Interpolated Bonds

July 28, 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] 56| 0.15 14159 | 1.2500 | 1.3333
FXTN 07-46 __|PIBD0714J466 6.5000  2M| 10/4/2014] 66| 0.18 1.4146 | 1.2500 | 1.3135
SPTB 10-03 __ |SPTB1014J037 122500 oM| 10/14/2014] 76| 0.21 1.4133 | 1.2500 | 1.2937
FXTN 10-36___|PIBD1015B367 123750 7M| _ 2/24/2015] _209] 057 1.8643 | 1.6909 | 1.6909
FXTN 05-68 _|PIBD0515E685 6.3750]  10M|  5/13/2015] _ 287] 0.79 1.9688 | 1.7981 | 1.7981
FXTN 07-47 __ |PIBDO715E477 8.3750]  10M|  5/22/2015] _ 296] 0.8 1.9808 | 1.8104 | 1.8104
FXTN 0420 |PIBD0415G203 4.8750 Y[ 7/21/2015] _356] 097 2.0853 | 1.8960 | 1.8961
RTB 05-09 PID0515H097 5.8750] 1.5Y] 8/19/2015] 385] 1.05 1.000000] 25000 | 11:09:24 AM| 255000 | 2.1777 | 1.9429 | 1.9431
FXTN 10-37 ___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015] 391] 1.07 2.1969 | 1.9526 | 1.9528
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] _ 483] 1.32 24902 | 2.1012 | 21019
FXTN 10-38___|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] _ 503] 1.38 25540 | 2.1335 | 2.1343
FXTN10-39___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] _ 531] 1.45 26433 | 2.1787 | 2179
FXTN 0748 |PIBD0716A488 7.0000]  1.5Y] 1/27/2016] _ 546] 1.49 26911 | 2.2030 | 22039
RTB 05-10 PID0516C107 6.0000  2v]  3/3/2016] 582] 159 2.8059 | 2.2611 | 2.2623
FXTN 10-40___|PIBD1016C407 75000 2v] 3/30/2016] 609 1.67 2.8920 | 2.3048 | 2.3060
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 635 1.74] 3,301.000000] 2.4000 | 3:29:45 PM| 2.3514 | 29749 | 2.3468 | 2.3482
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] 637 1.74 2.9813 | 2.3500 | 23514
FXTN 10-42 ___|PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 767] 2.10] _ 301.300000] 2.5700 | 4:06:15 PM| 2.5705 | 3.0456 | 24698 | 2.4633
RTB 07-01 PIID07161018 7.0000] _2.5Y] 9/24/2016] _ 787] 2.15 3.0554 | 2.4882 | 24805
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 840] 2.30 3.0816 | 2.5371 | 25261
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] _975] 267 2.000000] 3.0000 | 10:38:01 AM| 3.0000 | 3.1484 | 2.6615 | 2.6424
FXTN 20-01 __|PIBD2017D011 143750 3Y| 4/24/2017] 999] 2.74 3.1602 | 2.6836 | 26630
FXTN 0321 |PIBD0317E212 28750 3Y| 5/22/2017] 1027| 281 31741 | 2.7004 | 26871
FXTN 0570 * |PIBD0517G705 46250 aY]  7/5/2017] 1071] 293 3.1958 | 2.7500 | 2.7250
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1116] 3.06 5.450000] 3.1250 | 11:39:32 AM| 3.1250 | 3.1993 | 2.7849 | 2.7582
FXTN 10-44 __|PIBD1017H447 7.7500] _3.5Y] 8/23/2017] 1120] 3.07 3.1996 | 2.7880 | 2.7612
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1186] 3.25 3.2047 | 2.8393 | 2.8099
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y] 11/8/2017] 1197| 3.28 3.2056 | 2.8478 | 28181
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1281] 3.51]  100.000000] 3.0000 | 3:17:04PM| 3.0000 | 3.2121 | 29130 | 2.880f
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1393] 3.81]  108.500000] 29250 | 4:02:45 PM| 29284 | 3.2208 | 3.0000 | 2.9628
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y| #/18/2018] 1480] 4.05]  263.520000] 3.1800 | 3:.45:11 PM| 3.1728 | 3.3952 | 3.1649 | 3.0735
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5v| 11/20/2018] 1574 4.31 3.5836 | 3.3431 | 3.1932
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y|  2/19/2019] 1665 4.56 1.800000] 3.5000 | 10:39:26 AM| 3.5000 | 3.7660 | 3.5156 | 3.3091
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1731] 4.74 3.8983 | 3.6408 | 3.3931
FXTN 0754 * |PIBD0719G547 47500 5Y| 7/19/2019] 1815] 497 4.0667 | 3.8000 | 3.5000
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y]  #/30/2019] 1857| 5.08 4.0691 | 3.7917 | 3.5130
FXTN 0756 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1941] 5.31 91.070000] 3.4100 | 35223 PM| 3.4151 | 4.0740 | 3.7750 | 3.5391
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2029 5.56 4.0791 | 3.7575 | 3.5664
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2212 6.06 9.600000] 4.0000 | 11:48:00 AM| 3.8413 | 4.0896 | 3.7212 | 3.6231
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2240 6.13 4.0913 | 3.7157 | 3.6318
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2331] 6.38 1.000000] 3.8000 | 10:40:29 AM| 3.8000 | 4.0965 | 3.6976 | 3.6600
RTB 10-02 PID1021C027 73750 7Y]  3/3/2021] 2408] 6.59 0.892000] 3.7500 | 10:59:51 AM| 3.7500 | 4.1010 | 3.6823 | 3.6839
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y| 3/20/2021] 2425] 6.64]  1,750.000000] 3.7100 | 4:14:44 PM| 3.7027 | 4.1019 | 3.6789 | 3.6892
FXTN 10-53 * |PIBD1021D531 6.5000]  7v|  4/28/2021] 2464 6.75 50.000000] 3.6500 | 9:52:23 AM| 3.6500 | 4.1042 | 3.6712 | 3.7013
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RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021] 2639 7.23 6.300000] 3.8500 | 11:26:39 AM| 3.0785 | 4.1238 | 3.7182 | 3.7436
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2674 7.32 8.567000] 3.8250 | 3:46:18 PM| 3.8458 | 4.1278 | 3.7276 | 3.7521
FXTN 10-54 __ |PIBD1022G545 6.3750]  7.5vY] 1/19/2022] 2730 7.47 53.000000] 3.7000 | 3:04:57 PM| 3.7098 | 4.1341 | 3.7426 | 3.7656
FXTN 20-02__|PIBD2022C021 15.0000]  8Y| 3/14/2022] 2784 7.62 4.1401 | 3.7571 | 3.7787
FXTN 10-56 __|PIBD1022H562 4.8750]  85Y]  8/2/2022] 2925] 8.0 41560 | 3.7949 | 3.8128
FXTN 10-57 __ |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2967 8.2 41607 | 3.8062 | 3.8229
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y] 10/17/2022] 3001 8.22 4.1645 | 3.8153 | 3.8311
FXTN 1058 |PIBD1022L585 4.0000]  8.5Y] 12/6/2022] 3051] 8.35  201.000000] 4.0000 | 11:03:41 AM| 3.0490 | 4.1701 | 3.8287 | 3.8432
FXTN 20-04 __|PIBD2023B048 13.0000] 9] 2/20/2023] 3127] 856 41786 | 3.8491 | 3.8616
FXTN 20-05 __ |PIBD2023E054 11.8750] Y|  5/29/2023] 3225] 8.83 41896 | 3.8754 | 3.8853
RTB 10-04 PIID1023H046 3.2500] 9.5Y] 8/15/2023] 3303] 9.04 23.900000] 3.9994 | 3:41:40 PM| 3.9568 | 4.1984 | 3.8964 | 3.9042
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y] 10/23/2023] 3372] 9.23 4.2061 | 3.9149 | 3.9208
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3596] 9.85 4.2313 | 3.9750 | 3.9750
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3659| 10.02 4.2518 | 3.9971 | 3.9951
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3757| 10.29 4.2836 | 4.0314 | 4.0264
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3911] 10.71 4.3336 | 4.0853 | 4.0755
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4100| 11.23 4.3950 | 4.1515 | 4.1358
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4140| 11.33 4.4080 | 4.1655 | 4.1485
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4191 11.47 4.4246 | 4.1833 | 4.1648
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4465| 12.22 0.200000] 4.3000 | 3:58:54 PM| 4.3000 | 4.5136 | 4.2793 | 4.2522
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4513| 12.36 4.5202 | 4.2061 | 4.2675
RTB 15-02 PIID1527C023 5.3750]  13Y]  3/1/2027] 4597 1259 4.5565 | 4.3255 | 4.2943
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  0/6/2027] 4786| 13.10 4.6179 | 4.3917 | 4.3546
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5241] 14.35 4.7657 | 4.5510 | 4.4998
FXTN 20-16__ |PIBD2030E166 8.7500]  16Y| 5/27/2030] 5780| 15.82 4.9407 | 4.7397 | 4.6717
FXTN 25:02 __|PIBD2530G029 125000 16Y|  7/28/2030] 5842 15.99 4.9609 | 4.7614 | 4.6915
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6024| 16.49 5.0200 | 4.8251 | 4.749%
FXTN 20-17 __|PIBD2031G171 8.0000]  17Y] 7/19/2031] 6198 16.97] _ 701.580000] 4.5350 | 3:25:56 PM| 4.5286 | 5.0765 | 4.8861 | 4.8051
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6276| 17.18 51019 | 4.9134 | 4.8300
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6396 17.51 5.1408 | 4.9554 | 4.8682
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6424 17.59 56.606000] 52498 | 2:55:28 PM| 4.9028 | 5.1499 | 4.9652 | 4.8772
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] ©0/27/2032] 6634] 18.16 5.2182 | 5.0387 | 4.9442
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6697| 18.34 5.2386 | 5.0608 | 4.9643
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 6809 18.64 1.000000] 4.8250 | 3:12:47 PM| 4.8493 | 5.2750 | 5.1000 | 5.0000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7403| 20.27 5.3045 | 5.0862 | 5.0204
FXTN 25:07 __ |PIBD25350071 8.0000]  25v] ©/30/2035] 7732| 21.17 0.500000] 5.3750 | 11:39:14 AM| 5.3750 | 5.3208 | 5.0785 | 5.0317
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7809| 21.38 0.400000] 5.1000 | 3:57:41 PM| 5.1000 | 5.3246 | 5.0768 | 5.0344
FXTN 25:09 _ |PIBD25361097 7.6250]  25v]  0/20/2036] 8097| 22.17 5.3389 | 5.0701 | 5.0443
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8418] 23.05 2.000000] 5.1500 | 10:46:37 AM| 5.2054 | 5.3549 | 5.0626 | 5.0553
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8487| 23.24]  2,981.726000] 5.0575 | 4:13:40 PM| 5.0576 | 5.3583 | 5.0610 | 5.0577




