Interpolated Bonds

August 19, 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] _ 35] 0.0 21836 | 2.0677 | 20677
FXTN 07-46 __|PIBD0714J466 6.5000  2M| 10/4/2014] _ 45] 0.2 1.7229 | 1.5729 | 1.5729
SPTB 10-03 __ |SPTB1014J037 122500 2M| 10/14/2014] 5] 0.15 15374 | 1.3750 | 1.3750
FXTN 10-36___|PIBD1015B367 123750 6M| _ 2/24/2015] _ 188] 0.51 1.8900 | 1.7170 | 1.7170
FXTN 05-68 _|PIBD0515E685 6.3750]  OM|  5/13/2015] _ 266] 0.73 1.9890 | 1.8068 | 1.8068
FXTN 07-47 __ |PIBDO715E477 8.3750  OM| 5/22/2015] _ 275] 0.75 1.9973 | 1.8141 | 1.8141
FXTN 0420 |PIBD0415G203 48750 11M| _ 7/21/2015] _ 335] 0.92 2.0522 | 1.8628 | 1.8628
RTB 05-09 PID0515H097 5.8750]  1Y| _ 8/19/2015]  364] 1.00 2.1254 | 1.9076 | 1.9066
FXTN 10-37 ___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] _ 370] 1.0 21508 | 1.9216 | 1.9201
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 462] 1.26 25415 | 2.1361 | 21276
FXTN 10-38___|PIBD1015L384 10.1250]  1.5Y] 12/15/2015]  482] 1.32 26265 | 2.1827 | 21727
FXTN10-39___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] _ 510] 1.40 2.7454 | 2.2479 | 22359
FXTN 0748 |PIBD0716A488 7.0000]  1.5Y] 1/27/2016] 525 1.44 2.000000] 2.5000 | 10:00:02 AM| 2.5000 | 2.8091 | 2.2829 | 2.2697
RTB 05-10 PIID0516C107 6.0000]  2Y|  3/3/2016] _ 561] 1.54 2.9619 | 2.3668 | 2.3509
FXTN 10-40___|PIBD1016C407 75000 2v] 3/30/2016] 588 1.6 3.0766 | 2.4297 | 24118
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] _ 614] 1.68 7.465000] 2.3250 | 3:39:26 PM| 2.3282 | 3.1870 | 2.4903 | 24705
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] _616] 1.69 31955 | 24950 | 24750
FXTN 10-42 ___|PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 746] 2.04 3.2794 | 2.5642 | 2549
RTB 07-01 PIID07161018 7.0000] 2.5Y] 9/24/2016] _ 766] 2.0 2.000000] 2.8750 | 10:00:50 AM| 2.8750 | 3.2923 | 2.5749 | 25611
FXTN 10-43 __ |PIBD1016K436 6.2500] 2.5v] 11/16/2016] 819 2.24 3.3265 | 26031 | 25915
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 954 261 3.4135 | 2.6749 | 26691
FXTN 20-01 __|PIBD2017D011 143750  3Y|  4/24/2017] _978] 268 3.4290 | 2.6877 | 26828
FXTN 0321 |PIBD0317E212 28750  3Y| 5/22/2017] 1006] 275 3.4471 | 2.7026 | 26989
FXTN 0570 |PIBD0517G705 46250 aY|]  7/5/2017] 1050] 287 3.4755 | 2.7260 | 2.7242
RTB 0702 * |PID0717H026 6.6250  3Y| #/19/2017] 1095] 3.00 3.5045 | 2.7500 | 2.7500
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1099 3.0 3.5041 | 2.7527 | 2.7538
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1165] 3.19 3.4983 | 2.7971 | 28159
FXTN 0571 |PIBD0517K719 41250]  3.5Y] 11/8/2017] 1176] 3.22 3.4973 | 2.8045 | 28263
FXTN 10-45 __ |PIBD1018A451 5.8750] 3.5Y] 1/31/2018] 1260] 3.45 3.4899 | 28611 | 29053
FXTN 0572 |PIBD0518E723 21250  4Y] b/23/2018] 1372] 3.76 2.000000 2.9100 | 11:26:57 AM| 2.9100 | 3.4800 | 2.9364 | 3.0108
FXTN 0751 * |PIBD0718H511 5.0000]  4Y| #/18/2018] 1459] 3.9 50.000000] 3.1000 | 3:43:24 PM| 3.1000 | 3.4723 | 2.9950 | 3.0927
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1553 4.25 3.6893 | 3.2770 | 3.2350
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y]  2/19/2019] 1644] 4.50 2.000000] 3.8500 | 10:00:31 AM| 3.8500 | 3.8993 | 3.5500 | 3.3729
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1710] 4.68 4.0516 | 3.7480 | 3.4728
FXTN 0754 * |PIBD0719G547 47500 5Y|  7/19/2019] 1794 4.9 4.2455 | 4.0000 | 3.6000
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1836] 5.03 4.2302 | 3.9806 | 3.6065
FXTN 0756 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1920] 5.6 35.000000] 3.4350 | 12:22:58 PM| 3.4350 | 4.1995 | 3.9418 | 3.6194
FXTN 10-50 __|PIBD1020B508 7.7500]  5.5Y]  2/18/2020] 2008] 5.50 41674 | 3.9011 | 3.6330
RTB 10-01 PIID1020H015 7.2500]  6Y| 8/19/2020] 2191] 6.00 10.100000] 3.6750 | 11:24:55 AM| 3.7491 | 4.1006 | 3.8165 | 3.6612
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2219 6.08 4.0904 | 3.8035 | 3.6655
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2310] 6.32 4.0571 | 3.7615 | 36795
RTB 10-02 PID1021C027 7.3750]  7v]  3/3/2021] 2387 6.54 4.0290 | 3.7259 | 3.6914
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y| 3/20/2021] 2404] 6.8 50.000000] 3.7000 | 9:42:35 AM| 3.7000 | 4.0228 | 3.7180 | 3.6940
FXTN 10-53 * |PIBD1021D531 6.5000  7v|  4/28/2021] 2443] 6.69 4.0086 | 3.7000 | 3.7000
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RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021] 2618] 7.17 4.0516 | 3.7513 | 3.7513
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2653] 7.26 4.0602 | 3.7615 | 3.7615
FXTN 10-54 __ |PIBD1022G545 6.3750]  7.5Y]  1/19/2022] 2709 7.42 4.0740 | 3.7779 | 3.7779
FXTN 20-02__|PIBD2022C021 15.0000  8Y| B3/14/2022] 2763] 7.56 4.0872 | 3.7937 | 3.7937
FXTN 10-56 __|PIBD1022H562 48750  8Y|  8/2/2022] 2904] 7.95 41219 | 3.8350 | 3.8350
FXTN 10-57 __ |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2946] 8.07 41322 | 3.8473 | 3.8473
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y| 10/17/2022] 2980] 8.16 4.1406 | 3.8573 | 3.8573
FXTN 1058 |PIBD1022L585 4.0000]  85Y] 12/6/2022] 3030] 8.30 41529 | 3.8719 | 3.8719
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3106] 8.50 41715 | 3.8042 | 3.8942
FXTN 20-05 __ |PIBD2023E054 11.8750 o]  5/29/2023] 3204] 8.7 41956 | 3.9229 | 3.9229
RTB 10-04 PIID1023H046 3.2500]  OY| #/15/2023] 3282] 8.99]  150.845000] 4.0500 | 3:48:18 PM| 4.0362 | 4.2148 | 3.9457 | 3.9457
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y| 10/23/2023] 3351] 9.17 4.2318 | 3.9659 | 3.9659
FXTN 20-07 __|PIBD2024F075 12.3750]  10Y] _ 6/3/2024] 3575] 9.79 4.2868 | 4.0315 | 4.0315
FXTN 20-08 * |PIBD2024H086 12.8750] _ 10Y| _ 8/5/2024] 3638] 9.96 4.3023 | 4.0500 | 4.0500
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3736| 10.23 4.3366 | 4.0872 | 4.0872
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3890] 10.65 4.3905 | 4.1456 | 4.1456
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4079 11.17 4.4567 | 4.2173 | 42173
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4119| 11.28 4.4707 | 4.2325 | 4.2325
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4170| 11.42 4.4885 | 4.2518 | 4.2518
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4444] 12.17 1.000000] 4.6000 | 11:22:51 AM| 4.6000 | 4.5845 | 4.3558 | 4.3558
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4492 12.30 4.6013 | 4.3740 | 4.3740
RTB 15-02 PIID1527C023 5.3750]  13Y]  3/1/2027] 4576] 1253 0.800000] 4.6500 | 3:39:30 PM| 4.6500 | 4.6307 | 4.4058 | 4.4058
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  09/6/2027] 4765| 13.05 4.6968 | 4.4775 | 4.4775
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5220| 14.29 4.8561 | 4.6502 | 4.6502
FXTN 20-16__ |PIBD2030E166 8.7500]  16Y| 5/27/2030] 5759] 15.77 5.0448 | 4.8546 | 4.8546
FXTN 25:02 __|PIBD2530G029 125000 16Y|  7/28/2030] 5821] 1594 5.0665 | 4.8782 | 4.8782
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 6003] 16.44 5.1302 | 4.9472 | 4.9472
FXTN 20-17 __|PIBD2031G171 8.0000]  17Y] 7/19/2031] 6177 16.91]  156.500000] 4.5500 | 253:16 PM| 4.5742 | 5.1911 | 5.0132 | 5.0132
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6255 17.13 5.2184 | 5.0428 | 50428
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6375] 17.45 5.2604 | 5.0883 | 5.0883
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6403 17.53 52.250000] 4.9900 | 3:38:04 PM| 5.0018 | 5.2702 | 5.0989 | 5.0989
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6613| 18.11 5.3437 | 5.1786 | 5.1786
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6676| 18.28 5.3658 | 5.2025 | 5.2025
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6788] 18.58 12.828000] 4.9200 | 3:36:45 PM| 4.9206 | 5.4050 | 5.2450 | 5.2450
FXTN 25:06 _|PIBD2534K062 9.2500]  25v| 11/5/2034] 7382| 20.21 5.3960 | 5.2201 | 5.1935
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 7711] 21.11 5.3910 | 5.2202 | 5.1649
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7788| 21.32 64.600000] 51000 | 4:01:05PM| 5.1052 | 53898 | 5.2182 | 5.1582
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  9/20/2036] 8076| 22.11 5.3854 | 5.2105 | 5.1332
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  #/16/2037] 8397| 2299 5.3805 | 5.2019 | 5.1054
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8466] 23.18 20.175000] 5.1490 | 3:56:29 PM| 5.0811 | 5.3795 | 5.2000 | 5.0994




