Interpolated Bonds

July 07, 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 7] 002 3.0571 | 3.0179 | 3.0286
RTB 05-08 PIID05141080 6.2500  2M| 0/24/2014] 78] 0.21]  550.000000] 1.5000 | 9:39:46 AM| 1.5000 | 1.3718 | 1.4444 | 1.4555
FXTN 07-46 __|PIBD0714J466 6.5000  3M| 10/4/2014] 88| o0.24 1.3592 | 1.4841 | 1.4873
SPTB 10-03 _ |SPTB1014J037 122500 3M| 10/14/2014] 98] 0.27]  817.432000] 1.5000 | 11:07:50 AM| 1.5000 | 1.3682 | 1.4918 | 1.5016
FXTN 10-36___|PIBD1015B367 123750 8M| _ 2/24/2015] _ 231] 0.63 1.6987 | 1.4964 | 1.5074
FXTN 05-68 _|PIBD0515E685 6.3750]  10M| _ 5/13/2015] _ 309] 0.85 1.9131 | 1.6937 | 1.7151
FXTN 0747 |PIBDO715E477 8.3750]  11M| 5/22/2015] _ 318] 0.87 1.9378 | 1.7164 | 1.7287
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _ 7/21/2015] _ 378] 1.03 21149 | 1.8567 | 1.8331
RTB 05-09 PIID0515H097 5.8750]  1.5Y] /19/2015] _ 407] 1.1 3.400000] 2.6250 | 11:25:15 AM| 2.6764 | 22019 | 1.9231 | 1.8852
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015]  413] 1.3 2.2199 | 1.9368 | 1.8959
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] _ 505] 1.38 24961 | 2.1474 | 2.0613
FXTN 10-38__|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] 525] 1.44 25561 | 2.1932 | 2.0972
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] _ 5563] 1.51 2.6401 | 2.2573 | 21475
FXTN 0748 |PIBD0716A488 7.0000 2v] 1/27/2016] 568 1.56 1.186000] 2.2500 | 8:48:52 AM| 22500 | 2.6852 | 22917 | 2.1745
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _ 604] 1.65 3.100000] 3.0000 | 10:51:30 AM| 2.9838 | 2.7932 | 2.3741 | 2.2392
FXTN 10-40___|PIBD1016C407 75000 2v] 3/30/2016] _ 631] 1.73 28743 | 2.4350 | 22877
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016]  657] 1.80]  300.000000] 2.3300 | 4:02:46 PM| 2.3317 | 29523 | 2.4954 | 2.3344
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] 659 1.80 2.9583 | 25000 | 2.3380
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] 789 2.16 2.9945 | 2.5749 | 24320
RTB 07-01 PID07161018 7.0000] 2.5v] 9/24/2016] 809 2.2 3.0001 | 2.5864 | 24464
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] 862 2.36 3.0149 | 2.6169 | 24847
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] _997] 273 0.163000] 2.9000 | 2:18:19 PM| 2.9000 | 3.0525 | 2.6947 | 25823
FXTN 20-01 __|PIBD2017D011 143750  3Y|  4/24/2017] 1021 280 3.0691 | 2.7085 | 25997
FXTN 0321 |PIBD0317E212 28750  3Y| b/22/2017] 1049] 287 50.430000] 26500 | 4:07:11 PM| 26509 | 3.0669 | 2.7247 | 2.6199
FXTN 0570 * |PIBD0517G705 4.6250]  3Y]  7/5/2017] 1093] 299 3.0792 | 2.7500 | 26517
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1138 3.12 1.000000] 3.2500 | 11:24:55 AM| 3.2500 | 3.1019 | 2.7719 | 2.6936
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1142] 3.3 31039 | 2.7738 | 26973
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1208] 3.31 31372 | 2.8059 | 2.7588
FXTN 0571 |PIBD0517K719 41250] 3.5Y] 11/8/2017] 1219] 3.34 3.1428 | 2.8112 | 2.7690
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1303] 857 51.450000 3.0000 | 2:43:35 PM| 29028 | 3.1852 | 2.8521 | 2.8472
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1415] 3.87]  221.550000] 2.9650 | 3:20:31 PM| 29629 | 3.2417 | 2.9065 | 2.9515
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y]  #/18/2018] 1502] 4.11 50.000000] 3.1800 | 3:16:30 PM| 3.1800 | 3.4524 | 3.1558 | 3.0927
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1596| 4.37 3.6801 | 3.4251 | 3.0452
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y|  2/19/2019] 1687 4.62 6.000000] 3.4000 | 3:17:28 PM| 3.3374 | 3.9005 | 3.6859 | 3.3929
FXTN 07563 * |PIBD0719D531 5.0000]  5Y|  4/26/2019] 1753] 4.80 4.0604 | 3.8750 | 3.5000
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y]  7/19/2019] 1837| 5.03 4.0590 | 3.8464 | 35146
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y] 8/30/2019] 1879] 5.4 4.0583 | 3.8321 | 3.5220
FXTN 07566 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1963] 537 4.0568 | 3.8034 | 3.5366
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2051 5.62 4.0553 | 3.7734 | 3.5519
RTB 10-01 PIID1020H015 7.2500] _ 6.5Y]  8/19/2020] 2234 6.12 4.0522 | 3.7111 | 35838
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2262 6.19 1.050000] 4.0000 | 11:56:31 AM| 4.0000 | 4.0517 | 3.7015 | 3.5887
FXTN10-52 _ |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2353] 6.44 0.101000] 4.0000 | 11:59:12 AM| 4.0000 | 4.0502 | 3.6705 | 3.6045
RTB 10-02 PIID1021C027 73750 7v]  3/3/2021] 2430] 6.65 1.667000] 3.6500 | 2:42:15 PM| 3.7087 | 4.0489 | 3.6443 | 3.6179
FXTN 07-57 __|PIBD0721C574 35000 7Y]  3/20/2021] 2447] 6.70 4.0486 | 3.6385 | 3.6209
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FXTN 10-53 * |PIBD1021D531 6.5000]  7v| 4/28/2021] 2486 6.81 50.000000] 3.6250 | 0:44:49 AM| 3.6250 | 4.0479 | 36252 | 3.6277
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2661] 7.29 4.0672 | 3.6677 | 3.6698
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2696] 7.38 4.0711 | 3.6762 | 36782
FXTN 10-54 __ |PIBD1022G545 6.3750]  8Y| 1/19/2022] 2752| 7.53] 1,000.500000] 3.7800 | 3:56:14 PM| 3.7770 | 4.0773 | 3.6898 | 3.6917
FXTN 20-02__|PIBD2022C021 15.0000  8Y| 3/14/2022] 2806] 7.68 4.0832 | 3.7029 | 3.7047
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y|  8/2/2022] 2947] 8.07 4.0988 | 3.7371 | 3.7386
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2989 8.18 41034 | 3.7473 | 3.7487
FXTN 20-03 __|PIBD2022J033 12.7500]  8.5Y] 10/17/2022] 3023] 8.28 41072 | 3.7556 | 3.7569
FXTN 1058 |PIBD1022L585 4.0000]  85Y] 12/6/2022] 3073] 8.4 41127 | 3.7677 | 3.7689
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3149] 8.62 41211 | 3.7861 | 3.7872
FXTN 20-05 __ |PIBD2023E054 11.8750] Y|  5/20/2023] 3247| 8.89 41319 | 3.8099 | 3.8108
RTB 10-04 PIID1023H046 3.2500]  95Y|  8/15/2023] 3325 0.10]  189.498000| 3.8500 | 3:56:05 PM| 3.8745 | 4.1405 | 3.8289 | 3.8295
FXTN 20-06__|PIBD2023J068 11.3750] _ 9.5Y] 10/23/2023] 3394 9.29 4.1482 | 3.8456 | 3.8461
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3618] 9.9 41729 | 3.9000 | 3.9000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3681] 10.08 4.1946 | 3.9216 | 3.9216
FXTN 20-09 __|PIBD2024K091 13.7500] _10.5Y] 11/11/2024] 3779] 10.35 4.2284 | 3.9551 | 3.9551
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3933] 10.77 4.2816 | 4.0078 | 4.0078
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4122[ 11.29 4.3468 | 4.0725 | 4.0725
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y] 11/29/2025] 4162| 11.39 4.3605 | 4.0862 | 4.0862
FXTN 20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4213| 11.53 4.3781 | 4.1037 | 4.1037
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4487| 12.28 5.000000] 4.6000 | 11:43:54 AM| 4.6000 | 4.4727 | 4.1975 | 4.1975
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y|  12/7/2026] 4535 12.42 4.4892 | 4.2139 | 4.2139
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 4619] 1265 4.5182 | 4.2427 | 4.2427
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4808| 13.16 4.5834 | 4.3074 | 4.3074
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5263| 14.41 4.7403 | 4.4632 | 4.4632
FXTN 20-16__|PIBD2030E166 8.7500]  16Y| 5/27/2030] 5802| 15.89 4.9263 | 4.6477 | 4.6477
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 5864] 16.05 4.9476 | 4.6689 | 4.6689
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6046] 1655 5.0104 | 4.7312 | 4.7312
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y]  7/19/2031] 6220 17.03] _ 100.000000] 4.6050 | 11:12:48 AM| 4.6050 | 5.0704 | 4.7908 | 4.7908
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6298| 17.24 5.0973 | 4.8175 | 4.8175
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6418] 17.57 3.000000] 5.3500 | 3:51:28 PM| 5.3500 | 5.1387 | 4.8586 | 4.8586
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6446] 17.65]  107.900000] 4.9250 | 3:.06:55 PM| 4.9394 | 5.1484 | 4.8682 | 4.8682
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  ©/27/2032] 6656| 18.22 5.2208 | 4.9401 | 4.9401
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6719| 18.40 5.2426 | 4.9617 | 4.9617
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6831] 18.70 5.500000] 5.2500 | 3:56:30 PM| 5.0602 | 5.2812 | 5.0000 | 5.0000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7425| 20.33 5.3358 | 5.0478 | 5.815
FXTN 25:07 __|PIBD25350071 8.0000]  25Y| ©/30/2035] 7754 21.23 10.000000] 55500 | 3:51:01 PM| 55500 | 5.3660 | 5.0742 | 5.1267
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 7831| 21.44 5.3731 | 5.0804 | 5.1372
FXTN 2509 |PIBD25361097 7.6250] 25|  ©9/20/2036] 8119] 22.23 3.000000] 5.6000 | 3:50:15 PM| 5.6000 | 5.3996 | 5.1035 | 5.1768
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8440| 23.11 15.500000] 5.6500 | 3:49:31 PM| 5.6349 | 54291 | 5.1204 | 5.208
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8509 23.30] _ 118.385000] 5.1350 | 2:56:28 PM| 5.1410 | 5.4354 | 5.1349 | 5.2303




