Interpolated Bonds

June 28, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
RTB 05-07 PIID0513G075 9.0000] M|  7/31/2013] 30| 0.08 12.000000] 1.6975 | 9:35:32 AM| 1.6987 | 2.3068 | 2.1910 | 2.1910
FXTN 10-33___|PIBD1013J337 11.0000]  3M| _ 10/9/2013] _100] 027 1.9409 | 1.7536 | 1.7536
FXTN 07-45 _ |PIBD0713K457 7.4250]  4M| 11/2/2013] 124 0.34 1.9527 | 1.7658 | 1.7658
FXTN 0567 |PIBD0514A673 6.2500  7M| 1/27/2014] _210] 0.57] 1,179.000000] 2.0000 | 4:13:52 PM| 1.9749 | 2.0123 | 1.8259 | 1.8259
FXTN 10-34___|PIBD1014C341 12.3750]  OM| 3/25/2014] _267] 0.73]  1,800.000000] 1.8125 | 11:45:09 AM| 1.8368 | 2.0931 | 1.9034 | 1.9034
FXTN 10-35___|PIBD1014G356 12.7500]  1.5Y] _ 7/15/2014]  379] 1.04 23142 | 2.1165 | 2.0581
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014]  450] 1.23 0.372000] 25000 | 11:05:12 AM| 25000 | 2.5226 | 2.3182 | 2.1587
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  460] 1.26 25519 | 2.3466 | 2.1728
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 470] 1.29 25813 | 2.3750 | 2.1870
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015]  603] 1.65 2.9717 | 2.7528 | 23754
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] 681] 1.86 3.2007 | 2.9744 | 2.4859
FXTN 07-47 * |PIBDO715E477 83750  2v| 5/22/2015]  690] 1.89 60.000000] 2.4975 | 3:09:15 PM| 2.4987 | 3.2271 | 3.0000 | 2.4987
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015]  750] 2.05 3.2484 | 2.9643 | 25477
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015]  779] 2.13 2.220000] 3.4000 | 3:10:50 PM| 3.3851 | 3.2586 | 2.9470 | 25713
FXTN 10-37 __|PIBD1015H370 11.8750] 25Y|  8/25/2015] 785] 2.5 3.2608 | 29435 | 25762
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 877| 240 3.2933 | 2.8887 | 26513
FXTN10-38 __|PIBD1015L384 101250 25Y| 12/15/2015] 897] 246 3.3004 | 28768 | 26676
FXTN10-39___|PIBD1016A393 9.2500]  3v|  1/12/2016] _ 925] 253 3.3103 | 2.8602 | 2.6904
FXTN 0748 |PIBD0716A488 7.0000 _ 3Y] 1/27/2016] _940] 257]  156.900000] 3.6250 | 4:10:24 PM| 2.8005 | 3.3157 | 28512 | 2.7027
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] _976] 267 0.500000] 3.3000 | 2:44:31 PM| 3.4199 | 3.3284 | 2.8298 | 2.7320
FXTN 10-40___|PIBD1016C407 7.5000]  3v] 3/30/2016] 1003] 2.75 3.3380 | 2.8138 | 2.7541
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1029] 2.82]  800.000000] 2.7500 | 3:57:50 PM| 2.7719 | 3.3472 | 2.7983 | 2.7753
FXTN 10-41 * |PIBD1016D416 7.0000  3Y] 4/27/2016] 1031 282 3.3479 | 2.7971 | 2.7769
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1161] 3.18]  469.640000] 3.6250 | 4:10:55 PM| 209774 | 3.4826 | 29235 | 2.9246
RTB 07-01 PID07161018 7.0000] _3.5Y] 9/24/2016] 1181] 3.23 1.000000] 3.5000 | 12:03:31 PM| 3.5000 | 3.5033 | 2.9430 | 2.9473
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1234 3.38 3.5582 | 2.9945 | 3.0075
FXTN 0749 |PIBD0717C493 7.0000]  4Y| 3/31/2017] 1369] 3.75]  506.000000] 3.5000 | 3:53:55 PM| 3.1882 | 3.6980 | 3.1259 | 3.1609
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1393 3.81 3.7229 | 3.1492 | 3.1882
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y|  7/5/2017] 1465] 4.01] 1,180.000000] 3.2000 | 3:52:54 PM| 3.1924 | 3.7244 | 2.9794 | 3.1175
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1510] 4.13 50.000000] 3.1500 | 9:08:13 AM| 3.1500 | 3.7254 | 2.8733 | 3.0732
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1514 4.15 3.7254 | 2.8638 | 3.0693
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1580] 4.33 3.7268 | 2.7082 | 3.0045
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y] 11/8/2017] 1591] 4.36]  900.000000] 3.3250 | 3:00:15 PM| 3.3400 | 3.7271 | 26822 | 2.9937
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1675] 4.59]  829.000000] 3.1500 | 3:41:38 PM| 3.1630 | 3.7288 | 2.4841 | 2.9111
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1787] 4.89]  549.427000] 2.3500 | 3:23:47 PM| 22550 | 3.7312 | 2.2200 | 2.8011
FXTN 0751 |PIBD0718H511 5.0000] 55Y|  8/18/2018] 1874] 5.13]  547.500000] 3.3500 | 3:56:10 PM| 3.2801 | 3.7805 | 2.4086 | 2.9228
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1968 5.39 3.8338 | 26124 | 3.0543
FXTN10-48 __ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2059 b5.64 3.8854 | 2.8096 | 3.1816
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2125] 582 3.9208 | 2.9527 | 3.2740
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2209] 6.05 3.9704 | 3.1348 | 3.3915
FXTN 0755 |PIBD0719H555 4.7500] _ 65Y|  8/30/2019] 2251] 6.16]  130.000000] 3.6500 | 9:06:03 AM| 3.6500 | 3.9942 | 3.2258 | 3.4503
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y| 11/22/2019] 2335] 6.39 87.900000] 3.0000 | 2:15:02 PM| 3.3696 | 4.0418 | 3.4079 | 3.5678
FXTN 10-50 * |PIBD1020B508 7.7500] 7| 2/18/2020] 2423] 6.63] _ 185.000000 3.8000 | 3:44:14 PM| 3.6909 | 4.0917 | 3.5987 | 3.6909
RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2606] 7.13 41201 | 3.6217 | 3.6998
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FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y] 9/16/2020] 2634 7.21 41244 | 3.6252 | 3.7012
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2725] 7.46 3.215000] 3.0000 | 11:34:43 AM| 3.1049 | 4.1385 | 3.6367 | 3.7056
RTB 10-02 PID1021C027 7.3750]  8Y]  3/3/2021] 2802 7.67 41505 | 3.6463 | 3.7093
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2858] 7.82]  100.000000| 4.0500 | 10:08:03 AM| 4.0500 | 4.1591 | 3.6534 | 3.7120
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 3033 8.30]  100.000000 4.0250 | 2:30:36 PM| 4.0250 | 4.1863 | 3.6754 | 3.7205
FXTN 10-55 _|PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3068] 8.40]  3,195.660000] 4.0000 | 3:19:34 PM| 4.0438 | 4.1917 | 3.6798 | 3.7222
FXTN 10-54 __ |PIBD1022G545 6.3750] O] 1/19/2022] 3124] 8.55]  463.855000] 4.0000 | 3:51:44 PM| 4.0108 | 4.2004 | 3.6868 | 3.7250
FXTN 20-02___|PIBD2022C021 15.0000  OY] 3/14/2022[ 3178] 8.70 4.2087 | 3.6936 | 3.7276
FXTN 10-56 __ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3319] 9.09]  228.000000] 4.0000 | 3:11:34 PM| 4.0122 | 4.2306 | 3.7113 | 3.7344
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3361] 9.20]  1,300.150000] 4.0000 | 3:11:21 PM| 3.9995 | 4.2371 | 3.7166 | 3.7365
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3395] 9.30 4.2424 | 3.7209 | 3.7381
FXTN 1058 |PIBD1022L585 4.0000] 9.5V 12/6/2022] 3445] 0.43]  394.636000] 3.9750 | 3:48:28 PM| 4.0238 | 4.2501 | 3.7271 | 3.7405
FXTN 20-04 __|PIBD2023B048 13.0000]  10Y] 2/20/2023] 3521] 09.64 4.2619 | 3.7367 | 3.7442
FXTN 20-05 * |PIBD2023E054 11.8750]  10Y] _ 5/29/2023] 3619 9.9 50.000000] 3.7490 | ©:16:25 AM| 3.7490 | 4.2771 | 3.7490 | 3.7490
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3766| 10.31 4.2782 | 3.7552 | 3.7541
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3990 10.92 4.2799 | 3.7645 | 3.7619
FXTN 20-08 __|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4053 11.10 90.000000] 3.7500 | 9:18:03 AM| 3.7500 | 4.2804 | 3.7672 | 3.7641
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4151] 11.36 4.2811 | 3.7713 | 3.7675
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4305| 11.79 4.2823 | 3.7777 | 3.7728
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4494 12.30 4.2837 | 3.7856 | 3.7794
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4534] 12.41 4.2840 | 3.7873 | 3.7808
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4585] 1255 55.000000] 4.2500 | 3:52:32 PM| 3.8400 | 4.2844 | 3.7894 | 3.7826
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4859| 13.30 12.000000] 4.5000 | 3:14:35 PM| 4.5533 | 4.2865 | 3.8009 | 3.7921
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 4907| 13.43 4.2868 | 3.8029 | 3.7937
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4991 13.66 37.100000] 4.3000 | 3:19:06 PM| 4.2032 | 4.2875 | 3.8064 | 3.7967
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5180| 14.18 4.2889 | 3.8143 | 3.8032
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5635 15.43 4.2923 | 3.8334 | 3.8190
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6174 16.90 4.2964 | 3.8559 | 3.8378
FXTN 25:02 __|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6236] 17.07 4.2969 | 3.8585 | 3.8399
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y|  1/26/2031] 6418] 17.57 88.000000] 3.9040 | 11:18:21 AM| 3.0045 | 4.2083 | 3.8661 | 3.8462
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6592 18.05] 3,670.222209] 4.7300 | 4:11:46 PM| 4.7664 | 4.2096 | 3.8734 | 3.8523
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6670| 18.26 4.3002 | 3.8767 | 3.8550
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6790 18.59 4.3011 | 3.8817 | 3.8592
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6818] 18.67]  587.770000] 4.7000 | 4:03:06 PM| 4.8956 | 4.3013 | 3.8829 | 3.8601
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 7028] 19.24 22.700000] 5.0000 | 3:35:34 PM| 5.0768 | 4.3029 | 3.8917 | 3.8674
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 7091| 19.41]  150.000000] 5.2450 | 10:19:55 AM| 5.2450 | 4.3034 | 3.8943 | 3.8696
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7203] 19.72 55.000000] 3.6250 | 11:39:25 AM| 3.8735 | 4.3042 | 3.8990 | 3.8735
FXTN 25:06 _|PIBD2534K062 9.2500]  25v| 11/5/2034] 7797| 21.35 4.7093 | 4.3489 | 4.3262
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  ©/30/2035] 8126] 22.25]  100.000000] 54950 | 11:01:08 AM| 54950 | 4.9337 | 4.5980 | 45770
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8203 22.46]  4,203.508188] 5.1750 | 4:11:02PM| 5.2181 | 4.9863 | 4.6563 | 4.6357
FXTN 2509 |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8491| 23.25]  120.000000] 5.0000 | 9:22:15 AM| 5.0000 | 5.1827 | 4.8744 | 4.8552
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8812 24.13 5.700000] 5.2250 | 3:26:11 PM| 5.2025 | 54016 | 5.1175 | 5.0098
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8881| 24.31]  3,680.615200] 5.1250 | 4:08:22 PM| 5.0730 | 5.4487 | 5.1698 | 5.1524




