Interpolated Bonds

July 21, 2014
'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSIF | PDSI-R1 | PDSI-R2
RTB 05-08 PIID05141080 6.2500]  2M| 9/24/2014] 64| 0.8 1.3972 | 1.2250 | 1.2250
FXTN 07-46 __|PIBD0714J466 6.5000  2M| 10/4/2014] 74| 0.20 1.3880 | 1.2131 | 1.2131
SPTB 10-03 __ |SPTB1014J037 122500 oM| 10/14/2014] 84| 0.23 1.3787 | 1.2012 | 1.2012
FXTN 10-36___|PIBD1015B367 123750 7M| _ 2/24/2015] 27| 0.59 1.7889 | 1.6027 | 1.6027
FXTN 05-68 _|PIBD0515E685 6.3750]  10M| _ 5/13/2015] _ 295| 0.81 1.8827 | 1.6885 | 1.6885
FXTN 07-47 __ |PIBDO715E477 8.3750]  10M|  5/22/2015] _ 304] 0.83 1.8935 | 1.6984 | 1.6984
FXTN 0420 |PIBD0415G203 48750 1Y] _ 7/21/2015] _ 364] 1.00 1.9948 | 1.7776 | 1.7741
RTB 05-09 PID0515H097 5.8750] 15Y| _ 8/19/2015]  393] 1.08 0.500000] 2.3000 | 2:26:44 PM| 2.3000 | 2.0946 | 1.8393 | 1.8278
FXTN 10-37 ___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] 399 1.09 21153 | 1.8520 | 1.8389
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 491] 1.34 24321 | 2.0476 | 2.0093
FXTN 10-38___|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] 511 1.40 2.5010 | 2.0901 | 2.0463
FXTN10-39___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] 539 1.48 25074 | 2.1497 | 2.0982
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _ 554] 1.52]  169.700000] 2.2000 | 11:50:16 AM| 2.2000 | 2.6491 | 2.1815 | 2.1260
RTB 05-10 PID0516C107 6.0000  2Y|  3/3/2016] _ 590] 1.62 0.750000] 2.6250 | 3:45:37 PM| 2.6250 | 2.7731 | 2.2581 | 2.1926
FXTN 10-40___|PIBD1016C407 75000 2Y] 3/30/2016] 617] 1.69]  110.400000] 2.2500 | 11:52:42 AM| 2.2500 | 2.8661 | 2.3155 | 2.2426
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 43| 1.76]  550.500000] 2.3400 | 4:10:08 PM| 2.3322 | 29566 | 2.3707 | 2.2908
FXTN 10-41 * |PIBD1016D416 7.0000]  2v] 4/27/2016] 645 1.77 2.9625 | 2.3750 | 2.2945
FXTN 10-42 ___|PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 775] 212 2.400000] 2.6750 | 11:33:33 AM| 2.6750 | 3.0324 | 2.4649 | 2.3935
RTB 07-01 PIID07161018 7.0000] 2.5v] 9/24/2016] _ 795] 2.18 3.0431 | 2.4787 | 24087
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 848] 232 3.0716 | 2.5153 | 2.4491
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] _983] 269 3.1442 | 26086 | 25519
FXTN 20-01 __|PIBD2017D011 143750 3Y| 4/24/2017] 1007] 2.76 31571 | 2.6252 | 25702
FXTN 0321 |PIBD0317E212 28750  3Y| 5/22/2017] 1035] 283 31721 | 2.6446 | 25915
FXTN 0570 * |PIBD0517G705 46250 aY]  7/5/2017] 1079 295 3.1958 | 2.6750 | 26250
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1124 3.08 31987 | 2.7204 | 26714
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1128] 3.09 31990 | 2.7245 | 26756
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1194] 8327 3.2033 | 2.7911 | 2.7437
FXTN 0571 |PIBD0517K719 41250]  3.5Y]  11/8/2017] 1205] 3.30 3.2040 | 2.8022 | 2.7550
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y|  1/31/2018] 1289] 3.53] 100500000 3.0575 | 12:00:10 PM| 3.0585 | 3.2094 | 2.8870 | 2.8417
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1401] 3.84] 1,251.500000] 29250 | 3:20:53 PM| 29492 | 3.2167 | 3.0000 | 2.9573
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] 8/18/2018] 1488] 4.07 65.000000] 3.2500 | 9:09:20 AM| 3.2269 | 3.3894 | 3.1649 | 3.0595
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5v] 11/20/2018] 1582 4.33 3.5759 | 3.3431 | 3.1699
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y]  2/19/2019] 1673] 4.8 2.000000] 3.6000 | 11:34:22 AM| 3.6000 | 3.7565 | 3.5156 | 3.2767
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1739] 4.76 3.8875 | 3.6408 | 3.3542
FXTN 0754 * |PIBD0719G547 4.7500] _ B5Y|  7/19/2019] 1823] 4.99]  100.000000] 34500 | 3:50:11 PM| 3.4500 | 4.0542 | 3.8000 | 3.4529
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1865] 5.11 4.0572 | 3.7903 | 3.4693
FXTN 0756 |PIBD0719K560 3.8750] 55Y| 11/22/2019] 1949] 5.34]  100.000000] 3.4400 | 8:55:01 AM| 3.4425 | 4.0631 | 3.7709 | 3.5021
FXTN 10-50 __|PIBD1020B508 7.7500] 6| 2/18/2020] 2037] 558 4.0693 | 3.7505 | 3.5364
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2220 6.08 10.010000] 3.6000 | 11:39:30 AM| 3.6004 | 4.0822 | 3.7082 | 3.6078
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2248| 6.15 4.0842 | 3.7018 | 3.6188
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2339 6.40 0.500000] 3.6000 | 11:48:16 AM| 3.6000 | 4.0906 | 3.6807 | 3.6543
RTB 10-02 PID1021C027 73750 7Y]  3/3/2021] 2416] 6.61 0.105000] 3.7750 | 3:14:51 PM| 3.7750 | 4.0960 | 3.6629 | 3.6843
FXTN 07-57 __|PIBD0721C574 35000  7Y] 3/20/2021] 2433] 6.66 4.0972 | 3.6590 | 3.6910
FXTN 10-53 * |PIBD1021D531 6.5000]  7v|  4/28/2021] 2472 6.77 80.000000] 3.8000 | 4:06:50 PM| 3.7061 | 4.1000 | 3.6500 | 3.7062
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RTB 10-03 PIID1021J039 5.7500] 75| 10/20/2021] 2647] 7.25 0.915000] 4.0000 | 10:29:08 AM| 4.0000 | 4.1196 | 3.7041 | 3.7516
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2682] 7.34 4.1236 | 3.7149 | 3.7607
FXTN 10-54 __ |PIBD1022G545 6.3750]  7.5¥] 1/19/2022] 2738] 7.50] _ 100.000000] 3.6500 | 3:52:37 PM| 3.6500 | 4.1299 | 3.7322 | 3.7752
FXTN 20-02__|PIBD2022C021 15.0000  8Y| B3/14/2022] 2792] 7.64 41359 | 3.7489 | 3.7893
FXTN 10-56 __|PIBD1022H562 4.8750]  85Y]  8/2/2022] 2933] 8.03 41518 | 3.7925 | 3.8258
FXTN 10-57 __ |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2975] 8.15 4.1565 | 3.8055 | 3.8367
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y] 10/17/2022] 3009] 8.24 41603 | 3.8160 | 3.8456
FXTN 1058 |PIBD1022L585 4.0000] _85Y|  12/6/2022] 3059] 8.38 41659 | 3.8315 | 3.8586
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3135] 8.58 41744 | 3.8550 | 3.8783
FXTN 20-05 __ |PIBD2023E054 11.8750]  OY|  5/29/2023] 3233 8.85 4.1854 | 3.8853 | 3.9037
RTB 10-04 PIID1023H046 3.2500] 9.5Y] 8/15/2023] 3311] 9.07 42.082000] 3.9750 | 3:32:04 PM| 3.8460 | 4.1942 | 3.9094 | 3.9240
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y| 10/23/2023] 3380 9.25 4.2019 | 3.9307 | 3.9419
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3604] 9.87 4.2271 | 4.0000 | 4.0000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3667] 10.04 4.2468 | 4.0196 | 4.0208
FXTN 20-09 __|PIBD2024K091 13.7500] _10.5Y] 11/11/2024] 3765| 10.31 4.2774 | 4.0501 | 4.0532
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3919| 10.73 4.3255 | 4.0980 | 4.1041
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4108 11.25 4.3846 | 4.1569 | 4.1666
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4148 11.36 4.3971 | 4.1693 | 4.1798
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4199 11.50 4.4130 | 4.1852 | 4.1966
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4473| 12.25 4.4987 | 4.2705 | 4.2872
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4521] 12.38 4.5137 | 4.2854 | 4.3031
RTB 15-02 PIID1527C023 5.3750]  13Y]  3/1/2027] 4605 1261 4.5399 | 4.3115 | 4.3308
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  0/6/2027] 4794 13.13 45990 | 4.3704 | 4.3933
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5249| 14.37 4.7412 | 45120 | 4.5437
FXTN 20-16__ |PIBD2030E166 8.7500]  16Y| 5/27/2030] 5788| 15.85 4.9096 | 4.6797 | 4.7218
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5850| 16.02 4.9290 | 4.6990 | 4.7423
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6032| 16.51 4.9859 | 4.7557 | 4.8025
FXTN 20-17 __|PIBD2031G171 8.0000]  17Y]  7/19/2031] 6206] 16.99 0.500000] 4.6250 | 10:53:51 AM| 4.6250 | 5.0403 | 4.8098 | 4.8600
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6284] 17.20 5.0646 | 4.8341 | 4.8857
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6404 17.53 1.000000] 4.8750 | 852553 AM| 4.8750 | 5.1021 | 4.8715 | 4.9254
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6432 17.61]  121.220000] 4.9500 | 3:08:38 PM| 4.9334 | 5.1109 | 4.8802 | 4.9347
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6642| 18.18 51765 | 4.9455 | 5.0041
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6705| 18.36 51962 | 4.9651 | 5.0249
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6817] 18.66]  201.570000| 5.0500 | 2:19:09 PM| 5.0619 | 5.2312 | 5.0000 | 5.0619
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7411] 20.29 1.000000] 5.1250 | 2:19:11 PM| 5.1250 | 5.2778 | 5.0376 | 5.1149
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y]  9/30/2035] 7740| 21.19 5.3036 | 5.0585 | 5.1442
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7817] 21.40]  200.000000| 5.2500 | 12:06:15 PM| 5.2497 | 5.3097 | 5.0633 | 5.1511
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  9/20/2036] 8105 2219 5.3323 | 5.0816 | 5.1767
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8426] 23.07 5.3575 | 5.1019 | 5.2053
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8495] 23.26 78.538950] 5.0507 | 3:03:45PM| 5.1153 | 53629 | 5.1063 | 5.2115




