Interpolated Bonds

April 23, 2013
'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2

FXTN 10-32___|PIBD1013E320 11.7500]  <iM| _5/15/2013] 21| 0.6 17194 | 1.6441 | 1.6441
FXTN 07-44 __|PIBD0713F446 9.6250]  2M| 6/29/2013] 66 0.18 0.3657 | 0.2232 | 0.2232
RTB 05-07 PID0513G075 9.0000]  3M| _7/31/2013[ 98] 0.27 0.2918 | 0.1375 | 0.1371
FXTN 10-33___|PIBD1013J337 11.0000 _ BM| _ 10/9/2013] 168 0.46 0.4183 | 0.2625 | 0.2586
FXTN 0745 |PIBD0713K457 74250 7M| 11/2/2018] _ 192] 0.53 0.4619 | 0.3058 | 0.3006
FXTN 0567 |PIBD0514A673 6.2500]  OM| 1/27/2014] _278] 0.76 0.6248 | 0.4734 | 0.4626
FXTN 10-34___|PIBD1014C341 123750 11M| _ 3/25/2014] _ 335] 0.92 0.7327 | 0.5844 | 0.5699
FXTN 10-35___|PIBD1014G356 12.7500]  1.5Y] _ 7/15/2014]  447| 1.22 1.2499 | 1.1073 | 1.0337
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] _ 518] 1.42 2.000000] 2.0000 | 2:58:25 PM| 2.0000 | 1.5926 | 1.4537 | 1.3400
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  528] 1.45 1.6409 | 1.5024 | 1.3831
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014]  538] 147 1.6892 | 1.5512 | 1.4262
FXTN 10-36_* |PIBD1015B367 123750 2| 2/24/2015] 671] 1.84 2.3312 | 2.2000 | 2.0000
FXTN 05-68 _|PIBD0515E685 6.3750] 25Y| 5/13/2015] _ 749] 2.05 2.3840 | 2.2098 | 2.0295
FXTN 0747 |PIBDO715E477 8.3750] 2.5vY] 5/22/2015]  758] 2.08] _ 160.000000] 2.1975 | 10:42:01 AM| 2.1987 | 2.3901 | 2.2109 | 2.0330
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 818] 224 24308 | 2.2184 | 20557
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] 847] 232 23.000000] 2.0000 | 11:07:40 AM| 23469 | 2.4504 | 22220 | 2.0667
FXTN 10-37 ___|PIBD1015H370 11.8750] 25Y| 8/25/2015] 853] 234 24545 | 2.2008 | 2.0689
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] _ 945] 259 25168 | 2.2342 | 21038
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 965] 264 25303 | 2.2367 | 21114
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _993] 272 11.000000] 2.0000 | 11:02:35 AM| 2.0000 | 25493 | 2.2403 | 2.1220
FXTN 0748 |PIBD0716A488 7.0000 _ 3v] 1/27/2016] 1008] 2.76 8.300000] 2.1000 | 2:12:00 PM| 2.0828 | 2.5594 | 2.2421 | 21276
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] 1044] 286 31.000000] 2.7000 | 3:45:16 PM| 22236 | 2.5838 | 2.2466 | 2.1413
FXTN 10-40_* |PIBD1016C407 75000  3Y] 3/30/2016] 1071 293 2.6021 | 2.2500 | 21515
FXTN10-41 __ |PIBD1016D416 7.0000] _3.5Y]  4/27/2016] 1099 3.0 5.200000] 2.3000 | 11:04:41 AM| 2.3000 | 26287 | 2.2823 | 2.1819
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1229] 3.36]  1,057.900000] 2.0000 | 2:19:47 PM| 2.2001 | 2.7523 | 24323 | 2.3231
RTB 07-01 PID07161018 7.0000] 3.5Y] 0/24/2016] 1249 3.42 2.7713 | 2.4554 | 2.3448
FXTN 10-43 __ |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1302| 3.56 28217 | 2.5165 | 2.4023
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1437] 3.93 2.9501 | 26723 | 25489
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] _1461] 4.00 2.9729 | 2.7000 | 25750
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1533] 4.20 19.000000] 2.5000 | 10:08:21 AM| 2.5000 | 29624 | 2.7128 | 2.6005
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1578] 4.32 2.9558 | 2.7207 | 26165
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1582] 4.33 2.9552 | 2.7215 | 26179
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1648] 4.51 1.000000] 2.6000 | 11:08:21 AM| 26000 | 2.9456 | 2.7332 | 2.6413
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1659] 454 2.9440 | 2.7351 | 26452
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1743] 4.77 2.9317 | 2.7500 | 26750
FXTN 0751 |PIBD0718H511 5.0000] 55Y| #/18/2018] 1942] 532] 1,210.000000] 24500 | 2:01:13PM| 24947 | 3.0097 | 2.7633 | 2.6390
FXTN 10-47 __|PIBD1018K478 8.8750]  6Y| 11/20/2018] 2036 5.57 3.0466 | 2.7696 | 26220
FXTN10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2127] 5.82 3.0823 | 2.7757 | 2.6055
FXTN 07563 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2193] 6.00 3.1082 | 2.7801 | 25935
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2277] 6.23]  780.000000] 26250 | 10:10:33 AM| 26365 | 3.1411 | 2.7857 | 2.5783
FXTN 07-55 _|PIBD0719H555 4.7500] _ 65Y|  8/30/2019] 2319] 6.35]  800.000000] 2.6900 | 11:12:14 AM| 26975 | 3.1576 | 2.7885 | 2.5707
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2403] 6.8 57.785000] 2.5350 | 12:03:38 PM| 2.5352 | 3.1905 | 2.7941 | 25555
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2491] 6.82 1.600000] 2.7000 | 11:10:08 AM| 2.7000 | 3.2250 | 2.8000 | 2.5396
RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2674 7.32 3.1958 | 2.8023 | 25840
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FXTN 10-51 __|PIBD1020/510 6.1250]  7.5¥]  9/16/2020] 2702 7.40 3.1914 | 2.8027 | 25908
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2793] 7.65 1.000000] 2.6500 | 10:52:05 AM| 2.6500 | 3.1769 | 2.8039 | 2.6128
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2870] 7.86] 2,230.000000] 2.7500 | 3:54:00 PM| 2.7578 | 3.1646 | 2.8048 | 2.6315
FXTN 10-53 __|PIBD1021D531 6.5000]  8.5Y|  4/28/2021] 2926 8.0 50.000000] 2.8000 | 10:50:32 AM| 2.8000 | 3.1657 | 2.8055 | 2.6451
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 3101| 8.49] 4,855.975000] 3.1240 | 2:22:20 PM| 2.7957 | 3.1278 | 2.8078 | 2.6875
FXTN 10-55 _|PIBD1021K551 5.7500]  OY| 11/24/2021] 3136] 8.59]  266.600000] 2.7750 | 3:53:36 PM| 2.7675 | 3.1222 | 2.8082 | 2.6960
FXTN 10-54 __ |PIBD1022G545 6.3750  ov| 1/19/2022] 3192 8.74 25.000000] 2.8000 | 11:49:48 AM| 2.8000 | 3.1133 | 2.8089 | 2.7096
FXTN 20-02___|PIBD2022C021 15.0000 Y] 3/14/2022] 3246] 8.89 31047 | 2.8096 | 2.7227
FXTN 10-56 __ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3387] 9.27 95.000000] 2.8000 | 11:28:02 AM| 2.8000 | 3.0822 | 2.8114 | 2.7569
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3429] 9.39]  100.000000] 2.8250 | 10:39:29 AM| 28250 | 3.0755 | 2.8120 | 2.7671
FXTN 20-03 __|PIBD2022J033 12.7500] 9.5V 10/17/2022] 3463 9.48 3.0701 | 2.8124 | 2.7753
FXTN 1058 |PIBD1022L585 4.0000] _ 10Y| _ 12/6/2022] 3513] 0.62| 3,008.936000] 2.7650 | 11:25:36 AM| 2.8059 | 3.0621 | 2.8130 | 2.7875
FXTN 20-04 * |PIBD2023B048 13.0000] _ 10Y| 2/20/2023] 3589 9.83 3.0500 | 2.8140 | 2.8059
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3687| 10.09 3.0635 | 2.8295 | 28253
FXTN 20-06 __|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3834] 10.50 3.0838 | 28527 | 2.8545
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y] _ 6/3/2024] 4058| 11.11 3.1147 | 2.8880 | 2.8989
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4121] 11.28 3.1234 | 2.8979 | 29114
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4219 11.55 3.1369 | 29134 | 29309
FXTN 20-10 __ |PIBD2025D103 12.1250]  12Y]  4/14/2025] 4373] 11.97 3.1581 | 2.9377 | 29614
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4562| 12.49 3.1842 | 29675 | 2.9989
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4602 12.60 3.1897 | 29738 | 3.0069
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4653] 12.74 3.1968 | 2.9819 | 3.0170
RTB 15-01 PIID1526J019 6.2500] _ 14Y| 10/20/2026] 4927] 13.49] _ 550.000000] 3.3000 | 9:30:22 AM| 3.3000 | 3.2346 | 3.0251 | 3.0714
FXTN 20-13__|PIBD2026L139 8.0000]  14Y] 12/7/2026] 4975 13.62 3.2412 | 3.0327 | 3.0809
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 5059] 13.85]  273.175000| 3.3275 | 3:42:32 PM| 3.3261 | 3.2528 | 3.0460 | 3.0975
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5248| 14.37 3.2788 | 3.0758 | 3.1350
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5703| 15.61 3.3416 | 3.1476 | 3.2253
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y| 5/27/2030] 6242] 17.09]  200.000000 3.8000 | 2:54:44 PM| 3.8000 | 3.4160 | 3.2326 | 3.3322
FXTN 25:02 __|PIBD2530G029 125000 18Y|  7/28/2030] 6304] 17.26 3.4245 | 3.2424 | 3.3445
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6486 17.76 3.4496 | 3.2711 | 3.3807
FXTN 20-17 __ |PIBD2031G171 8.0000]  19Y| 7/19/2031] 6660| 18.23] 13,852.100000] 3.5150 | 4:03:14 PM| 3.4134 | 3.4736 | 3.2986 | 3.4152
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6738| 18.45 3.4844 | 3.3109 | 3.4307
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6858| 18.78 3.500000] 3.8250 | 2:07:38 PM| 3.8142 | 35000 | 3.3208 | 3.4545
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6886] 18.85] 11,087.161000] 3.5200 | 3:56:36 PM| 3.4889 | 3.5048 | 3.3342 | 3.4600
FXTN 20-19 __ |PIBD20321195 5.7500] _ 19Y|  9/27/2032] 7096] 19.43] _ 120.000000] 3.8000 | 10:11:58 AM| 3.8000 | 3.5338 | 3.3674 | 3.5017
FXTN 25:05 _ |PIBD2532K057 8.5000]  20Y| 11/29/2032] 7159] 19.60]  100.000000] 3.7100 | 3:58:16 PM| 3.7100 | 3.5425 | 3.3773 | 35142
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _7271] 19.91 76.050000] 3.3000 | 3:16:25 PM| 3.3082 | 3.5579 | 3.3950 | 3.5364
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y|  11/5/2034] 7865] 21.53]  100.000000] 3.7600 | 3:58:30 PM| 3.7600 | 3.6554 | 3.4829 | 3.5758
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  ©/30/2035] 8194] 22.43 0.500000] 3.9000 | 11:44:42 AM| 3.9000 | 3.7094 | 35316 | 3.5976
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8271| 22.64]  9,036.502675] 3.7500 | 4:03:17 PM| 3.6656 | 3.7220 | 3.5430 | 3.6027
FXTN 2509 |PIBD25361097 7.6250] 25|  ©0/20/2036] _8559] 23.43 97.814000] 4.0000 | 2:18:01 PM| 3.7550 | 3.7693 | 3.5856 | 3.6218
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8880 24.31 11.500000] 3.8000 | 11:28:15 AM| 3.9752 | 3.8220 | 3.6331 | 3.6430
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8949 24.50] 11,626.269000] 3.6850 | 4:03:58 PM| 3.6300 | 3.8333 | 3.6433 | 3.6476




