Interpolated Bonds

March 13, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-31___|PIBD1013C316 127500 <IM| _3/27/2013] 13| 0.4 23645 | 2.3145 | 23145
FXTN10-32___|PIBD1013E320 11.7500]  2M|  5/152013] 2] 0.7 0.3611 | 02154 | 0.2154
FXTN 07-44 __|PIBD0713F446 9.6250]  4M|  6/29/2013] _ 107| 0.29 0.3591 | 0.2057 | 0.2048
RTB 05-07 PID0513G075 9.0000]  5M| _ 7/31/2013] _ 139] 0.38 0.3890 | 0.2370 | 0.2345
FXTN 10-33___|PIBD1013J337 11.0000 _ 7M| _ 10/9/2013] _209] 057 0.4835 | 0.3331 | 0.3262
FXTN 0745 |PIBD0713K457 74250 8M| 11/2/2013] _233] 0.64 0.5392 | 0.3881 | 0.3791
FXTN 0567 |PIBD0514A673 6.2500]  11M| _1/27/2014] _ 319] 0.87 0.7388 | 0.5852 | 0.5685
FXTN 10-34___|PIBD1014C341 12.3750]  1.5Y] _ 3/25/2014] _ 376] 1.03 0.9064 | 0.7503 | 0.7315
FXTN 10-35___|PIBD1014G356 12.7500]  1.5Y] _ 7/15/2014]  488] 1.34 1.3645 | 1.2002 | 1.1876
RTB 05-08 PID05141080 6.2500]  2Y| ©0/24/2014]  559] 1.53 3.700000] 1.8000 | 3:50:19 PM| 1.8000 | 1.6550 | 1.4854 | 1.4768
FXTN 07-46 __|PIBD0714J466 6.5000  2v| 10/4/2014] 569 1.56 1.6959 | 15256 | 1.5176
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014]  579] 1.59 1.7368 | 1.5658 | 1.5583
FXTN 10-36_* |PIBD1015B367 123750 2| 2/24/2015] 712] 195 2.2808 | 21000 | 2.1000
FXTN 05-68 _|PIBD0515E685 6.3750] 2.5v] 5/13/2015] _ 790] 2.16 2.3495 | 2.1471 | 21418
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5Y] 5/22/2015] 799 219 30.000000] 1.7500 | 11:00:39 AM| 1.7500 | 2.3574 | 2.1525 | 2.1466
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 859] 235 24103 | 2.1887 | 21788
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015]  888] 2.43 11.000000] 2.5000 | 2:51:56 PM| 2.5113 | 24358 | 2.2062 | 2.1944
FXTN 10-37___|PIBD1015H370 11.8750] 25Y|  8/25/2015] 894] 245 24411 | 2.2098 | 21976
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] _ 986] 2.70 25202 | 2.2653 | 22469
FXTN10-38__|PIBD1015L384 101250 3Y| 12/15/2015] 1006] 2.75 25308 | 2.2773 | 22576
FXTN 10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1034] 283 2.5645 | 2.2042 | 22727
FXTN 0748 |PIBD0716A488 7.0000  3v] 1/27/2016] 1049] 2.87 14.200000] 2.5500 | 11:13:23 AM| 2.2054 | 25777 | 2.3033 | 2.2807
RTB 0510 * [PID0516C107 6.0000  3Y]  3/3/2016] 1085] 297 11.430000] 2.8740 | 2:29:18 PM| 2.4444 | 26094 | 2.3250 | 2.3000
FXTN 10-40___|PIBD1016C407 7.5000] 3.5Y] 3/30/2016] 1112 3.04 2.6413 | 2.3690 | 2.3466
FXTN10-41 __ |PIBD1016D416 7.0000] _3.5Y]  4/27/2016] 1140] 3.2 2.6745 | 2.4145 | 2.3949
FXTN 10-42 __|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1270] 3.48]  388.800000] 2.6600 | 4:01:41 PM| 2.6550 | 2.8282 | 2.6262 | 2.6191
RTB 07-01 PID07161018 7.0000  4Y]  9/24/2016] 1290] 3.53 1.000000] 2.8000 | 3:08:45 PM| 2.8000 | 2.8519 | 2.6587 | 2.6536
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1343] 3.68 2.9146 | 2.7450 | 2.7450
FXTN 0749 |PIBD0717C493 7.0000] _ 45Y] 3/31/2017] 1478] 4.05]  201.500000] 2.9500 | 11:1022 AM| 2.7217 | 2.9266 | 2.7664 | 2.7664
FXTN 20-01 __|PIBD2017D011 14.3750]  4.5Y]  4/24/2017] 1502 4.11 2.9287 | 2.7702 | 2.7702
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1574 4.31 2.9351 | 2.7817 | 2.7817
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1619 4.43 0.772000] 2.7500 | 3:24:43 PM| 2.7500 | 2.9391 | 2.7888 | 2.7888
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1623 4.44 2.9304 | 2.7894 | 2.7894
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1689 4.62 0.790000] 2.7500 | 3:24:00 PM| 2.7500 | 2.9453 | 2.7999 | 2.7999
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1700] 465 2.9463 | 2.8017 | 28017
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1784 4.88 2.9537 | 2.8150 | 2.8150
FXTN 0751 |PIBD0718H511 5.0000]  5.5Y] #/18/2018] 1983] 543 74.000000] 27000 | 253:21 PM| 3.0281 | 3.0400 | 2.8443 | 2.8138
FXTN 10-47 __ |PIBD1018K478 8.8750]  6Y| 11/20/2018] 2077| 569 3.0808 | 2.8581 | 28132
FXTN 10-48 _ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2168 5.94 3.1202 | 2.8715 | 28126
FXTN 07563 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2234 6.12 3.1489 | 2.8812 | 28122
FXTN 0754 |PIBD0719G547 4.7500] _ 65Y|  7/19/2019] 2318] 6.35]  100.000000] 2.8000 | 9:41:43 AM| 2.8000 | 3.1853 | 2.8935 | 2.8117
FXTN 0755 |PIBD0719H555 4.7500] _ 65Y|  8/30/2019] 2360 6.46 3.2035 | 28997 | 28115
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2444] 6.69]  110.013000] 28050 | 4:04:20 PM| 28023 | 3.2399 | 2.9121 | 2.8109
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2532 6.93 10.000000] 2.9000 | 10:12:20 AM| 2.9000 | 3.2781 | 2.9250 | 2.8104
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RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2715 7.43 3.3186 | 2.9583 | 2.8527
FXTN 10-51 __|PIBD1020/510 6.1250  8Y| 0/16/2020] 2743 7.51 50.000000] 3.0400 | 3:27:25 PM| 3.0400 | 3.3247 | 2.9634 | 28502
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2834] 7.76 55.500000] 3.0400 | 3:27:50 PM| 3.0330 | 3.3449 | 2.9800 | 2.8802
RTB 10-02 PID1021C027 7.3750]  8Y]  3/3/2021] 2911] 7.97 3.3619 | 29940 | 28980
FXTN 10-53 __|PIBD1021D531 6.5000]  8.5Y|  4/28/2021] 2967| 8.12]  301.300000] 3.1000 | 4:04:02 PM| 3.0872 | 3.3743 | 3.0042 | 2.9109
RTB 10-03 PID1021J039 5.7500] O] 10/20/2021] 3142] 8.60]  2,391.930000] 3.2500 | 3:36:40 PM| 3.0733 | 3.4129 | 3.0361 | 2.9514
FXTN 10-55 _ |PIBD1021K551 5.7500]  Ov| 11/24/2021] 3177] 8.70]  700.000000] 3.0800 | 10:21:59 AM| 3.0754 | 3.4207 | 3.0425 | 2.9505
FXTN 10-54 __|PIBD1022G545 6.3750  ov| 1/19/2022] 3233 8.85 3.4330 | 3.0527 | 29724
FXTN 20-02__|PIBD2022C021 15.0000  OY] 3/14/2022[ 3287] 9.00 3.4450 | 3.0625 | 2.9849
FXTN 10-56 _ |PIBD1022H562 4.8750] 95|  8/2/2022] 3428] 9.39]  535.410000] 3.1000 | 4:13:08 PM| 3.1457 | 3.4762 | 3.0882 | 3.0175
FXTN 1057 |PIBD1022/570 4.7500] _ 10Y| _ 9/13/2022] 3470] 9.50]  250.000000| 3.0700 | 4:11:42 PM| 3.0700 | 3.4854 | 3.0959 | 3.0272
FXTN 20-03 __|PIBD2022J033 12.7500] _ 10Y] 10/17/2022] 3504] 9.59 3.4929 | 3.1020 | 3.0351
FXTN 1058 _ |PIBD1022L585 4.0000]  10Y| 12/6/2022] 3564] 9.73]  147.218000] 3.0700 | 3:34:25 PM| 3.0544 | 3.5040 | 3.1112 | 3.0466
FXTN 20-04 * |PIBD2023B048 13.0000]  10Y] 2/20/2023] 3630] 9.94 3.5208 | 3.1250 | 3.0642
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3728| 10.21 3.5630 | 3.1662 | 3.1064
FXTN 20-06 __ |PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3875 10.61 3.6262 | 3.2279 | 3.1696
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4099| 11.22 3.7225 | 3.3221 | 3.2660
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4162| 11.39 3.7496 | 3.3485 | 3.2931
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4260 11.66 3.7918 | 3.3897 | 3.3352
FXTN 20-10 __|PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4414 12.08 3.8580 | 3.4544 | 3.4015
FXTN20-11 __|PIBD2025J116 12.1250]  13Y] 10/20/2025] 4603| 12.60 3.9393 | 3.5338 | 3.4828
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4643| 12.71 3.9565 | 3.5506 | 3.5000
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4694] 12.85 3.9784 | 3.5721 | 3.5219
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] _4968| 13.60]  363.689000| 4.0000 | 3:51:53 PM| 3.9508 | 4.0963 | 3.6872 | 3.6398
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 5016| 13.73 41169 | 3.7074 | 3.6605
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 5100] 13.96]  255.380000] 3.9600 | 3:42:33 PM| 39732 | 4.1531 | 3.7426 | 3.6966
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  0/6/2027] 5289| 14.48 4.2344 | 3.8221 | 3.7779
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5744] 15.73]  550.000000] 4.3000 | 24451 PM| 4.3227 | 4.4301 | 4.0132 | 3.9736
FXTN 20-16__|PIBD2030E166 8.7500]  18Y| 5/27/2030] 6283] 17.20]  525.000000] 4.4900 | 10:53:43 AM| 4.4895 | 4.6619 | 4.2397 | 4.2055
FXTN 25:02 __|PIBD2530G029 125000 18Y|  7/28/2030] 6345] 17.37 4.6886 | 4.2658 | 4.2322
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6527] 17.87]  200.000000] 4.4500 | 11:13:32 AM| 4.4505 | 4.7668 | 4.3422 | 4.3105
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y] 7/19/2031] 6701] 18.35] 19,031.030000] 4.4710 | 4:14:38 PM| 4.4767 | 4.8417 | 4.4153 | 4.3853
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6779] 18.56 4.8752 | 4.4481 | 4.4189
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6899] 18.89]  104.008683| 4.6500 | 3:00:05 PM| 45752 | 4.9268 | 4.4985 | 4.4705
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6927 18.97] 4,550.226000] 4.4935 | 4:14:03 PM| 4.4994 | 4.9389 | 45103 | 4.4826
FXTN 20-19 __ |PIBD20321195 5.7500]  20Y| ©/27/2032] 7137| 19.54 5.000000] 4.5500 | 11:52:18 AM| 4.5500 | 5.0292 | 4.5985 | 4.5729
FXTN 25:05 * |PIBD2532K057 8.5000]  20v| 11/29/2032] 7200| 19.71 5.0563 | 4.6250 | 4.6000
FXTN 25:06_|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7906] 21.65 4.9540 | 4.6566 | 4.6405
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  ©/30/2035] 8235] 22.55 0.100000] 5.2000 | 3:14:08 PM| 5.2000 | 4.9063 | 4.6713 | 4.6593
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8312 22.76] 2,520.373000] 4.7000 | 3:54:14 PM| 4.7073 | 4.8952 | 4.6747 | 4.6637
FXTN 25:09 __ |PIBD25361097 7.6250]  25Y|  9/20/2036] 8600 23.55 4.8534 | 4.6876 | 4.6802
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8921| 24.42 9.000000] 4.8500 | 3:20:20 PM]| 4.9320 | 4.8069 | 4.7019 | 4.6986
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8990 24.61| 12,874.234000] 4.6925 | 4:14:07 PM| 4.7015 | 4.7969 | 4.7050 | 4.7026




