Interpolated Bonds

July 18, 2013
'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSKF | PDSI-R1 | PDSI-R2

RTB 05-07 PIID0513G075 9.0000 <IM| _7/31/2013] 12| 0.03 2.7271 | 2.6667 | 26667
FXTN 10-33___|PIBD1013J337 11.0000]  3M| _ 10/9/2013] 82| 0.22 12378 | 1.0696 | 1.0696
FXTN 07-45 _ |PIBD0713K457 74250 4M|  11/2/2013] _ 106] 0.29 1.2687 | 1.1062 | 1.1062
FXTN 0567 |PIBD0514A673 6.2500  7M| 1/27/2014] _ 192| 053] 2,550.000000] 1.0000 | 10:49:18 AM| 1.1125 | 1.4191 | 1.2564 | 1.2564
FXTN 10-34___|PIBD1014C341 123750 8M| 3/25/2014] 249] 068 1.4540 | 1.2906 | 1.2906
FXTN 10-35___|PIBD1014G356 12.7500 Y[ 7/15/2014] _361] 0.99 15527 | 1.3861 | 1.3861
RTB 05-08 PIID05141080 6.2500]  1.5Y| 0/24/2014] 432 1.18 0.100000] 1.2500 | 10:53:37 AM| 1.2500 | 1.7609 | 1.5833 | 1.5833
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  442| 1.2 17902 | 1.6111 | 1.6111
SPTB 10-03 _ |SPTB1014J037 122500 1.5Y] 10/14/2014]  452] 1.24 1.8195 | 1.6389 | 1.6389
FXTN 10-36___|PIBD1015B367 123750  2Y|  2/24/2015] _ 585] 1.60 2.2095 | 2.0083 | 2.0083
FXTN 05-68 _|PIBD0515E685 6.3750  2Y| 5/13/2015] 663 1.82 24382 | 2.2050 | 22250
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/20/2015] 672 1.84 24646 | 2.2500 | 22500
FXTN 0420 |PIBD0415G203 4.8750] 25Y]  7/21/2015] _ 732] 2.00 24804 | 2.2022 | 22043
RTB 05-09 PID0515H097 5.8750] 25Y| 8/19/2015] 761] 2.08 10.000000] 2.5000 | 11:06:32 AM| 2.5000 | 24880 | 2.1791 | 2.1823
FXTN 10-37 ___|PIBD1015H370 11.8750]  25Y| _ 8/25/2015]  767] 2.0 24896 | 2.1744 | 21777
FXTN 0569 |PIBD0515K697 4.6250] 25Y| 11/25/2015] 859] 235 25137 | 2.1011 | 21077
FXTN 10-38___|PIBD1015L384 10.1250]  25Y| 12/15/2015] 879 2.4 25190 | 2.0852 | 2.0925
FXTN10-39___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 907| 248 25263 | 2.0629 | 2.0712
FXTN 0748 |PIBD0716A488 7.0000  3v] 1/27/2016] _922] 252 2.5303 | 2.0510 | 2.0598
RTB 05-10 PID0516C107 6.0000  3Y]  3/3/2016]  958] 262 25397 | 2.0223 | 20324
FXTN 10-40___|PIBD1016C407 75000 3Y] 3/30/2016] _ 985] 2.70 2.5468 | 2.0008 | 2.0118
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 1011] 2.77] 2,299.500000] 2.0000 | 11:53:10 AM| 1.9905 | 25537 | 1.9801 | 1.9920
FXTN 10-41 * |PIBD1016D416 7.0000  3Y] 4/27/2016] 1013] 2.77 25542 | 1.9785 | 1.9905
FXTN 1042 |PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1143] 3.3 93.630000] 2.1250 | 11:41:15 AM| 21135 | 2.6415 | 21722 | 2.1806
RTB 07-01 PID07161018 7.0000] _3.5Y] 0/24/2016] 1163] 3.8 2.6550 | 2.2019 | 2.2098
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1216] 3.33 2.6906 | 2.2809 | 2.2873
FXTN 0749 |PIBD0717C493 7.0000  4Y]  3/31/2017] 1351 8.70 2.7813 | 2.4820 | 24846
FXTN 20-01 __|PIBD2017D011 143750 4| 4/24/2017] 1375] 3.76 2.7974 | 25177 | 25197
FXTN 0570 * |PIBD0517G705 46250 4Y|  7/5/2017] 1447] 396 2.8458 | 2.6250 | 26250
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1492 4.08 50.000000] 2.5000 | 10:55:36 AM| 2.5000 | 2.8458 | 2.6181 | 2.6095
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1496] 4.10 28458 | 2.6175 | 26082
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1562] 4.28 2.8458 | 26073 | 2.5855
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1573] 4.31 2.8458 | 2.6056 | 25817
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1657] 4.54] 1,392.500000] 26000 | 11:30:37 AM| 25174 | 2.8458 | 25027 | 2.5529
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1769] 4.84 11.500000] 2.1500 | 10:38:20 AM| 2.1500 | 2.8458 | 2.5755 | 25144
FXTN 0751 |PIBD0718H511 5.0000] _55Y|  8/18/2018] 1856 5.8 6,250.351000] 255500 | 3:43:45 PM| 25296 | 2.9333 | 2.6678 | 2.6150
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5v| 11/20/2018] 1950 5.34 3.0278 | 2.7675 | 2.7237
FXTN10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2041] 559 3.1193 | 2.8640 | 2.8290
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2107] 577 3.1857 | 29340 | 29053
FXTN 0754 |PIBD0719G547 47500 6Y]  7/19/2019] 2191 6.00 3.2702 | 3.0230 | 3.0025
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ /30/2019] 2233 6.11 3.3124 | 3.0676 | 3.0511
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2317] 6.34 0.500000] 3.2500 | 10:23:22 AM| 3.2500 | 3.3969 | 3.1567 | 3.1482
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2405 6.58 3.4854 | 3.2500 | 3.2500
RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2588 7.09 10.000000] 2.9000 | 3:44:53 PM| 29000 | 35597 | 3.3189 | 3.3189
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FXTN 10-51 __|PIBD1020/510 6.1250]  7.5v¥] 9/16/2020] 2616 7.16 35710 | 3.3204 | 3.3204
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2707| 7.4 3.6080 | 3.3636 | 3.3636
RTB 10-02 PIID1021C027 7.3750]  8Y|  3/3/2021] 2784] 7.62]  301.600000] 2.8000 | 3:44:23 PM| 2.9996 | 3.6392 | 3.3926 | 3.3926
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2840] 7.78]  198.837000] 3.0500 | 11:31:07 AM| 3.0500 | 3.6619 | 3.4137 | 3.4137
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 3015] 8.25 50.000000] 3.4000 | 3:22:07 PM| 3.4000 | 3.7330 | 3.4795 | 3.4795
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3050] 8.35]  507.000000] 3.3900 | 4:09:51 PM| 3.3585 | 3.7472 | 3.4927 | 3.4927
FXTN 10-54 __|PIBD1022G545 6.3750] O] 1/19/2022] 3106] 8.50]  385.000000] 3.5000 | 3:14:33 PM| 3.4698 | 3.7699 | 35138 | 35138
FXTN 20-02___|PIBD2022C021 15.0000] 9] B3/14/2022] 3160] 8.65 3.7918 | 3.5341 | 3.5341
FXTN 1056 |PIBD1022H562 4.8750] 95Y|  8/2/2022] 3301 0.04]  281.590000] 3.5000 | 3:30:43 PM| 3.5000 | 3.8490 | 3.5871 | 3.5871
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3343] 0.15 3.8661 | 3.6029 | 3.6029
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3377] 9.25 3.8799 | 3.6157 | 36157
FXTN 1058 |PIBD1022L585 4.0000] _95Y| 12/6/2022] 3427] 0.38]  401.900000| 3.4000 | 3:18:37 PM| 3.4499 | 3.9002 | 3.6345 | 3.6345
FXTN 20-04 __|PIBD2023B048 13.0000]  10Y]  2/20/2023] 3503] 9.59 3.9310 | 3.6631 | 3.6631
FXTN 20-05 * |PIBD2023E054 11.8750] _ 10Y]  5/29/2023] 3601] 9.86 3.9708 | 3.7000 | 3.7000
FXTN 20-06 __|PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3748 10.26 3.9837 | 3.7123 | 3.7123
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3972] 10.87 4.0034 | 3.7311 | 3.7311
FXTN 20-08__|PIBD2024H086 12.8750]  12Y] _ 8/5/2024] 4035] 11.05 4.0089 | 3.7363 | 3.7363
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4133 11.32 4.0175 | 3.7445 | 3.7445
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4287 11.74 4.0310 | 3.7574 | 3.7574
FXTN 20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4476 12.25 20.800000] 4.6500 | 0:01:33 AM| 4.6500 | 4.0476 | 3.7732 | 3.7732
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4516 12.36 4.0511 | 3.7766 | 3.7766
FXTN20-12___|PIBD2026A122 10.2500]  13Y] _ 1/19/2026] 4567| 12.50 4.0556 | 3.7809 | 3.7809
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4841] 13.25 60.000000] 42500 | 11:32:01 AM| 4.2500 | 4.0796 | 3.8038 | 3.8038
FXTN 20-13__ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4889| 13.39 4.0839 | 3.8078 | 3.8078
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 4973 13.62]  630.700000] 4.1000 | 10:42:45 AM| 4.1280 | 4.0912 | 3.8148 | 3.8148
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  0/6/2027] 5162| 14.13 41078 | 3.8307 | 3.8307
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5617| 15.38 41478 | 3.8687 | 3.8687
FXTN 20-16__ |PIBD2030E166 8.7500] _ 17Y|  5/27/2030] 6156] 16.85]  200.000000| 4.6000 | 12:11:08 PM| 4.6000 | 4.1951 | 3.9139 | 3.9139
FXTN 25:02 __|PIBD2530G029 125000 18Y]  7/28/2030] 6218| 17.02 4.2005 | 3.9191 | 3.9191
FXTN 25:03 __|PIBD2531A032 11.2500] _ 18Y] _ 1/26/2031] 6400 17.52 4.2165 | 3.9343 | 3.9343
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y|  7/19/2031] 6574 18.00] 11,009.000000] 4.5100 | 4:14:38 PM| 4.4561 | 4.2318 | 3.9489 | 3.9489
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6652| 18.21 4.2386 | 3.9554 | 3.9554
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6772| 18.54]  155.000000] 4.6250 | 11:36:26 AM| 4.7989 | 4.2491 | 3.9654 | 3.9654
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6800 18.62] 2,042.445000] 4.6250 | 3:38:45 PM| 4.5739 | 4.2516 | 3.9678 | 3.9678
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 7010 19.19 10.000000] 4.6500 | 10:19:01 AM| 4.6500 | 4.2700 | 3.9854 | 3.9854
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 7073| 19.36 4.2756 | 3.9906 | 3.9906
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7185] 19.67 4.2854 | 4.0000 | 4.0000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7779| 21.30 4.5273 | 4.2609 | 4.2711
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  9/30/2035] 8108| 22.20 4.6613 | 4.4054 | 4.4212
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8185] 2241]  200.000000] 4.8500 | 10:34:49 AM| 4.8500 | 4.6926 | 4.4393 | 4.4563
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8473| 23.20 54.000000] 4.9750 | 2:58:49 PM| 5.0074 | 4.8099 | 4.5658 | 4.5877
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8794] 24.08 86.750000] 5.0000 | 3:22:05 PM| 4.9910 | 4.9406 | 4.7068 | 4.7342
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8863 24.27]  3,690.802000] 4.8000 | 4:05:38 PM| 4.7523 | 4.9687 | 4.7371 | 4.7657




