Interpolated Bonds
February 11, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-34___|PIBD1014C341 123750 1M| 3/25/2014] 41| 0.11 2.0503 | 1.9167 | 1.9167
FXTN 10-35___|PIBD1014G356 12.7500  5M| _ 7/15/2014] _ 153] 0.42 1.7045 | 1.5118 | 1.4929
RTB 05-08 PIID05141080 6.2500]  8M| 0/24/2014] 224 0.61 1.9250 | 1.7386 | 1.7136
FXTN 07-46 __|PIBD0714J466 6.5000  8M| 10/4/2014] 234 0.64 1.9380 | 1.7516 | 1.7266
SPTB 10-03 __ |SPTB1014J037 122500 8M| 10/14/2014] 244] 067 1.9501 | 1.7646 | 1.7396
FXTN 10-36___|PIBD1015B367 12.3750]  15Y] 2/24/2015] 377] 1.03] _ 150.000000] 1.8500 | 4:01:58 PM| 1.8500 | 2.1619 | 1.9810 | 1.9118
FXTN 05-68 _ |PIBD0515E685 6.3750]  1.5Y] 5/13/2015] _ 455] 1.25]  162.000000] 1.8500 | 3:46:09 PM| 1.7788 | 2.3390 | 2.1532 | 2.0121
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015]  464] 1.27] _ 400.000000] 1.7500 | 9:46:32 AM| 1.8000 | 2.3594 | 21731 | 2.0237
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y]  7/21/2015] 524 1.43 0.101000] 1.5000 | 3:17:49 PM| 1.5000 | 2.4957 | 2.3055 | 2.1009
RTB 05-09 PID0515H097 5.8750]  2Y| 8/19/2015] 553] 151]  351.000000] 2.3000 | 3:46:32 PM| 2.3263 | 25615 | 2.3695 | 2.1382
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015] 569 1.53 25751 | 2.3828 | 2.1460
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 651 1.78 50.000000] 24000 | 3:15:32 PM| 24000 | 2.7840 | 25859 | 2.2643
FXTN 10-38__|PIBD1015L384 101250 Y| 12/15/2015] 671] 1.84 28205 | 2.6301 | 22901
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] 699 1.9 2.8930 | 2.6919 | 2.3261
FXTN 0748 * |PIBD0716A488 7.0000 2v] 1/27/2016] 74| 1.95 37.946000] 24500 | 8:54:55 AM| 24500 | 2.9271 | 2.7250 | 2.3454
RTB 05-10 PID0516C107 6.0000] 2.5Y]  3/3/2016] _ 750] 2.05 29771 | 2.7464 | 2.4538
FXTN 10-40___|PIBD1016C407 7.5000] _2.5v] 3/30/2016] 77| 2.3 3.0146 | 2.7625 | 25351
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016]  803] 2.20]  306.500000] 2.5000 | 4:11:37 PM| 2.5628 | 3.0507 | 2.7780 | 2.6134
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] _ 805] 2.20 3.0535 | 2.7792 | 26194
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] _ 935] 256 5.707000] 2.5500 | 8:53:27 AM| 25500 | 3.2340 | 2.8565 | 3.0108
RTB 07-01 PID07161018 7.0000  3Y] 9/24/2016] _ 955] 261 3.2618 | 2.8685 | 3.0710
FXTN 10-43 * |PIBD1016K436 6.2500]  3Y| 11/16/2016] 1008] 2.76]  200.000000] 3.2500 | 3:13:20 PM| 3.2500 | 3.3354 | 2.9000 | 3.2306
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1143] 3.3 3.5452 | 2.9632 | 3.1972
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1167] 3.20 3.5825 | 29745 | 3.1913
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1239 3.39 3.6944 | 3.0082 | 3.1735
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1284 3.52 3.7644 | 3.0203 | 3.1623
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4Y| 8/23/2017] 1288] 3.53]  973.400000] 3.1300 | 3:34:53 PM| 3.1124 | 3.7706 | 3.0312 | 3.1613
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1354 3.71 3.8732 | 3.0621 | 3.1450
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1365] 8.74 3.8902 | 3.0672 | 3.1423
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1449] 397 50.000000] 3.3000 | 9:53:52 AM| 3.3000 | 4.0208 | 3.1066 | 3.1215
FXTN 0572 |PIBD0518E723 21250] 45Y] 5/23/2018] 1561] 427 0.650000] 2.9750 | 3:33:44 PM| 2.9750 | 4.0973 | 3.4003 | 3.2813
FXTN 0751 |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1648] 451]  107.490000] 3.5500 | 11:25:13 AM| 3.5395 | 4.1566 | 3.6285 | 3.4054
FXTN 10-47 * |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1742 4.77 4.2208 | 3.8750 | 35395
FXTN10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1833 5.02 12.362000] 3.8500 | 9:56:06 AM| 3.2931 | 4.2295 | 3.8900 | 3.5049
FXTN 07563 |PIBD0719D531 5.0000] _ 55Y|  4/26/2019] 1899] 5.20 4.2358 | 3.9009 | 3.6350
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1983 5.43 10.350000 3.4000 | 2:17:23 PM| 3.4000 | 4.2438 | 3.9148 | 3.6861
FXTN 07-55 _|PIBD0719H555 47500 6Y| 8/30/2019] 2025] 554 4.2478 | 3.9217 | 8.7117
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2109] 577 4.2558 | 3.9356 | 3.7628
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2197 6.02 4.2641 | 3.9501 | 3.8163
RTB 10-01 PIID1020H015 7.2500]  7Y]  #/19/2020] 2380 6.52 41.000000] 4.1000 | 11:20:35 AM| 4.1000 | 4.2816 | 3.9804 | 3.9276
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y| 9/16/2020] 2408 6.59 4.2842 | 3.9850 | 3.9446
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2499] 6.84 4.2929 | 4.0000 | 4.0000
RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2576] 7.05 4.2965 | 4.0135 | 4.0170
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2632 7.21 4.2992 | 4.0233 | 4.0294
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2807| 7.69 0.183000] 4.1750 | 10:25:00 AM| 4.1750 | 4.3075 | 4.0539 | 4.0681
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2842] 7.78 28.440000] 4.6000 | 8:58:59 AM| 4.6000 | 4.3091 | 4.0601 | 4.0759
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2898] 7.93]  395.716000| 4.4000 | 12:00:26 PM| 4.3998 | 4.3118 | 4.0699 | 4.0883
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y|  3/14/2022] 2952[ 8.08 4.3143 | 4.0793 | 4.1002
FXTN 10-56 _ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 3093] 847 4.3210 | 4.1040 | 4.1314
FXTN 1057 |PIBD1022/570 47500 oY] o/13/2022] 3135] 8.58 4.3230 | 4.1114 | 4.1407
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3169 8.68 4.3246 | 4.1173 | 4.1482
FXTN 1058 |PIBD1022L585 40000 ov] 12/6/2022] 3219 8.8 4.3269 | 4.1261 | 4.1593
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3295] 9.02 4.3305 | 4.1394 | 4.1761
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3393] 9.29 4.3352 | 4.1566 | 4.1978
RTB 10-04 PIID1023H046 3.2500]  10Y| #/15/2023] 3471] 9.50]  135.343062| 4.2000 | 3:51:40 PM| 4.2303 | 4.3388 | 4.1702 | 4.2150
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3540] 9.69 4.3421 | 4.1823 | 4.2303
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3764] 10.31 4.4325 | 4.2682 | 4.3056
FXTN 20-08 __|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3827| 10.48 4.4579 | 4.2023 | 4.3267
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 3925] 10.75 4.4975 | 4.3299 | 4.3507
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4079 11.17 4.5506 | 4.3889 | 4.4114
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4268| 11.69 4.6359 | 4.4614 | 4.4749
FXTN 2501 |PIBD2525K015 18.2500]  12Y] 11/29/2025] 4308[ 11.79 4.6520 | 4.4767 | 4.4884
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4359| 11.93 4.6726 | 4.4963 | 45055
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4633 12.68 28.860000] 5.1250 | 3:31:10 PM| 5.1250 | 4.7832 | 4.6013 | 4.5976
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4681] 12.82 4.8026 | 4.6197 | 4.6137
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4765] 13.05 2.890000] 5.0000 | 2:55:01 PM| 5.0815 | 4.8365 | 4.6519 | 4.6419
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  09/6/2027] 4954] 13.56 4.9128 | 4.7244 | 4.7054
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5400| 14.81 5.0964 | 4.8988 | 4.8583
FXTN 20-16__ |PIBD2030E166 8.7500]  17Y]  5/27/2030] 5948| 16.28 5.3139 | 5.1055 | 5.0394
FXTN 25:02 __|PIBD2530G029 12.5000] _ 17Y| _ 7/28/2030] _6010] 16.45 5.3389 | 5.1293 | 5.0603
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 6192] 1695 5.4124 | 51990 | 5.1214
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y|  7/19/2031] 6366] 17.43|  3,373.450000| 5.0975 | 4:05:42 PM| 5.0999 | 54826 | 5.2658 | 5.1799
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6444| 17.64 5.5141 | 5.2057 | 5.2061
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6564] 17.97]  100.000000] 55000 | 11:30:01 AM| 55000 | 55625 | 5.3417 | 5.2464
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6592] 18.05]  584.425000] 5.2000 | 3:06:54 PM| 5.2208 | 55738 | 5.3524 | 5.2558
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y]  9/27/2032] 6802| 18.62 5.6586 | 54329 | 5.3264
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6865] 18.80 5.6840 | 54571 | 5.3476
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| _ 3/21/2033] _6977] 19.10 90.000000] 5.2500 | 3:19:40 PM| 5.3852 | 57292 | 5.5000 | 5.3852
FXTN 25:06_|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7571] 20.73 5.8769 | 55996 | 55396
FXTN 2507 |PIBD25350071 8.0000]  25Y|  ©9/30/2035] 7900] 21.63 20.000000] 5.9000 | 11:39:06 AM| 5.9000 | 5.9587 | 5.6548 | 5.6251
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7977| 21.84] 1,685.322000] 5.8025 | 3:35:21 PM| 5.8243 | 59778 | 5.6677 | 5.6451
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8265| 2263 6.0494 | 5.7160 | 5.7199
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8586 23.51 0.500000] 5.5000 | 2:21:14PM]| 55000 | 6.1292 | 5.7698 | 5.8034
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8655 23.70 _ 130.618600] 5.7500 | 3:43:42 PM| 5.7710 | 6.1464 | 5.7814 | 5.8213




