Interpolated Bonds
February 07, 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] 23] 0.06 1.3509 | 1.2312 | 1.2312
FXTN 05-66 _|PIBD0513C664 6.6250] M| _ 3/13/2013] 33| 0.09 0.3740 | 0.2000 | 0.2000
FXTN 10-31 __|PIBD1013C316 127500 M| 3/27/2013] 47| 0.3 0.3582 | 0.1812 | 0.1812
FXTN10-32___|PIBD1013E320 11.7500]  3M|  5/15/2013] 96| 0.26 0.3405 | 0.1550 | 0.1406
FXTN 07-44 __|PIBD0713F446 9.6250]  5M|  6/20/2013] 141 0.39 0.5325 | 0.3479 | 0.2407
RTB 05-07 PID0513G075 9.0000]  6M| _ 7/31/2013] _173] 0.47 5.000000] 1.5000 | 0:18:58 AM| 1.5000 | 0.6691 | 0.4850 | 0.3119
FXTN 10-33___|PIBD1013J337 11.0000]  8M|  10/9/2013] _243] 067 0.8778 | 0.7002 | 0.5776
FXTN 0745 |PIBD0713K457 74250 OM| 11/2/2013] _267] 0.73 0.9459 | 0.7707 | 0.6729
FXTN 0567 |PIBD0514A673 6.2500]  1Y| 1/27/2014] _ 353] 0.97 1.1899 | 1.0235 | 1.0143
FXTN 10-34___|PIBD1014C341 12.3750]  1.5Y] _ 3/25/2014] _ 410] 1.12 1.6063 | 1.5085 | 1.5070
FXTN 10-35___|PIBD1014G356 12.7500]  1.5Y] _ 7/15/2014] 522 1.43 25185 | 2.5784 | 25733
RTB 05-08 PIID05141080 6.2500]  2v| 0/24/2014]  593] 1.62 7.250000] 2.0010 | 12:10:49 PM| 2.0008 | 3.0967 | 3.2566 | 3.2492
FXTN 07-46 __|PIBD0714J466 6.5000  2v| 10/4/2014]  603] 1.65 3.1782 | 3.3522 | 3.3444
SPTB 10-03 * |SPTB1014J037 12.2500]  2Y| 10/14/2014]  613] 1.68] _ 1000.000000] 3.4500 | 10:17:53 AM| 3.4500 | 3.2596 | 3.4477 | 3.4396
FXTN 10-36___|PIBD1015B367 12.3750] _25Y|  2/24/2015]  746] 2.04 3.2645 | 3.3493 | 3.3428
FXTN 0568 |PIBD0515E685 6.3750] 2.5Y] 5/13/2015] 824 2.26 3.2674 | 3.2916 | 3.2860
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5Y] 5/22/2015] _ 833] 2.28 3.2677 | 3.2849 | 3.2795
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 893] 244 3.2699 | 3.2406 | 3.2358
RTB 05-09 PID0515H097 5.8750]  3Y| #/19/2015] 922] 252 3.2710 | 3.2191 | 3.2147
FXTN 10-37 ___|PIBD1015H370 11.8750  3Y| 8/25/2015] 928] 254 3.2712 | 3.2147 | 3.2103
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 1020] 2.79 3.2746 | 3.1466 | 3.1434
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 1040] 285 3.2753 | 3.1318 | 3.1288
FXTN10-39 ___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1068] 292 3.2763 | 3.1111 | 3.1084
FXTN 0748 * |PIBD0716A488 7.0000  3v] 1/27/2016] 1083] 2.97 33.000000] 3.0000 | 3:45:39 PM| 3.0985 | 3.2769 | 3.1000 | 3.0975
RTB 05-10 PID0516C107 6.0000] 35Y| _ 3/3/2016] 1119] 3.06 0.642000] 3.4000 | 12:20:28 PM| 3.4000 | 3.3332 | 3.1337 | 3.1254
FXTN 10-40___|PIBD1016C407 7.5000] 3.5Y] 3/30/2016] 1146 3.14 3.3754 | 3.1589 | 3.1463
FXTN10-41 __ |PIBD1016D416 7.0000] 3.5Y]  4/27/2016] 1174 3.21 3.4192 | 3.1851 | 3.1679
FXTN 10-42 ___|PIBD1016/420 9.1250]  4Y|  9/4/2016] 1304] 3.57 20.000000] 3.2650 | 10:42:34 AM| 3.2325 | 3.6224 | 3.3067 | 3.2685
RTB 07-01 PID07161018 7.0000]  4Y] 0/24/2016] 1324 3.62 23.691497] 3.2500 | 11:59:01 AM| 3.2109 | 3.6536 | 3.3254 | 3.2840
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1877] 8.7 3.3750 | 3.3750 | 3.3250
FXTN 0749 |PIBD0717C493 7.0000]  45Y] 3/31/2017] 1512 4.14 3.7442 | 3.4362 | 3.3862
FXTN 20-01 __|PIBD2017D011 14.3750]  4.5Y]  4/24/2017] 1536 4.21 3.7455 | 3.4471 | 3.3971
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1608] 4.40 3.7496 | 3.4798 | 3.4298
RTB 07-02 PIID0717H026 6.6250]  5Y| 8/19/2017] 1653] 4.53 3.7521 | 3.5002 | 3.4502
FXTN 10-44 __|PIBD1017H447 7.7500] _ 5Y| 8/23/2017] 1657 4.54 3.7524 | 3.5020 | 3.4520
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1723] 4.72 3.7561 | 3.5319 | 3.4819
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1734] 4.75 3.7567 | 3.5369 | 3.4869
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1818] 4.98 3.7615 | 3.5750 | 3.5250
FXTN 0751 |PIBD0718H511 5.0000]  6Y| 8/18/2018] 2017] 552 13472.000000] 35250 | 3:52:30 PM| 35491 | 3.8073 | 3.6278 | 3.5320
FXTN 10-47 __|PIBD1018K478 8.8750]  6Y| 11/20/2018] 2111] 5.78 3.8290 | 3.6527 | 3.5353
FXTN 10-48 __ |PIBD1019B485 7.8750]  6.5Y]  2/19/2019] 2202 6.03 3.8499 | 3.6768 | 3.5384
FXTN 07563 |PIBD0719D531 5.0000]  65Y|  4/26/2019] 2268] 6.21 3.8651 | 3.6943 | 3.5408
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2352] 6.44 3.8845 | 3.7166 | 3.5437
FXTN 0755 |PIBD0719H555 47500 7Y] 8/30/2019] 2394] 655 3.8942 | 3.7277 | 35452




FXTN 07-56 _* [PIBD0719K560 3.8750 7Y[ 11/22/2019( 2478 6.78 295.593000] 3.5750 3:37:25 PM| 3.5481 3.9135 [ 3.7500 [ 3.5481
FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020| 2566| 7.03 34.000000{ 3.7700 3:08:41 PM| 3.7700 [ 3.9335 [ 3.7578 [ 3.5704
RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020( 2749 7.583 3.515000] 3.9750 3:32:38 PM| 3.9003 [ 3.9750 [ 3.7739 [ 3.6166
FXTN 10-51 PIBD10201510 6.1250 8Y 9/16/2020{ 2777 7.60 3.9814 | 3.7764 | 3.6237
FXTN 10-52 PIBD1020L525 5.8750 8Y[ 12/16/2020f 2868| 7.85 4.000000| 3.8225 11:49:43 AM| 3.8225 | 4.0020 [ 3.7844 | 3.6467
RTB 10-02 P1ID1021C027 7.3750 8.5Y 3/3/2021 2945| 8.06 130.000000f 3.7750 11:57:51 AM| 3.7754 | 4.0195 [ 3.7912 [ 3.6662
FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3001 8.22 450.000000] 3.8000 12:03:32 PM| 3.8011 4.0322 [ 3.7961 3.6804
RTB 10-03 P1ID1021J039 5.7500 9Y[ 10/20/2021 3176 8.70 3727.712000] 3.7500 3:54:06 PM| 3.8157 [ 4.0719 [ 3.8116 [ 3.7246
FXTN 10-55 PIBD1021K551 5.7500 QY[ 11/24/2021 3211 8.79 2678.140000] 3.7900 4:09:35 PM| 3.8094 [ 4.0798 [ 3.8146 [ 3.7335
FXTN 10-54 PIBD1022G545 6.3750 QY 1/19/2022| 3267| 8.94 340.000000] 3.7800 3:35:48 PM| 3.7658 [ 4.0926 [ 3.8196 [ 3.7476
FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022] 3321 9.09 4.1048 [ 3.8244 [ 3.7613
FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022| 3462| 9.48 4.1368 [ 3.8368 [ 3.7969
FXTN 10-57 PIBD10221570 4.7500 10Y 9/13/2022 3504 9.59 5500.000000] 3.8000 3:22:48 PM| 3.8145 [ 4.1463 [ 3.8405 [ 3.8076
FXTN 20-03 PIBD2022J033 12.7500 10Y[ 10/17/2022( 3538 9.69 4.1541 3.8435 | 3.8162
FXTN 10-58 * [PIBD1022L585 4.0000 10Y 12/6/2022| 3588| 9.82 7300.000000{ 3.8300 4:03:12 PM| 3.8396 | 4.1654 | 3.8479 | 3.8288
FXTN 20-04 PIBD2023B048 13.0000] 10.5Y 2/20/2023| 3664| 10.03 4.1992 | 3.8740 [ 3.8530
FXTN 20-05 PIBD2023E054 11.8750] 10.5Y 5/29/2023] 3762| 10.30 4.2427 | 3.9077 [ 3.8841
FXTN 20-06 PIBD2023J068 11.3750 11Y[ 10/23/2023[ 3909 10.70 4.3080 [ 3.9581 3.9308
FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024] 4133] 11.32 4.4074 | 4.0351 4.0020
FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024| 4196] 11.49 4:28:05 PM 4.4354 | 4.0567 [ 4.0220
FXTN 20-09 PIBD2024K091 13.7500 12Y]  11/11/2024| 4294| 11.76 4.4789 | 4.0904 [ 4.0532
FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025] 4448 12.18 4.5473 | 4.1432 | 4.1021
FXTN 20-11 PIBD2025J116 12.1250 13Y] 10/20/2025[ 4637| 12.70 4.6313 [ 4.2081 4.1622
FXTN 25-01 PIBD2525K015 18.2500 13Y[ 11/29/2025( 4677 12.80 4.6490 | 4.2219 | 4.1749
FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026] 4728| 12.94 4.6717 | 4.2394 | 4.1911
RTB 15-01 P1ID1526J019 6.2500 14Y[ 10/20/2026( 5002 13.69 632.600000] 4.5500 12:41:01 PM| 4.5418 | 4.7934 | 4.3335 [ 4.2782
FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026| 5050| 13.83 4.8147 | 4.3500 | 4.2934
RTB 15-02 P1ID1527C023 5.3750 15Y 3/1/2027| 5134 14.06 503.100000] 4.6950 3:00:24 PM| 4.5281 4.8520 [ 4.3788 [ 4.3201
FXTN 20-14 PIBD20271140 8.6250 15Y 9/6/2027| 5323| 14.57 4.9359 | 4.4437 | 4.3802
FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028| 5778| 15.82 5.1380 [ 4.6000 [ 4.5248
FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030] 6317] 17.30 5.3774 | 4.7851 4.6961
FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030f 6379| 17.46 5.4049 | 4.8064 [ 4.7158
FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6561| 17.96 5.4857 | 4.8689 | 4.7736
FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6735| 18.44 13058.450000{ 4.9000 4:09:37 PM| 4.9793 [ 5.5630 | 4.9286 | 4.8289
FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6813] 18.65 5.5976 | 4.9554 | 4.8537
FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032| 6933| 18.98 272.620000] 5.0050 3:44:20 PM| 5.0539 [ 5.6509 | 4.9966 | 4.8918
RTB 20-01 P1ID2032C014 5.8750 19Y 3/1/2032| 6961 19.06 14580.550000{ 4.9475 4:08:21 PM| 5.0076 [ 5.6634 [ 5.0062 [ 4.9007
FXTN 20-19 PIBD20321195 5.7500 20Y 9/27/2032( 7171 19.63 196.072000{ 5.0000 3:52:43 PM| 4.9875 [ 5.7566 [ 5.0784 [ 4.9675
FXTN 25-05 * [PIBD2532K057 8.5000 20Y| 11/29/2032 7234 19.81 5.7846 | 5.1000 | 4.9875
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034| 7940| 21.74 5.5743 [ 5.0950 [ 5.0203
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 8269| 22.64 36.000000{ 5.1250 10:42:49 AM| 5.1250 | 5.4762 [ 5.0926 [ 5.0356
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035[ 8346 22.85 2165.270000] 5.0350 4:14:57 PM| 5.0628 | 5.4533 | 5.0920 | 5.0392
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036( 8634| 23.64 30.000000{ 5.0600 3:15:08 PM| 5.0600 [ 5.3675 [ 5.0900 [ 5.0526
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8955 24.52 60.404000] 5.0600 3:39:41 PM| 5.0828 [ 5.2719 [ 5.0877 [ 5.0675
RTB 25-01  * [PIID2537J015 6.1250 25Y| 10/24/2037( 9024| 24.71 29623.387000f 5.0500 4:03:35 PM| 5.0712 | 5.2513 | 5.0872 | 5.0707




