Interpolated Bonds

July 25, 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] 58] 0.16] _ 102.780000] 1.5000 | 11:31:24 AM| 1.3922 | 1.3986 | 1.2500 | 1.2500
FXTN 07-46 __|PIBD0714J466 6.5000]  2M| 10/4/2014] 68| 0.19]  105.000000] 1.2500 | 3:13:04 PM| 1.4309 | 1.3970 | 1.2500 | 1.2500
SPTB 10-03 __ |SPTB1014J037 122500 oM| 10/14/2014] 78] 0.2 1.3953 | 1.2500 | 1.2500
FXTN 10-36___|PIBD1015B367 12.3750]  7M| _2/24/2015] 211] 058] _ 351.300000] 1.9000 | 2:34:38 PM| 1.9000 | 1.8215 | 1.6527 | 1.6572
FXTN 05-68 _|PIBD0515E685 6.3750]  10M| _ 5/13/2015] _ 289] 0.79 82.300000] 1.7500 | 3:54:45 PM| 1.9930 | 1.9072 | 1.7385 | 1.7502
FXTN 07-47 __ |PIBDO715E477 8.3750]  10M|  5/22/2015] 298] 0.82 1.9171 | 1.7484 | 1.7610
FXTN 0420 |PIBD0415G203 4.8750 Y] 7/21/2015] _358] 098]  200.000000] 22000 | 2:33:35 PM| 22000 | 2.0115 | 1.8239 | 1.8403
RTB 05-09 PID0515H097 5.8750] 1.5Y] 8/19/2015] 387] 1.06 6.000000] 2.2000 | 11:23:12 AM| 2.2000 | 2.1071 | 1.8773 | 1.8924
FXTN 10-37 ___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] 393] 1.08 2.1269 | 1.8883 | 1.9032
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015]  485] 1.33]  100.000000] 24000 | 2:30:26 PM| 24000 | 2.4300 | 2.0575 | 2.0683
FXTN 10-38___|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] _ 505] 1.38 24959 | 2.0943 | 2.1042
FXTN10-39___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] _ 533] 1.46 60.000000] 2.5000 | 2:36:01 PM| 25000 | 2.5882 | 2.1458 | 2.1545
FXTN 0748 |PIBD0716A488 7.0000  2Y] 1/27/2016] _ 548] 1.50]  364.250000] 2.3500 | 12:15:07 PM| 2.3500 | 2.6376 | 2.1734 | 2.1814
RTB 05-10 PID0516C107 6.0000  2v]  3/3/2016] 584 1.60 2.7563 | 2.2396 | 22461
FXTN 10-40___|PIBD1016C407 75000 2v] 3/30/2016] 61| 1.67 28452 | 2.0893 | 22945
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 637] 1.74]  969.000000] 2.3000 | 3:27:06 PM| 2.3428 | 29309 | 2.3371 | 2.3412
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] 639 1.75 2.9375 | 2.3408 | 2.3448
FXTN 10-42 ___|PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 769] 2.11] 3,105.000000] 2.5750 | 11:46:13 AM| 25868 | 3.0059 | 24484 | 2.4977
RTB 07-01 PIID07161018 7.0000] _2.5Y] 0/24/2016] 789 2.16 3.0164 | 2.4649 | 25212
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016]  842] 231 3.0443 | 25088 | 25835
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] _977] 267]  152.300000] 2.8250 | 3:55:36 PM| 2.7778 | 3.1153 | 2.6205 | 2.7423
FXTN 20-01 __|PIBD2017D011 143750 3Y| 4/24/2017] 1001] 274 31279 | 2.6404 | 2.7705
FXTN 0321 |PIBD0317E212 28750  3Y| 5/22/2017] 1029] 282 10.600000] 2.6101 | 10:57:06 AM| 2.6012 | 3.1427 | 2.6636 | 2.8035
FXTN 0570 * |PIBD0517G705 46250 3Y|  7/5/2017] 1073] 294]  100.000000 3.0000 | 12:16:05 PM| 3.0000 | 3.1658 | 2.7000 | 2.8552
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1118] 3.06 1.500000] 3.0000 | 3:46:20 PM| 3.0000 | 3.1650 | 2.7283 | 2.8631
FXTN 10-44 __|PIBD1017H447 7.7500] _3.5Y] 8/23/2017] 1122 3.07 3.1650 | 2.7309 | 28638
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1188] 8.25 3.1639 | 2.7724 | 28753
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y] 11/8/2017] 1199 3.28 3.1637 | 2.7794 | 28772
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1283] 3.51 51.000000] 3.0600 | 2:18:21 PM| 3.0647 | 3.1623 | 2.8323 | 2.8919
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1395] 3.82]  901.310000] 2.9300 | 3:32:03 PM| 2.9028 | 3.1604 | 29028 | 2.9115
FXTN 0751 |PIBD0718H511 5.0000] _ 45Y| 8/18/2018] 1482 4.06]  201.500000 3.1200 | 3:23:51 PM| 3.1199 | 3.3395 | 3.0723 | 3.0328
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5v| 11/20/2018] 1576] 4.31 3.5330 | 3.2554 | 3.1639
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1667| 4.56 3.7204 | 3.4327 | 3.2908
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1733] 4.74 3.8563 | 3.5613 | 3.3829
FXTN 0754 * |PIBD0719G547 47500 5Y| 7/19/2019] 1817] 497 4.0292 | 3.7250 | 3.5000
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y]  #/30/2019] 1859 5.09 4.0341 | 3.7216 | 35112
FXTN 0756 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1943] 532]  710.000000] 3.4100 | 11:41:19 AM| 34116 | 4.0438 | 3.7147 | 3.5336
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2031] 5.56 4.0539 | 3.7076 | 3.5571
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2214 6.06 4.0751 | 3.6927 | 3.6059
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  0/16/2020] 2242| 6.14 4.0783 | 3.6904 | 3.6134
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2333] 6.39 4.0888 | 3.6830 | 3.6377
RTB 10-02 PID1021C027 7.3750] _ 7Y|  3/3/2021] 2410] 6.60]  109.600000] 3.7250 | 4:09:36 PM| 3.6978 | 4.0977 | 3.6768 | 3.6583
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y| 3/20/2021] 2427| 6.64]  4,742.280000] 3.6750 | 4:11:52PM| 3.6729 | 4.0997 | 3.6754 | 3.6628
FXTN 10-53 * |PIBD1021D531 6.5000]  7v|  4/28/2021] 2466 6.75 50.000000] 3.6500 | 3:03:22 PM| 3.6500 | 4.1042 | 3.6722 | 3.6732
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RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021] 2641| 7.23 0.300000] 3.8750 | 9:51:19 AM| 3.8750 | 4.1248 | 3.7229 | 3.7237
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2676] 7.33 18.000000] 3.8000 | 2:54:53 PM| 3.7722 | 4.1289 | 3.7330 | 3.7338
FXTN 10-54 __ |PIBD1022G545 6.3750]  7.5¥] 1/19/2022] 2732| 748  133.840998] 3.7000 | 4:07:46 PM| 3.7068 | 4.1355 | 3.7492 | 3.7500
FXTN 20-02__|PIBD2022C021 15.0000]  8Y| 3/14/2022] 2786] 7.63 41419 | 3.7649 | 3.7656
FXTN 10-56 __|PIBD1022H562 4.8750]  85Y]  8/2/2022] 2927| 8.0 4.1585 | 3.8057 | 3.8063
FXTN 10-57 __ |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2969 8.13 4.1634 | 3.8179 | 3.8184
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y] 10/17/2022] 3003] 8.22 41674 | 3.8277 | 3.8282
FXTN 1058 |PIBD1022L585 4.0000] 85Y] 12/6/2022] 3053] 8.36 1.500000] 3.9500 | 3:05:01 PM| 3.9500 | 4.1733 | 3.8422 | 3.8427
FXTN 20-04 __|PIBD2023B048 13.0000] 9] 2/20/2023] 3129] 857 41823 | 3.8642 | 3.8646
FXTN 20-05 __ |PIBD2023E054 11.8750 o] 5/20/2023] 3227] 8.84 41938 | 3.8926 | 3.8929
RTB 10-04 PIID1023H046 3.2500]  95Y|  8/15/2023] 3305] 0.05|  136.176000] 3.9500 | 3:11:56 PM| 3.8504 | 4.2030 | 3.9152 | 3.9154
FXTN 20-06 __|PIBD2023J068 11.3750] 9.5V 10/23/2023] 3374] 9.24 4.2111 | 3.9351 | 3.9353
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3598] 9.85 4.2375 | 4.0000 | 4.0000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3661] 10.02 4.2573 | 4.0206 | 4.0206
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3759| 10.29 4.2880 | 4.0526 | 4.0526
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3913| 10.71 4.3364 | 4.1029 | 4.1029
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4102| 11.23 4.3957 | 4.1647 | 4.1647
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4142 11.34 4.4082 | 4.1778 | 41778
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4193 11.48 4.4242 | 4.1944 | 4.1944
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4467| 12.23 4.5102 | 4.2840 | 4.2840
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4515] 12.36 4.5253 | 4.2097 | 4.2997
RTB 15-02 PIID1527C023 5.3750]  13Y]  3/1/2027] 4599 1259 4.5516 | 4.3271 | 4.3271
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  0/6/2027] 4788| 13.11 4.6109 | 4.3889 | 4.3889
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5243| 14.35 4.7537 | 45376 | 4.5376
FXTN 20-16__ |PIBD2030E166 8.7500]  16Y| 5/27/2030] 5782| 15.83 4.9229 | 4.7137 | 4.7137
FXTN 25:02 __|PIBD2530G029 125000]  16Y|  7/28/2030] 5844] 16.00 4.9423 | 4.7340 | 4.7340
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6026] 16.50 4.9995 | 4.7935 | 4.7935
FXTN 20-17 __|PIBD2031G171 8.0000]  17Y] 7/19/2031] 6200 16.97] 1,417.500930] 4.5175 | 11:26:31 AM| 4.5169 | 5.0541 | 4.8503 | 4.8503
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6278| 17.19 5.0785 | 4.8758 | 4.8758
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6398 17.52 5.1162 | 4.9150 | 4.9150
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6426 17.59 50.000000] 4.9000 | 3:57:46 PM| 4.9000 | 5.1250 | 4.0242 | 4.9242
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] ©0/27/2032] 6636 18.17 51909 | 4.9928 | 4.9928
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6699| 18.34 5.2107 | 5.0134 | 50134
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 6811] 18.65 20.000000] 4.9500 | 4:04:55 PM| 4.9637 | 5.2458 | 5.0500 | 5.0500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y|  11/5/2034] 7405] 20.27 5.2698 | 5.0558 | 5.0566
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] ©/30/2035] 7734] 21.17 5.2831 | 5.0590 | 5.0602
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7811] 21.39 20.000000] 5.2300 | 11:18:45 AM| 5.2300 | 5.2863 | 5.0597 | 5.0611
FXTN 25:09 _ |PIBD25361097 7.6250]  25v]  0/20/2036] 8099] 22.17 5.2979 | 5.0625 | 5.0643
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8420] 23.05 5.3109 | 5.0656 | 5.0678
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8489 23.24] _ 1,072.118000] 5.1000 | 3:39:06 PM| 5.0656 | 5.3137 | 5.0663 | 5.0686




