Interpolated Bonds
February 27, 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 <IM| _ 3/25/2014] 25| 0.7 2.1843 | 2.0750 | 2.0000
FXTN 10-35___|PIBD1014G356 12.7500  5M| _ 7/15/2014] _ 137] 0.38 14610 | 1.2703 | 1.2253
RTB 05-08 PIID05141080 6.2500]  7M| 0/24/2014]  208] 0.57 2.830000] 1.2500 | 3:46:12 PM| 1.2500 | 1.8292 | 1.6667 | 15750
FXTN 07-46 __|PIBD0714J466 6.5000  7M| 10/4/2014] _ 218] 0.60 1.8590 | 1.6984 | 1.6107
SPTB 10-03 __ |SPTB1014J037 122500 8M| 10/14/2014] _228] 0.62 1.8887 | 1.7302 | 1.6464
FXTN 10-36___|PIBD1015B367 123750 1Y]  2/24/2015] _ 361] 0.99 2.1801 | 2.0312 | 1.9688
FXTN 05-68 _ |PIBD0515E685 6.3750] 15Y| 5/13/2015] _ 439] 1.20 2.2425 | 2.0818 | 1.9993
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015]  448] 1.23]  500.000000] 1.6500 | 257:15 PM| 1.6810 | 2.2497 | 2.0877 | 2.0028
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y]  7/21/2015] _ 508] 1.39 2.2976 | 2.1266 | 2.0263
RTB 05-09 PID0515H097 5.8750] 1.5Y] 8/19/2015] 537] 147 2.3208 | 2.1455 | 20377
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015]  543] 1.49 2.3256 | 2.1494 | 2.0400
FXTN 0569 |PIBD0515K697 4.6250] Y| 11/25/2015]  685] 1.74]  260.000000] 2.0500 | 3:43:47 PM| 21000 | 2.3992 | 2.2091 | 2.0760
FXTN 10-38__|PIBD1015L384 101250  2Y| 12/15/2015] _ 655] 1.79 39.000000] 21000 | 3:08:00 PM| 21000 | 2.4152 | 2.2221 | 2.0839
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] 683 1.87 24376 | 2.2403 | 2.0948
FXTN 0748 * |PIBD0716A488 7.0000 _2v] 1/27/2016] 698 1.9 1.850000] 2.2250 | 3:10:53 PM| 22250 | 2.4496 | 2.2500 | 2.1007
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] 734 2.0 1.600000] 2.3000 | 3:23:46 PM| 2.3000 | 2.5384 | 2.2950 | 2.1618
FXTN 10-40___|PIBD1016C407 7.5000] 2.5v] 3/30/2016] 761 2.08 2.6050 | 2.3304 | 2.2077
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] _ 787] 2.15]  9,564.000000] 2.2150 | 3:32:58 PM| 2.2065 | 26692 | 2.3635 | 2.2518
FXTN 10-41 __ |PIBD1016D416 7.0000] _2.5Y]  4/27/2016] 789 2.16 26741 | 2.3661 | 22552
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  0/4/2016] _919] 252 2.9949 | 25319 | 2.4760
RTB 07-01 PID07161018 7.0000]  3Y] 0/24/2016] 939 257 4.000000] 2.7500 | 3:42:06 PM| 2.6562 | 3.0442 | 2.5574 | 25100
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] _992] 272 31750 | 2.6250 | 2.6000
FXTN 0749 |PIBD0717C493 7.0000] _3.5Y]  3/31/2017] 1127] 3.09 1.200000] 2.8750 | 11:33:13 AM| 28750 | 3.2957 | 2.7759 | 2.7549
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y| 4/24/2017] 1151] 3.15]  984.020000] 3.0450 | 4:05:37 PM| 3.0256 | 3.3171 | 2.8027 | 2.7825
FXTN 0570 |PIBD0517G705 4.6250] 3.5Y]  7/5/2017] 1223] 335 3.3815 | 2.8832 | 2.8651
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1268 3.47 3.4217 | 2.9335 | 29167
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y]  8/23/2017] 1272| 3.48 3.4253 | 29380 | 29213
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1338] 3.66 3.4843 | 3.0117 | 29971
FXTN 0571 |PIBD0517K719 41250 4Y| 11/8/2017] 1349] 3.69]  137.500000] 3.1700 | 8:47:36 AM| 3.1700 | 3.4941 | 3.0240 | 3.0097
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y|  1/31/2018] 1433] 3.92] 1,301.300000] 3.1000 | 11:59:25 AM| 3.0993 | 3.5692 | 3.1179 | 3.1061
FXTN 0572 |PIBD0518E723 21250]  4.5Y| 5/23/2018] 1545] 4.23]  200.168000] 3.2500 | 4:07:41 PM| 3.2489 | 3.7568 | 3.3606 | 3.2217
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] #/18/2018] 1632] 4.47]  120.000000] 3.4250 | 11:17:31 AM| 3.4250 | 3.9026 | 3.5491 | 3.3115
FXTN 10-47 __ |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1726] 4.73] _ 100.000000] 3.5000 | 11:53:19 AM| 3.5000 | 4.0601 | 3.7528 | 3.4086
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1817 4.97 1.000000] 3.7500 | 11:34:19 AM| 3.7500 | 4.2125 | 3.9500 | 3.5025
FXTN 07563 |PIBD0719D531 5.0000] 55Y|  4/26/2019] 1883 5.16 4.2137 | 3.9500 | 3.5394
FXTN 0754 |PIBD0719G547 4.7500] _ 55Y|  7/19/2019] 1967] 5.39]  750.000000] 35750 | 10:45:54 AM| 35750 | 4.2153 | 3.9500 | 3.5864
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 2009] 5.50 4.2161 | 3.9500 | 3.6099
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2093] 5.73 21.686000] 3.5000 | 3:04:44 PM| 3.5022 | 4.2177 | 3.9500 | 3.6569
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6Y| 2/18/2020] 2181] 5.97 4.2193 | 3.9500 | 3.7061
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2364] 6.47 4.2228 | 3.9500 | 3.8084
FXTN 10-51 __|PIBD1020/510 6.1250]  7v] 0/16/2020] 2392 6.55 4.2233 | 3.9500 | 3.8241
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2483] 6.80]  400.000000] 3.8750 | 3:57:48 PM| 3.8750 | 4.2250 | 3.9500 | 3.8750
RTB 10-02 PIID1021C027 7.3750] _ 7.5Y]  3/3/2021] 2560 7.0 4.2319 | 3.9574 | 3.8842
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2616 7.16 4.2370 | 3.9628 | 3.8910
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RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2791] 7.64 4.2528 | 3.9796 | 3.9120
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2826] 7.74] _ 100.000000] 4.4000 | 11:27:35 AM| 4.4000 | 4.2559 | 3.9829 | 3.9162
FXTN 10-54 __|PIBD1022G545 6.3750] Y| 1/19/2022] 2882] 7.89]  390.000000| 4.3600 | 2:31:04 PM| 4.3735 | 4.2610 | 3.9883 | 3.9229
FXTN 20-02___|PIBD2022C021 15.0000]  85Y] 3/14/2022] 2936] 8.04 4.2658 | 3.9935 | 3.9204
FXTN 10-56 __ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 3077| 8.42 4.2785 | 4.0071 | 3.9463
FXTN 1057 |PIBD1022/570 47500 o] o/13/2022] 3119] 854 4.2823 | 40111 | 3.9514
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3153] 8.63 4.2854 | 4.0144 | 3.9555
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3203] 877 12.000000] 4.4150 | 3:34:13 PM| 4.4071 | 4.2899 | 4.0192 | 3.9615
FXTN 20-04 __|PIBD2023B048 13.0000 Y] 2/20/2023] 3279 8.98 4.2967 | 4.0265 | 3.9706
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3377] 9.25 4.3056 | 4.0359 | 3.9823
RTB 10-04 PIID1023H046 3.2500]  9.5Y]  8/15/2023] 3455] 9.46]  278.265000] 4.3250 | 3:19:52 PM| 4.2073 | 4.3126 | 4.0434 | 3.9917
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3524] 9.65 4.3188 | 4.0500 | 4.0000
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3748] 10.26 4.3872 | 4.1184 | 4.0716
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3811] 10.43 4.4065 | 4.1377 | 4.0918
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3909 10.70 4.4364 | 4.1676 | 4.1231
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4063| 11.12 4.4834 | 4.2147 | 41723
FXTN20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4252 11.64 45412 | 4.2724 | 4.2328
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4292] 11.75 4.5534 | 4.2846 | 4.0456
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4343[ 11.89 4.5690 | 4.3002 | 4.2619
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4617 12.64]  873.010000] 4.8600 | 4:02:47 PM| 4.8528 | 4.6527 | 4.3839 | 4.3495
FXTN 20-13__|PIBD2026L139 8.0000]  13Y]  12/7/2026] 4665| 12.77 4.6673 | 4.3986 | 4.3648
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4749] 13.00 94.900000] 4.9000 | 11:58:34 AM| 4.8897 | 4.6930 | 4.4242 | 4.3917
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  0/6/2027] 4938| 13.52 4.7507 | 4.4820 | 4.4521
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5393 14.77] _ 141.110000] 5.0750 | 11:34:00 AM| 5.0218 | 4.8897 | 4.6210 | 4.5076
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 5932| 16.24 5.0544 | 4.7856 | 4.7700
FXTN 25:02 __|PIBD2530G029 125000]  17Y] _ 7/28/2030] 5994| 16.41 5.0733 | 4.8046 | 4.7898
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6176] 16.91 5.1289 | 4.8602 | 4.8480
FXTN 20-17 __|PIBD2031G171 8.0000] _ 18Y]  7/19/2031] 6350 17.39]  1,643.200000] 4.9825 | 3:19:26 PM| 4.9724 | 5.1821 | 4.9133 | 4.9036
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6428| 17.60 5.2059 | 4.9372 | 4.9286
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6548 17.93 5.2425 | 4.9738 | 4.9669
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6576 18.00 5.2511 | 4.9824 | 4.9759
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6786| 18.58 5.3152 | 5.0465 | 5.0430
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6849 18.75 5.3345 | 5.0658 | 5.0632
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6961] 19.06]  678.738000| 5.0750 | 2:42:48 PM| 5.0990 | 5.3687 | 5.1000 | 5.0990
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7565 20.68 5.5134 | 52164 | 52714
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  ©9/30/2035] 7884] 21.59 5.5936 | 5.2808 | 5.3669
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7961] 21.80]  582.100000| 5.7500 | 3:45:36 PM| 5.7599 | 56123 | 52950 | 5.3892
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  0/20/2036] 8249| 2258 5.6825 | 5.3523 | 5.4728
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8570] 23.46 5.7607 | 5.4152 | 55660
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8639] 23.65]  819.977000] 54900 | 4:10:40 PM| 54625 | 5.7775 | 54287 | 55860




