Interpolated Bonds

July 24, 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| 0/24/2014] 61| 0.7 2.000000] 2.2500 | 10:22:50 AM| 2.2500 | 1.3993 | 1.2335 | 1.2335
FXTN 07-46 __|PIBD0714J466 6.5000  2M| 10/4/2014] 71| 0.19]  106.000000] 1.2500 | 9:38:30 AM| 1.2500 | 1.3970 | 1.2257 | 1.2257
SPTB 10-03 __ |SPTB1014J037 122500 oM| 10/14/2014] 81| 0.22 1.3047 | 1.2179 | 1.2179
FXTN 10-36___|PIBD1015B367 123750 7M| _ 2/24/2015] _ 214] 0.59 1.8258 | 1.6527 | 1.6343
FXTN 05-68 _ |PIBD0515E685 6.3750]  10M| _ 5/13/2015] _ 292] 0.80 1.9151 | 1.7385 | 1.6901
FXTN 07-47 __ |PIBDO715E477 8.3750]  10M|  5/22/2015] _ 301| 0.82 1.9254 | 1.7484 | 1.6965
FXTN 0420 |PIBD0415G203 48750 1Y| _7/21/2015] _ 361] 0.99 2.0217 | 1.8230 | 1.7567
RTB 05-09 PID0515H097 5.8750] 15Y|  819/2015] 390 1.07 0.250000] 2.0000 | 11:56:50 AM| 2.1996 | 2.1164 | 1.8744 | 1.8160
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] _ 396] 1.08 2.1360 | 1.8850 | 1.8283
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 488] 1.34 2.4365 | 20480 | 2.0165
FXTN 10-38__|PIBD1015L384 10.1250]  1.56Y] 12/15/2015] _ 508] 1.39 2.5019 | 2.0834 | 2.0574
FXTN10-39 ___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] 536 1.47 25033 | 2.1330 | 2.1147
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] 551 1.51 26423 | 2.1595 | 21454
RTB 05-10 PID0516C107 6.0000  2v]  3/3/2016] 587 1.6 2.7599 | 2.2233 | 22190
FXTN 10-40___|PIBD1016C407 75000 2Y] 3/30/2016] _ 614] 1.68 28481 | 2.2711 | 220742
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 640 1.75]  7,220.200000] 2.3400 | 4:06:14 PM| 2.3315 | 2.9331 | 2.3172 | 2.3274
FXTN 10-41 * |PIBD1016D416 7.0000]  2v] 4/27/2016] 42| 1.76 2.9396 | 23207 | 2.3315
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _772| 2.11]  206.000000] 2.5275 | 3:32:20 PM| 25566 | 3.0095 | 24136 | 2.4214
RTB 07-01 PID07161018 7.0000] 2.5Y] 0/24/2016] _ 792| 217 3.0202 | 2.4278 | 24353
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 845] 2.31 3.0487 | 2.4657 | 24719
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] _980] 268 31213 | 25621 | 25653
FXTN 20-01 __|PIBD2017D011 143750 3Y|  4/24/2017] 1004 275 3.1342 | 2.5793 | 25819
FXTN 0321 |PIBD0317E212 28750  3Y| 5/22/2017] 1032] 2.83]  551.800000] 26250 | 3:26:38PM| 26317 | 3.1492 | 25093 | 2.6013
FXTN 0570 * |PIBD0517G705 46250 aY]  7/5/2017] 1076] 295 31729 | 2.6307 | 26317
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1121 3.07 10.000000] 3.0000 | 3:09:22 PM| 3.0000 | 3.1721 | 2.6816 | 2.6709
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1125] 3.08 31721 | 2.6861 | 26744
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1191] 8.26 31710 | 2.7608 | 27318
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y]  11/8/2017] 1202] 3.29 31708 | 2.7733 | 2.7414
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1286] 3.52 3.1604 | 2.8683 | 2.8145
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1398] 3.83]  120.176000] 29050 | 2:55:50 PM| 29120 | 3.1675 | 2.9950 | 2.9120
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] 8/18/2018] 1485] 4.07 69.800000] 3.1500 | 4:08:19 PM| 3.1610 | 3.3451 | 3.1558 | 3.0332
FXTN 10-47 __|PIBD1018K478 8.8750]  4.5Y] 11/20/2018] 1579 4.32 3.5371 | 3.3205 | 3.1642
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y|  2/19/2019] 1670 4.57 3.7229 | 3.4977 | 3.2910
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1736] 4.75 3.8577 | 3.6197 | 3.3830
FXTN 0754 * |PIBD0719G547 47500 5Y] 7/19/2019] 1820 4.98 4.0292 | 3.7750 | 3.5000
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1862] 5.10 4.0338 | 3.7696 | 3.5120
FXTN 07566 |PIBD0719K560 3.8750]  55Y| 11/22/2019] 1946] 5.33]  900.000000] 3.4150 | 11:38:52 AM| 3.4121 | 4.0429 | 3.7588 | 3.5361
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2034 5.57 4.0525 | 3.7474 | 35614
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2217 6.07 4.0725 | 3.7239 | 3.6139
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2245 6.15 4.0756 | 3.7203 | 3.6219
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2336 6.40 3.004000] 3.8000 | 2:27:35 PM| 3.8000 | 4.0855 | 3.7085 | 3.6480
RTB 10-02 PID1021C027 73750 7Y]  3/3/2021] 2413] 6.61 1.000000] 3.8500 | 10:41:10 AM| 3.8500 | 4.0939 | 3.6986 | 3.6701
FXTN 0757 |PIBD0721C574 3.5000]  7Y| 3/20/2021] 2430 6.65] 6,304.128000 3.6850 | 4:06:15 PM| 3.6862 | 4.0957 | 3.6964 | 3.6750
FXTN 1053 * |PIBD1021D531 6.5000]  7v|  4/28/2021] 2469 6.76 41000 | 3.6914 | 3.6862
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RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021| 2644] 7.24 41206 | 3.7391 | 3.7347
FXTN 10-55 _|PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2679 7.33 4.1247 | 3.7486 | 3.7444
FXTN 10-54 __|PIBD1022G545 6.3750]  7.5Y]  1/19/2022] 2735 7.49 54.840998] 3.7000 | 4:07:45 PM| 3.7000 | 4.1313 | 3.7639 | 3.7599
FXTN 20-02___|PIBD2022C021 15.0000  8Y| B3/14/2022] 2789] 7.64 41377 | 3.7786 | 3.7749
FXTN 10-56 __ |PIBD1022H562 4.8750]  85Y]  8/2/2022] 2930] 8.02 41543 | 3.8171 | 3.8140
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2972] 8.4 41592 | 3.8285 | 3.8256
FXTN 20-03 __|PIBD2022J033 12.7500]  8.5Y] 10/17/2022] 3006] 8.23 41632 | 3.8378 | 3.8351
FXTN 1058 |PIBD1022L585 4.0000] 85Y] 12/6/2022] 3056] 8.37 41691 | 3.8514 | 3.8489
FXTN 20-04 __|PIBD2023B048 13.0000] 9] 2/20/2023] 3132] 857 41781 | 3.8721 | 3.8700
FXTN 20-05 _ |PIBD2023E054 11.8750] o] 5/29/2023] 3230] 8.84 41896 | 3.8989 | 3.8972
RTB 10-04 PIID1023H046 3.2500]  95Y|  8/15/2023] 3308] 9.06 62.537000] 3.8750 | 3:49:50 PM| 3.9318 | 4.1988 | 3.9201 | 3.9188
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y| 10/23/2023] 3377] 9.25 4.2069 | 3.9389 | 3.9379
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3601] 9.86 4.2333 | 4.0000 | 4.0000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3664] 10.03 4.2531 | 4.0206 | 4.0206
FXTN 20-09 __|PIBD2024K091 13.7500] _10.5Y] 11/11/2024] 3762 10.30 4.2839 | 4.0526 | 4.0526
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3916| 10.72 4.3324 | 4.1029 | 4.1029
FXTN 20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4105] 11.24 4.3918 | 4.1647 | 4.1647
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4145] 11.35 4.4044 | 4.1778 | 41778
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4196[ 11.49 4.4204 | 4.1944 | 4.1944
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4470| 12.24 4.5066 | 4.2840 | 4.2840
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4518| 12.37 4.5217 | 4.2007 | 4.2997
RTB 15-02 PIID1527C023 5.3750]  13Y]  3/1/2027] 4602 12.60 4.5481 | 4.3271 | 4.3271
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4791] 13.12 4.6076 | 4.3889 | 4.3889
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5246] 14.36 4.7507 | 4.5376 | 4.5376
FXTN 20-16__ |PIBD2030E166 8.7500]  16Y] 5/27/2030] 5785| 15.84 4.9202 | 4.7137 | 4.7137
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5847| 16.01 4.9397 | 4.7340 | 4.7340
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6029| 16.51 4.9969 | 4.7935 | 4.7935
FXTN 20-17 __ |PIBD2031G171 8.0000]  17Y|  7/19/2031] 6203] 16.98]  2,877.000000] 4.5150 | 4:10:34 PM| 4.5350 | 5.0516 | 4.8503 | 4.8503
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6281] 17.20 5.0762 | 4.8758 | 4.8758
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6401] 17.52 2.660000] 5.0000 | 3:51:52 PM| 5.0000 | 5.1139 | 4.9150 | 4.9150
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6429 17.60]  103.500000] 4.9250 | 4:11:44PM| 4.9258 | 5.1227 | 4.9242 | 4.9242
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6639| 18.18 1.800000] 5.0000 | 3:52:10 PM| 5.0000 | 5.1888 | 4.9928 | 4.9928
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6702| 18.35 5.2086 | 5.0134 | 5.0134
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6814] 18.66 24.689000] 4.9100 | 11:49:49 AM| 5.0305 | 5.2438 | 5.0500 | 5.0500
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7408| 20.28 5.2827 | 5.1031 | 5.0729
FXTN 2507 |PIBD25350071 8.0000]  25Y] ©/30/2035] 7737| 21.18 3.710000] 5.1250 | 3:52:20 PM| 5.1250 | 5.3043 | 5.1325 | 5.0855
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7814] 21.39 5.3094 | 5.1394 | 5.0885
FXTN 2509 |PIBD25361097 7.6250]  25Y]  9/20/2036] 8102| 22.18 4.327000] 51000 | 3:53:24PM| 51000 | 5.3282 | 5.1651 | 5.0996
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8423] 23.06 12.405000] 5.1500 | 3:53:10 PM| 5.1891 | 5.3493 | 51938 | 5.1119
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8492 23.25]  144.029000] 5.1000 | 4:12:59 PM| 5.1084 | 5.3538 | 5.2000 | 5.1146




