Interpolated Bonds

June 27, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-35___|PIBD1014G356 127500 <iM| _ 7/15/2014] 15| 0.04 26914 | 2.6250 | 26250
RTB 05-08 PIID05141080 6.2500]  3M| 0/24/2014] 86| 0.24 1.3544 | 1.1917 | 1.1917
FXTN 07-46 __|PIBD0714J466 6.5000  3M| 10/4/2014] 96| 0.26 1.3408 | 1.1798 | 1.1798
SPTB 10-03 _ |SPTB1014J037 122500 4M| 10/14/2014]  106] 0.20]  500.000000] 1.7700 | 2:13:23PM| 1.7700 | 1.3458 | 1.1832 | 1.1832
FXTN 10-36___|PIBD1015B367 123750 8M|  2/24/2015] 239] 065 1.6353 | 1.4159 | 1.4155
FXTN 05-68 _|PIBD0515E685 6.3750]  11M| _ 5/13/2015] _ 317] 0.87 50.000000] 1.8750 | 2:49:23 PM| 1.8750 | 1.8652 | 1.6043 | 1.6033
FXTN 0747 |PIBDO715E477 8.3750]  11M|  5/22/2015]  326] 0.89 90.000000] 1.8750 | 2:49:44 PM| 1.8611 | 1.8917 | 1.6260 | 1.6249
FXTN 0420 |PIBD0415G203 4.8750]  1.5Y] _7/21/2015] 386] 1.06 2.0762 | 1.7613 | 1.7610
RTB 05-09 PIID0515H097 5.8750] 15Y|  819/2015] 415 1.14 10.050000 2.2500 | 3:45:06 PM| 2.2500 | 2.1663 | 1.8255 | 1.8258
FXTN 10-37___|PIBD1015H370 11.8750]  1.5Y]  8/25/2015] 421] 1.15 2.1850 | 1.8388 | 1.8392
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] _ 513] 1.40]  140.000000] 2.3200 | 2:13:31 PM| 23200 | 2.4708 | 2.0425 | 2.0447
FXTN 10-38__|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] 533] 1.46 2.5329 | 2.0868 | 2.0894
FXTN10-39 __|PIBD1016A393 9.2500]  2v| 1/12/2016] _ 561] 1.54 26199 | 2.1488 | 21519
FXTN 0748 |PIBD0716A488 7.0000 _ 2Y] 1/27/2016] _576] 1.58]  601.100000] 2.4000 | 2:06:42 PM| 2.1604 | 2.6665 | 2.1820 | 2.1854
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _612] 1.68 3.850000] 2.4000 | 3:55:36 PM| 2.4331 | 2.7783 | 2.2617 | 2.2658
FXTN 10-40___|PIBD1016C407 75000  2v] 3/30/2016] 639 1.75 28622 | 2.3215 | 2.3262
FXTN 0320 |PIBD0316D206 16250]  2Y| 4/25/2016] 665 1.82] 10,551.500000] 2.3800 | 4:14:22 PM| 2.4017 | 29430 | 2.3791 | 2.3842
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] 667 1.83 2.9492 | 23835 | 2.3887
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 797] 2.18]  705.200000] 2.5200 | 2:13:34 PM| 25234 | 2.9527 | 24804 | 2.4867
RTB 07-01 PID07161018 7.0000] _2.5v] 0/24/2016] _ 817| 2.24 1.000000] 3.0000 | 3:22:55 PM| 3.0000 | 2.9532 | 2.4953 | 2.5018
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 870] 2.38 2.9546 | 2.5348 | 25417
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 1005] 2.75 2.9582 | 26354 | 26435
FXTN 20-01 __|PIBD2017D011 143750  3Y|  4/24/2017] 1029] 282 5.000000] 2.7950 | 2:50:55 PM| 2.7950 | 2.9589 | 26532 | 2.6616
FXTN 0321 * |PIBD0317E212 28750  3Y| 5/22/2017] 1057] 289 1,493.000000] 2.6700 | 4:12:34 PM| 26823 | 2.9596 | 26741 | 2.6827
FXTN 0570 |PIBD0517G705 4.6250]  3.5Y]  7/5/2017] 1101 3.0 3.0027 | 2.7158 | 2.7233
RTB 07-02 PIID0717H026 6.6250]  3.5Y] 8/19/2017] 1146 3.1 3.0468 | 2.7585 | 2.7647
FXTN 10-44 __|PIBD1017H447 7.7500] _3.5Y] 8/23/2017] 1150] 3.15 3.0507 | 2.7622 | 2.7684
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1216] 3.33 2.000000] 3.2500 | 2:09:05 PM| 3.2500 | 3.1154 | 2.8248 | 2.8293
FXTN 0571 |PIBD0517K719 41250] 3.5Y] 11/8/2017] 1227] 3.36 3.1262 | 2.8352 | 28394
FXTN 10-45 __ |PIBD1018A451 5.8750]  4Y| 1/31/2018] 1311] 3.59]  250.000000] 3.0700 | 11:04:22 AM| 3.0700 | 3.2085 | 2.9148 | 2.9169
FXTN 0572 * |PIBD0518E723 21250  4Y| 5/23/2018] 1423] 3.90] 2,394.674000] 2.9900 | 3:26:09 PM| 3.0148 | 3.3182 | 3.0210 | 3.020f
FXTN 0751 |PIBD0718H511 5.0000]  4.5Y] #/18/2018] 1510] 4.13 1.600000] 3.3000 | 2:09:23 PM| 3.3000 | 3.4932 | 3.2151 | 3.1436
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5v] 11/20/2018] 1604 4.39 3.6822 | 3.4248 | 3.2771
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y|  2/19/2019] 1695 4.64 3.8652 | 3.6278 | 3.4063
FXTN 07563 * |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1761 4.82 3.9979 | 3.7750 | 3.5000
FXTN 0754 |PIBD0719G547 4.7500]  55Y] _ 7/19/2019] 1845] 505 4.0024 | 3.7585 | 3.5148
FXTN 0755 |PIBD0719H555 4.7500]  5.5Y] 8/30/2019] 1887] 5.7 4.0047 | 3.7502 | 35222
FXTN 07566 |PIBD0719K560 3.8750]  55Y| 11/22/2019] 1971] 5.40]  4,296.250000] 3.5050 | 4:08:48 PM| 35017 | 4.0092 | 3.7337 | 3.5370
FXTN 10-50 __|PIBD1020B508 7.7500]  6Y| 2/18/2020] 2059] 564  163.939000] 3.6750 | 2:34:52 PM| 3.6384 | 4.0140 | 3.7164 | 3.5525
RTB 10-01 PIID1020H015 7.2500]  6.5Y]  8/19/2020] 2242 6.14 4.0239 | 3.6804 | 3.5848
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2270 6.21 4.0254 | 3.6749 | 3.5897
FXTN10-52 _ |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2361] 6.46 4.0303 | 3.6570 | 3.6058
RTB 10-02 PIID1021C027 7.3750]  7Y|  3/3/2021] 2438] 6.67] 955610000 3.5000 | 2:00:54 PM| 3.6249 | 4.0345 | 3.6419 | 3.6193
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y] 3/20/2021] 2455] 6.72]  207.000000] 3.6250 | 2:34:00 PM| 3.6492 | 4.0354 | 3.6386 | 3.6223




Interpolated Bonds

June 27, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-53 * |PIBD1021D531 6.5000]  7Y| 4/28/2021] 2494 6.83 4.0375 | 3.6309 | 3.6292
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2669] 7.31]  100.000000] 3.7750 | 10:01:57 AM| 3.7750 | 4.0571 | 3.6725 | 3.6711
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2704 7.40 4.0611 | 3.6808 | 3.6794
FXTN 10-54 __ |PIBD1022G545 6.3750]  8Y| 1/19/2022] 2760 7.56 19.117014] 3.7000 | 4:09:21 PM| 3.7111 | 4.0674 | 3.6941 | 3.6928
FXTN 20-02__|PIBD2022C021 15.0000]  8Y| 3/14/2022] 2814 7.70 4.0734 | 3.7070 | 3.7058
FXTN 10-56 __ |PIBD1022H562 4.8750]  8.5Y]  8/2/2022] 2955] 8.09 4.0893 | 3.7405 | 3.7395
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2997 8.2 4.0940 | 3.7505 | 3.7495
FXTN 20-03 __|PIBD2022J033 12.7500]  8.5Y] 10/17/2022] 3031 8.30 4.0078 | 3.7586 | 3.7577
FXTN 1058 |PIBD1022L585 4.0000] 85Y] 12/6/2022] 3081] 8.44 41034 | 3.7704 | 3.769
FXTN 20-04 __|PIBD2023B048 13.0000 9] 2/20/2023] 3157] 864 41119 | 3.7885 | 3.7878
FXTN 20-05 __ |PIBD2023E054 11.8750 Y]  5/20/2023] 3255 8.9 41229 | 3.8118 | 38112
RTB 10-04 PIID1023H046 3.2500] 05Y| 8/15/2023] 3333 0.13]  261.006000| 3.8500 | 3:55:00 PM| 3.8483 | 4.1317 | 3.8303 | 3.8299
FXTN 20-06__|PIBD2023J068 11.3750] 9.5V 10/23/2023] 3402] 9.31 41394 | 3.8468 | 3.8464
FXTN 20-07 * |PIBD2024F075 123750 10Y] _ 6/3/2024] 3626] 9.93 41646 | 3.9000 | 3.9000
FXTN 20-08__|PIBD2024H086 12.8750] 10.5Y] _ 8/5/2024] 3689 10.10 41880 | 3.9245 | 3.9245
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3787] 1037 4.2244 | 3.9626 | 3.9626
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3941] 10.79 4.2816 | 4.0225 | 4.0225
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4130| 11.31 4.3518 | 4.0961 | 4.0961
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4170| 11.42 4.3667 | 4.1116 | 4.1116
FXTN 20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4221 1156 4.3857 | 4.1315 | 4.1315
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4495| 12.31 1.000000] 4.3750 | 3:02:19 PM| 4.3750 | 4.4875 | 4.2381 | 4.2381
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y| 12/7/2026] 4543| 12.44 4.5053 | 4.2568 | 4.2568
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4627| 1267]  720.800000] 4.4500 | 355.14 PM| 4.2988 | 4.5365 | 4.2894 | 4.2894
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4816| 13.19 4.6067 | 4.3630 | 4.3630
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5271| 14.43 4.7758 | 4.5400 | 45400
FXTN 20-16__|PIBD2030E166 8.7500]  16Y| 5/27/2030] 5810| 15.91 4.9760 | 4.7497 | 4.7497
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 5872| 16.08 4.9990 | 4.7738 | 4.7738
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y]  1/26/2031] 6054] 16,57 5.0667 | 4.8446 | 4.8446
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6228| 17.05] 1,448.750000] 4.5700 | 4:04:30 PM| 4.5621 | 5.1313 | 4.9123 | 4.9123
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6306] 17.26 5.1603 | 4.9426 | 4.9426
FXTN 20-18__|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6426 17.59 5.2049 | 4.9893 | 4.9893
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6454] 17.67] 213500000 4.8500 | 3:27:01 PM| 4.8564 | 5.2153 | 5.0002 | 5.0002
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 0/27/2032] 6664] 18.25 5.2933 | 5.0819 | 5.0819
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6727| 18.42 5.3167 | 5.1064 | 5.1064
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 6839] 18.72 4.000000] 4.8600 | 3:23:05 PM| 4.8779 | 5.3583 | 5.1500 | 5.1500
FXTN 25:06 _|PIBD2534K062 9.2500]  25v] 11/5/2034] 7433| 20.35 5.3856 | 5.1367 | 5.1384
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 7762| 21.25 5.4007 | 5.1293 | 5.1320
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 7839| 21.46 63.370000] 52000 | 3:50:22 PM| 52625 | 5.4042 | 5.1275 | 5.1305
FXTN 2509 |PIBD25361097 7.6250]  25v]  0/20/2036] 8127| 22.25 5.4175 | 5.1211 | 5.1248
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8448| 23.13 5.4322 | 51139 | 5.1185
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8517 23.32]  920.050000] 5.1800 | 3:13:17 PM| 5.1072 | 54354 | 5.1123 | 5.1172




