Interpolated Bonds
February 14, 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] 36| 0.10 2.0127 | 1.8721 | 18721
FXTN 10-35___|PIBD1014G356 127500 5M| _ 7/15/2014] _ 148] 0.4 1.4077 | 1.2253 | 1.2053
RTB 05-08 PID05141080 6.2500]  7M| 0/24/2014] 219] 0.60]  207.315000] 1.6500 | 3:18:25 PM| 1.0072 | 1.7216 | 15417 | 1.5417
FXTN 07-46 __|PIBD0714J466 6.5000  8M| 10/4/2014] _ 229] 0.63 1.7438 | 1.5615 | 1.5615
SPTB 10-03 __ |SPTB1014J037 12.2500]  8M| 10/14/2014] 239] 0.65  100.000000] 1.0000 | 10:56:47 AM| 1.0000 | 1.7659 | 1.5813 | 1.5813
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] _ 372] 1.02 2.0673 | 1.7844 | 1.7955
FXTN 05-68 _ |PIBD0515E685 6.3750] 1.5Y| 5/13/2015] _ 450] 1.23 2.2506 | 1.8403 | 1.8695
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015]  459] 1.26] _ 300.000000] 1.7500 | 10:44:12 AM| 1.7500 | 2.2717 | 1.8467 | 1.8780
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y]  7/21/2015] 519 1.42 24127 | 1.8897 | 1.9349
RTB 05-09 PID0515H097 5.8750]  2Y| 819/2015] 548] 1.50]  360.000000] 2.3000 | 3:22:19 PM| 2.0083 | 2.4808 | 1.9105 | 1.9624
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015]  564] 1.52 24949 | 1.9148 | 1.9681
FXTN 0569 |PIBD0515K697 4.6250] Y| 11/25/2015] 646] 1.77 27111 | 1.9807 | 2.0554
FXTN 10-38__|PIBD1015L384 101250  2Y| 12/15/2015] 666 1.82 2.7581 | 1.9950 | 2.0743
FXTN10-39 ___|PIBD1016A393 9.2500]  2v|  1/12/2016] _ 694] 1.90 2.8239 | 2.0151 | 2.1009
FXTN 0748 * |PIBD0716A488 7.0000 2v] 1/27/2016] _709] 1.04]  141.300000] 2.4000 | 3:30:02 PM| 2.3870 | 2.8591 | 2.0258 | 2.1151
RTB 05-10 PID0516C107 6.0000] 2.5v]  3/3/2016] _ 745] 2.04 22.000000] 2.7500 | 9:48:42 AM| 2.7500 | 2.9028 | 2.1053 | 2.1787
FXTN 10-40___|PIBD1016C407 7.5000] 2.5v] 3/30/2016] _ 772| 2.1 2.9356 | 2.1649 | 22264
FXTN 0320 |PIBD0316D206 16250] 2.5Y|  4/25/2016] 798| 2.18 53.500000] 24350 | 2:28:11 PM| 24537 | 2.9671 | 20223 | 2.2724
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] __800] 219 2.9695 | 2.2067 | 22759
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] _930] 255]  371.000000] 2.6750 | 2:46:20 PM| 26348 | 3.1273 | 25138 | 2.5057
RTB 07-01 PID07161018 7.0000  3Y] 9/24/2016] _ 950] 260 31516 | 25580 | 25410
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 1003] 2.75 3.2159 | 2.6750 | 26347
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y] 3/31/2017] 1138] 3.12]  581.042000] 2.8750 | 11:49:22 AM| 2.8966 | 3.4422 | 28357 | 2.8087
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1162| 3.18 3.4824 | 28643 | 2.8396
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1234] 3.38 3.6030 | 2.9500 | 2.9324
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1279] 3.50 3.6785 | 3.0036 | 2.9904
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1283 3.51 3.6852 | 3.0083 | 2.9956
FXTN 0750 |PIBD0717J502 5.3750] _ 4Y| 10/28/2017] 1349] 3.69 3.7958 | 3.0869 | 3.0807
FXTN 0571 |PIBD0517K719 4.1250]  4Y|  11/8/2017] 1360] 3.72]  150.000000] 3.2000 | 10:15:08 AM| 3.2000 | 3.8142 | 3.1000 | 3.0948
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1444] 395 1.100000] 3.6250 | 11:55:09 AM| 3.6250 | 3.9550 | 3.2000 | 3.2031
FXTN 0572 |PIBD0518E723 2.1250] 4.5Y] 5/23/2018] 1566] 4.26 4.0521 | 3.4580 | 3.3930
FXTN 0751 |PIBD0718H511 5.0000]  5Y| #/18/2018] 1643] 4.50 41276 | 3.6584 | 3.5406
FXTN 10-47 * |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1737 4.76 4.2091 | 3.8750 | 3.7000
FXTN10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1828 5.00 1.000000] 3.7500 | 11:54:40 AM| 3.7500 | 4.2181 | 3.8900 | 3.7361
FXTN 07563 |PIBD0719D531 5.0000]  5.5Y]  4/26/2019] 1894 5.9 4.2247 | 3.9009 | 3.7622
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y]  7/19/2019] 1978 5.42 4.2330 | 3.9148 | 3.7955
FXTN 07-55 _|PIBD0719H555 47500 6Y| #/30/2019] 2020] 553 4.2371 | 3.9217 | 3.8122
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2104] 576 4.2455 | 3.9356 | 3.8454
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y|  2/18/2020] 2192[ 6.00 4.2542 | 3.9501 | 3.8803
RTB 10-01 PIID1020H015 7.2500]  7Y]  #/19/2020] 2375] 6.50 4.2723 | 3.9804 | 3.9528
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y|  9/16/2020] 2403] 6.58 4.2751 | 3.9850 | 3.9639
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2494] 6.83 2.700000] 3.9000 | 12:04:06 PM| 3.9000 | 4.2841 | 4.0000 | 4.0000
RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2571] 7.04 1.520000] 4.7350 | 10:19:36 AM| 4.7350 | 4.2875 | 4.0037 | 4.0037
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2627] 7.19 4.2899 | 4.0064 | 4.0064
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2802] 7.67 4.2975 | 4.0148 | 4.0148
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| {11/24/2021] 2837] 7.77 4.2991 | 4.0165 | 4.0165
FXTN 10-54 __|PIBD1022G545 6.3750  8Y| 1/19/2022] 2893] 7.92]  110.000000] 4.3750 | 3:47:32 PM| 4.3750 | 4.3015 | 4.0192 | 4.0192
FXTN 20-02___|PIBD2022C021 15.0000]  85Y| B3/14/2022] 2947] 8.07 4.3039 | 4.0218 | 4.0218
FXTN 10-56 __ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 3088] 845 4.3100 | 4.0285 | 4.0285
FXTN 1057 |PIBD1022/570 47500 OoY] o/13/2022[ 3130] 857 4.3118 | 4.0305 | 4.0305
FXTN 20-03 __|PIBD2022J033 127500 Y| 10/17/2022] 3164] 8.66 4.3133 | 4.0322 | 4.0322
FXTN 1058 |PIBD1022L585 4.0000]  ov] 12/6/2022] 3214] 8.80 28.910000 4.4050 | 3:34:55 PM| 4.4072 | 4.3155 | 4.0346 | 4.0346
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3290 9.0 4.3188 | 4.0382 | 4.0382
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3388 9.28 4.3231 | 4.0429 | 4.0429
RTB 10-04 PIID1023H046 3.2500]  95Y|  8/15/2023] 3466] 9.49 50.500000] 45000 | 3:48:55 PM| 4.2498 | 4.3265 | 4.0467 | 4.0467
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3535 9.68 4.3295 | 4.0500 | 4.0500
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3759| 10.29 4.4202 | 4.1445 | 4.1347
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3822] 10.46 4.4457 | 4.1711 | 4.1586
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3920 10.73 4.4853 | 4.2124 | 4.1956
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4074] 11.15 4.5476 | 4.2774 | 4.2539
FXTN20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4263 11.67 4.6241 | 4.3571 | 4.3254
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4303 11.78 4.6403 | 4.3740 | 4.3405
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4354 11.92 4.6610 | 4.3955 | 4.3598
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4628| 12.67 4.824000] 5.0500 | 3:38:19 PM| 4.9869 | 4.7719 | 4.5111 | 4.4634
FXTN 20-13__|PIBD2026L139 8.0000]  13Y] 12/7/2026] 4676| 12.80 4.7913 | 45314 | 4.4816
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4760| 13.03 4.8253 | 4.5668 | 4.5133
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 4949] 13.55 4.9018 | 4.6465 | 4.5848
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5404] 14.80 5.0859 | 4.8385 | 4.7569
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y|  5/27/2030] 5943 16.27 50.000000] 5.2500 | 8:46:07 AM| 5.2500 | 5.3040 | 5.0659 | 4.9608
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6005] 16.44 5.3291 | 5.0020 | 4.9842
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 6187] 16.94 5.4028 | 5.1688 | 5.0531
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6361] 17.42] 1,167.845000] 5.0675 | 3:43:57 PM| 5.0696 | 54732 | 5.2422 | 5.1189
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6439| 17.63 5.5048 | 5.2751 | 5.1484
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6559] 17.96 5.5534 | 5.3258 | 5.1938
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6587| 18.03 19.910000] 5.2000 | 3:36:22 PM| 5.2580 | 5.5647 | 5.3376 | 5.2044
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6797| 18.61 5.626000] 5.5100 | 11:56:08 AM| 55144 | 56497 | 5.4262 | 5.2838
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6860] 18.78 50.000000] 5.2500 | 3:43:53 PM| 5.2500 | 5.6752 | 5.4527 | 5.3076
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| _ 3/21/2033] _6972] 19.09 17.460000] 5.2000 | 12:09:53 PM| 5.1384 | 5.7205 | 55000 | 5.3500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7566| 20.71 5.8734 | 56770 | 55184
FXTN 25:07 __ |PIBD25350071 8.0000] 25|  ©9/30/2035] 7895] 21.62 5.9580 | 5.7750 | 56117
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7972| 21.83 50.000000] 5.8750 | 3:53:20 PM| 5.8750 | 5.9778 | 5.7980 | 5.6336
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  9/20/2036] _8260] 22.61 6.0519 | 5.8838 | 5.7152
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8581] 23.49 22.958000] 5.8750 | 3:24:31 PM| 5.8378 | 6.1345 | 5.9794 | 58062
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8650 23.68 90.767000] 5.7200 | 3:23:53 PM| 5.7956 | 6.1523 | 6.0000 | 5.8258




