Interpolated Bonds

August 12, 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 M| 9/24/2014] 42| 0.1 2.000000] 2.2500 | 10:09:59 AM| 2.2500 | 2.1970 | 2.0727 | 2.0727
FXTN 07-46 __|PIBD0714J466 6.5000  2M| 10/4/2014] 52| o0.14 1.8182 | 1.6636 | 1.6636
SPTB 10-03 __ |SPTB1014J037 122500 2M| 10/14/2014] 2] 0.7 1.900000] 1.2500 | 85057 AM| 1.2510 | 1.6488 | 1.4619 | 1.4618
FXTN 10-36___|PIBD1015B367 123750 7M| _ 2/24/2015] _ 195] 0.53 1.9079 | 1.7212 | 1.7212
FXTN 05-68 _|PIBD0515E685 6.3750]  oM|  5/13/2015] _273] 0.75 1.0938 | 1.8068 | 1.8068
FXTN 07-47 __ |PIBDO715E477 8.3750  OM| 5/20/2015] 282 0.77 1.000000] 1.8750 | 3:16:18 PM| 1.8750 | 2.0018 | 1.8141 | 1.8141
FXTN 0420 |PIBD0415G203 48750  11M| _ 7/21/2015] 342] 094 2.0554 | 1.8628 | 1.8628
RTB 05-09 PID0515H097 5.8750]  1.5Y] /19/2015] 371 1.02 9.500000] 1.8750 | 11:12:21 AM| 1.8750 | 2.1275 | 1.9047 | 1.9042
FXTN 10-37 ___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] _377] 1.03 21526 | 1.9174 | 1.9167
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 469 1.28 25381 | 2.1126 | 2.1086
FXTN 10-38___|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] 489] 1.34 26219 | 2.1550 | 2.1503
FXTN10-39___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] 517 1.42 2.7392 | 2.2144 | 22087
FXTN 0748 |PIBD0716A488 7.0000]  1.5Y] 1/27/2016] _ 532| 1.46] _ 100.000000] 2.5000 | 3:50:32 PM| 2.4905 | 2.8020 | 2.2462 | 2.2400
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _ 568] 1.56 2.600000] 2.2500 | 3:50:13 PM| 2.4364 | 29529 | 2.3226 | 2.3151
FXTN 10-40___|PIBD1016C407 7.5000]  2Y| 3/30/2016] _ 595] 1.63 30.150000] 2.3500 | 8:54:45 AM| 2.3500 | 3.0660 | 2.3799 | 2.3714
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 621 1.70] 2,716.500000] 2.4100 | 3:39:50 PM| 2.4307 | 3.1749 | 2.4351 | 2.4256
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] 623 1.71 3.1833 | 24393 | 24298
FXTN 10-42 ___|PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 753] 2.06]  283.800000] 2.7000 | 3:05:51 PM| 26302 | 3.2601 | 24864 | 2.4797
RTB 07-01 PIID07161018 7.0000] 2.5v] 9/24/2016] 773|212 1.000000] 2.7500 | 10:58:53 AM| 2.7500 | 3.2719 | 24936 | 2.4874
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5Y| 11/16/2016] _ 826] 2.26 3.3032 | 25128 | 25078
FXTN 0749 |PIBD0717C493 7.0000] _ 3Y| 3/31/2017] 961] 263  301.000000] 2.5800 | &:52:17 AM| 2.5800 | 3.3829 | 25617 | 25596
FXTN 20-01 __|PIBD2017D011 143750 3| 4/24/2017] 985] 2.70]  123.000000] 26370 | 8:51:28 AM| 26370 | 3.3971 | 25704 | 2.5688
FXTN 0321 |PIBD0317E212 28750  aY] b/22/2017] 1013] 277 3.4136 | 25806 | 25796
FXTN 0570 * |PIBD0517G705 46250 3Y]  7/5/2017] 1057] 289 3.4396 | 25965 | 2.5965
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1102] 3.02 17.500000] 26900 | 2:43:06 PM| 26900 | 3.4119 | 2.6435 | 2.6436
FXTN 10-44 __|PIBD1017H447 7.7500]  3.5Y] 8/23/2017] 1106] 3.03] _ 100.000000] 2.7500 | 10:29:13 AM| 2.7500 | 3.4095 | 26476 | 2.6478
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1172| 3.21 3.3689 | 2.7165 | 2.7168
FXTN 0571 |PIBD0517K719 4.1250] 3.5Y| 11/8/2017] 1183] 3.24]  197.500000] 3.2000 | 8:49:54 AM| 3.2000 | 3.3622 | 2.7280 | 2.7283
FXTN 10-45 __ |PIBD1018A451 5.8750] 3.5Y] 1/31/2018] 1267] 347 4.200000] 3.2500 | 3:43:06 PM| 3.2500 | 3.3105 | 2.8156 | 2.8162
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1379] 3.78]  120.000000] 2.9400 | 2:45:01 PM| 29334 | 3.2417 | 29325 | 2.9334
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y| #/18/2018] 1466] 4.01]  160.300000] 3.0600 | 4:14:10PM| 3.1129 | 3.4440 | 3.1268 | 3.0709
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1560 4.27 3.6625 | 3.3367 | 3.2195
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1651] 4.52]  303.100000] 3.6000 | 3:51:17 PM| 3.6005 | 3.8741 | 3.5400 | 3.3634
FXTN 07563 |PIBD0719D531 5.0000]  5Y|  4/26/2019] 1717] 4.70 4.0276 | 3.6874 | 3.4677
FXTN 0754 * |PIBD0719G547 47500 5Y] 7/19/2019] 1801 4.93 4.2229 | 3.8750 | 3.6005
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y|  8/30/2019] 1843] 5.5 4.2110 | 3.8669 | 3.6092
FXTN 0756 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1927] 528]  545750000] 3.4400 | 3:27:06 PM| 3.4418 | 4.1873 | 3.8507 | 3.6265
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6Y| 2/18/2020] 2015] 552 41625 | 3.8338 | 3.6446
RTB 10-01 PIID1020H015 7.2500]  6.5Y|  8/19/2020] 2198] 6.02] _ 500.000000] 3.6400 | 3:50:48 PM| 3.6460 | 4.1108 | 3.7985 | 3.6823
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2226 6.09 41029 | 3.7931 | 3.6881
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2317] 6.34 5.000000] 3.7500 | 11:26:59 AM| 3.7500 | 4.0772 | 3.7756 | 3.7069
RTB 10-02 PID1021C027 7.3750]  7Y]  3/3/2021] 2394] 6.55]  400.000000] 3.7295 | 3:32:16 PM| 3.7272 | 4.0554 | 3.7608 | 3.7228
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y| 3/20/2021] 2411 6.60]  350.000000 3.7125 | 3:50:49 PM| 3.7168 | 4.0506 | 3.7575 | 3.7263
FXTN 10-53 * |PIBD1021D531 6.5000] 7| 4/28/2021] 2450] 6.71]  137.000000] 3.7850 | 3:27:41 PM| 3.7996 | 4.0396 | 3.7500 | 3.7343
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RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021] 2625] 7.19 4.0817 | 3.7939 | 3.7805
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2660] 7.28 15.000000 3.8000 | 3:09:42 PM| 3.8000 | 4.0901 | 3.8027 | 3.7898
FXTN 10-54 __ |PIBD1022G545 6.3750]  7.5¥] 1/19/2022] 2716] 7.44]  175.302392] 3.7400 | 3:38:19 PM| 3.7726 | 4.1036 | 3.8168 | 3.8046
FXTN 20-02__|PIBD2022C021 15.0000  8Y|  3/14/2022[ 2770] 7.58 41166 | 3.8303 | 3.8188
FXTN 10-56 __|PIBD1022H562 48750 8Y|  8/2/2022] 2911] 7.7 41505 | 3.8657 | 3.8561
FXTN 10-57 __ |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2953] 8.08 41606 | 3.8763 | 3.8672
FXTN 20-03 __|PIBD2022J033 12.7500]  8.5Y] 10/17/2022] 2987| 8.18 41688 | 3.8848 | 3.8762
FXTN 1058 |PIBD1022L585 4.0000]  8.5Y] 12/6/2022] 3037| 8.31 1.880000] 4.0000 | 2:23:07 PM| 4.0000 | 4.1808 | 3.8974 | 3.8894
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3113] 8.52 41991 | 3.9164 | 3.9095
FXTN 20-05 __ |PIBD2023E054 11.8750]  OY|  5/29/2023] 3211 8.79]  500.000000] 39150 | 3:52:07 PM| 3.9150 | 4.2227 | 3.9410 | 3.9353
RTB 10-04 PIID1023H046 3.2500] 95Y|  8/15/2023] 3289 0.00]  168.800000| 4.0400 | 3:33:23 PM| 4.0038 | 4.2415 | 3.9606 | 3.9560
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y] 10/23/2023] 3358 9.19 4.2581 | 3.9779 | 3.9742
FXTN 20-07 __|PIBD2024F075 123750 10Y] _ 6/3/2024] 3582 9.81 4.3119 | 4.0342 | 4.0334
FXTN 20-08 * |PIBD2024H086 12.8750]  10Y]  8/5/2024] 3645] 9.98 4.3271 | 4.0500 | 4.0500
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3743] 10.25 4.3603 | 4.0858 | 4.0858
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3897] 10.67 4.4124 | 4.1420 | 4.1420
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4086] 11.19 4.4764 | 4.2110 | 42110
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4126] 11.30 4.4900 | 4.2056 | 4.2256
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4177 11.44 45073 | 4.2442 | 4.0442
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4451] 1219 1.050000] 4.7500 | 11:52:35 AM| 4.7500 | 4.6000 | 4.3443 | 4.3443
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4499| 12.32 4.6163 | 4.3618 | 4.3618
RTB 15-02 PIID1527C023 5.3750] 13|  3/1/2027] 4583] 1255 0.300000] 4.5500 | 10:38:03 AM| 4.5500 | 4.6447 | 4.3924 | 4.3924
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 4772| 13.07 4.7087 | 4.4614 | 4.4614
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5227| 14.31 4.8628 | 4.6276 | 4.6276
FXTN 20-16__ |PIBD2030E166 8.7500]  16Y| 5/27/2030] 5766| 15.79 5.0453 | 4.8243 | 4.8243
FXTN 25:02 __|PIBD2530G029 12.5000] _ 16Y| _ 7/28/2030] 5828] 15.96 5.0663 | 4.8470 | 4.8470
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6010] 1645 5.1280 | 4.9134 | 4.9134
FXTN 20-17 __|PIBD2031G171 8.0000]  17Y]  7/19/2031] 6184] 16.93 50.000000] 4.6000 | 9:22:56 AM| 4.6000 | 5.1869 | 4.9769 | 4.9769
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6262| 17.14 5.2133 | 5.0054 | 5.0054
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6382] 17.47 5.2539 | 5.0492 | 5.0492
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6410] 17.55 58.892000] 5.0500 | 11:56:28 AM| 5.0213 | 5.2634 | 5.0594 | 5.0594
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 6620| 18.12 5.3345 | 5.1361 | 5.1361
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6683] 18.30 5.3559 | 5.1591 | 5.1591
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6795] 18.60 12.606000] 4.9000 | 3:16:50 PM| 53739 | 5.3938 | 5.2000 | 5.2000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7389| 20.23 5.4307 | 5.2531 | 5.1675
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 7718| 21.13 2.000000] 5.3850 | 11:52:15 AM| 5.3850 | 54511 | 5.2825 | 5.1495
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7795] 21.34]  162.559000] 5.1000 | 3:26:32 PM| 5.1032 | 5.4568 | 5.2894 | 5.1453
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  0/20/2036] 8083 22.13 5.4737 | 53151 | 51295
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8404 23.01 0.500000] 5.2000 | 3:20:07 PM| 5.2000 | 5.4936 | 5.3438 | 5.1120
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8473] 23.20]  1,982.024000] 5.1000 | 4:00:19 PM| 5.1083 | 54979 | 5.3500 | 5.1082




