.5750 | 9:54:05 AM| 3.5750 | 3.9333 | 3.4984 | 3.4975
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2690] 7.36 3.9571 | 3.5450 | 3.5443
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2725] 7.46 3.9619 | 3.5544 | 35536
FXTN 10-54 __ |PIBD1022G545 6.3750]  8Y| 1/19/2022] 2781] 7.61]  640.000000] 3.6000 | 4:07:45 PM| 3.5987 | 3.9695 | 3.5693 | 3.5686
FXTN 20-02__|PIBD2022C021 15.0000  8Y| B3/14/2022] 2835] 7.76 3.9769 | 3.5837 | 3.5830
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 2976] 8.5 3.9961 | 3.6212 | 3.6207
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 3018] 8.26 4.0018 | 3.6324 | 3.6319
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y| 10/17/2022] 3052] 8.36 4.0064 | 3.6415 | 3.6410
FXTN 1058 |PIBD1022L585 4.0000]  85Y] 12/6/2022] 3102] 8.49 15.350000] 3.8500 | 2:23:54 PM| 3.6395 | 4.0133 | 3.6548 | 3.6544
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023[ 3178] 8.70 4.0236 | 3.6750 | 3.6747
FXTN 20-05 __ |PIBD2023E054 11.8750] Y| 5/29/2023] 3276] 897 4.0370 | 3.7012 | 3.7009
RTB 10-04 PIID1023H046 3.2500] 9.5Y]  #/15/2023] 3354] 9.18 54.194000] 3.7750 | 2:25:36 PM| 3.7451 | 4.0476 | 3.7219 | 3.7217
FXTN 20-06__|PIBD2023J068 11.3750] 9.5V 10/23/2023] 3423] 9.37 4.0570 | 3.7403 | 3.7401
FXTN 20-07 * |PIBD2024F075 12.3750] _ 10Y] _ 6/3/2024] 3647| 9.98 4.0875 | 3.8000 | 3.8000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3710] 10.16 41071 | 3.8206 | 3.8206
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3808| 10.43 41376 | 3.8526 | 3.8526
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3962] 10.85 4.1855 | 3.9029 | 3.9029
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4151 11.36 4.2444 | 3.9647 | 3.9647
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4191 11.47 4.2568 | 3.9778 | 3.9778
FXTN 20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4242[ 11.61 4.2727 | 3.9944 | 3.9944
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4516] 12.36 7.392000] 4.2000 | 11:03:37 AM| 4.2000 | 4.3580 | 4.0840 | 4.0840
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y]  12/7/2026] 4564 12.50 4.3729 | 4.0997 | 4.0997
RTB 15-02 PIID1527C023 5.3750]  13Y]  3/1/2027] 4648 12.73 4.3990 | 4.1271 | 41271
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 4837| 13.24 4.4579 | 4.1889 | 4.1889
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5292| 14.49 45995 | 4.3376 | 4.3376
FXTN 20-16__|PIBD2030E166 8.7500]  16Y| 5/27/2030] 5831] 15.96 4.7672 | 45137 | 45137
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5893| 16.13 4.7865 | 4.5340 | 4.5340
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6075 16.63 4.8432 | 45935 | 4.5935
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6249] 17.11] 1,430.600000] 4.4900 | 4:03:07 PM| 4.4880 | 4.8973 | 4.6503 | 4.6503
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6327| 17.32 4.9216 | 4.6758 | 46758
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6447| 17.65 4.9590 | 4.7150 | 4.7150
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6475 17.73 17.610000] 4.7250 | 3:24:13 PM| 4.7820 | 4.9677 | 4.7242 | 4.7242
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 6685 18.30 5.0330 | 4.7928 | 4.7928
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6748| 18.48 5.0526 | 4.8134 | 4.8134
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6860] 18.78 0.850000] 4.8500 | 2:44:13 PM| 4.8675 | 5.0875 | 4.8500 | 4.8500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y|  11/5/2034] 7454 20.41 5.1369 | 4.9095 | 4.9174
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 7783| 21.31 5.1643 | 4.9425 | 4.9547
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7860] 21.52]  250.000000] 5.0250 | 4:06:38 PM| 5.0130 | 5.1707 | 4.9502 | 4.9634
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] _8148| 22.31 5.1947 | 4.9791 | 4.9961
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y|  8/16/2037] 8469] 23.19]  104.090000 5.1999 | 3:42:55 PM| 5.1920 | 5.2214 | 5.0113 | 5.0325
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8538] 23.38] _ 502.491000 5.1000 | 3:05:05 PM| 5.0225 | 5.2271 | 5.0182 | 5.0403




