Interpolated Bonds

August 20, 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]  1M|  9/24/2014] 33| 0.09 2.2166 | 2.0978 | 2.0978
FXTN 07-46 __|PIBD0714J466 6.5000  2M| 10/4/2014] _ 43[ 0.2 1.7375 | 1.5815 | 1.5815
SPTB 10-03 __ |SPTB1014J037 122500 2M| 10/14/2014] 53] 0.15 15447 | 1.3750 | 1.3750
FXTN 10-36___|PIBD1015B367 123750 6M| _ 2/24/2015] _ 186] 0.51 1.8965 | 1.7170 | 1.7170
FXTN 0568 |PIBD0515E685 6.3750]  OM| 5/13/2015] _ 264] 0.72 1.9890 | 1.8068 | 1.8068
FXTN 07-47 __ |PIBDO715E477 83750  OM| 5/22/2015] 273] 0.75 1.9964 | 1.8141 | 1.8141
FXTN 0420 |PIBD0415G203 48750  11M| _ 7/21/2015] 33| 0.9 2.0459 | 1.8628 | 1.8628
RTB 05-09 PID0515H097 5.8750]  1Y| _ 8/19/2015] 362] 0.99 2.450000] 25500 | 3:24:24PM| 26887 | 21029 | 1.8980 | 1.8983
FXTN 10-37 ___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] _ 368] 1.0 21221 | 1.9079 | 1.9083
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 460] 1.26 24153 | 2.0591 | 2.0617
FXTN 10-38___|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] _ 480] 1.31 24791 | 2.0920 | 2.0950
FXTN10-39___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] _ 508] 1.39 25683 | 2.1380 | 2.1417
FXTN 0748 |PIBD0716A488 7.0000]  1.5Y] 1/27/2016] _ 523] 1.43 1.500000] 2.6000 | 2:08:27 PM| 26000 | 2.6161 | 21627 | 2.1667
RTB 05-10 PID0516C107 6.0000  2Y|  3/3/2016] _ 559] 1.53 49.999950] 23115 | 0:16:18 AM| 23115 | 2.7309 | 22219 | 2.2267
FXTN 10-40___|PIBD1016C407 75000 2v] 3/30/2016] _ 586] 1.60 28169 | 2.2663 | 22717
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 612 1.68 11.000000 2.3500 | 4:03:21 PM| 2.3500 | 2.8998 | 2.3090 | 2.3151
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] _614] 1.68 29062 | 2.3123 | 23184
FXTN 10-42 ___|PIBD1016/420 9.1250] 2.5Y]  9/4/2016] 744 2.04 99.099900] 2.6058 | 9:15:20 AM| 2.6058 | 3.0606 | 24311 | 2.4342
RTB 07-01 PIID07161018 7.0000] 2.5v] 9/24/2016] _ 764] 2.09 3.0843 | 2.4494 | 24520
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v| 11/16/2016] 817 2.24 31.200000] 25700 | 3:50:04PM| 25700 | 3.1473 | 2.4978 | 2.4992
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 952 261 0.500000] 2.2000 | 11:26:12 AM| 2.2000 | 3.3076 | 2.6212 | 26194
FXTN 20-01 __|PIBD2017D011 143750 3Y| 4/24/2017] 976] 267 3.3361 | 26431 | 26408
FXTN 0321 |PIBD0317E212 28750  3Y| 5/22/2017] 1004] 275 0.100000] 2.6250 | 12:00:23 PM| 2.6250 | 3.3693 | 2.6687 | 2.6657
FXTN 0570 |PIBD0517G705 46250 aY|]  7/5/2017] 1048] 287 3.4216 | 2.7089 | 27049
RTB 0702 * |PID0717H026 6.6250  3Y| 8/19/2017] 1093] 299 1.300000] 2.8750 | 2:36:07 PM| 2.8750 | 3.4750 | 2.7500 | 2.7450
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1097] 3.00 3.4755 | 2.7538 | 2.7489
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1163] 3.18 1.000000] 3.1250 | 2:08:56 PM| 3.1250 | 3.4834 | 28173 | 2.8124
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y] 11/8/2017] 1174 3.21 3.000000] 3.0000 | 2:04:28 PM| 3.0000 | 3.4847 | 2.8279 | 2.8230
FXTN 10-45 __ |PIBD1018A451 5.8750] 3.5Y] 1/31/2018] 1258] 3.44 3.4949 | 29087 | 2.9040
FXTN 0572 |PIBD0518E723 21250  4Y] b/23/2018] 1370 875 1.090000] 2.9000 | 3:46:12 PM| 2.9000 | 3.5083 | 3.0163 | 3.0119
FXTN 0751 * |PIBD0718H511 5.0000]  4Y| #/18/2018] 1457] 3.9 50.000000] 3.1000 | 9:03:11 AM| 3.1000 | 3.5188 | 3.1000 | 3.0957
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1551] 4.25 3.7211 | 3.3525 | 3.3494
FXTN10-48 __ |PIBD1019B485 7.8750]  4.5Y]  2/19/2019] 1642] 4.50 3.9169 | 3.5970 | 3.5951
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1708] 4.68 4.0589 | 3.7743 | 3.7733
FXTN 0754 * |PIBD0719G547 47500 5Y] 7/19/2019] 1792 4.9 25.000000] 3.5650 | 3:55:02 PM| 3.5650 | 4.2396 | 4.0000 | 4.0000
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y]  /30/2019] 1834 5.02 4.2267 | 3.9838 | 3.9812
FXTN 0756 |PIBD0719K560 3.8750] 55Y| 11/22/2019] 1918] 5.25]  122.000000] 3.3900 | 2:30:37 PM| 3.4004 | 4.2008 | 3.9515 | 3.9437
FXTN 10-50 __|PIBD1020B508 7.7500] _ 5.5Y]  2/18/2020] 2006 5.49 0.200000] 3.6750 | 10:51:52 AM| 3.6750 | 4.1737 | 3.9176 | 3.9044
RTB 10-01 PIID1020H015 7.2500]  6Y| 8/19/2020] 2189 599 1.000000] 3.7500 | 2:35:22 PM| 3.7500 | 4.1173 | 3.8471 | 3.8226
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2217 6.07 41086 | 3.8363 | 3.8101
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2308] 6.32 4.0806 | 3.8012 | 3.7694
RTB 10-02 PID1021C027 73750  7Y]  3/3/2021] 2385] 6.53 0.010000] 3.7500 | 12:02:47 PM| 3.7500 | 4.0569 | 3.7716 | 3.7350
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y| 3/20/2021] 2402] 6.58]  126.000000] 3.7100 | 3:54:40 PM| 3.7100 | 4.0516 | 3.7650 | 3.7274
FXTN 10-53 * |PIBD1021D531 6.5000  7v]  4/28/2021] 2441] 6.68 4.0396 | 3.7500 | 3.7100
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RTB 10-03 PIID1021J039 5.7500] _ 7.5Y| 10/20/2021] 2616 7.16 0.800000] 3.8000 | 3:43:06 PM| 3.8000 | 4.0809 | 3.8040 | 3.7698
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2651] 7.26 4.0891 | 3.8148 | 3.7818
FXTN 10-54 __ |PIBD1022G545 6.3750]  7.5Y]  1/19/2022] 2707 7.4 41023 | 3.8321 | 3.8009
FXTN 20-02__|PIBD2022C021 15.0000  8Y| B3/14/2022] 2761] 7.56 41151 | 3.8488 | 3.8194
FXTN 10-56 __|PIBD1022H562 48750  8Y|  8/2/2022] 2902] 7.95 4.1483 | 3.8923 | 3.8676
FXTN 10-57 __ |PIBD1022/570 4.7500]  85Y] 0/13/2022] 2944] 8.06 41582 | 3.9053 | 3.8819
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y] 10/17/2022] 2978] 8.15 41663 | 3.9158 | 3.8936
FXTN 1058 |PIBD1022L585 4.0000]  85Y] 12/6/2022] 3028] 8.29 41781 | 3.9312 | 39106
FXTN 20-04 __|PIBD2023B048 13.0000]  85Y|  2/20/2023] 3104] 850]  149.999850 3.8595 | 12:28:18 PM| 3.8595 | 4.1960 | 3.9547 | 3.9366
FXTN 20-05 __ |PIBD2023E054 11.8750] 9|  5/29/2023] 3202] 8.77 4.2191 | 3.9849 | 3.9701
RTB 10-04 PIID1023H046 3.2500  OY| #/15/2023] 3280] 8.98 45.910000] 4.0450 | 3:37:19 PM| 4.0443 | 4.2375 | 4.0090 | 3.9968
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y] 10/23/2023] 3349] 0.17 4.2538 | 4.0303 | 4.0204
FXTN 20-07 __|PIBD2024F075 12.3750]  10Y] _ 6/3/2024] 3573] 9.78 4.3066 | 4.0994 | 4.0969
FXTN 20-08__|PIBD2024H086 128750 10Y] _ 8/5/2024] 3636] 9.95 4.3215 | 4.1189 | 4.1185
FXTN 10-59 * |PIBD1024H595 4.1250]  10Y| _ 8/20/2024] 3651 10.00] 11,551.622354] 4.1251 | 3:41:06 PM| 4.1236 | 4.3250 | 4.1235 | 4.1236
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3734 10.22 4.3531 | 4.1520 | 4.1521
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3888 10.64 4.4053 | 4.2049 | 4.2050
FXTN 20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4077] 11.16 4.4694 | 4.2698 | 4.2699
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4117] 11.27 4.4829 | 4.2835 | 4.2836
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4168| 11.41 45002 | 4.3010 | 4.3011
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4442| 12.16 4.5931 | 4.3951 | 4.3952
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4490 12.29 4.6094 | 44116 | 4.4117
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4574 1252 4.6378 | 4.4404 | 4.4405
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4763| 13.04 4.7019 | 45053 | 4.5054
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5218| 14.29 4.8561 | 4.6616 | 4.6616
FXTN 20-16__|PIBD2030E166 8.7500]  16Y| 5/27/2030] 5757| 15.76 5.0388 | 4.8467 | 4.8467
FXTN 25:02 __|PIBD2530G029 12.5000] _ 16Y|  7/28/2030] 5819] 15.93 5.0598 | 4.8680 | 4.8680
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6001| 16.43 5.1215 | 4.9304 | 4.9305
FXTN 20-17 __|PIBD2031G171 8.0000]  17Y]  7/19/2031] 6175 16.91 50.100000] 4.6000 | 3:24:37 PM| 4.6004 | 5.1804 | 4.9902 | 4.9902
FXTN 25:04 _|PIBD2531J042 9.3750]  18Y] 10/5/2031] 6253 17.12 5.2069 | 5.0170 | 5.0170
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6373] 17.45 5.2475 | 5.0582 | 5.0582
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6401] 17.52 56.500000] 5.0000 | 352:42 PM| 5.0013 | 5.2570 | 5.0678 | 5.0678
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6611] 18.10 5.3282 | 5.1399 | 5.1399
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6674] 18.27 5.3495 | 5.1615 | 5.615
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6786] 18.58 1.850000] 5.2000 | 2:59:55 PM| 4.9981 | 5.3875 | 5.2000 | 5.2000
FXTN 25:06 _|PIBD2534K062 9.2500]  25v] 11/5/2034] 7380| 20.21 5.3868 | 5.1935 | 5.1753
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  9/30/2035] 7709| 21.11 5.3863 | 5.1898 | 5.1617
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7786| 21.32 44.200000] 5.1000 | 3:35:02PM| 5.1113 | 5.3862 | 5.1890 | 5.1585
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8074] 22.11]  219.280000] 5.1000 | 3:34:21 PM| 5.1911 | 5.3859 | 5.1858 | 5.1465
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 8395] 22.98 5.3855 | 5.1823 | 5.1332
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8464] 23.17]  187.469000] 5.0600 | 4:10:48 PM| 5.0637 | 5.3854 | 5.1815 | 5.1303




