Interpolated Bonds

March 11, 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] 13| 0.04 25088 | 2.4286 | 24286
FXTN 10-35___|PIBD1014G356 127500 4M| _ 7/15/2014]  125] 0.34 1.3165 | 1.1415 | 1.1415
RTB 05-08 PIID05141080 6.2500]  7M|  ©9/24/2014] _ 196] 0.54 0.285000] 1.2500 | 12:00:58 PM| 1.2500 | 1.5986 | 1.3872 | 1.3833
FXTN 07-46 __|PIBD0714J466 6.5000  7M| 10/4/2014] _ 206] 0.56 0.200000] 0.7000 | 10:32:11 AM| 0.8499 | 1.6264 | 1.3930 | 1.3873
SPTB 10-03 __ |SPTB1014J037 122500 7M| 10/14/2014] 26| 0.59 1.6543 | 1.3088 | 1.3912
FXTN 10-36___|PIBD1015B367 123750 11M| _ 2/24/2015] 349] 096 2.0252 | 1.4759 | 1.4438
FXTN 0568 |PIBD0515E685 6.3750]  1.5Y] 5/13/2015] 427 1.17 21159 | 1.5801 | 15492
FXTN 07-47 __ |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] _ 436] 1.19 21247 | 1.5929 | 15623
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] 7/21/2015] 496] 1.36 2.1833 | 1.6783 | 1.6499
RTB 05-09 PID0515H097 5.8750] 1.5Y] 8/19/2015] 525] 1.44 2.2117 | 1.7196 | 16922
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015] 531] 145 2.2175 | 1.7282 | 1.7010
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 623 1.71 2.3075 | 1.8591 | 1.8353
FXTN 10-38__|PIBD1015L384 101250 Y| 12/15/2015] 643] 1.76 2.3270 | 1.8876 | 1.8645
FXTN10-39 ___|PIBD1016A393 9.2500]  2v| 1/12/2016] _671] 1.84 2.3544 | 1.9274 | 1.9054
FXTN 0748 |PIBD0716A488 7.0000  2v] 1/27/2016] _686] 1.88]  725.000000] 1.9900 | 4:14:55 PM| 1.9797 | 2.3690 | 1.0488 | 1.9272
RTB 0510 * [PID0516C107 6.0000]  2Y|  3/3/2016] 722] 1.98 3.878000 2.0000 | 3:15:53 PM| 2.0000 | 2.4042 | 2.0000 | 1.9798
FXTN 10-40___|PIBD1016C407 7.5000] 2.5Y] 3/30/2016] 749 2.05 2.4698 | 20576 | 2.0395
FXTN 0320 |PIBD0316D206 16250] 25Y| 4/25/2016] _ 775] 2.12] 8,285.800000] 1.9700 | 414:41 PM| 1.9676 | 25330 | 2.1130 | 2.0969
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] 777|213 25379 | 2.1172 | 21014
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 907| 248]  303.000000] 2.3000 | 11:59:13 AM| 22293 | 2.8538 | 2.3944 | 2.3887
RTB 07-01 PID07161018 7.0000]  3v| 0/24/2016] _ 927| 254 2.000000] 2.5500 | 3:36:25 PM| 2.4323 | 29024 | 2.4370 | 2.4329
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] _ 980] 268 3.0312 | 25500 | 25500
FXTN 0749 |PIBD0717C493 7.0000] _35Y| 3/31/2017] 1115 3.05]  500.000000] 24250 | 10:25:42 AM| 24250 | 3.0905 | 2.6535 | 2.6500
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1139 3.2 25.000000] 28900 | 2:47:04PM| 28900 | 3.1011 | 2.6719 | 2.6678
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1211] 3.32 31827 | 2.7270 | 27212
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1256 3.44 3.1525 | 2.7615 | 2.7545
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] 1260] 3.45 3.1542 | 2.7646 | 2.7575
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1326] 3.63 3.1833 | 28152 | 2.8064
FXTN 0571 |PIBD0517K719 41250 4Y] 11/8/2017] 1337] 3.66 3.1881 | 2.8236 | 28146
FXTN 10-45 * |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1421] 3.89]  710.000000] 2.8500 | 11:53:10 AM| 28768 | 3.2250 | 2.8880 | 2.8768
FXTN 0572 |PIBD0518E723 2.1250]  45Y| 5/23/2018] 1533] 4.20]  9,150.900000] 2.8800 | 3:54:29 PM| 2.8959 | 3.3350 | 2.9796 | 2.9715
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] #/18/2018] 1620] 4.44] 1,385.618000] 3.1250 | 3:.44:34 PM| 3.0495 | 3.4204 | 3.0507 | 3.0451
FXTN 10-47 __ |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1714] 4.69 35127 | 3.1275 | 3.1246
FXTN 10-48 * |PIBD1019B485 7.8750]  5Y| 2/19/2019] 1805] 4.94] 3,438.239940] 3.2000 | 3:19:19 PM| 3.2015 | 3.6021 | 3.2019 | 3.2015
FXTN 07563 |PIBD0719D531 5.0000] 55Y|  4/26/2019] 1871] 5.12 50.000000] 3.3000 | 9:55:25 AM| 3.3000 | 3.6382 | 3.2534 | 3.2518
FXTN 0754 |PIBD0719G547 4.7500] _ 55Y|  7/19/2019] 1955 5.35]  800.000000| 3.2600 | 3:28:16 PM| 3.2118 | 3.6841 | 3.3189 | 3.3158
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y|  8/30/2019] 1997 5.47 0.100000] 3.3000 | 10:39:18 AM| 3.3000 | 3.7071 | 3.3516 | 3.3478
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2081] 570] 1,208.000000] 3.2750 | 3:46:01 PM| 3.2451 | 3.7530 | 3.4171 | 3.4119
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6Y| 2/18/2020] 2169| 5.94 3.8011 | 3.4857 | 3.4789
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2352 6.44 30.000000] 3.4000 | 3:15:19 PM| 3.4000 | 3.9011 | 3.6284 | 3.6184
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y| 9/16/2020] 2380] 6.52 3.9165 | 3.6502 | 3.6398
FXTN10-52 _ |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2471] 6.77]  100.000000] 3.8000 | ©9:15:57 AM| 3.8000 | 3.9662 | 3.7212 | 3.7091
RTB 10-02 * |PID1021C027 7.3750] _ 7Y| _ 3/3/2021] 2548] 6.98]  600.000000] 3.7500 | 11:26:19 AM| 3.7625 | 4.0083 | 3.7812 | 3.7678
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y]  4/28/2021] 2604] 7.13 48.260000] 3.9000 | 2:02:13PM| 3.8471 | 4.0204 | 3.7910 | 3.7784




Interpolated Bonds

March 11, 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] 2779 7.61 4.0582 | 3.8216 | 3.8115
FXTN 10-55 _|PIBD1021K551 5.7500] _ 8Y| 11/24/2021] 2814] 7.70]  250.000000] 3.9500 | 9:15:02AM| 3.9949 | 4.0658 | 3.8278 | 3.8181
FXTN 10-54 __|PIBD1022G545 6.3750  8Y| 1/19/2022] 2870] 7.86] 1,612.000000] 4.0000 | 2:33:12 PM| 3.9130 | 4.0779 | 3.8376 | 3.8287
FXTN 20-02___|PIBD2022C021 15.0000]  8.5Y|  3/14/2022] 2924 8.0 4.0896 | 3.8470 | 3.8389
FXTN 10-56 __ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 3065] 8.39 41201 | 3.8717 | 3.8655
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022] 3107] 851] 378500000 4.0500 | 11:0057 AM| 4.0367 | 4.1291 | 3.8791 | 3.8735
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3141 8.60 41365 | 3.8850 | 3.8799
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3191] 874 10.951000 3.9250 | 3:49:26 PM| 3.9422 | 4.1473 | 3.8938 | 3.8893
FXTN 20-04 __|PIBD2023B048 13.0000 o] 2/20/2023] 3267] 894 41637 | 3.9071 | 3.9037
FXTN 20-05 _ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3365 9.2 4.1849 | 3.9243 | 3.9222
RTB 10-04 PIID1023H046 3.2500] 95Y| 8/15/2023] 3443] 0.43]  634.913000] 3.9050 | 3:56:10 PM| 3.9066 | 4.2018 | 3.9379 | 3.9370
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y] 10/23/2023] 3512] 9.62 4.2167 | 3.9500 | 3.9500
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3736| 10.23 4.2850 | 4.0184 | 4.0184
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3799 10.40 4.3042 | 4.0377 | 4.0377
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 3897] 1067 4.3340 | 4.0676 | 4.0676
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4051] 11.09 4.3810 | 4.1147 | 4.1147
FXTN20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4240[ 11.61 4.4386 | 4.1724 | 4.1724
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4280| 11.72 4.4508 | 4.1846 | 4.1846
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4331 11.86 4.4663 | 4.2002 | 4.2002
RTB 15-01 PIID1526J019 6.2500] _ 13Y| 10/20/2026] _4605] 12.61] 975400000 4.7500 | 3:13:49 PM| 4.6033 | 4.5498 | 4.2839 | 4.2839
FXTN 20-13__|PIBD2026L139 8.0000]  13Y]  12/7/2026] 4653| 12.74 4.5644 | 4.2086 | 4.2986
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4737| 1297] 1,264.700000] 4.6300 | 3:23:01 PM| 46492 | 4.5000 | 4.3242 | 4.3242
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  0/6/2027] 4926| 13.49 4.6476 | 4.3820 | 4.3820
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5381] 14.73 4.7863 | 4.5210 | 45210
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y]  5/27/2030] 5920| 16.21 4.9506 | 4.6856 | 4.6856
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5982| 16.38 4.9695 | 4.7046 | 4.7046
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 6164| 16.88 5.0250 | 4.7602 | 4.7602
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6338| 17.35] 13,607.047000] 4.8210 | 4:07:48 PM| 4.8081 | 5.0780 | 4.8133 | 4.8133
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6416] 17.57 5.1018 | 4.8372 | 4.8372
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6536 17.89 5.1383 | 4.8738 | 4.8738
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6564] 17.97]  791.100000] 4.9250 | 3:20:15 PM| 4.9017 | 5.1469 | 4.8824 | 4.8824
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| ©/27/2032] 6774] 1855 3.000000] 5.2000 | 3:06:21 PM| 5.2000 | 5.2109 | 4.9465 | 4.9465
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6837 18.72 50.000000] 5.0250 | 3:03:56 PM| 5.0250 | 5.2301 | 4.9658 | 4.9658
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6949] 19.03 17.610000 4.9500 | 3:50:04 PM| 4.9547 | 5.2642 | 5.0000 | 5.0000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7543| 20.65 5.3267 | 5.1271 | 5.1167
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] ©/30/2035] 7872| 21.55 5.3613 | 5.1975 | 5.1813
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7949| 21.76]  1,225.800000] 54500 | 3:21:24 PM| 55963 | 5.3694 | 5.2139 | 5.1964
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8237] 22.55]  100.000000] 5.5400 | 11:02:09 AM| 55400 | 5.3998 | 5.2756 | 5.2530
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8558 23.43 3.750000] 5.3000 | 3:17:56 PM| 5.3494 | 54335 | 5.3442 | 53160
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8627] 23.62] 2,662.581912] 5.1500 | 3:59:17 PM| 5.1989 | 54408 | 5.3590 | 5.3296




