Interpolated Bonds

June 26, 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] 18] 0.05 25955 | 2.5192 | 24934
RTB 05-08 PIID05141080 6.2500]  3M| 0/24/2014] 89| 0.24 1.3543 | 1.1917 | 1.1785
FXTN 07-46 __|PIBD0714J466 6.5000  4M| 10/4/2014] 99 0.27 1.3399 | 1.1798 | 1.1760
SPTB 10-03 _ |SPTB1014J037 122500 4M| 10/14/2014] _ 109] 0.30 1.3441 | 1.1832 | 1.1832
FXTN 10-36___|PIBD1015B367 123750 8M|  2/24/2015] 242] 066 1.6326 | 1.4469 | 1.4469
FXTN 05-68 _|PIBD0515E685 6.3750]  11M| _ 5/13/2015] 320] 0.88] _ 150.000000] 2.0000 | 2:38:48 PM| 2.0000 | 1.8701 | 1.6857 | 1.6857
FXTN 0747 |PIBDO715E477 8.3750]  11M|  5/22/2015] 329 0.90 1.8976 | 1.7133 | 1.7133
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] 7/21/2015] 389] 1.07 2.0817 | 1.8552 | 1.8549
RTB 05-09 PID0515H097 5.8750]  1.5Y] 8/19/2015] 418] 1.4 0.582000] 3.0000 | 11:24:49 AM| 3.0000 | 2.1708 | 1.9187 | 19182
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015]  424] 1.16 2.1893 | 1.9318 | 1.9313
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] _ 516] 1.41 24721 | 2.1334 | 21323
FXTN 10-38__|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] 536] 1.47 25336 | 2.1772 | 2.1760
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] 564 1.54 26196 | 2.2386 | 22372
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _579] 159 0.250000] 2.0750 | 2:43:25 PM| 2.0750 | 26658 | 2.2714 | 2.2700
RTB 05-10 PID0516C107 6.0000  2Y|  3/3/2016] _ 615] 1.68 2.7764 | 2.3503 | 2.3486
FXTN 10-40___|PIBD1016C407 75000 2v| 3/30/2016] 42| 1.76 2.8504 | 2.4095 | 24076
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 668 1.83] 12,096.720000] 2.4600 | 3:50:36 PM| 2.4689 | 2.9394 | 2.4664 | 2.4644
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] _ 670] 1.83 2.9455 | 24708 | 2.4688
FXTN 1042 |PIBD1016/420 9.1250] _25Y|  9/4/2016] _800] 29|  150.000000] 2.5800 | 3:21:06 PM| 25683 | 2.9606 | 25539 | 2.5521
RTB 07-01 PID07161018 7.0000] 2.5Y] 0/24/2016] _ 820] 2.25 3.946000] 2.7000 | 10:54:54 AM| 2.7000 | 2.9630 | 2.5666 | 2.5650
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 873] 2.39 2.9691 | 26005 | 25989
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 1008] 2.76 2.9848 | 26868 | 2.6855
FXTN 20-01 __|PIBD2017D011 143750  3Y|  4/24/2017] 1082|283 2.9876 | 2.7021 | 2.7009
FXTN 0321 * |PIBD0317E212 28750  3Y| 5/22/2017] 1060] 290]  860.840000] 2.7000 | 11:53:02 AM| 2.7188 | 2.9909 | 2.7200 | 2.7188
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1104] 3.02 3.0840 | 2.7717 | 2.7646
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1149 3.15 3.0781 | 2.8246 | 28115
FXTN 10-44 __|PIBD1017H447 7.7500] _3.5Y] 8/23/2017] 1153] 3.16 3.0820 | 28293 | 28157
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y| 10/28/2017] 1219] 3.34 3.1467 | 2.9068 | 28844
FXTN 0571 |PIBD0517K719 4.1250] 3.5Y] 11/8/2017] 1230] 837 31575 | 29197 | 2.8959
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1314] 3.60 3.2398 | 3.0184 | 29833
FXTN 0572 * |PIBD0518E723 2.1250]  4Y| 5/23/2018] 1426] 3.90]  500.000000] 3.1000 | 3:13:34 PM| 3.1000 | 3.3495 | 3.1500 | 3.1000
FXTN 0751 |PIBD0718H511 5.0000] 4.5Y] 8/18/2018] 1513] 4.4 30.000000] 3.2250 | 2:48:22 PM| 3.2250 | 3.5216 | 3.3173 | 3.2030
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y] 11/20/2018] 1607 4.40 3.7076 | 3.4981 | 3.3142
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1698 4.65 1.200000] 3.5000 | 10:19:21 AM| 3.5000 | 3.8876 | 3.6731 | 3.4219
FXTN 07563 * |PIBD0719D531 5.0000]  5Y|  4/26/2019] 1764] 4.83 4.0182 | 3.8000 | 3.5000
FXTN 0754 |PIBD0719G547 4.7500]  55Y]  7/19/2019] 1848] 5.6 4.0195 | 3.8000 | 3.5173
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1890 5.17 4.0201 | 3.8000 | 3.5260
FXTN 07566 |PIBD0719K560 3.8750]  55Y| 11/22/2019] 1974] 5.40] 3,002.910000] 35400 | 3:28:31 PM| 35336 | 4.0214 | 3.8000 | 3.5433
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6Y|  2/18/2020] 2062| 5.65 63.800000] 3.6475 | 3:15:49 PM| 3.6475 | 4.0228 | 3.8000 | 3.5615
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2245 6.15 4.0256 | 3.8000 | 3.5992
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2273 6.22 4.0260 | 3.8000 | 3.6050
FXTN10-52 _ |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2364] 6.47 3.000000] 3.5500 | 10:19:50 AM| 3.5666 | 4.0274 | 3.8000 | 3.6238
RTB 10-02 PIID1021C027 7.3750]  7Y]  3/3/2021] 2441] 6.68 1.457000] 3.7000 | 10:59:49 AM| 3.7000 | 4.0286 | 3.8000 | 3.6396
FXTN 07-57 __|PIBD0721C574 35000  7Y] 3/20/2021] 2458] 6.73]  1,103.480000] 3.6750 | 4:01:24PM| 3.6512 | 4.0289 | 3.8000 | 3.6432
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FXTN 10-53 * |PIBD1021D531 6.5000]  7v| 4/28/2021] 2497 6.84 4.0295 | 3.8000 | 3.6512
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2672 7.32 2.710000] 3.8500 | 2:31:40 PM| 3.9167 | 4.0499 | 3.8155 | 3.6897
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2707 7.4 4.0540 | 3.8186 | 3.6974
FXTN 10-54 __ |PIBD1022G545 6.3750]  8Y|  1/19/2022] 2763] 7.56] _ 105.000000] 3.7300 | 2:11:45 PM| 3.7331 | 4.0605 | 3.8235 | 3.7097
FXTN 20-02__|PIBD2022C021 15.0000  8Y| 3/14/2022] 2817] 7.71 4.0668 | 3.8283 | 3.7215
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 2958] 8.10 4.0832 | 3.8407 | 3.7525
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y]  9/13/2022] 3000 8.21 4.0881 | 3.8444 | 3.7618
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y] 10/17/2022] 3034 8.31 4.0921 | 3.8474 | 3.7692
FXTN 1058 |PIBD1022L585 4.0000] 85Y] 12/6/2022] 3084] 8.44 4.000000] 3.8500 | 3:27:39 PM| 3.8500 | 4.0979 | 3.8519 | 3.7802
FXTN 20-04 __|PIBD2023B048 13.0000] _ OY| 2/20/2023] 3160] 8.65 41068 | 3.8586 | 3.7969
FXTN 20-05 __ |PIBD2023E054 11.8750 Y|  5/29/2023] 3258] 8.92 41182 | 3.8672 | 3.8185
RTB 10-04 PIID1023H046 3.2500] 95Y|  8/15/2023] 3336 0.13]  888.615000] 3.8500 | 4:13:24 PM| 3.8513 | 4.1273 | 3.8741 | 3.8356
FXTN 20-06__|PIBD2023J068 11.3750] _ 9.5Y| 10/23/2023] 3405 9.32 41353 | 3.8802 | 3.8508
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3629] 0.94 41614 | 3.9000 | 3.9000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3692 10.11 4.1843 | 3.9245 | 3.9245
FXTN 20-09 __|PIBD2024K091 13.7500] _10.5Y] 11/11/2024] 3790 10.38 4.2200 | 3.9626 | 3.9626
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3944 10.80 4.2761 | 4.0225 | 4.0225
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4133| 11.32 4.3450 | 4.0961 | 4.0961
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4173| 11.43 4.3596 | 4.1116 | 4.1116
FXTN 20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4224 1156 4.3781 | 4.1315 | 4.1315
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4498[ 12.31 2.000000] 4.4500 | 3:05:53 PM| 4.4500 | 4.4780 | 4.2381 | 4.2381
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y|  12/7/2026] 4546| 12.45 4.4954 | 4.0568 | 4.2568
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4630] 12.68]  700.000000] 4.3000 | 4:03:27 PM| 4.3000 | 4.5260 | 4.2894 | 4.2894
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4819| 13.19 4.5049 | 4.3630 | 4.3630
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5274] 14.44 4.7606 | 4.5400 | 4.5400
FXTN 20-16__|PIBD2030E166 8.7500]  16Y| 5/27/2030] 5813| 15.92 4.9570 | 4.7497 | 4.7497
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5875| 16.08 4.9796 | 4.7738 | 4.7738
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6057| 16.58 5.0458 | 4.8446 | 4.8446
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6231] 17.06]  1,305.000000] 4.5325 | 4:09:48 PM| 4.5277 | 5.1092 | 4.9123 | 4.9123
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6309] 17.27 5.1376 | 4.9426 | 4.9426
FXTN 20-18__|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6429| 17.60 5.1814 | 4.9893 | 4.9893
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6457| 17.68 1.500000] 4.9000 | 3:07:38 PM| 4.9000 | 5.1916 | 5.0002 | 5.0002
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] ©/27/2032] 6667 18.25 5.2681 | 5.0819 | 5.0819
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6730| 18.43 5.2910 | 5.1064 | 5.1064
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6842 18.73 26.464000] 4.8500 | 11:43:51 AM| 4.9286 | 5.3318 | 51500 | 5.1500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7436] 20.36 5.3583 | 5.1462 | 5.1449
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  ©/30/2035] 7765| 21.26 5.3731 | 5.1442 | 5.1420
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7842 21.47]  152.000000] 5.2000 | 4:03:46 PM| 5.1671 | 5.3765 | 5.1437 | 5.1414
FXTN 2509 |PIBD25361097 7.6250]  25v]  0/20/2036] 8130| 22.26 5.3894 | 5.1419 | 5.1389
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8451 23.14 83.500000] 52000 | 3:54:13 PM| 52463 | 5.4037 | 5.1398 | 5.1361
RTB 2501 * |PID2537J015 6.1250]  25Y] 10/24/2037] 8520 23.33]  1,587.418000] 5.1750 | 4:06:21 PM| 5.1267 | 5.4068 | 5.1394 | 5.1355




