Interpolated Bonds

March 22, 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 2] 0.0 3.4160 | 3.4119 | 3.4119
FXTN10-32___|PIBD1013E320 11.7500]  2M|  5/152013] 51| 0.4 0.3835 | 0.2282 | 0.2282
FXTN 07-44 __|PIBD0713F446 9.6250]  3M| 6/20/2013] 96| 0.26 0.3573 | 0.1928 | 0.1928
RTB 05-07 PID0513G075 9.0000] _ 4M| _ 7/31/2013] _ 128] 0.35 0.3860 | 0.2221 | 0.2221
FXTN 10-33___|PIBD1013J337 11.0000 _ 7M| _ 10/9/2013] _ 198] 054 0.4595 | 0.2968 | 0.2968
FXTN 0745 |PIBD0713K457 74250 M| 11/2/2018] _222[ 0.6 0.5178 | 0.3545 | 0.3545
FXTN 0567 |PIBD0514A673 6.2500]  10M| 1/27/2014] 308 o0.84 0.7268 | 0.5611 | 0.5611
FXTN 10-34___|PIBD1014C341 123750 1Y] _ 3/25/2014] _ 365] 1.00 0.9126 | 0.7399 | 0.7399
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 477] 1.31 1.4493 | 1.0433 | 1.2433
RTB 05-08 PIID05141080 6.2500]  2Y| 0/24/2014]  548] 1.50 1.7896 | 1.5624 | 1.5624
FXTN 07-46 __|PIBD0714J466 6.5000  2v| 10/4/2014] _ 568] 153 1.8375 | 1.6073 | 1.6073
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014]  568] 1.56 1.8855 | 1.6522 | 1.6522
FXTN 10-36_* |PIBD1015B367 123750  2Y| 2/24/2015] 701 1.92 25229 | 2.2500 | 22500
FXTN 05-68 _|PIBD0515E685 6.3750] 2.5vY] 5/13/2015] _ 779] 2.3 0.300000] 24950 | 11:07:23 AM| 2.4950 | 25817 | 2.2761 | 2.2761
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5v] 5/22/2015] _ 788] 2.16 50.000000] 24500 | 11:44:56 AM| 24500 | 2.5885 | 2.2792 | 2.2792
FXTN 0420 |PIBD0415G203 4.8750]  25Y|  7/21/2015] _848] 232 2.6338 | 22993 | 2.2993
RTB 05-09 PIID0515H097 5.8750] 25Y|  8/19/2015] _877] 2.40 2.200000] 2.5000 | 2:31:49 PM| 25000 | 26556 | 2.3090 | 2.3090
FXTN 10-37___|PIBD1015H370 11.8750]  25Y|  8/25/2015] 883 242 2.6602 | 2.3110 | 23110
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 975] 267 2.7295 | 2.3418 | 2.3418
FXTN10-38__|PIBD1015L384 101250  3Y| 12/15/2015] _995] 272 2.7446 | 2.3485 | 23485
FXTN 10-39___|PIBD1016A393 9.2500]  3Y| 1/12/2016] 1023] 280 2.7657 | 2.3579 | 2.3579
FXTN 0748 |PIBD0716A488 7.0000  3v] 1/27/2016] 1038] 2.84 4.700000] 2.5000 | 11:54:39 AM| 2.5000 | 2.7771 | 2.3629 | 2.3629
RTB 0510 * [PID0516C107 6.0000  3Y]  3/3/2016] 1074] 294 10.200000] 2.7500 | 2:58:42 PM| 2.6029 | 2.8042 | 2.3750 | 2.3750
FXTN 10-40___|PIBD1016C407 7.5000]  3.5Y] 3/30/2016] 1101] 3.0 28397 | 2.4142 | 24142
FXTN10-41 __ |PIBD1016D416 7.0000] 3.5Y]  4/27/2016] 1129 3.09 2.8766 | 2.4549 | 24549
FXTN 10-42 __|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1259 3.45 7.600000] 2.8000 | 11:56:00 AM| 2.8000 | 3.0476 | 2.6439 | 26439
RTB 07-01 PID07161018 7.0000]  4Y] 9/24/2016] 1279 3.50 3.500000 2.5000 | 11:54:55 AM| 2.5000 | 3.0740 | 2.6730 | 2.6730
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1332 3.65 3.1437 | 2.7500 | 2.7500
FXTN 0749 |PIBD0717C493 7.0000]  45Y]  3/31/2017] 1467 4.02 3.200000] 2.8500 | 11:55:21 AM| 2.8500 | 3.1507 | 2.7653 | 2.7653
FXTN 20-01 __|PIBD2017D011 14.3750]  4.5Y]  4/24/2017] 1491 4.08 31520 | 2.7680 | 2.7680
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1563] 4.28 31557 | 2.7762 | 2.7762
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1608 4.40 3.1581 | 2.7813 | 2.7813
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1612] 4.4 3.1583 | 2.7817 | 2.7817
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1678] 4.59 31617 | 2.7892 | 2.7892
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1689 4.62 3.1623 | 2.7905 | 2.7905
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1773] 485 10.000000] 2.7750 | 2:44:44 PM| 2.7750 | 3.1667 | 2.8000 | 2.8000
FXTN 0751 |PIBD0718H511 5.0000] 5.5Y| #/18/2018] 1972] 540] 2,816.729000] 2.8500 | 4:01:03PM| 2.7988 | 3.2487 | 2.8036 | 2.8067
FXTN 10-47 __ |PIBD1018K478 8.8750]  6Y| 11/20/2018] 2066] 5.66 3.2875 | 2.8053 | 2.8098
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2157 5.9 5.940000] 3.1000 | 11:45:33 AM| 3.1000 | 3.3250 | 2.8070 | 2.8129
FXTN 07563 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2223 6.09 3.3522 | 2.8082 | 28151
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2307| 6.32 3.3868 | 2.8097 | 28179
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ /30/2019] 2349 6.43 3.4041 | 28105 | 28193
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2433] 6.66] 2,101.000000] 2.8500 | 3:15:39 PM| 28328 | 3.4387 | 2.8120 | 2.8221
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y| 2/18/2020] 2521] 6.90]  400.000000] 2.7800 | 8:59:01 AM| 2.7850 | 3.4750 | 2.8136 | 2.8251
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RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2704 7.40 1.000000] 3.2500 | 12:09:19 PM| 3.2500 | 3.5108 | 2.8447 | 2.8542
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y] 9/16/2020] 2732 7.48 3.5162 | 2.8494 | 28587
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2823] 7.73 6.800000] 3.0000 | 11:51:25 AM| 3.0000 | 3.5340 | 2.8649 | 28732
RTB 10-02 PIID1021C027 7.3750] _ 8Y]  3/3/2021] 2900 7.94 54.350000] 3.1000 | 3:26:06 PM| 2.9804 | 3.5491 | 2.8779 | 2.8855
FXTN 10-53 __|PIBD1021D531 6.5000] 85Y|  4/28/2021] 2956] 8.09]  169.300000] 3.0000 | 11:50:42 AM| 3.0000 | 3.5600 | 2.8874 | 2.8944
RTB 10-03 PID1021J039 5.7500  oY] 10/20/2021] 3131] 857 44.731000] 3.0500 | 0:26:04 AM| 3.0500 | 3.5042 | 2.9172 | 2.9223
FXTN 10-55 _ |PIBD1021K551 5.7500]  OY| 11/24/2021] 3166] 8.67]  133.000000] 29750 | 2:45:25 PM| 29999 | 3.6011 | 2.9231 | 2.9278
FXTN 10-54 __ |PIBD1022G545 6.3750  Ov| 1/19/2022] 3222] 8.82]  244.000000] 2.9500 | 9:51:12 AM| 2.9449 | 3.6120 | 29326 | 2.9368
FXTN 20-02___|PIBD2022C021 15.0000] Y| B3/14/2022] 3276] 897 3.6206 | 2.9418 | 29454
FXTN 10-56 __ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3417] 9.36 3.6501 | 2.9657 | 2.9678
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3459] 947 3.6583 | 29728 | 29745
FXTN 20-03 __|PIBD2022J033 12.7500] 10| 10/17/2022] 3493] 9.56 3.6650 | 2.9786 | 2.9799
FXTN 1058 |PIBD1022L585 4.0000]  10Y]  12/6/2022] 3543] 9.70 3.6747 | 2.9871 | 2.9879
FXTN 20-04 * |PIBD2023B048 13.0000] _ 10Y|  2/20/2023] 3619 9.91 3.6896 | 3.0000 | 3.0000
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3717| 10.18 3.6927 | 3.0129 | 3.0132
FXTN 20-06 _ |PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3864] 10.58 3.6974 | 3.0322 | 3.0331
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y] _ 6/3/2024] 4088| 11.19 3.7045 | 3.0617 | 3.0633
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4151] 11.36 3.7065 | 3.0699 | 3.0718
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4249| 11.63 3.7096 | 3.0828 | 3.0850
FXTN 20-10 __|PIBD2025D103 12.1250] _ 13Y| _ 4/14/2025] 4403] 12.05 3.7144 | 3.1031 | 3.1058
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y] 10/20/2025] 4592] 1257 3.7204 | 3.1279 | 31313
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4632 12.68 3.7217 | 3.1332 | 3.1367
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4683 12.82 3.7233 | 3.1399 | 3.1436
RTB 15-01 PIID1526J019 6.2500] _ 14Y| 10/20/2026] 4957] 13.57]  596.080000] 3.6500 | 3:32:25 PM| 3.6207 | 3.7320 | 3.1759 | 3.1806
FXTN 20-13 __ |PIBD2026L139 8.0000]  14Y]  12/7/2026] 5005] 13.70 3.7335 | 3.1822 | 3.1870
RTB 15-02 PIID1527C023 5.3750]  14Y| _ 3/1/2027] 5089] 13.93]  920.735000| 3.6250 | 3:10:32 PM| 3.6169 | 3.7362 | 3.1933 | 3.1984
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5278| 14.45 3.7422 | 3.2181 | 3.2239
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5733| 15.70 3.7566 | 3.2779 | 3.2853
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y] 5/27/2030] 6272| 17.17 3.7737 | 3.3488 | 3.3580
FXTN 25:02 __|PIBD2530G029 125000 18Y|  7/28/2030] 6334] 17.34 3.7757 | 3.3570 | 3.3664
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6516] 17.84 3.7814 | 3.3809 | 3.3910
FXTN 20-17 __|PIBD2031G171 8.0000] 19|  7/19/2031] 6690] 18.32]  0,023.484000] 3.9000 | 4:15:00 PM| 3.9098 | 3.7869 | 3.4038 | 3.4144
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6768| 18.53 3.7804 | 3.4140 | 3.4250
FXTN 20-18 __|PIBD2032B183 5.8750] 19|  2/2/2032] 6888 18.86 30.879000] 4.0000 | 11:41:30 AM| 39927 | 3.7932 | 3.4298 | 3.4412
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6916] 18.93] 11,836.372000] 3.9900 | 3:41:45 PM| 4.0174 | 3.7941 | 3.4335 | 3.4449
FXTN 20-19 __ |PIBD20321195 5.7500]  20Y| 9/27/2032] 7126| 19.51 38.200000] 4.0500 | 12:01:43 PM| 4.0500 | 3.8008 | 3.4611 | 3.4733
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/29/2032] 7189| 19.68 3.8028 | 3.4694 | 3.4818
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7301] 19.99] 1495349600 35000 | 4:01:23 PM| 3.4828 | 3.8063 | 3.4841 | 3.4969
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7895| 21.62 3.9516 | 3.6935 | 3.7061
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  ©/30/2035] 8224 2252 6.500000] 4.4000 | 2:47:26 PM| 4.3922 | 4.0320 | 3.8094 | 3.8220
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8301| 22.73| 5:381.602000] 4.1000 | 4:13:42 PM| 4.1003 | 4.0509 | 3.8365 | 3.8492
FXTN 2509 |PIBD25361097 7.6250] 25|  9/20/2036] 8589] 23.52 1.100000] 45000 | 3:51:48 PM| 4.5000 | 4.1213 | 3.9380 | 3.9506
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y|  8/16/2037] 8910] 24.39]  136.595000] 4.1500 | 3:35:13 PM| 4.2899 | 4.1998 | 4.0512 | 4.0637
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8979] 24.58]  5,319.840000 4.0500 | 3:53:41 PM| 4.0699 | 4.2167 | 4.0755 | 4.0880




