Interpolated Bonds
February 01, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 07-43 __|PIBD0713C438 8.7500] <IM|  3/3/2013] 27| 0.07 12408 | 1.1167 | 1.1167
FXTN 05-66 _|PIBD0513C664 6.6250] M| _ 3/13/2013] 37| 0.10 0.3712 | 0.2000 | 0.2000
FXTN 10-31 __|PIBD1013C316 12.7500]  oM| 3/27/2013] 51| 0.4 0.3584 | 0.1889 | 0.1889
FXTN10-32___|PIBD1013E320 11.7500]  3M| _ 5/15/2013] _ 100] 027 0.3135 | 0.1500 | 0.1500
FXTN 07-44 __|PIBD0713F446 9.6250]  5M|  6/20/2013]  145] 0.40 0.4577 | 0.2839 | 0.2839
RTB 05-07 PID0513G075 9.0000] M| _ 7/31/2013] _177] 0.48 0.5603 | 0.3792 | 0.3792
FXTN 10-33___|PIBD1013J337 11.0000 __ 8M|  10/9/2013] _247] 0.68 0.8226 | 0.6455 | 0.6455
FXTN 0745 |PIBD0713K457 71250 OM| 11/2/2013] _271] o0.74 0.9140 | 0.7390 | 0.7390
FXTN 0567 |PIBD0514A673 6.2500]  1Y| 1/27/2014] _357] 0.98 0.439000] 05750 | 8:57:57 AM| 05750 | 1.2897 | 1.1210 | 1.1197
FXTN 10-34___|PIBD1014C341 12.3750]  1.5Y]  3/25/2014] 414 1.13 1.6512 | 1.4838 | 1.4789
FXTN 10-35___|PIBD1014G356 12.7500]  1.5Y] _ 7/15/2014]  526] 1.44 2.3614 | 2.1968 | 2.1846
RTB 05-08 PIID05141080 6.2500]  2v| 0/24/2014]  597] 1.63 3.440000] 2.4125 | 11:27:20 AM| 2.4975 | 28117 | 2.6488 | 26320
FXTN 07-46 __|PIBD0714J466 6.5000  2v| 10/4/2014] 607 1.66 28751 | 2.7124 | 26950
SPTB 10-03 * |SPTB1014J037 122500 2| 10/14/2014] 617] 1.69]  200.000000] 2.7500 | 12:26:07 PM| 2.7625 | 2.9385 | 2.7761 | 2.7580
FXTN 10-36___|PIBD1015B367 12.3750] _25Y|  2/24/2015]  750] 2.05 3.0789 | 2.9102 | 28716
FXTN 05-68 _|PIBD0515E685 6.3750] 2.5Y] 5/13/2015] _ 828] 2.27 3.1612 | 2.9889 | 29382
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5v| 5/22/2015]  837] 229]  685.820000] 3.6500 | 11:18:48 AM| 3.6500 | 3.1707 | 2.9979 | 2.9459
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 897] 246 3.2340 | 3.0584 | 29972
RTB 05-09 PID0515H097 5.8750]  3Y| 8/19/2015] 926] 254 0.500000] 3.7500 | 11:53:51 AM| 3.7500 | 3.2647 | 3.0877 | 3.0220
FXTN 10-37 ___|PIBD1015H370 11.8750]  3Y| 8/25/2015] 932] 255 3.2710 | 3.0937 | 3.0271
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 1024] 280 3.3681 | 3.1865 | 3.1057
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 1044] 286 3.3802 | 3.2066 | 3.1228
FXTN10-39 ___|PIBD1016A393 9.2500] _ 3v| 1/12/2016] 1072] 293 3.4188 | 3.2349 | 3.1467
FXTN 0748 * |PIBD0716A488 7.0000  3Y] 1/27/2016] 1087] 298] _ 141.000000] 3.1500 | 2:22:44 PM| 3.1574 | 3.4346 | 3.2500 | 3.1595
RTB 05-10 PID0516C107 6.0000] 35Y|  3/3/2016] 1123] 3.07 2.100000] 3.7500 | 11:31:09 AM| 3.6998 | 3.4895 | 3.2653 | 3.1766
FXTN 10-40___|PIBD1016C407 7.5000] 3.5Y|  3/30/2016] 1150] 3.15 1.000000] 3.0500 | 2:21:13 PM| 3.0500 | 3.5306 | 3.2768 | 3.1895
FXTN10-41 __ |PIBD1016D416 7.0000] _3.5Y]  4/27/2016] 1178] 3.23 3.5733 | 3.2887 | 3.2028
FXTN 10-42 ___|PIBD1016/420 9.1250]  4Y|  9/4/2016] 1308] 3.58]  140.000000] 3.3150 | 4:03:14 PM| 3.2964 | 3.7714 | 3.3440 | 3.2646
RTB 07-01 PID07161018 7.0000]  4Y] 0/24/2016] 1328 3.64 1.000000] 3.7000 | 11:11:01 AM| 3.7000 | 3.8019 | 3.3525 | 3.2741
FXTN 10-43 * |PIBD1016K436 6.2500]  4v| 11/16/2016] 1381 3.78 3.8827 | 3.3750 | 3.2993
FXTN 0749 |PIBD0717C493 7.0000]  45Y]  3/31/2017] 1516] 4.15 3.8556 | 3.4284 | 3.3738
FXTN 20-01 __|PIBD2017D011 14.3750]  4.5Y]  4/24/2017] _1540] 4.22 3.8508 | 3.4379 | 3.3870
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1612] 4.4 3.8363 | 3.4664 | 3.4267
RTB 07-02 PIID0717H026 6.6250]  5Y| 8/19/2017] 1657 4.54 3.8273 | 3.4842 | 3.4516
FXTN 10-44 __|PIBD1017H447 7.7500]  5Y| #/23/2017] 1661] 4.55]  800.000000] 3.5000 | 3:43:55 PM| 3.5000 | 3.8265 | 3.4858 | 3.4538
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1727| 4.73 3.8133 | 3.5119 | 3.4902
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1738] 4.76 3.8111 | 3.5163 | 3.4963
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y|  1/31/2018] 1822] 4.99| 13646.000000] 3.4000 | 3:38:44 PM| 35451 | 3.7942 | 35495 | 3.5426
FXTN 0751 |PIBD0718H511 5.0000] 6V 8/18/2018] 2021 553]  4312.000000] 35250 | 4:02:02 PM| 3.5680 | 3.8235 | 3.5588 | 3.5501
FXTN 10-47 __|PIBD1018K478 8.8750]  6Y| 11/20/2018] 2115] 5.79 3.8374 | 3.5632 | 3.5537
FXTN 10-48 __ |PIBD1019B485 7.8750]  6.5Y]  2/19/2019] 2206] 6.04 3.8508 | 3.5675 | 3.5571
FXTN 07563 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2272 6.22 3.8605 | 3.5706 | 3.5596
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2356] 6.45 1.098600] 3.4500 | 12:14:34 PM| 3.4500 | 3.8729 | 3.5745 | 3.5627
FXTN 0755 |PIBD0719H555 47500 7Y] _ 8/30/2019] 2398 657 21.885000] 3.6500 | 3:53:16 PM| 3.6500 | 3.8791 | 3.5765 | 3.5643




FXTN 07-56 _* [PIBD0719K560 3.8750 7Y[ 11/22/2019( 2482 6.80 11308.295000{ 3.5400 4:04:58 PM| 3.5673 [ 3.8915 [ 3.5804 [ 3.5675
FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020| 2570| 7.04 600.000000] 3.8000 2:57:37 PM| 3.8000 [ 3.9138 [ 3.6051 3.5933
RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020( 2753 7.54 3.9603 [ 3.6566 [ 3.6468
FXTN 10-51 PIBD10201510 6.1250 8Y 9/16/2020f 2781 7.61 3.9674 | 3.6645 [ 3.6550
FXTN 10-52 PIBD1020L525 5.8750 8Y[ 12/16/2020f 2872| 7.86 200.000000] 3.7500 11:03:48 AM| 3.7500 | 3.9904 | 3.6901 3.6817
RTB 10-02 P1ID1021C027 7.3750 8.5Y 3/3/2021 2949 8.07 825.746000] 4.2500 3:29:46 PM| 3.7849 [ 4.0100 | 3.7117 | 3.7042
FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3005| 8.23 0.160000] 3.8350 11:13:59 AM| 3.8350 | 4.0242 [ 3.7275 | 3.7206
RTB 10-03 P1ID1021J039 5.7500 9Y[ 10/20/2021 3180 8.71 1754.200000] 3.8000 3:58:24 PM| 3.9161 4.0686 | 3.7767 | 3.7719
FXTN 10-55 PIBD1021K551 5.7500 QY[ 11/24/2021 3215 8.80 5.583000| 3.8500 11:13:52 AM| 3.8500 | 4.0775 | 3.7865 | 3.7821
FXTN 10-54 PIBD1022G545 6.3750 QY 1/19/2022| 3271 8.96 2175.100000] 3.7500 4:00:11 PM| 3.8268 [ 4.0917 [ 3.8022 [ 3.7985
FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022] 3325] 9.10 4.1054 | 3.8174 [ 3.8143
FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022| 3466| 9.49 100.000000{ 3.8500 10:39:45 AM| 3.8999 | 4.1411 3.8571 3.8556
FXTN 10-57 PIBD10221570 4.7500 10Y 9/13/2022 3508 9.60 100.000000f 3.8950 10:00:26 AM| 3.8925 | 4.1518 [ 3.8689 [ 3.8679
FXTN 20-03 PIBD2022J033 12.7500 10Y|[ 10/17/2022[ 3542 9.70 4.1604 | 3.8784 [ 3.8779
FXTN 10-58 * [PIBD1022L585 4.0000 10Y 12/6/2022| 3592| 9.83 4.1731 3.8925 | 3.8925
FXTN 20-04 PIBD2023B048 13.0000] 10.5Y 2/20/2023| 3668| 10.04 4.2066 | 3.9166 | 3.9166
FXTN 20-05 PIBD2023E054 11.8750] 10.5Y 5/29/2023| 3766] 10.31 4.2497 | 3.9477 | 3.9477
FXTN 20-06 PIBD2023J068 11.3750 11Y[ 10/23/2023[ 3913 10.71 4.3145 | 3.9944 | 3.9944
FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024| 4137| 11.33 4.4131 4.0655 | 4.0655
FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024| 4200| 11.50 4.4409 | 4.0855 | 4.0855
FXTN 20-09 PIBD2024K091 13.7500 12Y]  11/11/2024| 4298| 11.77 4.4840 | 4.1166 | 4.1167
FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025] 4452] 12.19 4.5518 | 4.1655 | 4.1655
FXTN 20-11 PIBD2025J116 12.1250 13Y] 10/20/2025| 4641| 12.71 4.6351 4.2255 | 4.2256
FXTN 25-01 PIBD2525K015 18.2500 13Y[ 11/29/2025[ 4681 12.82 4.6527 | 4.2382 [ 4.2383
FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026| 4732] 12.96 17.000000] 4.5000 3:18:40 PM[ 4.5000 [ 4.6752 [ 4.2544 [ 4.2544
RTB 15-01 P1ID1526J019 6.2500 14Y|[ 10/20/2026{ 5006 13.71 24.300000{ 4.6000 3:52:51 PM| 4.7167 [ 4.7958 [ 4.3414 [ 4.3414
FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026] 5054| 13.84 4.8170 | 4.3566 | 4.3567
RTB 15-02 P1ID1527C023 5.3750 15Y 3/1/2027| 5138 14.07 1522.075000] 4.5500 3:47:30 PM| 4.5770 [ 4.8540 [ 4.3833 [ 4.3834
FXTN 20-14 PIBD20271140 8.6250 15Y 9/6/2027| 5327| 14.58 4.9372 | 4.4433 | 4.4434
FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028| 5782| 15.83 60.000000{ 4.7500 11:31:36 AM| 4.7750 | 5.1376 | 4.5878 | 4.5878
FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030] 6321] 17.31 0.400000] 5.1100 9:48:38 AM| 5.1100 | 5.3750 [ 4.7589 | 4.7590
FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030f 6383 17.48 5.4023 | 4.7786 | 4.7786
FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6565| 17.97 5.4824 | 4.8363 | 4.8364
FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6739] 18.45 6122.951773| 4.9700 4:14:55 PM| 4.9852 [ 5.5590 [ 4.8916 [ 4.8917
FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6817| 18.66 5.5934 | 4.9163 | 4.9164
FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032| 6937 18.99 659.820000] 5.0100 4:00:23 PM| 5.0386 [ 5.6462 [ 4.9544 [ 4.9545
RTB 20-01 P1ID2032C014 5.8750 19Y 3/1/2032| 6965 19.07 2090.702000] 4.9750 4:11:10 PM| 5.0018 [ 5.6586 [ 4.9633 [ 4.9634
FXTN 20-19 PIBD20321195 5.7500 20Y 9/27/2032 7175| 19.64 301.000000] 5.0750 2:12:08 PM| 5.0501 5.7511 5.0300 [ 5.0301
FXTN 25-05 * [PIBD2532K057 8.5000 20Y| 11/29/2032| 7238| 19.82 5.7788 [ 5.0500 [ 5.0501
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034| 7944 21.75 5.5708 [ 5.0693 [ 5.0661
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035| 8273| 22.65 250.430000] 5.1000 3:59:52 PM| 5.1299 [ 5.4739 [ 5.0783 [ 5.0735
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035[ 8350 22.86 3189.050000] 5.0550 3:57:45 PM| 5.0801 5.4512 | 5.0804 [ 5.0753
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036( 8638| 23.65 200.000000] 5.1000 3:52:21 PM| 5.1343 | 5.3664 | 5.0883 | 5.0818
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8959 24.53 66.900000f 5.1250 3:39:24 PM| 5.1547 [ 5.2718 [ 5.0971 5.0890
RTB 25-01  * |PIID2537J015 6.1250 25Y| 10/24/2037| 9028| 24.72 12298.117000f 5.0500 4:01:24 PM| 5.0915 [ 5.2515 | 5.0990 [ 5.0906




