Interpolated Bonds

May 30, 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] 29| 0.08 24190 | 2.2531 | 22531
RTB 05-07 PIID0513G075 9.0000  2M| 7/31/2013] 61| 0.17] _ 732.000000] 2.0000 | 11:47:21 AM| 2.0000 | 2.2342 | 2.0330 | 2.0330
FXTN 10-33___|PIBD1013J337 11.0000]  5M|  10/9/2013] _131] 0.36 2.2114 | 2.0000 | 2.0000
FXTN 07-45 _ |PIBD0713K457 74250 5M| 11/2/2018] _ 155] 0.42 2.2120 | 2.0000 | 2.0000
FXTN 0567 |PIBD0514A673 6.2500]  8M|  1/27/2014] 241 0.66] 1,749.600000] 2.2500 | 4:02:25 PM| 2.1789 | 2.2338 | 2.1358 | 2.0063
FXTN 10-34___|PIBD1014C341 123750 10M| _ 3/25/2014] 298] 0.82 2.2538 | 2.2627 | 2.0122
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] 40| 1.2 2.3195 | 2.3569 | 2.0591
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014]  481] 1.32 2.3716 | 2.3553 | 21027
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 491] 1.34 2.3790 | 2.3551 | 2.1088
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014] _ 501] 1.37 2.3863 | 2.3549 | 21149
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015] 634] 1.74 24840 | 2.3519 | 21966
FXTN 05-68 _|PIBD0515E685 6.3750]  2v| 5/13/2015] _712| 1.95 25413 | 2.3502 | 22445
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015] 71| 1.97 2.5479 | 2.3500 | 2.2500
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 78] 2.4 25798 | 2.3544 | 22184
RTB 05-09 PIID0515H097 5.8750] 25Y|  8/19/2015] _ 810] 222 25952 | 2.3565 | 2.2031
FXTN 10-37 __|PIBD1015H370 11.8750]  25Y|  8/25/2015] _ 816] 223 2.5084 | 2.3570 | 2.1999
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] 908|249 26473 | 2.3637 | 21515
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 928] 254 2.6580 | 2.3652 | 2.1409
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _ 956] 262 26728 | 2.3672 | 2.1262
FXTN 0748 |PIBD0716A488 7.0000 _ 3v] 1/27/2016] 971 266 6.800000] 2.6000 | 3:31:27 PM| 2.6000 | 2.6808 | 2.3683 | 2.1183
RTB 05-10 PID0516C107 6.0000]  3Y| _ 3/3/2016] 1007] 2.76 2.7000 | 2.3710 | 2.0993
FXTN 10-40___|PIBD1016C407 75000 3Y] 3/30/2016] 1034] 283 2.7143 | 2.3729 | 2.0851
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1060] 2.90 51.200000] 2.0000 | 2:11:32 PM| 2.0000 | 2.7281 | 2.3749 | 2.0714
FXTN 10-41 * |PIBD1016D416 7.0000 _3Y]  4/27/2016] 1062] 2.9f 2.7292 | 2.3750 | 2.0703
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1192] 3.26 7.600000] 2.6000 | 3:31:54 PM| 2.6000 | 2.7628 | 2.4558 | 2.1362
RTB 07-01 PID07161018 7.0000] 3.5Y] 9/24/2016] 1212] 3.32 2.7680 | 2.4682 | 2.1463
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1265 3.46 2.7817 | 2.5012 | 21731
FXTN 0749 |PIBD0717C493 7.0000  4Y]  3/31/2017] 1400] 3.83]  131.400000] 2.6000 | 4:13:10 PM| 2.2537 | 2.8167 | 25851 | 2.2415
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1424] 3.90 2.8229 | 2.6000 | 22537
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1496] 4.10 28241 | 2.5463 | 22572
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1541] 4.22 28248 | 2.5127 | 22593
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1545] 4.23 2.8248 | 25097 | 2.2595
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1611] 4.41 1.100000] 26000 | 4:13:34 PM| 26000 | 2.8259 | 2.4605 | 2.2627
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y] 11/8/2017] 1622] 444 28261 | 2.4523 | 20632
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1706] 467 21.000000] 24500 | 0:50:56 AM| 2.4500 | 2.8274 | 2.3896 | 2.2672
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1818] 4.98]  261.719000] 2.1250 | 3:20:41 PM| 2.2584 | 2.8292 | 2.3061 | 2.2726
FXTN 0751 |PIBD0718H511 5.0000] 55Y|  8/18/2018] 1905 5.22]  300.000000] 2.7250 | 3:51:35 PM| 2.7250 | 29309 | 2.4455 | 2.4063
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1999 5.47 3.0409 | 25061 | 25508
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2090 5.72 3.1473 | 2.7419 | 26906
FXTN 07563 |PIBD0719D531 5.0000]  6Y|  4/26/2019] 2156] 590 3.2244 | 2.8476 | 2.7920
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2240 6.13 3.3227 | 2.9822 | 29211
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ 8/30/2019] 2282] 6.25 3.3718 | 3.0494 | 2.9857
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2366 6.48 43.000000] 2.7500 | 10:51:37 AM| 2.7500 | 3.4700 | 3.1840 | 3.1148
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2454 6.72 3.5729 | 3.3250 | 3.2500
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RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2637 7.22 22.054000] 3.0250 | 2:19:09 PM| 3.0250 | 3.6198 | 3.3057 | 3.2475
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y|  9/16/2020] 2665] 7.30] _100.000000] 3.2500 | 8:53:06 AM| 3.2500 | 3.6269 | 3.3028 | 3.2472
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2756] 7.55]  279.544000] 26500 | 11:30:43 AM| 29427 | 3.6502 | 3.2032 | 3.2459
RTB 10-02 PID1021C027 7.3750]  8Y|  3/3/2021] 2833] 7.76] _ 995.198000] 2.9000 | 11:46:34 AM| 2.8957 | 3.6700 | 3.2851 | 3.2449
FXTN 10-53 __|PIBD1021D531 6.5000  8Y| 4/28/2021] 2889 7.9 3.6843 | 3.2792 | 3.0441
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 3064] 8.39]  2,000.550000] 3.1250 | 11:31:55 AM| 28151 | 3.7291 | 3.2607 | 3.2418
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3099 8.48 10.000000] 2.8750 | 10:13:08 AM| 2.8750 | 3.7381 | 3.2570 | 3.2413
FXTN 10-54 __|PIBD1022G545 6.3750] O] 1/19/2022] 3155] 8.64] _ 100.000000] 3.0500 | 11:13:36 AM| 3.0500 | 3.7524 | 3.2511 | 3.2406
FXTN 20-02__|PIBD2022C021 15.0000  9oY] 3/14/2022] 3209] 8.79 3.7663 | 3.2455 | 3.2398
FXTN 10-56 _ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3350] 0.17 3.8024 | 3.2306 | 3.2379
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3392[ 9.29 3.8131 | 3.2062 | 3.2374
FXTN 20-03 __|PIBD2022J033 12.7500] 9.5V 10/17/2022] 3426] 9.38 3.8218 | 3.2226 | 3.2369
FXTN 1058 _ |PIBD1022L585 4.0000] _ 10Y| _ 12/6/2022] 3476] 0.52]  250.455000| 3.3750 | 4:04:23 PM| 3.2339 | 3.8346 | 3.2173 | 3.2362
FXTN 20-04 __|PIBD2023B048 13.0000] 10|  2/20/2023] 3562 9.72 3.8541 | 3.2093 | 3.2352
FXTN 20-05 * |PIBD2023E054 11.8750] _ 10Y|  5/29/2023] 3650 9.99 3.8792 | 3.1990 | 3.2339
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3797| 10.40 3.8785 | 3.2144 | 3.2359
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y] _ 6/3/2024] 4021] 11.01 3.8775 | 3.2379 | 3.2389
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4084| 11.18 3.8772 | 3.2445 | 3.398
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4182] 11.45 50.000000] 3.3750 | 10:27:04 AM| 3.3750 | 3.8767 | 3.2548 | 3.2411
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y| _ 4/14/2025] 4336] 11.87 3.8760 | 3.2710 | 3.0432
FXTN20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4525 12.39 3.8751 | 3.2908 | 3.2458
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4565 12.50 3.8749 | 3.2950 | 3.2463
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4616 12.64 3.8747 | 3.3003 | 3.2470
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4890| 13.39 0.979000] 3.8500 | 11:12:38 AM| 3.8500 | 3.8734 | 3.3291 | 3.2507
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4938| 13.52 3.8732 | 3.3341 | 3.2514
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5022] 13.75 13.000000 4.0000 | 3:48:39 PM| 3.9230 | 3.8728 | 3.3429 | 3.2525
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5211] 14.27 3.8719 | 3.3628 | 3.2551
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5666] 15.51 3.8698 | 3.4105 | 3.2613
FXTN 20-16__|PIBD2030E166 8.7500]  17Y|  5/27/2030] _6205] 16.99 3.8673 | 3.4670 | 3.2686
FXTN 25:02 __|PIBD2530G029 125000 18Y|  7/28/2030] 6267 17.16 3.8670 | 3.4736 | 3.2695
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y|  1/26/2031] 6449 17.66 3.8662 | 3.4926 | 3.2719
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6623 18.13] _2,813.776000] 4.1700 | 4:02:52 PM| 4.0611 | 3.8653 | 3.5100 | 3.2743
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6701] 18.35 3.8650 | 3.5191 | 3.2754
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6821] 1867 3.8644 | 3.5317 | 3.2770
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6849] 18.75] 823530000 4.3250 | 4:09:58 PM| 4.2046 | 3.8643 | 3.5346 | 3.2774
FXTN 20-19 __ |PIBD20321195 5.7500] _ 19Y| _ 9/27/2032] 7059] 19.33 3.8633 | 3.5566 | 3.2802
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/29/2032] 7122| 19.50 3.8630 | 3.5633 | 3.2811
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7234 19.81 51.030000] 3.4000 | 3:58:22 PM| 3.2826 | 3.8625 | 3.5750 | 3.2826
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7828| 21.43 4.1442 | 3.7913 | 36139
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 8157| 22.33 4.3002 | 3.9110 | 3.7974
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8234] 22.54]  154.000000 4.3000 | 4:08:40 PM| 4.3008 | 4.3368 | 3.9391 | 3.8403
FXTN 2509 |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8522] 23.33] _ 120.000000] 4.8000 | 2:05:18 PM| 4.8000 | 4.4733 | 4.0439 | 4.0010
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8843| 24.21 27.000000] 4.5000 | 3:54:01 PM| 4.5126 | 4.6256 | 4.1608 | 4.1800
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8912 24.40]  4,834.917172] 4.2750 | 4:11:39 PM| 4.1998 | 4.6583 | 4.1859 | 4.2185




