Interpolated Bonds
February 20, 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] 32| 0.09 2.0295 | 1.9103 | 1.9103
FXTN 10-35___|PIBD1014G356 12.7500  5M| _ 7/15/2014] _ 144] 0.39 1.4469 | 1.2703 | 1.2703
RTB 05-08 PIID05141080 6.2500]  7M| 9/24/2014] _ 215] 0.59 1.7875 | 1.6375 | 1.6375
FXTN 07-46 __|PIBD0714J466 6.5000  8M| 10/4/2014] _ 225] 0.62 1.8064 | 1.6554 | 1.6554
SPTB 10-03 __ |SPTB1014J037 122500 8M| 10/14/2014]  235] 0.64 1.8253 | 1.6732 | 1.6732
FXTN 10-36___|PIBD1015B367 12.3750]  1.56Y]  2/24/2015] 368 1.0 2.0598 | 1.8936 | 1.8809
FXTN 0568 |PIBD0515E685 6.3750]  1.5Y] 5/13/2015] 446 1.22 21801 | 2.0050 | 1.9718
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] _ 455] 1.25] 1,193.250000] 1.7000 | 11:49:50 AM| 1.7000 | 2.1940 | 2.0179 | 1.9823
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _ 7/21/2015] _ 515] 1.4 2.2866 | 2.1036 | 2.0522
RTB 05-09 PIID0515H097 5.8750]  1.5Y] 8/19/2015] 544 1.49 0.476000] 2.8500 | 10:41:13 AM| 2.8500 | 2.3313 | 2.1450 | 2.0859
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015]  560] 1.51 2.3405 | 21536 | 2.0929
FXTN 0569 |PIBD0515K697 4.6250] Y| 11/25/2015] 642] 1.76 2.4824 | 2.2850 | 22001
FXTN 10-38__|PIBD1015L384 101250 2Y| 12/15/2015] 662 1.81 25133 | 2.3136 | 220234
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] _ 690] 1.89 2.5565 | 2.3536 | 2.2560
FXTN 0748 * |PIBD0716A488 7.0000 _ 2Y] 1/27/2016] _ 705] 1.93]  102.000000] 2.2750 | 3:19:34 PM| 22735 | 2.5796 | 2.3750 | 2.2735
RTB 05-10 PID0516C107 6.0000] 25|  3/3/2016] _ 741] 203 0.100000] 2.1250 | 3:46:02 PM| 2.1250 | 26560 | 2.4270 | 2.3138
FXTN 10-40___|PIBD1016C407 7.5000] _ 2.5Y] 3/30/2016] _ 768] 2.0 2.7133 | 2.4661 | 2.3440
FXTN 0320 |PIBD0316D206 16250] 25Y|  4/25/2016]  794] 2.17]  242.485000] 2.4250 | B:27:27 PM| 2.4178 | 2.7685 | 2.5037 | 2.3731
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] _ 796] 2.18 2.7728 | 25065 | 2.3753
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 926] 254]  114.680000] 2.6000 | 3:42:42 PM| 26024 | 3.0487 | 26945 | 2.5207
RTB 07-01 PID07161018 7.0000  3Y] o/24/2016] _ 946] 259 3.0912 | 2.7234 | 25431
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 999 2.74 3.2037 | 2.8000 | 2.6024
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y] 3/31/2017] 1134] 3.10] _ 400.000000] 2.9000 | 4:11:37 PM| 2.9000 | 3.3708 | 3.0143 | 2.8772
FXTN 20-01 __|PIBD2017D011 14.3750] _ 35Y|  4/24/2017] 1158] 8.17 3.4005 | 3.0524 | 29260
FXTN 0570 |PIBD0517G705 4.6250] 35Y|  7/5/2017] 1230] 3.37]  288.000000] 3.0000 | 10:52:55 AM| 3.0000 | 3.4896 | 3.1667 | 3.0726
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1275] 3.49 0.913500] 3.1250 | 10:02:39 AM| 3.1250 | 3.5454 | 3.2381 | 3.1642
FXTN 10-44 __|PIBD1017H447 7.7500]  4Y] #/23/2017] 1279 3.50 3.5503 | 3.2444 | 3.1723
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1345] 3.68 3.6320 | 3.3492 | 3.3066
FXTN 0571 |PIBD0517K719 41250 4Y|  11/8/2017] 1356] 3.71 3.6456 | 3.3667 | 3.3290
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1440] 3.4 6.320000] 3.3000 | 12:02:20 PM| 3.3025 | 3.7496 | 3.5000 | 3.5000
FXTN 0572 |PIBD0518E723 2.1250]  45Y| 5/23/2018] 1552] 4.25] 3,455.731000] 3.4975 | 3:51:07 PM| 3.4920 | 3.8585 | 3.6094 | 3.6094
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] #/18/2018] 1639 4.49 3.9431 | 3.6043 | 3.6943
FXTN 10-47 __ |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1733 4.74 4.0344 | 3.7861 | 3.7861
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1824 4.99 4.1229 | 3.8750 | 3.8750
FXTN 07563 |PIBD0719D531 5.0000]  55Y]  4/26/2019] 1890] 5.17 4.700000] 3.7500 | 2:51:05 PM| 3.7500 | 4.1380 | 3.8874 | 3.8874
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] _ 7/19/2019] 1974 5.40 88.150000] 3.8000 | 4:09:25 PM| 3.8000 | 4.1572 | 3.9032 | 3.9032
FXTN 0755 |PIBD0719H555 47500 6Y| #/30/2019] 2016] 552 41667 | 3.9110 | 3.9110
FXTN 07566 |PIBD0719K560 3.8750] 6| 11/22/2019] 2100 5.75]  531.640000] 3.8000 | 11:42:10 AM| 3.8000 | 4.1859 | 3.9268 | 3.09268
FXTN 10-50 __|PIBD1020B508 7.7500] 6| 2/18/2020] 2188] 599 4.2060 | 3.9433 | 3.9433
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2371] 6.49 51.130000] 4.1000 | 11:08:48 AM| 4.1000 | 4.2478 | 39777 | 3.9777
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y| 0/16/2020] 2399 6.57 30.000000] 4.0000 | 3:44:16 PM| 4.0000 | 4.2542 | 3.9829 | 3.9829
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2490 6.82 4.2750 | 4.0000 | 4.0000
RTB 10-02 PIID1021C027 7.3750] _ 7.5Y]  3/3/2021] 2567 7.03 4.2806 | 4.0037 | 4.0037
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2623 7.18 4.2846 | 4.0064 | 4.0064
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2798] 7.66 4.2973 | 4.0148 | 4.0148
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2833] 7.76 11.000000] 4.4150 | 3:40:10 PM| 4.4150 | 4.2099 | 4.0165 | 4.0165
FXTN 10-54 __|PIBD1022G545 6.3750  8Y| 1/19/2022] 2889] 7.91]  195.633000] 4.3750 | 3:45:53 PM| 4.3910 | 4.3039 | 4.0192 | 4.0192
FXTN 20-02___|PIBD2022C021 15.0000]  85Y| 3/14/2022] 2943] 8.06 4.3079 | 4.0218 | 4.0218
FXTN 10-56 __ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 3084] 8.44 4.3181 | 4.0285 | 4.0285
FXTN 1057 |PIBD1022/570 47500 OoY] o/13/2022] 3126] 856 4.3211 | 4.0305 | 4.0305
FXTN 20-03 __|PIBD2022J033 127500 Y| 10/17/2022] 3160] 8.65 4.3236 | 4.0322 | 4.0322
FXTN 1058 |PIBD1022L585 4.0000]  ov] 12/6/2022] 3210] 8.79 93.640000] 4.4850 | 4:0458 PM| 4.4671 | 4.3272 | 4.0346 | 4.0346
FXTN 20-04 __|PIBD2023B048 13.0000  9Y] 2/20/2023] 3286] 9.00 4.3327 | 4.0382 | 4.0382
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3384] 9.26 4.3398 | 4.0429 | 4.0429
RTB 10-04 PIID1023H046 3.2500] 9.5Y] 8/15/2023] 3462 9.48 94.706000] 4.1500 | 4:01:23 PM| 4.3200 | 4.3455 | 4.0467 | 4.0467
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3531 9.67 4.3505 | 4.0500 | 4.0500
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3755 10.28 4.4254 | 4.1249 | 4.1249
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3818] 1045 4.4465 | 4.1460 | 4.1460
FXTN 20-09 __|PIBD2024K091 13.7500] _ 11Y] 11/11/2024] 3916| 10.72 4.4793 | 4.1788 | 4.1788
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4070] 11.14 4.5308 | 4.2303 | 4.2303
FXTN20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4259 11.66 4.5041 | 4.2936 | 4.2936
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4299 11.77 4.6074 | 4.3070 | 4.3070
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4350| 11.91 4.6245 | 4.3240 | 4.3240
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4624] 12.66 1.000000] 4.9500 | 3:57:45 PM| 4.9500 | 4.7162 | 4.4157 | 4.4157
FXTN 20-13__|PIBD2026L139 8.0000]  13Y] 12/7/2026] 4672| 12.79 4.7322 | 4.4318 | 4.4318
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4756| 13.02 4.7603 | 4.4599 | 4.4599
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  09/6/2027] 4945| 13.54 4.8236 | 4.5231 | 45231
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5400| 14.78 4.9758 | 4.6754 | 4.6754
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 5939] 16.26 5.1561 | 4.8557 | 4.8557
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] _6001| 16.43 5.1769 | 4.8764 | 4.8764
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6183 16.93 5.2378 | 4.9373 | 4.9373
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6357] 17.40] 1,623.100000] 5.0565 | 3:57:07 PM| 5.0584 | 5.2960 | 4.9956 | 4.9956
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6435 17.62 20.800000] 55775 | 2:48:19 PM| 55787 | 5.3221 | 5.0217 | 5.0217
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6555] 17.95 5.3622 | 5.0618 | 5.0618
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6583 18.02 99.575000] 5.1500 | 3:26:08 PM| 5.1673 | 5.3716 | 5.0712 | 5.0712
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6793 18.60 5.4419 | 5.1414 | 51414
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6856] 18.77] _ 109.000000] 55775 | 2:44:33 PM| 55787 | 54629 | 51625 | 5.1625
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6968] 19.08 1.000000] 5.2000 | 2:52:22 PM| 5.2000 | 5.5004 | 5.2000 | 5.2000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7562| 20.70 5.6677 | 5.4124 | 5.3499
FXTN 25:07 __ |PIBD25350071 8.0000] 25|  ©9/30/2035] 7891| 21.60 15.100000] 5.8800 | 4:04:16 PM| 5.8800 | 5.7603 | 55300 | 5.4329
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7968| 21.82 12.580000] 5.8500 | 11:49:52 AM| 5.7546 | 5.7820 | 55576 | 5.4523
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  9/20/2036] _8256] 22.60 5.8631 | 5.6605 | 55250
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  #/16/2037] 8577| 23.48 5.9535 | 5.7753 | 5.6060
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8646] 23.67 96.384912] 55250 | 3:45:22 PM| 55661 | 5.9729 | 5.8000 | 5.6234




