Interpolated Bonds

January 28, 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 2M| 3/25/2014] 55| 0.15 15820 | 1.3877 | 1.3877
FXTN 10-35___|PIBD1014G356 127500 5M| _ 7/15/2014] _ 167] 046 2.0066 | 1.8066 | 1.9232
RTB 05-08 PID05141080 6.2500]  8M| 0/24/2014]  238] 0.65 2.295000] 1.4250 | 11:15:54 AM| 1.4250 | 2.2365 | 2.0398 | 2.1446
FXTN 07-46 __|PIBD0714J466 6.5000  8M| 10/4/2014] 248] 0.68]  144.600000] 1.8750 | 9:43:23 AM| 1.8750 | 2.2439 | 2.0479 | 2.1428
SPTB 10-03 __ |SPTB1014J037 122500 OM| 10/14/2014] _ 258] 0.71 2.2513 | 2.0660 | 2.1409
FXTN 10-36___|PIBD1015B367 12.3750] _ 1.5Y]  2/24/2015] 391] 1.07 24320 | 2.1718 | 2.1666
FXTN 05-68 _ |PIBD0515E685 6.3750]  1.5Y] 5/13/2015] 469 1.28 26208 | 2.0477 | 22342
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] _478] 1.31] _ 200.000000] 2.7500 | 8:47:29 AM| 2.7500 | 2.6448 | 2.2565 | 2.2420
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _7/21/2015] 538] 147 2.7916 | 2.3149 | 22940
RTB 05-09 PID0515H097 5.8750]  2Y|  819/2015] 567 155 6.978000] 2.6500 | 3:39:00 PM| 2.1325 | 2.8625 | 2.3432 | 23191
FXTN 10-37___|PIBD1015H370 11.8750]  2Y| 8/25/2015] 573] 157 28772 | 2.3490 | 2.3243
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 665 1.82 3.1022 | 2.4386 | 24040
FXTN 10-38__|PIBD1015L384 101250 2Y| 12/15/2015] _ 685] 1.88 50.000000] 25000 | 9:42:39 AM| 25000 | 3.1511 | 2.4581 | 2.4213
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] _ 713] 1.95 3.2196 | 2.4854 | 24456
FXTN 0748 * |PIBD0716A488 7.0000  2v] 1/27/2016] _ 728] 1.99 5.000000 2.5000 | 4:01:05 PM| 2.5000 | 3.2563 | 25000 | 2.4586
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 764] 2.09 1.250000] 2.8750 | 11:20:00 AM| 29250 | 3.2805 | 25612 | 2.4699
FXTN 10-40___|PIBD1016C407 7.5000] 2.5Y] 3/30/2016] 791 217 3.2987 | 2.6071 | 24784
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] _ 817] 2.24] 1,669.270000] 2.4500 | 3:31:50 PM| 2.4663 | 3.3162 | 2.6514 | 2.4865
FXTN 10-41 __ |PIBD1016D416 7.0000] _2.5Y]  4/27/2016] 819 2.24 3.3176 | 2.6548 | 24872
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 949 260  550.000000] 24500 | 3:08:36 PM| 25500 | 3.4051 | 2.8759 | 2.5280
RTB 07-01 PID07161018 7.0000]  3Y| 0/24/2016] 969 2.65 1.600000] 2.4500 | 3:19:21 PM| 2.8871 | 3.4185 | 2.9099 | 2.5343
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 1022] 280 3.4542 | 3.0000 | 25509
FXTN 0749 |PIBD0717C493 7.0000] 35Y] 3/31/2017] 1157] B3.17] _ 176.420000] 2.9500 | 11:59:00 AM| 2.8406 | 3.6275 | 3.2363 | 2.7458
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1181 3.23 3.6583 | 3.2784 | 2.7804
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1253] 3.43 3.7507 | 3.4044 | 28843
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1298] B3.55]  142.420000] 2.8750 | 3:49:07 PM| 3.0622 | 3.8085 | 3.4832 | 2.9493
FXTN 10-44 __|PIBD1017H447 7.7500]  4Y] 8/23/2017] 1302| 3.56 3.8137 | 3.4902 | 29551
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1368] 8.75 1.000000] 3.6250 | 10:59:14 AM| 3.6250 | 3.8984 | 3.6057 | 3.0503
FXTN 0571 * |PIBD0517K719 41250 4Y| 11/8/2017] 1379 3.78 3.9125 | 3.6250 | 3.0662
FXTN 10-45 __ |PIBD1018A451 5.8750]  4.5Y|  1/31/2018] 1463] 4.01 §3.000000] 3.3500 | 11:03:20 AM| 3.3500 | 4.0067 | 3.6306 | 3.1952
FXTN 0572 |PIBD0518E723 21250]  4.5Y]  5/23/2018] 1575] 4.31 19.411000] 2.9500 | 3:49:07 PM| 2.9312 | 4.1324 | 3.6380 | 3.3671
FXTN 0751 |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1662] 455 1.000000] 3.6250 | 10:59:41 AM| 3.6250 | 4.2300 | 3.6438 | 3.5007
FXTN 10-47 * |PIBD1018K478 8.8750]  5v| 11/20/2018] 1756 4.81 4.3354 | 3.6500 | 3.6450
FXTN10-48 __ |PIBD1019B485 7.8750]  55Y|  2/19/2019] 1847] 5.06]  750.510000] 3.6250 | 3:08:43 PM| 3.6250 | 4.3206 | 3.6861 | 3.6817
FXTN 07563 |PIBD0719D531 5.0000] 5.5Y] 4/26/2019] 1913] 524 4.3099 | 3.7122 | 3.7083
FXTN 0754 |PIBD0719G547 4.7500]  5.5Y] 7/19/2019] 1997] 547 4.2963 | 3.7455 | 3.7421
FXTN 0755 |PIBD0719H555 4.7500] _ 6Y| _ 8/30/2019] 2039] 558 4.2895 | 3.7622 | 3.7590
FXTN 07566 |PIBD0719K560 3.8750] 6| 11/22/2019] 2123 581|  542.050000] 35900 | 3:34:18 PM| 35826 | 4.2758 | 3.7954 | 3.7929
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2211] 6.05 4.2615 | 3.8303 | 3.8283
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2394 6.55 4.2318 | 3.9028 | 3.9021
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y| 9/16/2020] 2422 6.63 4.2273 | 3.9139 | 3.9133
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2513] 6.8 4.2125 | 3.9500 | 3.9500
RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2590] 7.09] 1,410.263000] 4.1500 | 3:35:12 PM| 4.1603 | 4.2177 | 3.9537 | 3.9611
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2646 7.24 4.2215 | 3.9564 | 3.9691




Interpolated Bonds

January 28, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
RTB 10-03 PIID1021J039 5.7500]  8Y| 10/20/2021] 2821| 7.72 5.000000] 45000 | 2:28:41 PM| 4.5000 | 4.2334 | 3.9648 | 3.9942
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2856] 7.82]  450.000000 4.3250 | 3:52:00 PM| 4.3339 | 4.2358 | 3.9665 | 3.9993
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2912] 7.97]  200.000000] 4.3000 | 4:13:36 PM| 4.3000 | 4.2396 | 3.9692 | 4.0073
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y|  3/14/2022] 2966 8.12 4.2433 | 3.9718 | 4.0151
FXTN 10-56 _ |PIBD1022H562 48750 Y]  8/2/2022] 3107| 851 4.2529 | 3.9785 | 4.0353
FXTN 1057 |PIBD1022/570 47500 Ov] o/13/2022] 3149] 8.62 4.2558 | 3.9805 | 4.0413
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3183 8.71 4.2581 | 3.9822 | 4.0462
FXTN 1058 |PIBD1022L585 40000 oY] 12/e/2022] 3233] 885 4.2615 | 3.9846 | 4.0534
FXTN 20-04 __|PIBD2023B048 13.0000] _ 95Y|  2/20/2023] 3309 9.06 4.2666 | 3.9882 | 4.0643
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3407| 9.33 4.2733 | 3.9929 | 4.0784
RTB 10-04 PIID1023H046 3.2500]  10Y|  8/15/2023] 3485] 054]  121530000] 4.0760 | 4:01:40 PM| 4.0995 | 4.2786 | 3.9967 | 4.0896
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3554] 9.73 4.2833 | 4.0000 | 4.0995
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3778] 10.34 4.3557 | 4.0733 | 4.1663
FXTN 20-08 __|PIBD2024H086 128750 11Y] _ 8/5/2024] 3841] 10.52 4.3760 | 4.0939 | 4.1851
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3939| 10.78 4.4077 | 4.1260 | 4.2144
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4093[ 11.21 4.4575 | 4.1764 | 4.2603
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4282 11.72 4.5185 | 4.2383 | 4.3167
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4322[ 11.83 4.5314 | 4.2514 | 4.3286
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4373] 11.97 4.5479 | 4.2681 | 4.3439
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4647 12.72] _ 201.000000] 4.7650 | 3:11:00 PM| 4.7401 | 4.6364 | 4.3578 | 4.4256
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y|  12/7/2026] 4695| 12.85 4.6520 | 4.3735 | 4.4399
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4779| 13.08 50.000000] 4.7500 | 3:19:42 PM| 4.7500 | 4.6791 | 4.4010 | 4.4650
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4968| 13.60 4.7402 | 4.4628 | 45214
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y] 12/4/2028] 5423| 14.85 4.8872 | 4.6118 | 46572
FXTN 20-16__ |PIBD2030E166 8.7500]  17Y]  5/27/2030] 5962| 16.32 5.0613 | 4.7882 | 4.8180
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6024| 16.49 5.0814 | 4.8085 | 4.8365
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6206] 16.99 5.1402 | 4.8681 | 4.8908
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y] 7/19/2031] 6380 17.47] 5,795.090000] 4.8800 | 4:08:41 PM| 4.8861 | 5.1964 | 4.9250 | 4.9427
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6458| 17.68 5.2216 | 4.9505 | 4.9660
FXTN 20-18__|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6578] 18.01]  610.000000] 5.2000 | 3:23:28 PM| 5.2459 | 5.2604 | 4.9898 | 5.0018
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6606] 18.09] 1,883.800765] 5.1899 | 3:37:39 PM| 5.0220 | 5.2694 | 4.9990 | 5.0101
FXTN 20-19 __ |PIBD20321195 5.7500] _ 19Y|  0/27/2032] 6816] 18.66]  114.600000] 5.3500 | 12:09:52 PM| 5.4060 | 5.3373 | 5.0677 | 5.0728
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6879 18.83 5.3576 | 5.0883 | 5.0916
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6991] 19.14 28.925000] 5.1500 | 3:55:41 PM| 4.9463 | 5.3938 | 5.1250 | 5.1250
FXTN 25:06_|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7585] 20.77 5.5265 | 5.2918 | 5.2681
FXTN 2507 |PIBD25350071 8.0000]  25Y] ©/30/2035] 7914] 21.67 5.6000 | 5.3842 | 5.3474
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7991| 21.88 35.400000] 5.8000 | 4:00:16 PM| 55025 | 5.6172 | 54059 | 5.3659
FXTN 2509 |PIBD25361097 7.6250]  25Y|  ©9/20/2036] 8279] 22.67] _ 100.000000] 5.7000 | 10:08:38 AM| 5.7000 | 5.6816 | 54868 | 5.4353
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y|  8/16/2037] 8600] 23.55 35.000000] 5.4000 | 3:25:42 PM| 5.4712 | 5.7533 | 55769 | 5.5127
RTB 2501 * |PID2537J015 6.1250]  25Y] 10/24/2037] 8669] 23.73]  102.919000] 54000 | 4:13:22 PM| 5.3924 | 5.7687 | 55963 | 55293




