Interpolated Bonds

July 30, 2013
'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSIF | PDSI-R1 | PDSI-R2

FXTN 10-33___|PIBD1013J337 11.0000]  2M| 10/9/2013] _ 70] 0.9 1.2609 | 1.1000 | 1.1000
FXTN 0745 |PIBD0713K457 71250 3M| 11/2/2013] 94| 0.26 1.2636 | 1.0934 | 1.0933
FXTN 0567 |PIBD0514A673 6.2500]  6M|  1/27/2014]  180] 0.49]  636.665000] 0.8000 | 2:53:19 PM| 0.8824 | 1.2966 | 0.9057 | 0.9024
FXTN 10-34___|PIBD1014C341 123750 8M| 3/25/2014] 237] 065 1.3680 | 1.0375 | 1.0351
FXTN 10-35___|PIBD1014G356 127500 11M| _ 7/15/2014] _349] 096 0.120000] 1.2500 | 2:40:31 PM| 1.2500 | 1.5367 | 1.3762 | 1.3762
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014]  420] 1.15] _ 100.447000] 2.0000 | 3:02:52 PM| 1.6267 | 1.6920 | 15195 | 1.5195
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  430] 1.18] _ 100.000000] 1.6250 | 2:54:26 PM| 1.6250 | 1.7138 | 15397 | 1.5397
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 440] 1.20 1.7357 | 1.5599 | 1.5599
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015] 573] 157 26.000000] 1.8050 | 3:53:38 PM| 1.8050 | 2.0265 | 1.8283 | 1.8283
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] 651] 1.78 21970 | 1.9857 | 1.9857
FXTN 0747 |PIBDO715E477 8.3750]  2v| 5/22/2015] _ 660] 1.81 2.2167 | 2.0039 | 2.0039
FXTN 0420 * |PIBD0415G203 48750 Y] 7/21/2015] 720] 197 2.3479 | 2.1250 | 2.1250
RTB 05-09 PID0515H097 5.8750] 25Y] 8/19/2015] 749] 2.05 2.3565 | 2.1224 | 21199
FXTN 10-37___|PIBD1015H370 11.8750]  25Y|  8/25/2015]  755] 2.07 23583 | 2.1219 | 21188
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015]  847| 232 2.3855 | 2.1137 | 21027
FXTN 10-38 ___|PIBD1015L384 10.1250]  25Y| 12/15/2015] 867] 237 23915 | 2.1119 | 2.0992
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 895] 2.45 2.3998 | 2.1004 | 2.0942
FXTN 0748 |PIBD0716A488 7.0000] 2.5v] 1/27/2016] 90| 249 50.196012| 2.1500 | 2:47:02PM| 21516 | 2.4042 | 21081 | 2.0916
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] _ 946] 259 1.000000] 25800 | 11:02:09 AM| 2.5800 | 2.4149 | 2.1049 | 2.0853
FXTN 10-40___|PIBD1016C407 75000 3Y| 3/30/2016] _ 973] 2.66 2.4229 | 21025 | 2.0805
FXTN 0320 |PIBD0316D206 16250 3Y| 4/25/2016] 999 2.74]  850.000000] 2.0500 | 3:57:02 PM| 2.0750 | 2.4306 | 2.1002 | 2.0760
FXTN 10-41 * |PIBD1016D416 7.0000 _ 3Y] 4/27/2016] 1001| 2.74 24312 | 2.1000 | 2.0756
FXTN 10-42 __|PIBD1016/420 9.1250]  3.5Y]  9/4/2016] 1131] B3.10] _ 600.000000] 2.1000 | 10:13:51 AM| 2.1050 | 2.5566 | 2.2573 | 2.2402
RTB 07-01 PID07161018 7.0000] _3.5Y] 0/24/2016] 1151 3.15 1.900000] 2.5000 | 11:35:16 AM| 2.5000 | 2.5759 | 2.2815 | 2.2655
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1204] 3.30 2.6271 | 2.3456 | 2.3326
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1339 3.67 1.000000] 2.5000 | 2:23:34 PM| 2.5000 | 2.7574 | 2.5089 | 2.5035
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1363] 3.73 0.095449] 3.3300 | 11:01:05 AM| 3.3300 | 2.7805 | 25379 | 25339
FXTN 0570 * |PIBD0517G705 46250 4Y]  7/5/2017] 1435] 3.93 2.8500 | 2.6250 | 2.6250
RTB 07-02 PID0717H026 6.6250]  4.5Y| 8/19/2017] 1480] 4.05]  103.414215] 2.6000 | 25751 PM| 2.6128 | 2.8532 | 26250 | 2.6250
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1484 4.06 2.8535 | 2.6250 | 26250
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1550] 4.24 2.8582 | 2.6250 | 2.6250
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y] 11/8/2017] 1561] 427 2.8590 | 2.6250 | 2.6250
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1645] 4.50 1.000000] 2.6250 | 1055755 AM| 2.6250 | 2.8649 | 2.6250 | 2.6250
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1757| 4.8 2.8729 | 2.6250 | 26250
FXTN 0751 |PIBD0718H511 5.0000] 55Y| 8/18/2018] 1844] 5.5  4,680.530000] 26000 | 2:32:53 PM| 2.6256 | 2.9385 | 2.6934 | 2.6934
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5v| 11/20/2018] 1938 5.31 3.0093 | 2.7673 | 2.7673
FXTN10-48 __ |PIBD1019B485 78750]  6Y| 2/19/2019] 2029 5.56 2.000000] 2.7500 | 11:00:18 AM| 2.7500 | 3.0778 | 2.8388 | 2.8388
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2095] 574 3.1276 | 2.8907 | 28907
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2179] 597 70.000000] 2.7000 | 2:05:11 PM| 2.7000 | 3.1909 | 2.9568 | 2.9568
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ /30/2019] 2221] 6.08 3.2225 | 29898 | 2.9898
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y| 11/22/2019] 2305 6.31]  270.000000] 28500 | 2:43:12 PM| 2.8500 | 3.2858 | 3.0558 | 3.0558
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2393 6.55 3.3521 | 3.1250 | 3.1250
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2576 7.05 3.4474 | 3.2130 | 3.2130
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2604 7.13 3.4620 | 3.2064 | 3.0264
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2695 7.38 1.800000] 2.8000 | 11:11:06 AM| 2.8000 | 3.5094 | 3.2702 | 3.2702
RTB 10-02 PID1021C027 7.3750]  8Y|  3/3/2021] 2772| 7.50]  481.400000] 3.0000 | 4:13:44 PM| 3.0243 | 35495 | 3.3072 | 3.3072
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2828 7.74 50.000000] 3.1500 | 2:21:06 PM| 3.1500 | 3.5787 | 3.3341 | 3.3341
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 3003] 8.22 0.200000] 3.3000 | 9:50:52 AM| 3.3000 | 3.6698 | 3.4183 | 3.4183
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y] 11/24/2021] 3038 8.32 3.6880 | 3.4351 | 3.4351
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y] 1/19/2022] 3094] 8.47]  750.000000] 3.2000 | 4:04:34 PM| 3.2701 | 3.7172 | 3.4620 | 3.4620
FXTN 20-02__|PIBD2022C021 15.0000 Y| 3/14/2022[ 3148] 8.62 3.7453 | 3.4880 | 3.4880
FXTN 10-56 __ |PIBD1022H562 4.8750] 95Y| _ 8/2/2022] 3289] 9.00 3.8188 | 3.5558 | 3.5558
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3331] 9.2 3.8406 | 3.5760 | 3.5760
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3365 9.21 3.8583 | 3.5923 | 3.5923
FXTN 1058 |PIBD1022L585 4.0000] 95Y|  12/6/2022] 3415 0.35] 672900000 3.3750 | 4:07:17 PM| 3.2377 | 3.8844 | 3.6163 | 3.6163
FXTN 20-04 __|PIBD2023B048 13.0000]  10Y] 2/20/2023] 3491] 9.56 3.9240 | 3.6529 | 3.6529
FXTN 20-05 * |PIBD2023E054 11.8750] _ 10Y|  5/29/2023] 3589 9.83 3.9750 | 3.7000 | 3.7000
FXTN 20-06 _ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3736| 10.23 3.9877 | 3.7008 | 3.7032
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3960] 10.84 4.0071 | 3.7021 | 3.7081
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4023| 11.01 4.0126 | 3.7024 | 3.7095
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4121] 11.28 4.0211 | 3.7030 | 3.7116
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4275| 11.70 4.0344 | 3.7038 | 3.7150
FXTN 20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4464] 12.22 4.0508 | 3.7049 | 3.7191
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4504 12.33 4.0542 | 3.7051 | 3.7200
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4565] 1247 4.0587 | 3.7054 | 3.7211
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4829] 13.22] 1,456.517000] 4.0000 | 3:00:05 PM| 3.9314 | 4.0824 | 3.7069 | 3.7271
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4877| 13.35 4.0865 | 3.7072 | 3.7282
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 4961| 13.58]  141.557000] 4.0250 | 2:51:49 PM| 4.0459 | 4.0938 | 3.7076 | 3.7300
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5150 14.10 4.1102 | 3.7087 | 3.7341
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y|  12/4/2028] 5605 15.35]  139.400000] 4.1600 | 3:14:23 PM| 4.1600 | 4.1496 | 3.7112 | 3.7441
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6144| 16.82 4.1963 | 3.7142 | 3.7559
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6206] 16.99 4.2017 | 3.7145 | 3.7572
FXTN 25:03 __|PIBD2531A032 11.2500]  18Y|  1/26/2031] 6388| 17.49 4.2174 | 3.7155 | 3.7612
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6562| 17.97] 7,256.021268] 4.1500 | 4:11:42 PM| 4.1655 | 4.2325 | 3.7165 | 3.7650
FXTN 25:04 _|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6640| 18.18 4.2392 | 3.7169 | 3.7667
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6760] 18.51]  201.500000] 4.5000 | 2:27:43 PM| 4.5000 | 4.2496 | 3.7176 | 3.7694
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6788] 18.58]  2,900.147000] 4.2250 | 4:08:09 PM| 4.2506 | 4.2521 | 3.7178 | 3.7700
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6998] 19.16 4.2702 | 3.7189 | 3.7746
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7061] 19.33 4.2757 | 3.7193 | 3.7759
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 7173] 19.64 85.022000] 4.0000 | 3:47:38 PM| 3.7784 | 4.2854 | 3.7199 | 3.7784
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7767| 21.26 4.4115 | 3.9687 | 3.9924
FXTN 25-07 __|PIBD2535I071 8.0000]  25Y]  ©/30/2035] 8096] 22.17 1.000000] 4.6000 | 3:46:20 PM| 4.6000 | 4.4814 | 4.1064 | 4.1109
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8173 22.38]  1,201.000000] 4.4800 | 11:48:44 AM| 4.4950 | 4.4977 | 4.1387 | 4.1386
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  0/20/2036] 8461] 23.16] _ 130.000000] 4.8500 | 11:27:56 AM| 4.6267 | 4.5589 | 4.2593 | 4.2423
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8782] 24.04 8.600000] 45500 | 3:46:21 PM| 4.6017 | 4.6270 | 4.3937 | 4.3579
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8851| 24.23]  6,378.708000] 4.3000 | 4:08:49 PM| 4.3564 | 4.6417 | 4.4226 | 4.3828




