Interpolated Bonds

May 23, 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] 36| 0.10 0.9247 | 0.8000 | 1.0954
RTB 05-07 PIID0513G075 9.0000]  2M| _ 7/31/2013[ 68| 0.19] _ 732.545000] 2.0000 | 3:58:22 PM| 2.0000 | 0.9259 | 0.8000 | 1.0465
FXTN 10-33___|PIBD1013J337 11.0000 _ 5M| _ 10/9/2013] _ 138] 0.38 0.9277 | 0.8000 | 0.9978
FXTN 07-45 _ |PIBD0713K457 7.4250]  5M| 11/2/2013] 162 0.44 0.9282 | 0.8000 | 0.9903
FXTN 0567 |PIBD0514A673 6.2500]  8M| 1/27/2014] _248] 0.68 0.9666 | 0.8284 | 1.0136
FXTN 10-34___|PIBD1014C341 123750 10M| _ 3/25/2014]  305] 0.84 1.0019 | 0.8550 | 1.0426
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] 417] 1.4 1.2402 | 1.0793 | 1.2707
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] 488 1.34 1.4579 | 1.2895 | 1.4828
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  498] 1.36 1.4885 | 1.3191 | 1.5127
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 508] 1.39 15192 | 1.3487 | 1.5426
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015] 64| 1.75 1.9270 | 1.7424 | 1.9400
FXTN 05-68 _|PIBD0515E685 6.3750  2v| 5/13/2015] 719 1.97 21662 | 1.9734 | 21731
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015]  728] 1.99 2.1938 | 2.0000 | 2.2000
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 788] 2.16 2.2385 | 2.0020 | 2.1686
RTB 05-09 PIID0515H097 5.8750] 25Y| 8/19/2015] 817] 224 4.256717] 2.2500 | 2:45:45 PM| 1.7642 | 2.2601 | 2.0029 | 2.1535
FXTN 10-37 __|PIBD1015H370 11.8750] 25Y|  8/25/2015] 823] 225 2.2646 | 2.0031 | 2.1504
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] _ 915] 251 2.3331 | 2.0061 | 2.1023
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 935] 256 2.3480 | 2.0067 | 2.0918
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _ 963| 2.64 2.3689 | 2.0076 | 2.0772
FXTN 0748 |PIBD0716A488 7.0000 _ 3Y] 1/27/2016] _978] 268 1,220.000000] 2.0500 | 3:12:11 PM| 2.0215 | 2.3801 | 2.0081 | 2.0694
RTB 05-10 PIID0516C107 6.0000  3Y]  3/3/2016] 1014] 278 1.200000] 2.2500 | 3:43:56 PM| 2.3020 | 2.4069 | 2.0093 | 2.0505
FXTN 10-40___|PIBD1016C407 75000 3Y| 3/30/2016] 1041 2.85 24270 | 2.0102 | 20364
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1067] 2.92 24464 | 2.0110 | 2.0228
FXTN 10-41 * |PIBD1016D416 7.0000 _ 3v] 4/27/2016] 1069] 293 24479 | 2.0111 | 20218
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1199] 3.28]  1,902.600000] 2.5000 | 4:05:12 PM| 2.1303 | 2.5347 | 21777 | 2.1486
RTB 07-01 PID07161018 7.0000] 3.5Y] 0/24/2016] 1219 3.34 25481 | 2.2033 | 2.1682
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1272| 3.48 25834 | 2.2712 | 22199
FXTN 0749 |PIBD0717C493 7.0000  4Y]  3/31/2017] 1407| 3.85 26.780000] 22750 | 3.44:44PM| 23220 | 2.6736 | 2.4442 | 2.3516
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1431 3.92 2.6896 | 2.4750 | 2.3750
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1503] 4.11 2.6553 | 24395 | 2.3679
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1548 4.24 1.000000] 26250 | 2:38:20 PM| 26250 | 2.6339 | 24173 | 2.3634
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1552 4.25 2.6320 | 2.4154 | 2.3630
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1618] 4.43 1.700000] 2.6000 | 3:15:07 PM| 2.6000 | 2.6006 | 2.3828 | 2.3564
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y] 11/8/2017] 1629] 446 25054 | 2.3774 | 23564
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1713] 4.69]  343.180000] 24750 | 11:40:06 AM| 24422 | 2.5554 | 2.3360 | 2.3470
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1825] 5.00]  167.165000] 2.1250 | 3:52:10PM| 2177 | 2.5021 | 2.2808 | 2.3359
FXTN 0751 |PIBD0718H511 5.0000]  5.5Y] 8/18/2018] 1912] 5.3 25044 | 2.3792 | 24267
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 2006 5.49 26942 | 2.4855 | 25249
FXTN 10-48 _ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2097 b5.74 1.000000] 2.6000 | 2:44:40 PM| 26000 | 2.7908 | 25884 | 2.6199
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2163] 592 2.8608 | 2.6630 | 26888
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2247] 6.15 2.9500 | 2.7580 | 2.7765
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ 8/30/2019] 2289] 6.27 2.9946 | 2.8055 | 2.8204
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y| 11/22/2019] 2373] 6.50]  300.000000] 2.7000 | 11:49:42 AM| 2.6333 | 3.0837 | 2.9005 | 2.9081
FXTN 10-50 * |PIBD1020B508 7.7500]  7v]  2/18/2020] 2461] 6.74 34771 | 3.0000 | 3.0000
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RTB 10-01 PIID1020H015 7.2500]  7.5Y| 8/19/2020] 2644] 7.24] _ 114.500000] 2.8500 | 4:01:41 PM| 2.7207 | 3.2195 | 29667 | 2.9667
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2672 7.32 3.2259 | 2.9616 | 2.9616
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2763] 7.56 4.414500] 2.8500 | 2:25:30 PM| 2.6957 | 3.2470 | 2.9450 | 2.9450
RTB 10-02 PIID1021C027 7.3750]  8Y|  3/3/2021] 2840] 7.78]  282.325000] 2.8500 | 4:01:59 PM| 2.8594 | 3.2648 | 29310 | 2.9310
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2896] 7.93 3.2778 | 2.9208 | 2.9208
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 3071] 8.41 3.3183 | 2.8889 | 28889
FXTN 10-55 _ |PIBD1021K551 5.7500]  Ov| 11/24/2021] 3106] 8.50]  200.000000] 2.8150 | 10:12:54 AM| 28150 | 3.3264 | 2.8825 | 2.8825
FXTN 10-54 __ |PIBD1022G545 6.3750  Ov| 1/19/2022] 3162| 8.66]  727.000000] 2.8300 | 3:54:31 PM| 2.8272 | 3.3393 | 28723 | 2.8723
FXTN 20-02___|PIBD2022C021 15.0000 Y] 3/14/2022[ 3216] 8.80 3.3518 | 2.8625 | 2.8625
FXTN 10-56 __ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3357] 9.9 3.3845 | 2.8368 | 28368
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y]  90/13/2022] 3399 9.31 3.3942 | 2.8291 | 28291
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3433] 9.40 3.4020 | 2.8230 | 28230
FXTN 1058 |PIBD1022L585 4.0000] _ 10Y| _ 12/6/2022] 3483] 0.54]  156.000000] 2.8000 | 3:13:00 PM| 2.8000 | 3.4136 | 2.8138 | 2.8138
FXTN 20-04 * |PIBD2023B048 13.0000]  10Y] 2/20/2023] 3569] 0.74 3.4312 | 2.8000 | 2.8000
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3657| 10.01 3.4355 | 28153 | 2.8146
FXTN 20-06 _ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3804] 10.41 3.4420 | 28383 | 2.8366
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y] _ 6/3/2024] 4028[ 11.03 3.4519 | 2.8732 | 28701
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4091] 11.20 3.4547 | 2.8831 | 28795
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4189 11.47 3.4590 | 2.8084 | 2.8941
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4343[ 11.89 3.4658 | 2.9224 | 29171
FXTN20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4532 12.41 34741 | 2.9519 | 29453
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4572 1252 3.4759 | 2.9582 | 29513
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4623] 12.66 3.4782 | 29662 | 29589
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4897| 13.41 29.636000] 3.6000 | 4:01:17 PM| 3.5712 | 3.4903 | 3.0089 | 2.9999
FXTN 20-13 __ |PIBD2026L139 8.0000]  14Y| 12/7/2026] 4945| 13.54 3.4924 | 3.0164 | 3.0070
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5029 13.77 16.100000] 3.6000 | 3:50:24 PM| 35707 | 3.4961 | 3.0296 | 3.0196
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5218| 14.29 3.5044 | 3.0591 | 3.0478
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5673| 15.53 3.5245 | 3.1301 | 3.1158
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y] 5/27/2030] 6212| 17.01 3.5483 | 3.2143 | 3.1963
FXTN 25:02 __|PIBD2530G029 125000]  18Y|  7/28/2030] 6274 17.18 3.5510 | 3.2240 | 3.2056
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6456] 17.68 20.000000] 3.9000 | 3:2051 PM| 3.9000 | 3.5591 | 3.2524 | 3.2327
FXTN 20-17 __|PIBD2031G171 8.0000] 19|  7/19/2031] 6630] 18.15]  3,671.500000] 3.8000 | 4:03:18 PM| 3.7865 | 3.5667 | 3.2796 | 3.2587
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6708| 18.37 3.5702 | 3.2018 | 3.2704
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6828| 18.69 3.5755 | 3.3105 | 3.2883
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6856 18.77] 3,238.010000] 3.8000 | 4:06:27 PM| 3.8847 | 3.5767 | 3.3149 | 3.2925
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 7066 19.35 27.000000] 4.2500 | 2:35:56 PM| 4.2500 | 3.5860 | 3.3477 | 3.3239
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/29/2032] 7129| 19.52 3.5888 | 3.3575 | 3.3333
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7241| 19.82 13.256000] 3.2000 | 4:04:06 PM| 3.2410 | 3.5937 | 3.3750 | 3.3500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7835| 21.45 3.8052 | 3.5967 | 3.5802
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 8164| 22.35 20.000000 4.1000 | 3:18:30 PM| 4.1000 | 3.9224 | 3.7194 | 3.7078
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8241| 2256]  115.470000] 4.1000 | 2:59:39 PM| 4.0132 | 3.9498 | 3.7482 | 3.7376
FXTN 2509 |PIBD25361097 7.6250]  25v]  0/20/2036] 8529| 23.35 1.950000] 4.1250 | 11:35:32 AM| 4.1250 | 4.0524 | 3.8557 | 3.8492
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  #/16/2037] 8850 24.23 2.120000] 4.2500 | 3:10:50 PM| 4.1941 | 4.1667 | 3.9755 | 3.9737
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8919 24.42] 1,945.137000] 4.0500 | 4:11:26 PM| 3.9983 | 4.1913 | 4.0012 | 4.0004




