Interpolated Bonds

July 23, 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| 0/24/2014] 62| 0.7]  315.000000] 1.0500 | 10:08:14 AM| 1.0500 | 1.3972 | 12417 | 1.2417
FXTN 07-46 __|PIBD0714J466 6.5000  2M| 10/4/2014] 72| 0.20 1.3020 | 1.2377 | 1.2377
SPTB 10-03 __ |SPTB1014J037 122500 2M| 10/14/2014] 82| 0.2] 1,695.000000] 1.2000 | 4:11:34 PM| 1.2205 | 1.3886 | 1.2337 | 1.2337
FXTN 10-36___|PIBD1015B367 123750 7M| _ 2/24/2015] _ 215] 0.59 1.8169 | 1.6527 | 1.6527
FXTN 05-68 _|PIBD0515E685 6.3750]  10M| _ 5/13/2015] _ 293] 0.80 1.9053 | 1.7385 | 1.7385
FXTN 07-47 __ |PIBDO715E477 8.3750] 10M|  5/22/2015] _ 302] 0.83 4.700000] 15000 | 2:21:00 PM| 1.5000 | 19155 | 1.7484 | 1.7484
FXTN 0420 |PIBD0415G203 4.8750 Y[ 7/21/2015] _ 362] 0.99 2.0034 | 1.8228 | 1.8227
RTB 05-09 PID0515H097 5.8750] 1.5Y] 8/19/2015] 391] 1.07 5.250000] 2.3000 | 3:33:02 PM| 2.4799 | 2.0809 | 1.8737 | 1.8734
FXTN 10-37 ___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015]  397] 1.09 2.0969 | 1.8842 | 1.8839
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 489] 1.34 2.3427 | 2.0456 | 2.0448
FXTN 10-38___|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] _ 509] 1.39 2.3962 | 2.0807 | 2.0798
FXTN10-39___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] 537 1.47 24710 | 2.1298 | 2.1287
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] 562 1.51 2.600000] 2.5000 | 11:22:14 AM| 2.4384 | 25111 | 2.1561 | 2.1550
RTB 05-10 PID0516C107 6.0000  2v]  3/3/2016] 588 1.6 2.000000] 2.7000 | 9:56:36 AM| 2.7000 | 26073 | 2.2192 | 22179
FXTN 10-40___|PIBD1016C407 75000 2v] 3/30/2016] _ 615] 1.68 2.6794 | 2.2666 | 2.2651
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 641 1.75] 3,007.400000] 2.3100 | 4:13:02 PM| 2.3138 | 2.7489 | 2.3122 | 2.3106
FXTN 10-41 * |PIBD1016D416 7.0000]  2v] 4/27/2016] _643] 1.76 2.7542 | 2.3157 | 23141
FXTN 10-42 ___|PIBD1016/420 9.1250] 2.5v]  9/4/2016] _ 773] 212 1.900000] 2.6000 | 10:29:22 AM| 26000 | 2.8516 | 2.4087 | 2.4099
RTB 07-01 PIID07161018 7.0000] _2.5Y] 0/24/2016] _ 793] 217 2.8665 | 2.4230 | 24246
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 846] 232 2.9062 | 24609 | 2.4636
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 981 269 1.000000] 3.0000 | 10:30:19 AM| 3.0000 | 3.0073 | 2.5575 | 2.5631
FXTN 20-01 __|PIBD2017D011 143750 3Y|  4/24/2017] 1005] 2.75 3.0253 | 25747 | 25808
FXTN 0321 |PIBD0317E212 28750  3Y| 5/22/2017] 1033] 283]  468.600000] 2.6500 | 3:44:32 PM| 26330 | 3.0463 | 25947 | 2.6014
FXTN 0570 * |PIBD0517G705 46250 aY]  7/5/2017] 1077] 295 3.0792 | 2.6262 | 26338
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1122| 3.07 3.0909 | 2.6646 | 26714
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1126] 3.08 3.0019 | 26680 | 26748
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1192] 3.26 31091 | 2.7244 | 2.7300
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y]  11/8/2017] 1203] 3.29 3.1120 | 2.7338 | 2.7392
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1287] 3.5 3.1338 | 2.8055 | 2.8095
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1399] 3.83] 1,852.080000] 2.9000 | 2:52:20 PM| 29032 | 3.1629 | 2.9012 | 2.9032
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] 8/18/2018] 1486] 4.07 70.000000] 3.1500 | 3:32:19 PM| 3.1271 | 3.3273 | 3.0813 | 3.0262
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y] 11/20/2018] 1580] 4.33 3.5050 | 3.2760 | 3.1592
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1671] 4.57 3.6769 | 3.4644 | 3.2879
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1737] 4.76 3.8017 | 3.6011 | 3.3812
FXTN 0754 * |PIBD0719G547 47500 5Y| 7/19/2019] 1821 4.99 3.9604 | 3.7750 | 3.5000
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y]  /30/2019] 1863 5.10 3.9684 | 3.7695 | 35124
FXTN 0756 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1947] 5.33]  1,000.000000] 34110 | 11:49:02 AM| 3.4190 | 3.9843 | 3.7585 | 3.5373
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6Y| 2/18/2020] 2035] 5.57 10.606000] 3.6150 | 11:26:13 AM| 3.6150 | 4.0009 | 3.7469 | 3.5633
RTB 10-01 PIID1020H015 7.2500]  6.5Y] 8/19/2020] 2218 6.07 4.0356 | 3.7229 | 3.6174
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2246] 6.15 4.0409 | 3.7192 | 3.6257
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2337 6.40 4.0581 | 3.7073 | 3.6527
RTB 10-02 PID1021C027 73750  7Y]  3/3/2021] 2414 6.61 0.100000] 3.7750 | 2:46:39 PM| 3.7750 | 4.0727 | 3.6972 | 3.6754
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y| 3/20/2021] 2431| 6.66] 11,627.000000] 3.6975 | 4:11:02 PM| 3.6920 | 4.0759 | 3.6949 | 3.6805
FXTN 10-53 * |PIBD1021D531 6.5000]  7v|  4/28/2021] 2470] 6.76 4.0833 | 3.6898 | 3.6920
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RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021] 2645] 7.24 41065 | 3.7378 | 3.7396
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2680] 7.34 41111 | 3.7473 | 3.7491
FXTN 10-54 __ |PIBD1022G545 6.3750]  7.5¥] 1/19/2022] 2736] 7.49]  117.227449] 3.6000 | 3:23:14 PM| 3.6319 | 4.1185 | 3.7627 | 3.7644
FXTN 20-02__|PIBD2022C021 15.0000  8Y| B3/14/2022] 2790] 7.64]  130.000000 3.8000 | 3:24:14PM| 3.8761 | 4.1257 | 3.7775 | 3.7791
FXTN 10-56 __|PIBD1022H562 4.8750]  85Y]  8/2/2022] 2931 8.02 41444 | 3.8161 | 3.8174
FXTN 10-57 __ |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2973] 8.14 41500 | 3.8276 | 3.8289
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y] 10/17/2022] 3007| 8.23 41545 | 3.8370 | 3.8381
FXTN 1058 |PIBD1022L585 4.0000] 85Y] 12/6/2022] 3057] 837 0.914000] 3.9500 | 10:55:33 AM| 3.9500 | 4.1611 | 3.8507 | 3.8517
FXTN 20-04 __|PIBD2023B048 13.0000] Y] 2/20/2023] 3133] 8.58 41712 | 3.8715 | 3.8724
FXTN 20-05 __ |PIBD2023E054 11.8750] o] 5/29/2023] 3231] 8.85 41841 | 3.8983 | 3.899
RTB 10-04 PIID1023H046 3.2500]  95Y|  8/15/2023] 3309] 9.06 16.800000 3.9000 | 2:55:32 PM| 3.9567 | 4.1945 | 3.9197 | 3.9203
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y] 10/23/2023] 3378] 9.25 4.2036 | 3.9386 | 3.9391
FXTN 20-07 * |PIBD2024F075 123750 10Y]  6/3/2024] 3602] 9.86 4.2333 | 4.0000 | 4.0000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3665 10.03 4.2533 | 4.0206 | 4.0206
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3763 10.30 4.2843 | 4.0526 | 4.0526
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3917| 10.72 4.3331 | 4.1029 | 4.1029
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4106 11.24 4.3930 | 4.1647 | 4.1647
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4146 11.35 4.4057 | 4.1778 | 41778
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4197| 11.49 44219 | 4.1944 | 4.1944
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4471] 12.24 0.300000] 43750 | 2:11:34 PM| 4.3750 | 4.5087 | 4.2840 | 4.2840
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4519] 12.37 4.5240 | 4.2097 | 4.2997
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 4603] 12.60]  100.000000] 4.4750 | 11:05:13 AM| 4.4737 | 4.5506 | 4.3271 | 4.3271
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  0/6/2027] 4792 13.12 4.6105 | 4.3889 | 4.3889
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5247| 14.37 4.7547 | 45376 | 4.5376
FXTN 20-16__ |PIBD2030E166 8.7500]  16Y| 5/27/2030] 5786] 15.84 4.9255 | 4.7137 | 4.7137
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5848[ 16.01 4.9452 | 4.7340 | 4.7340
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6030| 16.51 5.0029 | 4.7935 | 4.7935
FXTN 20-17 __|PIBD2031G171 8.0000]  17Y] 7/19/2031] 6204 16.99] 2,020.460000] 4.5650 | 4:12:24 PM| 4.5705 | 5.0580 | 4.8503 | 4.8503
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6282| 17.20 5.0828 | 4.8758 | 4.8758
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6402 17.53 5.1208 | 4.9150 | 4.9150
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6430 17.60 68.000000] 4.9500 | ©9:16:42 AM| 4.9271 | 5.1297 | 4.9242 | 4.9242
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6640| 18.18 51962 | 4.9928 | 4.9928
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6703| 18.35 5.2162 | 5.0134 | 50134
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6815] 18.66 5100000 4.9500 | 3:11:41 PM| 4.9558 | 5.2517 | 5.0500 | 5.0500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7409| 20.28 5.2834 | 5.1095 | 5.1096
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 7738| 21.19 5.3009 | 5.1425 | 5.1427
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7815 21.40 78.000000] 5.2750 | 11:22:32 AM| 5.2510 | 5.3050 | 5.1502 | 5.1504
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  9/20/2036] 8103 22.18 5.3204 | 5.1791 | 5.1793
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8424] 23.06 1.000000] 5.3750 | 10:43:02 AM| 54371 | 5.3375 | 52113 | 5.2116
RTB 2501 * |PID2537J015 6.1250]  25v| 10/24/2037] 8493| 23.25 51.400000] 5.1000 | 2:14:05 PM| 5.1650 | 5.3412 | 5182 | 5.2185




