Interpolated Bonds

May 20, 2013
'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2

FXTN 07-44 __|PIBD0713F446 9.6250 M| 6/29/2013] 39| 0.1 0.8799 | 0.7461 | 0.7447
RTB 05-07 PIID0513G075 9.0000  2M| 7/31/2018] 71| 0.9 7.552000] 1.0000 | 11:47:57 AM| 1.0000 | 0.8484 | 0.7039 | 0.6886
FXTN 10-33___|PIBD1013J337 11.0000]  5M| _ 10/9/2013] 141 0.39 0.8370 | 0.6874 | 0.6747
FXTN 07-45 _ |PIBD0713K457 7.4250]  5M| 11/2/2013] 165 0.45 0.8421 | 0.6936 | 0.6871
FXTN 0567 |PIBD0514A673 6.2500]  8M| 1/27/2014] 251 0.69 0.8688 | 0.7189 | 0.7189
FXTN 10-34___|PIBD1014C341 123750 10M| _ 3/25/2014]  308] 0.84 0.8888 | 0.7366 | 0.7366
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] 420] 1.15 1.1458 | 0.9679 | 0.9588
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] 491| 1.34 53.600000] 1.2000 | 2:03:56 PM| 1.4798 | 1.3948 | 1.1921 | 1.1737
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 501 1.37 1.4299 | 1.2237 | 1.2039
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] 511 1.40 1.4649 | 1.2563 | 1.2342
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015] 644] 1.76 1.9314 | 1.6753 | 1.6367
FXTN 0568 |PIBD0515E685 6.3750]  2v| 5/13/2015] 722| 1.98 2.2049 | 1.9216 | 1.8728
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015] _ 731] 2.00 2.2365 | 1.9500 | 1.9000
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 791] 247 2.2821 | 1.9456 | 1.8956
RTB 05-09 PIID0515H097 5.8750] 25Y| 8/19/2015] 820] 225 2.200000] 2.0000 | 11:36:18 AM| 2.2726 | 2.3042 | 1.9435 | 1.8935
FXTN 10-37 __|PIBD1015H370 11.8750] 25Y|  8/25/2015] 826] 226 2.3087 | 1.9430 | 1.8930
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 98] 251 2.3787 | 1.9363 | 1.8863
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 938] 257 2.3939 | 1.9348 | 1.8848
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] 966 2.64 24152 | 1.9328 | 1.8828
FXTN 0748 |PIBD0716A488 7.0000 _ 3v] 1/27/2016] 981 269 12.300000] 2.3750 | 11:44:47 AM| 2.3750 | 2.4266 | 1.9317 | 1.8817
RTB 05-10 PIID0516C107 6.0000  3v]  3/3/2016] 1017| 278 1.400000] 2.1250 | 11:30:24 AM| 22230 | 2.4540 | 1.9290 | 1.8790
FXTN 10-40___|PIBD1016C407 75000 3Y| 3/30/2016] 1044] 2.86 24745 | 1.9271 | 1.8771
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 1070] 2.93 24943 | 1.9251 | 1.8751
FXTN 10-41 * |PIBD1016D416 7.0000  3v] 4/27/2016] 1072] 293 2.4958 | 1.9250 | 1.8750
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1202] 3.29 1.400000] 25000 | 11:45:24 AM| 25000 | 2.5699 | 2.1315 | 2.0635
RTB 07-01 PID07161018 7.0000] _3.5Y] 0/24/2016] 1222] B3.35]  201.788000] 2.3000 | 3:13:00 PM| 2.2504 | 25813 | 2.1633 | 2.0925
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1275] 3.49 26115 | 2.2474 | 2.1694
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1410] 3.86]  350.000000] 2.4000 | 3:36:21 PM| 2.4000 | 2.6884 | 24619 | 2.3652
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1434] 3.93 2.7021 | 2.5000 | 2.4000
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1506] 4.12 2.7157 | 2.5255 | 24123
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1551] 4.25 2.7241 | 2.5415 | 24200
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1555 4.26 2.7249 | 2.5429 | 24206
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1621] 4.44 2.7373 | 2.5663 | 24319
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1632] 447 2.7394 | 2.5702 | 24338
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1716] 4.70]  540.000000] 24250 | 11:36:22 AM| 24481 | 2.7552 | 2.6000 | 2.448
FXTN 0751 |PIBD0718H511 5.0000]  5.5Y| 8/18/2018] 1915] 524 3,781.680000] 24300 | 4:12:10 PM| 24332 | 2.7962 | 2.6000 | 2.4891
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 2009 5.50 2.8156 | 2.6000 | 2.5085
FXTN10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2100] 5.75]  300.000000] 2.5800 | 3:46:42 PM| 2.5850 | 2.8344 | 2.6000 | 2.5272
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2166] 593 2.8480 | 2.6000 | 25408
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2250] 6.16 2.8653 | 2.6000 | 2.5581
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ /30/2019] 2292 6.28 2.8739 | 26000 | 25668
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2376] 6.51]  405.000000] 26100 | 3:13:23PM| 26022 | 2.8913 | 2.6000 | 2.5841
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2464 6.75 2.9094 | 2.6000 | 26022
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2647] 7.25] _ 100.000000] 2.7500 | 2:47:32 PM| 2.7500 | 2.9514 | 26284 | 2.6302
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FXTN 10-51 __|PIBD1020/510 6.1250]  7.5¥] 9/16/2020] 2675 7.32 29578 | 2.6327 | 26345
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2766] 7.57 2.000000] 2.6200 | 10:32:38 AM| 2.6200 | 29787 | 2.6468 | 2.6484
RTB 10-02 PID1021C027 7.3750]  8Y|  3/3/2021] 2843] 7.78]  600.000000] 2.7800 | 2:44:22 PM| 2.7967 | 2.9964 | 26587 | 2.6602
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2899 7.94]  200.000000] 2.7500 | 8:49:49 AM| 2.7500 | 3.0093 | 26674 | 2.6687
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 3074 8.42 20.500000] 3.0000 | 3:47:13 PM| 2.7926 | 3.0495 | 2.6945 | 2.6955
FXTN 10-55 _|PIBD1021K551 5.7500]  ov| 11/24/2021] 3109 8.51 3.000000 2.8100 | 11:54:28 AM| 2.8100 | 3.0575 | 2.6999 | 2.7008
FXTN 10-54 __ |PIBD1022G545 6.3750  Ov| 1/19/2022] 3165 8.67 26.600000] 2.8000 | 352555 PM| 2.8000 | 3.0703 | 2.7086 | 2.7094
FXTN 20-02___|PIBD2022C021 15.0000 Y] 3/14/2022] 3219 8.8 3.0827 | 2.7170 | 2.7177
FXTN 10-56 __ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3360] 9.20 31151 | 2.7388 | 2.7392
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 9/13/2022] 3402[ 9.31 3.1248 | 2.7453 | 2.7456
FXTN 20-03 __|PIBD2022J033 12.7500] 9.5V 10/17/2022] 3436] 9.4 3.1326 | 2.7506 | 2.7508
FXTN 1058 |PIBD1022L585 4.0000]  10Y] 12/6/2022] 3486] 9.54]  300.367000] 2.7700 | 11:0148 AM| 2.7701 | 3.1441 | 2.7583 | 2.7585
FXTN 20-04 * |PIBD2023B048 13.0000]  10Y] 2/20/2023] 3562] 9.75 3.1615 | 2.7701 | 2.7701
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3660| 10.02 3.1734 | 2.7882 | 2.7855
FXTN 20-06 __|PIBD2023J068 11.3750] 10.5Y] 10/23/2023] 3807| 10.42 3.1914 | 2.8153 | 28087
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4031] 11.04 3.2187 | 2.8567 | 2.8440
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4094] 11.21 3.2264 | 2.8683 | 28539
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4192 11.48 3.2383 | 2.8864 | 28693
FXTN 20-10 __ |PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4346[ 11.90 3.2571 | 2.9149 | 28936
FXTN20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4535 12.42 3.2801 | 29498 | 29233
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4575 1253 3.2850 | 29572 | 29296
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4626] 1267 3.2912 | 2.9666 | 29377
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4900| 13.42 12.000000 3.5000 | 2:50:53 PM| 3.5615 | 3.3246 | 3.0172 | 2.9808
FXTN 20-13__|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4948| 13.55 3.3305 | 3.0260 | 2.9884
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5082| 13.78 4.260000 3.5000 | 3:07:12PM| 3.5872 | 3.3407 | 3.0415 | 3.0016
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  0/6/2027] 5221| 14.29 3.3638 | 3.0764 | 3.0314
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5676] 15.54 3.4192 | 3.1605 | 3.1030
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y]  5/27/2030] 6215| 17.02 3.4849 | 3.2600 | 3.1879
FXTN 25:02 __|PIBD2530G029 125000]  18Y]  7/28/2030] 6277| 17.19 3.4925 | 3.2714 | 31977
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6459| 17.68 3.5147 | 3.3050 | 3.2264
FXTN 20-17 __ |PIBD2031G171 8.0000]  19Y|  7/19/2031] 6633] 18.16]  3,822.000000] 3.7000 | 4:14:27 PM| 3.6996 | 3.5359 | 3.3372 | 3.2538
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6711] 18.37 3.5454 | 3.3516 | 3.2661
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6831] 18.70 5.000000] 3.8500 | 10:55:01 AM| 3.8500 | 3.5600 | 3.3737 | 3.2850
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6859| 18.78 72.643000] 3.8000 | 3:43:51 PM| 3.7873 | 3.5635 | 3.3789 | 3.2894
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 7069 19.35 3.5801 | 3.4177 | 3.3204
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/29/2032] 7132| 19.53 3.5067 | 3.4293 | 3.3324
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7244 19.83 43.740000] 3.2500 | 3:15:14 PM| 3.3433 | 3.6104 | 3.4500 | 3.3500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7838| 21.46 3.7760 | 3.6429 | 3.5465
FXTN 25:07 __ |PIBD25350071 8.0000]  25v] ©/30/2035] 8167| 22.36 0.872000] 4.2500 | 3:19:35 PM| 4.2500 | 3.8678 | 3.7498 | 3.6553
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8244] 22.57 63.500000] 3.9000 | 3:53:27 PM| 3.9180 | 3.8892 | 3.7748 | 3.6808
FXTN 2509 |PIBD25361097 7.6250]  25Y|  9/20/2036] 8532 23.36 2.800000] 4.0000 | 11:58:59 AM| 4.0000 | 3.9696 | 3.8683 | 3.7760
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8853] 24.24 4.500000] 4.0500 | 3:49:55 PM| 4.0544 | 4.0591 | 3.9726 | 3.8822
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8922] 24.43] 1,001.670000] 3.9000 | 3:51:48 PM| 3.9029 | 4.0783 | 3.9950 | 3.9050




