Interpolated Bonds

June 13, 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]  <IM| _ 7/15/2014] 29| 0.08 2.3264 | 2.2400 | 22400
RTB 05-08 PIID05141080 6.2500]  3M|  9/24/2014] _ 100] 0.27 2.000000] 15000 | 10:35:06 AM| 1.5000 | 1.3234 | 1.0710 | 1.0710
FXTN 07-46 __|PIBD0714J466 6.5000  4M| 10/4/2014] _ 110] 0.30 1.3474 | 11037 | 1.1037
SPTB 10-03 _ |SPTB1014J037 122500 4M| 10/14/2014] _ 120] 0.33 1.3715 | 1.1364 | 1.1364
FXTN 10-36___|PIBD1015B367 123750 8M| _ 2/24/2015] _ 253] 0.69 1.7207 | 1.4775 | 1.4718
FXTN 05-68 _|PIBD0515E685 6.3750]  11M| _ 5/13/2015] _ 331] 0.9 19359 | 1.6443 | 1.6333
FXTN 0747 |PIBDO715E477 8.3750]  11M| 5/22/2015] _ 340] 0.93 1.9607 | 1.6635 | 1.6520
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _ 7/21/2015] _ 400] 1.10 21142 | 1.7940 | 1.7862
RTB 05-09 PID0515H097 5.8750] 15Y|  819/2015] 429 1.17 0.100000] 25000 | 2:35:30 PM| 2.5000 | 2.1869 | 1.8574 | 1.8522
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015]  435] 1.9 2.2019 | 1.8705 | 1.8659
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 527] 1.44 24326 | 2.0714 | 20755
FXTN 10-38__|PIBD1015L384 10.1250]  2Y| 12/15/2015]  547] 1.50 24828 | 2.1151 | 21211
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] _ 575] 1.57 25530 | 2.1762 | 2.1849
FXTN 0748 |PIBD0716A488 7.0000  2v| 1/27/2016] _590] 1.62]  107.911000] 2.1250 | 3:44:08 PM| 2.1305 | 2.5006 | 2.2090 | 2.2191
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _ 626] 1.71 0.100000] 2.7500 | 3:53:50 PM| 2.7500 | 2.6809 | 2.2876 | 2.3011
FXTN 10-40___|PIBD1016C407 75000 2Y] 3/30/2016] _ 653] 1.79 2.7486 | 2.3466 | 2.3626
FXTN 0320 |PIBD0316D206 16250]  2Y| 4/25/2016] 679] 1.86] 1,715.470000] 2.4450 | 4:12:39 PM| 2.4450 | 28138 | 2.4033 | 24218
FXTN 10-41 * |PIBD1016D416 7.0000 2v] 4/27/2016] _681] 1.86 28188 | 2.4077 | 24264
FXTN 1042 |PIBD1016/420 9.1250] 2.5v]  9/4/2016] 81| 222 51.000000] 24000 | 3:07:54 PM| 24000 | 2.8584 | 25151 | 2.5267
RTB 07-01 PID07161018 7.0000] 2.5v] 9/24/2016] _ 831] 228 2.8645 | 2.5317 | 25422
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] 884 242 2.8806 | 25755 | 25831
FXTN 0749 |PIBD0717C493 7.0000]  3Y] 3/31/2017] 1019] 2.79]  110.668000] 2.7250 | 3:49:49 PM| 2.7250 | 2.9217 | 2.6870 | 2.6873
FXTN 20-01 __|PIBD2017D011 143750 3Y| 4/24/2017] 1043] 2.86 2.9290 | 2.7069 | 2.7058
FXTN 0321 * |PIBD0317E212 28750  3Y| 5/22/2017] 1071] 293]  300.000000] 2.7300 | 3:25:27 PM| 2.7283 | 2.9375 | 2.7300 | 2.7274
FXTN 0570 |PIBD0517G705 4.6250] 35Y]  7/5/2017] 1115] 3.05 2.9836 | 2.7775 | 2.7749
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1160] 3.18 3.0307 | 28261 | 2.8235
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1164 3.9 3.0349 | 28304 | 28278
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1230] 337 3.1040 | 2.9016 | 2899
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y]  11/8/2017] 1241] 3.40 3.1155 | 2.9135 | 29110
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1325] 3.63 3.2035 | 3.0041 | 3.0017
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1437] 3.93]  152.329000] 3.1250 | 3:52:40 PM| 3.1226 | 3.3208 | 3.1250 | 3.1226
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y| 8/18/2018] 1524] 4.7 52.000000] 3.2000 | 11:39:59 AM| 3.1279 | 3.4474 | 3.2473 | 3.1940
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5v| 11/20/2018] 1618] 4.43 3.5841 | 3.3794 | 3.2711
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1709 4.68 2.000000] 3.5000 | 2:33:05 PM| 3.5000 | 3.7165 | 3.5072 | 3.3458
FXTN 07563 * |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1775 4.86 3.8125 | 3.6000 | 3.4000
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1859 5.09 3.8286 | 3.6109 | 3.4221
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1901] 5.20 3.8367 | 3.6163 | 3.4331
FXTN 07566 |PIBD0719K560 3.8750] 55Y| 11/22/2019] 1985] 5.43 88.000000] 3.4500 | 8:53:27 AM| 3.4500 | 3.8528 | 3.6272 | 3.4552
FXTN 10-50 __|PIBD1020B508 7.7500] 6| 2/18/2020] 2073] 568 3.8697 | 3.6386 | 3.4783
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2256 6.18 3.9049 | 3.6623 | 3.5264
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2284] 6.25 3.9103 | 3.6660 | 3.5337
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2375] 6.50 52.200000] 3.6000 | 3:49:12 PM| 3.5915 | 3.9278 | 3.6778 | 3.5577
RTB 10-02 PIID1021C027 73750 7Y]  3/3/2021] 2452 6.71 2.500000] 3.6000 | 9:40:05 AM| 3.6000 | 3.9425 | 3.6877 | 3.5779
FXTN 07-57 __|PIBD0721C574 35000 7Y] 3/20/2021] 2469] 6.76 8.000000] 3.4750 | 3:35:13 PM| 3.5074 | 3.9458 | 3.6899 | 3.5824
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FXTN 10-53 * |PIBD1021D531 6.5000]  7Y| 4/28/2021] 2508] 6.87 3.9533 | 3.6950 | 3.5926
RTB 10-03 PID1021J039 5.7500] _ 7.5Y| 10/20/2021] 2683 7.35 1.040000] 3.7500 | 9:59:21 AM| 3.7500 | 3.9889 | 3.7267 | 3.6401
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2718] 7.44 3.9960 | 3.7330 | 3.6496
FXTN 10-54 __ |PIBD1022G545 6.3750]  8Y| 1/19/2022] 2774] 7.59 68.596795] 3.5800 | 4:14:30 PM| 3.6694 | 4.0073 | 3.7432 | 3.6648
FXTN 20-02__|PIBD2022C021 15.0000  8Y| B3/14/2022] 2828] 7.74 4.0183 | 3.7530 | 36795
FXTN 10-56 __ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 2969 8.13 4.0470 | 3.7785 | 3.7178
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 3011] 8.24 60.000000] 3.8500 | 11:03:35 AM| 3.8500 | 4.0555 | 3.7861 | 3.7292
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y| 10/17/2022] 3045] 8.34 4.0624 | 3.7922 | 3.7384
FXTN 1058 |PIBD1022L585 4.0000] 85Y] 12/6/2022] 3095] 847 15.700000] 3.8000 | 11:02:34 AM| 3.8000 | 4.0726 | 3.8013 | 3.7520
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3171] 8.68 4.0880 | 3.8151 | 3.7726
FXTN 20-05 __ |PIBD2023E054 11.8750] o] 5/29/2023] 3269] 895 41079 | 3.8328 | 3.7993
RTB 10-04 PIID1023H046 3.2500] 9.5Y] 8/15/2023] 3347] 9.16 9.650000] 3.7450 | 3:41:03 PM| 3.8015 | 4.1238 | 3.8469 | 3.8204
FXTN 20-06__|PIBD2023J068 11.3750] _ 9.5Y| 10/23/2023] 3416 9.35 41378 | 3.8504 | 3.8392
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3640] 9.97 4.1833 | 3.9000 | 3.9000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3703] 10.14 4.2024 | 3.9196 | 39196
FXTN 20-09 __|PIBD2024K091 13.7500] _10.5Y] 11/11/2024] 3801] 10.41 4.2322 | 3.9501 | 3.9501
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3955 10.83 4.2789 | 3.9980 | 3.9980
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4144] 11.35 4.3362 | 4.0569 | 4.0569
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4184] 11.46 4.3484 | 4.0693 | 4.0693
FXTN 20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4235 11.59 4.3639 | 4.0852 | 4.0852
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4509] 12.34 21.232000] 4.2000 | 3:21:07 PM| 4.2000 | 4.4470 | 4.1705 | 4.1705
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y| 12/7/2026] 4557| 12.48 4.4616 | 4.1854 | 4.1854
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4641] 12.71 4.4871 | 42115 | 4.2115
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4830| 13.22 4.5444 | 4.2704 | 4.2704
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5285| 14.47 4.6825 | 4.4120 | 4.4120
FXTN 20-16__|PIBD2030E166 8.7500]  16Y| 5/27/2030] 5824] 15.95 4.8460 | 45797 | 45797
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5886] 16.11 4.8649 | 4.5990 | 4.5990
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6068| 16.61 4.9201 | 4.6557 | 4.6557
FXTN 20-17 __|PIBD2031G171 8.0000] _ 18Y| 7/19/2031] 6242| 17.09] 1,006.000000] 4.5200 | 4:05:55 PM| 4.5166 | 4.9729 | 4.7098 | 4.7098
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6320 17.30 4.9966 | 4.7341 | 4.7341
FXTN 20-18__|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6440 17.63 0.400000] 52000 | 3:20:13 PM| 5.1498 | 5.0330 | 4.7715 | 4.7715
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6468| 17.71 6.510000] 4.8000 | 2:26:02 PM| 4.9321 | 5.0415 | 4.7802 | 4.7802
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6678| 18.28 10.500000] 5.1250 | 10:04:03 AM| 5.1250 | 51052 | 4.8455 | 4.8455
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6741] 18.46 5.1243 | 4.8651 | 4.8651
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 6853] 18.76 4.100000] 4.7502 | 2:23:17 PM| 4.7561 | 5.1583 | 4.9000 | 4.9000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7447| 20.39 5.2173 | 4.9699 | 4.9737
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  ©9/30/2035] 7776] 21.29 5.2500 | 5.0086 | 5.0145
FXTN 25-08 _|PIBD2535L086 8.1250]  25Y| 12/16/2035] 7853 21.50 37.300000] 5.1100 | 11:08:45 AM| 5.0981 | 5.2576 | 5.0177 | 5.0241
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8141| 22.29 5.2863 | 5.0516 | 5.0598
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8462 23.17 1.000000] 5.3000 | 3:06:14 PM| 5.3000 | 5.3181 | 5.0894 | 5.0996
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8531] 23.36] _ 167.520000] 5.0500 | 3:58:22 PM| 5.1093 | 5.3250 | 5.0975 | 5.1082




