Interpolated Bonds

July 17, 2014
'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
RTB 05-08 PIID05141080 6.2500  2M| 9/24/2014] 68| 0.9 1.3717 | 1.2050 | 1.2050
FXTN 07-46 __|PIBD0714J466 6.5000  2M| 10/4/2014] 78] 0.2 1.3503 | 1.1836 | 1.1836
SPTB 10-03 __ |SPTB1014J037 122500 3M| 10/14/2014] 88| 0.4 1.3648 | 1.1964 | 1.1912
FXTN 10-36___|PIBD1015B367 123750 8M| _ 2/24/2015] 221 0.6 1.7565 | 1.5659 | 1.5075
FXTN 05-68 _ |PIBD0515E685 6.3750]  10M| _ 5/13/2015] _ 299] 0.82 0.170000 1.4500 | 11:45:56 AM| 1.4500 | 1.8619 | 1.6731 | 1.6486
FXTN 07-47 __ |PIBDO715E477 8.3750]  10M| 5/22/2015] 308 0.84 1.8740 | 1.6854 | 1.6649
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _ 7/21/2015] 368 1.0 1.9817 | 1.7765 | 1.7743
RTB 05-09 PID0515H097 5.8750] 15Y| _ 819/2015] 397] 1.09 2.0804 | 1.8357 | 1.8284
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] _ 403] 1.10 2.1008 | 1.8480 | 1.8396
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 495] 1.36 24137 | 2.0357 | 20115
FXTN 10-38__|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] _ 515] 1.4 24817 | 2.0765 | 2.0488
FXTN10-39 ___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] 543 1.49 25770 | 2.1337 | 21011
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _ 568] 1.53 1.000000] 2.3500 | 2:02:45 PM| 23500 | 2.6280 | 2.1643 | 2.129f
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _594] 1.63 0.100000] 25000 | 11:23:11 AM| 25000 | 2.7504 | 2.2378 | 2.1964
FXTN 10-40___|PIBD1016C407 75000 2Y] 3/30/2016] _621] 1.70 28423 | 2.2029 | 20468
FXTN 0320 |PIBD0316D206 16250]  2Y| 4/25/2016] 647] 1.77]  242.900000] 2.3000 | 3:28:04 PM| 2.2088 | 2.9307 | 2.3459 | 2.2054
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] 649 1.78 2.9375 | 2.3500 | 2.2991
FXTN 1042 |PIBD1016/420 9.1250] 2.5v]  9/4/2016] _ 779] 2.3 3500000 2.6250 | 2:03:16 PM| 26250 | 3.0118 | 2.4399 | 2.3892
RTB 07-01 PID07161018 7.0000] 2.5v] 9/24/2016] 799 219 3.0232 | 2.4537 | 2.4031
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 852] 233 3.0535 | 24903 | 24398
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] _987] 2.70 3.1306 | 25836 | 25334
FXTN 20-01 __|PIBD2017D011 143750 3Y| 4/24/2017] 1011] 277 3.1443 | 2.6002 | 25501
FXTN 0321 |PIBD0317E212 28750  3Y| b/22/2017] 1039] 284 3.1603 | 26196 | 2.5695
FXTN 0570 * |PIBD0517G705 46250 aY]  7/5/2017] 1083] 297 3.1854 | 2.6500 | 2.6000
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1128] 3.09 0.741400] 3.0000 | 3:12:10 PM| 3.0000 | 3.1886 | 2.6989 | 26415
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1132] 3.10 3.1889 | 2.7033 | 26452
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1198] 3.28 1.200000] 3.1250 | 2:03:53 PM| 3.1250 | 3.1936 | 2.7750 | 2.706f
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y]  11/8/2017] 1209 3.31 3.1944 | 2.7870 | 2.7162
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1293] 354 3.2003 | 28783 | 2.7937
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1405] 3.85 52.800000] 2.8950 | 4:11:53 PM| 2.8970 | 3.2083 | 3.0000 | 2.8970
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] #/18/2018] 1492] 4.08 3.3805 | 3.1515 | 3.0005
FXTN 10-47 __|PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1586] 4.34 3.5667 | 3.3152 | 3.1122
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y] 2/19/2019] 1677| 4.59 0.150000] 3.0000 | 3:56:19 PM| 3.0000 | 3.7468 | 3.4737 | 3.2204
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1743] 4.77 3.8775 | 3.5887 | 3.2989
FXTN 0754 * |PIBD0719G547 47500  5Y|  7/19/2019] 1827] 5.00 50.000000] 3.4000 | 4:01:24 PM| 3.4000 | 4.0438 | 3.7350 | 3.3988
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y]  /30/2019] 1869 5.12 4.0434 | 3.7382 | 3.4088
FXTN 07-56 __|PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1953] 535 52.000000 3.3000 | 2:25:48 PM| 3.3481 | 4.0426 | 3.7447 | 3.4289
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2041] 559 4.0417 | 3.7515 | 3.4499
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2224 6.09 4.0399 | 3.7656 | 3.4936
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2252 6.17 4.0397 | 3.7677 | 3.5003
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2343 6.41 1.400000] 3.7000 | 2:04:36 PM| 3.7000 | 4.0388 | 3.7748 | 3.5220
RTB 10-02 PID1021C027 7.3750]  7Y]  3/3/2021] 2420] 6.63 1.000000] 3.4000 | 2:05:19 PM| 3.4000 | 4.0380 | 3.7807 | 3.5404
FXTN 0757 |PIBD0721C574 3.5000]  7Y| B3/20/2021] 2437 6.67] 1,000.000000] 3.5600 | 3:49:16 PM| 3.5540 | 4.0379 | 3.7820 | 3.5445
FXTN 1053 * |PIBD1021D531 6.5000  7v]  4/28/2021] 2476] 6.78 4.0375 | 3.7850 | 3.5538
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RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021] 2651] 7.26 4.0575 | 3.8028 | 3.6073
FXTN 10-55 _|PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2686] 7.35 4.0615 | 3.8063 | 3.6180
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2742 7.51 98.000000] 3.6500 | 4:04:00 PM| 3.6181 | 4.0679 | 3.8120 | 3.6352
FXTN 20-02___|PIBD2022C021 15.0000  8Y| B3/14/2022] 2796] 7.66 4.0740 | 3.8175 | 36517
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 2937] 8.04 4.0001 | 3.8318 | 3.6948
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2979] 8.16 4.0049 | 3.8361 | 3.7076
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y| 10/17/2022] 3013] 8.25 4.0988 | 3.8396 | 3.7180
FXTN 1058 |PIBD1022L585 4.0000]  85Y] 12/6/2022] 3063] 8.39 41045 | 3.8446 | 3.7333
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3139] 8.59 41132 | 3.8524 | 3.7566
FXTN 20-05 _ |PIBD2023E054 11.8750] o] 5/29/2023] 3237] 8.86 41244 | 3.8623 | 3.7865
RTB 10-04 PIID1023H046 3.2500]  95Y|  8/15/2023] 3315] 9.08 23.819000] 3.9500 | 352:16 PM| 3.8670 | 4.1333 | 3.8702 | 3.8104
FXTN 20-06 __|PIBD2023J068 11.3750] 9.5V 10/23/2023] 3384] 9.26 41411 | 3.8772 | 38315
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3608] 9.88 41667 | 3.9000 | 3.9000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3671] 10.05 4.1874 | 3.9216 | 3.9216
FXTN 20-09 __|PIBD2024K091 13.7500] _10.5Y] 11/11/2024] 3769| 10.32 4.2196 | 3.9551 | 3.9551
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3923] 10.74 4.2702 | 4.0078 | 4.0078
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4112] 11.26 4.3324 | 4.0725 | 4.0725
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4152| 11.37 4.3455 | 4.0862 | 4.0862
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4203[ 11.51 4.3623 | 4.1037 | 4.1037
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4477| 12.26 4.4524 | 4.1975 | 4.1975
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4525 12.39 4.4681 | 4.2139 | 4.2139
RTB 15-02 PIID1527C023 5.3750]  13Y]  3/1/2027] 4609 1262 4.4958 | 4.2427 | 4.0427
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 4798| 13.14 4.5579 | 4.3074 | 4.3074
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5253 14.38 4.7075 | 4.4632 | 4.4632
FXTN 20-16__ |PIBD2030E166 8.7500]  16Y] 5/27/2030] 5792| 15.86 4.8846 | 4.6477 | 4.6477
FXTN 25:02 __|PIBD2530G029 12.5000] _ 17Y|  7/28/2030] 5854] 16.03 4.9050 | 4.6689 | 4.6689
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6036| 16.53 4.9648 | 4.7312 | 4.7312
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y] 7/19/2031] 6210 17.00] _ 351.000000] 4.5300 | 4:14:05 PM| 4.5257 | 5.0220 | 4.7908 | 4.7908
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6288| 17.22 5.0477 | 4.8175 | 4.8175
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6408] 17.54 5.0871 | 4.8586 | 4.8586
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6436 17.62 75.000000] 4.8500 | 2:48:21 PM| 4.8891 | 5.0063 | 4.8682 | 4.8682
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 6646| 18.20 5.1654 | 4.9401 | 4.9401
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6709] 18.37 5.1861 | 4.9617 | 4.9617
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 6821] 1867 7.604000] 4.8050 | 2:25:27 PM| 4.8730 | 5.2229 | 5.0000 | 5.0000
FXTN 25:06_|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7415 20.30 5.2568 | 5.0263 | 5.0302
FXTN 2507 |PIBD25350071 8.0000]  25Y|  ©/30/2035] 7744] 21.20 5.2756 | 5.0408 | 5.0469
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7821] 21.41 5.2800 | 5.0442 | 5.0508
FXTN 2509 |PIBD25361097 7.6250]  25Y|  ©9/29/2036] 8109] 22.20 6.000000] 5.2000 | 2:24:43 PM| 5.2000 | 5.2964 | 5.0570 | 5.0655
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  #/16/2037] 8430 23.08 0.250000] 5.6500 | 2:41:17 PM| 5.6500 | 5.3148 | 5.0711 | 5.0818
RTB 2501 * |PID2537J015 6.1250]  25v| 10/24/2037] 8499] 23.27 68.409106] 5.0700 | 3:33:22PM| 5.0731 | 53187 | 5.0742 | 5.0853




