Interpolated Bonds

March 10, 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] 14| 0.4 2.5054 | 24353 | 24353
FXTN 10-35___|PIBD1014G356 127500 4M| _ 7/15/2014]  126] 0.34 1.3393 | 1.1527 | 1.1415
RTB 05-08 PIID05141080 6.2500]  7M| 0/24/2014] _ 197| 0.54 1.6520 | 1.4692 | 1.4460
FXTN 07-46 __|PIBD0714J466 6.5000  7M| 10/4/2014] _ 207] 0.57 1.6851 | 1.5022 | 1.4798
SPTB 10-03 __ |SPTB1014J037 122500 7M| 10/14/2014] _217] 0.59 1.7173 | 15352 | 1.5135
FXTN 10-36___|PIBD1015B367 123750 1Y] 2/24/2015] 350] 096 2.1451 | 1.9736 | 1.9630
FXTN 0568 |PIBD0515E685 6.3750]  1.5Y] 5/13/2015]  428] 1.7 2.2595 | 2.0002 | 1.9920
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015]  437] 1.20 2.2709 | 2.0002 | 1.9923
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] 7/21/2015] 497] 1.36 2.3469 | 2.0003 | 1.9940
RTB 05-09 PID0515H097 5.8750] 15Y|  819/2015] 526 1.4 5.000000] 2.2500 | 10:06:20 AM| 2.2500 | 2.3837 | 2.0004 | 1.0948
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015]  532] 1.46 2.3913 | 2.0004 | 1.9950
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 624 1.71 25079 | 2.0007 | 1.9976
FXTN 10-38__|PIBD1015L384 101250 Y| 12/15/2015] 644] 1.76 25332 | 2.0007 | 1.9981
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] 672 1.84 2.5687 | 2.0008 | 1.9989
FXTN 0748 |PIBD0716A488 7.0000] 2| 1/27/2016] _ 687] 1.88]  ©935.970000] 1.9540 | 2:56:37 PM| 1.9996 | 25877 | 2.0008 | 1.9994
RTB 0510 * |PID0516C107 6.0000]  2Y|  3/3/2016] _723] 1.98 3.970000] 2.2000 | 11:33:28 AM| 2.2000 | 2.6333 | 2.0009 | 2.0004
FXTN 10-40___|PIBD1016C407 7.5000]  2.5Y] 3/30/2016] _ 750] 2.05 2.6671 | 2.0662 | 2.0527
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] _ 776] 2.12] 8,250.004000] 2.0000 | 3:30:56 PM| 2.0679 | 26997 | 2.1291 | 2.1030
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] _ 778] 213 2.7022 | 2.1339 | 2.1069
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _908] 249]  528.196000] 2.2750 | 3:28:57 PM| 22983 | 2.8649 | 24484 | 2.3586
RTB 07-01 PID07161018 7.0000]  3Y| 0/24/2016] _ 928] 2.54 0.902000] 22500 | 11:49:54 AM| 2.2500 | 2.8899 | 2.4968 | 2.3974
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 981 269 2.9563 | 26250 | 25000
FXTN 0749 |PIBD0717C493 7.0000] _3.5Y] 3/31/2017] 1116] 3.06 3.0705 | 2.7398 | 26531
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y]  4/24/2017] 1140] 3.2 3.0007 | 2.7602 | 26803
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1212] 3.32]  100.000000] 2.7500 | 3:06:36 PM| 2.7500 | 3.1516 | 2.8214 | 2.7619
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1257 3.44 3.1897 | 2.8597 | 28129
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1261] 3.45 3.1931 | 28631 | 28175
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1327] 3.63 3.2489 | 2.9192 | 2.8923
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1338] 3.66 3.2582 | 2.9286 | 29048
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y|  1/31/2018] 1422] 3.89]  200.000000] 3.0000 | 2:06:43 PM| 3.0000 | 3.3292 | 3.0000 | 3.0000
FXTN 0572 |PIBD0518E723 21250]  4.5Y| 5/23/2018] 1534] 4.20] 13,324.670170] 2.9900 | 4:07:37 PM| 29867 | 3.4854 | 3.1212 | 3.1034
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] #/18/2018] 1621] 4.44] 145000000 3.2000 | 11:20:02 AM| 3.2000 | 3.6067 | 3.2154 | 3.1837
FXTN 10-47 __ |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1715] 4.70 3.7377 | 3.3172 | 3.2704
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1806] 4.94] 2,450.479892] 3.3000 | 4:03:00 PM| 3.3544 | 3.8646 | 3.4157 | 3.3544
FXTN 07563 |PIBD0719D531 5.0000]  5.5Y]  4/26/2019] 1872] 5.3 4.700000] 3.4000 | 11:52:36 AM| 3.4000 | 3.8911 | 3.4609 | 3.3923
FXTN 0754 |PIBD0719G547 4.7500] _ 55Y|  7/19/2019] 1956] 5.36]  4,803.020000] 3.2600 | 2:43:19 PM| 3.2986 | 3.9247 | 3.5185 | 3.4404
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y|  8/30/2019] 1998 5.47 30.000000] 3.3900 | 854:05 AM| 3.3900 | 3.9416 | 3.5473 | 3.4645
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2082] 5.70] 2,020.000000] 3.2500 | 3:34:49 PM| 3.2747 | 3.9753 | 3.6049 | 3.5127
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2170] 594]  100.426980| 3.3500 | 4:09:09 PM| 3.3527 | 4.0105 | 3.6652 | 3.5632
RTB 10-01 PIID1020H015 7.2500]  6.5Y|  8/19/2020] 2353] 6.44]  142.000000] 3.3500 | 2:40:20 PM| 3.3500 | 4.0839 | 3.7906 | 3.6682
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y| 9/16/2020] 2381] 6.52]  100.000000] 3.7750 | 11:49:52 AM| 3.7750 | 4.0951 | 3.8098 | 3.6842
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2472] 6.77 3.300000] 3.9500 | 11:38:18 AM| 3.9500 | 4.1316 | 3.8722 | 3.7364
RTB 10-02 * |PID1021C027 73750 7Y]  3/3/2021] 2549 6.98 41625 | 3.9250 | 3.7806
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2605] 7.13 42.000000 4.1500 | 10:57:11 AM| 4.0071 | 4.1716 | 3.9323 | 3.7962




Interpolated Bonds

March 10, 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] 2780 7.61 4.2000 | 3.9550 | 3.8452
FXTN 10-55 _|PIBD1021K551 5.7500]  8Y| 11/24/2021] 2815] 7.71]  603.000841] 4.0750 | 2:35.15 PM| 4.1083 | 4.2056 | 3.9595 | 3.8549
FXTN 10-54 __|PIBD1022G545 6.3750]  8Y| 1/19/2022] 2871 7.86] 3,011.500000] 4.0200 | 4:14:39 PM| 4.0592 | 4.2147 | 3.9668 | 3.8706
FXTN 20-02___|PIBD2022C021 15.0000]  8.5Y|  3/14/2022] 2925] 8.0 4.2235 | 3.9738 | 3.8857
FXTN 10-56 __ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 3066] 8.39 4.2463 | 3.9920 | 3.9251
FXTN 1057 |PIBD1022/570 47500 ov] o/13/2022] 3108] 8.51 4.2531 | 3.9975 | 3.9368
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3142] 8.60 4.2586 | 4.0019 | 3.9463
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3192] 874 0.049000] 4.3150 | 2:47:45 PM| 4.3150 | 4.2668 | 4.0084 | 3.9603
FXTN 20-04 __|PIBD2023B048 13.0000] 9] 2/20/2023] 3268] 895 4.2791 | 4.0182 | 39815
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3366 9.22 4.2950 | 4.0309 | 4.0089
RTB 10-04 PIID1023H046 3.2500]  9.5Y]  8/15/2023] 3444] 09.43] 1,204.226000] 3.9900 | 4:01:28 PM| 4.0320 | 4.3076 | 4.0411 | 4.0307
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3513 9.62 4.3188 | 4.0500 | 4.0500
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3737| 10.23 4.3852 | 4.1117 | 4.1116
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3800 10.40 4.4039 | 4.1291 | 4.1289
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 3898] 10.67 4.4330 | 4.1561 | 4.1558
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4052 11.09 4.4786 | 4.1985 | 4.1981
FXTN20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4241] 11.61 4.5347 | 4.2505 | 4.2501
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4281] 11.72 4.5465 | 4.2616 | 4.2610
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4332 11.86 4.5616 | 4.2756 | 4.2751
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4606| 12.61]  431.300000] 4.7000 | 3:41:43 PM| 4.7066 | 4.6429 | 4.3511 | 4.3504
FXTN 20-13__|PIBD2026L139 8.0000]  13Y] 12/7/2026] 4654] 12.74 4.6571 | 4.3643 | 4.3636
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4738| 1297]  356.720000] 4.7250 | 4:02:37 PM| 4.7477 | 4.6820 | 4.3875 | 4.3866
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  0/6/2027] 4927| 13.49 4.7381 | 4.4395 | 4.4386
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5382| 14.74 4.8730 | 4.5649 | 4.5636
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y]  5/27/2030] 5921] 16.21 5.0328 | 4.7133 | 4.7117
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5983| 16.38 5.0512 | 4.7304 | 4.7288
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6165| 16.88 5.1051 | 4.7806 | 4.7788
FXTN 20-17 __|PIBD2031G171 8.0000] _ 18Y] 7/19/2031] 6339| 17.36] 9,682.716170] 4.8600 | 4:12:54 PM| 4.8852 | 5.1567 | 4.8285 | 4.8266
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6417| 17.57 51799 | 4.8500 | 4.8480
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6537| 17.90 0.500000] 5.2500 | 8:55:39 AM| 5.2500 | 5.2154 | 4.8830 | 4.8810
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6565] 17.97]  701.930000] 4.9950 | 3:42:35 PM| 4.9717 | 5.2237 | 4.8907 | 4.8887
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6775] 1855 5.2860 | 4.9486 | 4.9464
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6838| 18.72 5.3047 | 4.9659 | 4.9637
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6950] 19.03 53.438000] 4.9000 | 3:13:08 PM| 4.9945 | 5.3379 | 4.9968 | 4.9945
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7544] 20.65 5.4437 | 5.1021 | 5.0861
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  9/30/2035] 7873 21.56 5.5023 | 5.1604 | 5.1369
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7950] 21.77 5.5160 | 5.1740 | 5.1487
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  ©9/20/2036] 8238 22.55 5.5673 | 5.2251 | 5.1931
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 8559] 23.43 0.950000] 5.4000 | 10:56:06 AM| 5.4000 | 5.6244 | 5.2820 | 5.2427
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8628] 23.62]  2,732.975068] 5.2250 | 3:50:32 PM| 5.2532 | 5.6367 | 5.2942 | 5.2533




