Interpolated Bonds

June 19, 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 <IM| _ 7/15/2014] 25| 0.7 24103 | 2.2087 | 22087
RTB 05-08 PIID05141080 6.2500]  3M| 0/24/2014] 96| 0.26 1.3222 | 1.1404 | 1.1404
FXTN 07-46 __|PIBD0714J466 6.5000  4M| 10/4/2014] _ 106] 0.29 1.3447 | 1.1596 | 1.1596
SPTB 10-03 _ |SPTB1014J037 122500 4M| 10/14/2014] _ 116] 0.32 1.3671 | 1.1788 | 1.1788
FXTN 10-36___|PIBD1015B367 123750 8M| _ 2/24/2015] 249 0.68 1.6475 | 1.4574 | 1.4574
FXTN 05-68 _|PIBD0515E685 6.3750]  11M| _ 5/13/2015] _ 327] 0.90 1.8054 | 1.6288 | 1.6288
FXTN 0747 |PIBDO715E477 8.3750]  11M| 5/22/2015]  336] 0.92 1.8236 | 1.6486 | 1.6486
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _ 7/21/2015] _ 396] 1.08 1.9898 | 1.7771 | 1.7899
RTB 05-09 PIID0515H097 5.8750] 15Y|  819/2015] 425 1.16 2.0755 | 1.8388 | 1.8593
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] 431 1.18 2.0932 | 1.8516 | 1.8736
FXTN 0569 |PIBD0515K697 4.6250] 15Y| 11/25/2015] 523] 1.43]  140.000000] 23500 | 8:57:56 AM| 2.3500 | 2.3652 | 2.0473 | 2.0938
FXTN 10-38__|PIBD1015L384 10.1250]  1.5Y] 12/15/2015]  543] 1.49 24243 | 2.0899 | 21416
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] 571 1.56 25071 | 2.1495 | 22086
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _ 586] 1.60 1.300000] 2.3000 | 12:01:31 PM| 2.3000 | 2.5514 | 2.1814 | 2.2445
RTB 05-10 PIID0516C107 6.0000  2v]  3/3/2016] 622] 1.70 2.6578 | 2.2580 | 2.3307
FXTN 10-40___|PIBD1016C407 75000 2v] 3/30/2016] 649 1.78 2.7376 | 2.3154 | 2.3953
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 675] 1.85]  550.000000] 2.4650 | 3:51:56 PM| 2.4627 | 2.8145 | 2.3707 | 2.4575
FXTN 10-41 * |PIBD1016D416 7.0000] 2v] 4/27/2016] _677] 1.85 2.8204 | 2.3750 | 2.4623
FXTN 1042 |PIBD1016/420 9.1250] 2.5v]  9/4/2016] 807 2.2 51.000000] 2.5400 | 259:13 PM| 2.5417 | 2.8629 | 2.5067 | 25890
RTB 07-01 PID07161018 7.0000] 2.5Y] 0/24/2016] _ 827] 2.26 2.8694 | 25269 | 2.6085
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] 880 2.4 2.8868 | 25806 | 2.6602
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 1015] 278 50.000000] 28425 | 3:09:38 PM| 28425 | 2.9309 | 2.7173 | 2.7918
FXTN 20-01 __|PIBD2017D011 143750 3Y| 4/24/2017] 1039] 284 2.9387 | 2.7416 | 28152
FXTN 0321 * |PIBD0317E212 28750  3Y| 5/22/2017] 1067] 292 2.9479 | 2.7700 | 28425
FXTN 0570 |PIBD0517G705 4.6250] 3.5Y]  7/5/2017] 1111] 3.04 2.9984 | 2.8181 | 2.8790
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1156] 3.16 0.100000] 3.5000 | 11:56:10 AM| 3.5000 | 3.0501 | 2.8673 | 2.9163
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1160] 3.18 3.0547 | 28716 | 29196
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1226] 3.36 1.000000] 3.5000 | 12:02:22 PM| 3.5000 | 3.1305 | 2.9438 | 2.9743
FXTN 0571 |PIBD0517K719 4.1250] 3.5Y] 11/8/2017] 1237] 3.39 3.1432 | 2.9558 | 2.9834
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1321] 3.62 50.000000] 3.0500 | 11:21:22 AM| 3.0500 | 3.2397 | 3.0476 | 3.0531
FXTN 0572 * |PIBD0518E723 2.1250]  4Y| 5/23/2018] 1433] 3.92| 1,088.800000| 3.1700 | 4:11:03 PM| 3.1503 | 3.3683 | 3.1700 | 3.1459
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] 8/18/2018] 1520] 4.16 50.000000] 3.2000 | 9:30:36 AM| 3.2000 | 3.4799 | 3.2807 | 3.2370
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1614 4.42 3.6004 | 3.4003 | 3.3355
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1705 4.67 3.7171 | 3.5160 | 3.4309
FXTN 07563 * |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1771] 485 3.8017 | 3.6000 | 3.5000
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1855 5.08 3.8220 | 3.6229 | 35144
FXTN 0755 |PIBD0719H555 4.7500] 55V _ 8/30/2019] 1897] 5.19 2.000000] 3.6000 | 11:01:31 AM| 3.6000 | 3.8322 | 3.6344 | 35215
FXTN 07566 |PIBD0719K560 3.8750]  55Y| 11/22/2019] 1981] 5.42| 4705190000 3.5050 | 3:51:50 PM| 3.5068 | 3.8526 | 3.6573 | 3.5359
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y|  2/18/2020] 2069] 5.66 3.8739 | 3.6813 | 3.5509
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2252 6.17 37.312000] 3.6300 | 10:45:15 AM| 3.6300 | 3.9182 | 3.7312 | 3.5822
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2280| 6.24 3.9250 | 3.7389 | 3.5870
FXTN10-52 _ |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2371 6.49 50.000000] 3.6250 | 3:16:37 PM| 3.6250 | 3.9470 | 3.7637 | 3.6026
RTB 10-02 PIID1021C027 7.3750]  7Y]  3/3/2021] 2448 6.70 1.100000] 3.4000 | 12:02:45 PM| 3.4000 | 3.9656 | 3.7847 | 3.6157
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y] B3/20/2021] 2465] 6.75]  630.000000] 3.5850 | 11:52:36 AM| 3.6257 | 3.9698 | 3.7894 | 3.6186
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FXTN 10-53 * |PIBD1021D531 6.5000]  7v| 4/28/2021] 2504 6.86 3.9792 | 3.8000 | 3.6253
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2679 7.33 4.0137 | 3.8232 | 36755
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2714 7.43 4.0206 | 3.8278 | 3.6855
FXTN 10-54 __ |PIBD1022G545 6.3750]  8Y| 1/19/2022] 2770] 7.58]  313.622095 3.6650 | 12:08:04PM| 3.6620 | 4.0316 | 3.8352 | 3.7016
FXTN 20-02__|PIBD2022C021 15.0000]  8Y|  3/14/2022] 2824 7.73 4.0422 | 3.8424 | 3.7171
FXTN 10-56 __ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 2965 8.12 4.0700 | 3.8611 | 3.7575
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 9/13/2022] 3007| 8.23 4.0782 | 3.8667 | 3.7696
FXTN 20-03 __|PIBD2022J033 12.7500]  8.5Y] 10/17/2022] 3041 8.33 4.0849 | 3.8712 | 3.7793
FXTN 1058 |PIBD1022L585 4.0000]  85Y] 12/6/2022] 3091] 8.46 1.000000] 3.9000 | 11:00:57 AM| 3.9000 | 4.0948 | 3.8778 | 3.7937
FXTN 20-04 __|PIBD2023B048 13.0000] 9] 2/20/2023] 3167] 867 41098 | 3.8879 | 3.8155
FXTN 20-05 __ |PIBD2023E054 11.8750] o] 5/29/2023] 3265] 8.94 41290 | 3.9008 | 3.8436
RTB 10-04 PIID1023H046 3.2500] 9.5Y] 8/15/2023] 3343] 0.15 28.003311] 3.8850 | 3:39:19 PM| 3.8673 | 4.1444 | 3.9112 | 3.8660
FXTN 20-06__|PIBD2023J068 11.3750] 9.5V 10/23/2023] 3412] 09.34 41580 | 3.9203 | 3.8857
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3636] 9.95 4.2021 | 3.9500 | 3.9500
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3699 10.13 4.2211 | 3.9708 | 3.9708
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3797| 10.40 4.2505 | 4.0032 | 4.0031
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3951] 10.82 4.2969 | 4.0542 | 4.0539
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4140| 11.33 4.3537 | 4.1167 | 4.1162
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4180 11.44 4.3658 | 4.1299 | 4.1294
FXTN 20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4231] 11.58 4.3811 | 4.1468 | 4.1463
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4505 12.33 2.000000] 45000 | 11:52:26 AM| 4.5000 | 4.4636 | 4.2374 | 4.2366
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y|  12/7/2026] 4553 12.47 4.4780 | 4.2532 | 4.2525
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 4637] 12.70]  206.000000] 4.4500 | 3:10:51 PM| 4.3005 | 4.5033 | 4.2810 | 4.2802
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  0/6/2027] 4826| 13.21 4.5601 | 4.3435 | 4.3425
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5281] 14.46 4.6970 | 4.4940 | 4.4926
FXTN 20-16__|PIBD2030E166 8.7500]  16Y] 5/27/2030] 5820 15.93 4.8592 | 4.6722 | 4.6704
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5882| 16.10 4.8779 | 4.6927 | 4.6908
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6064| 16.60 4.9326 | 4.7529 | 4.7509
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6238] 17.08]  3,088.769996] 4.5300 | 4:04:02 PM| 4.5109 | 4.9850 | 4.8104 | 4.8083
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6316] 17.29 5.0084 | 4.8362 | 4.8340
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6436 17.62 5.0445 | 4.8759 | 4.8736
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6464 17.70 14.000000] 4.9500 | 3:11:00 PM| 4.8892 | 5.0530 | 4.8852 | 4.8828
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 0/27/2032] 6674] 18.27 2.000000] 5.1500 | 3:24:31 PM| 5.1500 | 5.1161 | 4.9546 | 4.9521
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6737| 18.44 5.1351 | 4.9755 | 4.9729
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6849] 18.75]  110.200000 5.0000 | B3:13:51 PM| 5.0098 | 5.1688 | 5.0125 | 5.0098
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7443| 20.38 5.2265 | 5.0387 | 5.0559
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 7772| 21.28 5.2584 | 5.0531 | 5.0815
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7849| 21.49]  245.546000] 5.2250 | 4:10:14PM| 5.2072 | 5.2659 | 5.0565 | 5.0875
FXTN 2509 |PIBD25361097 7.6250] 25|  ©9/20/2036] 8137 22.28 5.2938 | 5.0692 | 5.1098
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8458 23.16 2.500000] 5.3500 | 2:54:54 PM| 5.2016 | 5.3250 | 5.0834 | 5.1347
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8527 23.35] 1,199.163770] 5.1250 | 3:57:48 PM| 5.1262 | 53317 | 5.0864 | 5.1401




