Interpolated Bonds

March 18, 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 8] 002 2.7212 | 26850 | 26850
FXTN10-32___|PIBD1013E320 11.7500]  2M|  5/152013] 57| 0.16 0.3701 | 0.2200 | 0.2200
FXTN 07-44 __|PIBD0713F446 9.6250]  4M|  6/29/2013] _ 102| 0.28 0.3506 | 0.1932 | 0.1932
RTB 05-07 PID0513G075 9.0000]  5M| _ 7/31/2013] _ 134] 0.37 0.3817 | 0.2275 | 0.2275
FXTN 10-33___|PIBD1013J337 11.0000] _ 7M| _ 10/9/2013] _204] 056 0.4761 | 0.3262 | 0.3262
FXTN 0745 |PIBD0713K457 74250 8M| 11/2/2013] 28] 0.62 0.5296 | 0.3791 | 0.3791
FXTN 0567 |PIBD0514A673 6.2500]  10M| _ 1/27/2014] 314 0.86] _ 100.000000] 0.7900 | 9:25:01 AM| 0.7900 | 0.7216 | 0.5685 | 0.5685
FXTN 10-34___|PIBD1014C341 12.3750]  1.5Y] _ 3/25/2014] 371 1.02 0.8999 | 0.7399 | 0.7362
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 483] 1.32 1.4361 | 1.2433 | 1.2192
RTB 05-08 PIID05141080 6.2500]  2Y| 0/24/2014]  554] 152 17759 | 1.5624 | 1.5253
FXTN 07-46 __|PIBD0714J466 6.5000]  2v| 10/4/2014] 564 1.54 1.8238 | 1.6073 | 1.5684
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014]  574] 157 1.8717 | 1.6522 | 1.6115
FXTN 10-36_* |PIBD1015B367 123750 2| 2/24/2015] 707] 1.94 2.5083 | 2.2500 | 2.1850
FXTN 05-68 _|PIBD0515E685 6.3750] _25Y| 5/13/2015] _ 785] 2.5 25059 | 2.3023 | 21797
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5Y| 5/22/2015]  794] 217 53.000000] 2.2650 | 2:45:30 PM| 2.2650 | 2.6060 | 2.3083 | 2.1791
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 854] 234 2.6733 | 2.3485 | 21750
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015]  883] 2.42 2.000000 2.5000 | 11:50:39 AM| 25000 | 2.7059 | 2.3680 | 2.1730
FXTN 10-37___|PIBD1015H370 11.8750]  25Y|  8/25/2015] 889 243 30.000000] 2.3900 | 4:09:20 PM| 23912 | 2.7126 | 2.3720 | 2.1726
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 981] 269  140.000000] 2.1500 | 3:50:34 PM| 2.1500 | 2.8159 | 2.4336 | 2.1663
FXTN10-38__|PIBD1015L384 101250  3Y| 12/15/2015] 1001] 274 2.8384 | 2.4471 | 2.1649
FXTN 10-39___|PIBD1016A393 9.2500]  3Y| 1/12/2016] 1029] 282 2.8698 | 2.4658 | 2.1630
FXTN 0748 |PIBD0716A488 7.0000  3Y] 1/27/2016] 1044] 2.86 22.000000] 2.1000 | 11:58:06 AM| 2.1000 | 2.8867 | 24759 | 2.1620
RTB 0510 * [PID0516C107 6.0000]  3Y|  3/3/2016] 1080] 296 14.000000] 2.1500 | 3:54:21 PM| 2.3482 | 2.9271 | 2.5000 | 2.1595
FXTN 10-40___|PIBD1016C407 7.5000] _ 3.5Y]  3/30/2016] 1107| 3.03 2.9528 | 2.5497 | 22291
FXTN10-41 __ |PIBD1016D416 7.0000] 3.5Y]  4/27/2016] 1135] 3.11 2.9795 | 2.6013 | 23014
FXTN 10-42 __|PIBD1016/420 9.1250]  3.5Y]  9/4/2016] 1265] B3.46] 2,536.000000] 2.4500 | 3:50:12 PM| 25016 | 3.1034 | 2.8406 | 2.6367
RTB 07-01 PID07161018 7.0000]  4Y] 9/24/2016] 1285] 3.52 1.464000] 26050 | 3:13:24 PM| 26050 | 3.1224 | 2.8774 | 2.6883
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1338 3.66 31729 | 29750 | 28250
FXTN 0749 |PIBD0717C493 7.0000] _ 45Y] 3/31/2017] 1473] 4.03] 1,011.200000] 2.5490 | 3:29:00 PM| 25833 | 3.2029 | 29750 | 2.7714
FXTN 20-01 __|PIBD2017D011 14.3750]  4.5Y]  4/24/2017] _1497] 4.10 3.2082 | 2.9750 | 2.7619
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1569] 4.30]  100.000000] 2.6000 | 10:46:29 AM| 26000 | 3.2242 | 2.9750 | 2.7333
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1614 4.42 3.2342 | 2.9750 | 2.7155
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] _1618] 4.43 3.2351 | 2.9750 | 2.7139
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1684 4.61 3.2497 | 2.9750 | 26877
FXTN 0571 |PIBD0517K719 41250 5Y] 11/8/2017] 1695] 4.64 3.2522 | 29750 | 26833
FXTN 10-45 * |PIBD1018A451 5.8750] Y|  1/31/2018] 1779 4.87]  400.000000] 26500 | 3:56:53 PM| 26500 | 3.2708 | 2.9750 | 2.6500
FXTN 0751 |PIBD0718H511 5.0000] 55Y| 8/18/2018] 1978] b5.42|  230.000000] 25975 | 12:23:12 PM| 2.6650 | 3.3035 | 2.9750 | 2.7165
FXTN 10-47 __ |PIBD1018K478 8.8750]  6Y| 11/20/2018] 2072 5.67 3.3189 | 2.9750 | 2.7479
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2163] 592 3.3339 | 29750 | 2.7783
FXTN 07563 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2229] 6.10]  100.000000] 2.7500 | ©9:19:46 AM| 2.7500 | 3.3447 | 29750 | 2.8004
FXTN 0754 |PIBD0719G547 4.7500] _ 65Y|  7/19/2019] 2313 6.33]  820.000000] 2.7000 | 2:40:35 PM| 2.7530 | 3.3585 | 2.9750 | 2.8285
FXTN 0755 |PIBD0719H555 4.7500] _ 6.5Y|  8/30/2019] 2355 6.45 3.3654 | 29750 | 2.8425
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2439 6.68 1.000000] 2.8000 | 3:47:11 PM| 2.8000 | 3.3792 | 2.9750 | 2.8706
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2527] 6.92 3.3937 | 2.9750 | 2.9000
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RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2710 7.42 2.000000] 2.9750 | 2:44:38 PM| 2.9625 | 3.4097 | 2.9792 | 29118
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2738 7.50 34121 | 2.9798 | 29135
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2829 7.75] 1,550.000000] 2.8500 | 3:48:26 PM| 28825 | 3.4201 | 29819 | 2.9104
RTB 10-02 PIID1021C027 73750 8Y|  3/3/2021] 2906] 7.96]  797.800000] 2.8800 | 3:17:27 PM| 2.8810 | 3.4268 | 29836 | 2.9243
FXTN 10-53 __|PIBD1021D531 6.5000]  8.5Y|  4/28/2021] 2962] 8.11] _ 200.000000] 2.8500 | 2:45:42 PM| 2.9371 | 3.4317 | 29849 | 2.9279
RTB 10-03 PID1021J039 5.7500] _ OV| 10/20/2021] 3137 859  4,384.635000] 2.9950 | 3:44:45 PM| 2.8887 | 3.4470 | 2.9889 | 2.9392
FXTN 10-55 _ |PIBD1021K551 5.7500] O] 11/24/2021] 3172] 8.68]  3,269.551000] 3.5000 | 3:33:19 PM| 29060 | 3.4500 | 2.9897 | 2.9414
FXTN 10-54 __ |PIBD1022G545 6.3750] O] 1/19/2022] 3228] B8.84]  269.000000] 2.8950 | 3:03:52 PM| 2.9404 | 3.4549 | 2.9910 | 2.9450
FXTN 20-02___|PIBD2022C021 15.0000 Y] 3/14/2022] 3282] 8.99 3.4596 | 29922 | 2.9485
FXTN 10-56 __ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3423] 9.37]  187.000000] 3.4500 | 3:28:47 PM| 3.0761 | 3.4720 | 29954 | 2.9575
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3465 9.49 78.270000] 2.8950 | 3:49:27 PM| 2.9561 | 3.4756 | 2.9964 | 2.9602
FXTN 20-03 __|PIBD2022J033 12.7500] _ 10Y] 10/17/2022] 3499] 9.58 3.4786 | 2.9971 | 2.9624
FXTN 1058 |PIBD1022L585 4.0000] _ 10Y]  12/6/2022] 3549] 0.72]  170.052000] 29000 | 2:53:36 PM| 29705 | 3.4830 | 2.9983 | 2.9656
FXTN 20-04 * |PIBD2023B048 13.0000]  10Y]  2/20/2023] 3625] 9.92 3.4896 | 3.0000 | 29705
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3723 10.19 3.5259 | 3.0329 | 3.0061
FXTN 20-06 _ |PIBD2023J068 11.3750] _ 11Y| 10/23/2023] 3870] 10.60 3.5802 | 3.0824 | 3.0596
FXTN 20-07 __|PIBD2024F075 12.3750] 12| 6/3/2024] 4094] 11.21 3.6631 | 3.1576 | 3.1411
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4157| 11.38 3.6864 | 3.1788 | 3.1640
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4255 11.65 3.7227 | 3.2118 | 3.1996
FXTN 20-10 __|PIBD2025D103 12.1250]  13Y] _ 4/14/2025] 4409 12.07 3.7797 | 3.2635 | 3.2556
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y] 10/20/2025] 4598 12.59 3.8496 | 3.3271 | 3.3244
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4638| 12.70 3.8644 | 3.3405 | 3.3389
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4689 12.84 3.8833 | 3.3576 | 3.3575
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4963| 13.59]  2,063.200000] 3.7500 | 3:18:19 PM| 3.6386 | 3.9846 | 3.4497 | 3.4571
FXTN 20-13 __ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 5011] 13.72] _ 100.000000] 3.6750 | 9:24:28 AM| 3.6750 | 4.0024 | 3.4659 | 3.4746
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 5095 13.95]  607.150000] 3.7000 | 3:26:37 PM| 3.7576 | 4.0335 | 3.4941 | 3.5051
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5284] 14.47 41034 | 3.5576 | 3.5739
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5739] 15.71]  800.000000] 3.9000 | 2:03:18 PM| 3.9000 | 4.2717 | 3.7106 | 3.7394
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| 5/27/2030] 6278 17.19] 1,177.568000] 3.9700 | 4:04:39 PM| 4.0321 | 4.4711 | 3.8918 | 3.9354
FXTN 25:02 __|PIBD2530G029 125000 18Y]  7/28/2030] 6340] 17.36 4.4941 | 3.9126 | 3.9579
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6522] 17.86 19.000000] 4.4000 | 12:32:50 PM| 4.4005 | 4.5614 | 3.9738 | 4.0241
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6696 18.33] 28,812.817000] 3.9500 | 4:14:57 PM| 4.0595 | 4.6258 | 4.0323 | 4.0874
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6774] 18.55 4.6546 | 4.0585 | 4.1158
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6894] 18.87]  238.693000| 4.0600 | 3:28:48 PM| 4.1641 | 4.6990 | 4.0988 | 4.1594
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6922 18.95] 17,647.983000] 3.9700 | 4:12:41 PM| 4.0576 | 4.7094 | 4.1082 | 4.1696
FXTN 20-19 __ |PIBD20321195 5.7500]  20Y] 9/27/2032] 7132 19.53 54.929000] 4.6500 | 3:37:30 PM| 4.2689 | 4.7871 | 4.1788 | 4.2460
FXTN 25:05 * |PIBD2532K057 8.5000]  20Y| 11/29/2032] 7195 19.70 4.8104 | 4.2000 | 4.2689
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7901| 21.63 4.6558 | 4.1798 | 4.2105
FXTN 2507 __ |PIBD25350071 8.0000]  25Y|  ©/30/2035] 8230] 2253]  307.500000| 4.2000 | 3:39:43 PM| 4.2005 | 4.5837 | 4.1705 | 4.1833
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8307| 22.74] 10,416.125000] 4.0400 | 4:14:52 PM| 4.1289 | 4.5668 | 4.1683 | 4.1769
FXTN 25-09 __|PIBD25361097 7.6250] 25|  ©9/20/2036] 8595] 23.53 31.000000] 45399 | 4:03:07 PM| 4.5286 | 4.5037 | 4.1600 | 4.1531
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8916] 24.41]  520.869000] 4.1350 | 3:30:28 PM| 4.2561 | 4.4334 | 4.1509 | 4.1265
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8985 24.60] 35,770.285000] 4.0400 | 4:14:54 PM| 4.1154 | 4.4183 | 4.1489 | 4.1208




