Interpolated Bonds

August 01, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-33___|PIBD1013J337 11.0000 _ 2M|  10/9/2013] 68| 0.19 1.1698 | 1.0000 | 1.0000
FXTN 0745 |PIBD0713K457 74250 3M| 11/2/2013] 92| 0.25 1.1768 | 0.9946 | 0.9947
FXTN 0567 |PIBD0514A673 6.2500]  6M|  1/27/2014] _ 178] 0.49] 1,130.000000] 0.8500 | 4:02:58 PM| 0.6650 | 1.2899 | 0.8411 | 0.8420
FXTN 10-34___|PIBD1014C341 123750 8M|  3/25/2014]  235] 064 1.3413 | 0.9638 | 0.9644
FXTN 10-35___|PIBD1014G356 127500 11M| _ 7/15/2014] _347] 095 28.000000] 0.9750 | 9:03:12 AM| 0.9750 | 1.4539 | 1.2796 | 1.2796
RTB 05-08 PIID05141080 6.2500]  1.5Y| 0/24/2014] 418 1.14 1.6234 | 1.4414 | 1.4414
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  428] 1.47 16473 | 1.4642 | 1.4642
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014]  438] 1.20 1.6712 | 1.4870 | 1.4870
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015] 57| 1.6 1.9887 | 1.7900 | 1.7900
FXTN 05-68 _|PIBD0515E685 6.3750  2Y| 5/13/2015] 649 1.78 21749 | 1.9678 | 19678
FXTN 07-47 __ |PIBDO715E477 8.3750]  2Y| 5/22/2015]  658] 1.80 2.1964 | 1.9883 | 1.9883
FXTN 0420 * |PIBD0415G203 48750 Y| 7/21/2015] 718] 197 23396 | 2.1250 | 2.1250
RTB 05-09 PID0515H097 5.8750] 25Y] 8/19/2015] 747] 2.05 0.400000] 22500 | 10:47:33 AM| 2.2500 | 2.3497 | 2.1160 | 21158
FXTN 10-37___|PIBD1015H370 11.8750] 25Y|  8/25/2015]  753] 2.06 23518 | 2.1141 | 21139
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 845] 2.31 2.3838 | 20855 | 2.0846
FXTN 10-38___|PIBD1015L384 101250 25Y| 12/15/2015] 865] 237 2.3908 | 20793 | 20782
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 893] 2.44 2.4006 | 2.0706 | 2.0693
FXTN 0748 |PIBD0716A488 7.0000] _25Y| 1/27/2016] _ 908] 249  833.292000] 2.0150 | 3:51:50 PM| 1.8206 | 24058 | 2.0660 | 2.0646
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] 944] 258 4150000 2.3000 | 2:58:44 PM| 2.6083 | 24183 | 2.0548 | 2.0531
FXTN 10-40___|PIBD1016C407 7.5000]  3Y] 3/30/2016] 971 2.66 24277 | 2.0464 | 20445
FXTN 0320 |PIBD0316D206 16250 3Y| 4/25/2016] 997| 2.73] 3,623.860000] 2.0300 | 3:50:47 PM| 2.0347 | 2.4368 | 2.0383 | 2.0362
FXTN 10-41 * |PIBD1016D416 7.0000  3v] 4/27/2016] 999 2.74 2.4375 | 20377 | 2.0356
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1129 3.09 2.150000] 25500 | 2:10:08 PM| 2.6500 | 25236 | 2.1762 | 2.1672
RTB 07-01 PID07161018 7.0000] 3.5Y] 0/24/2016] 1149 3.5 25369 | 2.1975 | 21875
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1202] 3.29 25720 | 2.2539 | 22411
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1337] 3.66]  303.015000] 2.4750 | 3:31:05 PM| 2.4750 | 2.6614 | 2.3977 | 2.3778
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1361 3.73 2.6773 | 2.4233 | 2.4021
FXTN 0570 * |PIBD0517G705 46250 4Y]  7/5/2017] 1433] 3.92 2.7250 | 2.5000 | 2.4750
RTB 07-02 PIID0717H026 6.6250]  4.5Y| 8/19/2017] 1478] 4.05]  122.306593] 2.5400 | 10:49:52 AM| 2.5340 | 2.7273 | 25000 | 2.4785
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1482 4.06 2.7275 | 2.5000 | 24788
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1548] 4.24 2.7310 | 2.5000 | 24839
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1569] 4.27 2.7315 | 2.5000 | 24848
FXTN 10-45 _ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1643] 4.50 2.7359 | 25000 | 24913
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1755] 4.80 2.7417 | 25000 | 25000
FXTN 0751 |PIBD0718H511 5.0000] 5.5Y| 8/18/2018] 1842] 504]  519.018000] 26250 | 3:03:46 PM| 26204 | 2.8072 | 25684 | 2.5684
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1936] 5.30 2.8780 | 26423 | 26423
FXTN 10-48 __ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2027 5.5 48.100000] 2.7450 | 3:03:17 PM| 2.7725 | 2.9466 | 2.7138 | 2.7138
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2093] 5.73 2.9963 | 2.7657 | 2.7657
FXTN 0754 |PIBD0719G547 4.7500] _ 6Y| 7/19/2019] 2177] 596]  335.000000] 2.7750 | 3:58:51 PM| 2.7750 | 3.0596 | 2.8318 | 2.8318
FXTN 0755 |PIBD0719H555 4.7500] _ 65Y| _ 8/30/2019] 2219] 6.08 3.0012 | 2.8648 | 2.8648
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y| 11/22/2019] 2303] 6.31]  591.800000 3.2500 | 2:08:06 PM| 29022 | 3.1545 | 2.9308 | 2.9308
FXTN 10-50 * |PIBD1020B508 7.7500] 7| 2/18/2020] 2391] 6.55 3.2208 | 3.0000 | 3.0000
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2574 7.05 6.950000] 3.3750 | 2:50:19 PM| 3.0731 | 3.2801 | 3.0574 | 3.0574
FXTN 1051 |PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2602] 7.12 3.2892 | 3.0662 | 3.0662




Interpolated Bonds

August 01, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y| 12/16/2020] 2693] 7.37 19.500000] 2.8000 | 10:52:47 AM| 2.8000 | 3.3186 | 3.0047 | 3.0947
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2770] 7.58 3.3436 | 3.1188 | 3.1188
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2826 7.74 3.3617 | 3.1364 | 3.1364
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 3001| 8.22 50.480000] 3.2500 | 11:26:11 AM| 3.2002 | 3.4184 | 3.1913 | 3.1913
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3036] 8.31]  309.922300] 3.3000 | 4:12:11 PM| 3.2935 | 3.4208 | 3.2022 | 3.2022
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 3092] 8.47] 1,252.000000] 3.2500 | 3:54:49 PM| 3.2418 | 3.4479 | 3.2198 | 3.2198
FXTN 20-02__|PIBD2022C021 15.0000] Y| B3/14/2022] 3146] 8.61]  822.000000] 3.2500 | 4:11:27 PM| 3.2500 | 3.4654 | 3.2367 | 3.2367
FXTN 10-56 __ |PIBD1022H562 48750 OY]  8/2/2022] 3287] 9.00 35111 | 3.2809 | 3.2809
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 90/13/2022] 3329 9.11 32.000000] 3.3000 | 857555 AM| 3.3000 | 3.5247 | 3.2941 | 3.2941
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3363 9.21 3.5357 | 3.3048 | 3.3048
FXTN 1058 |PIBD1022L585 4.0000] 9.5Y] 12/6/2022] 3413] 0.34 3.400000] 3.2000 | 3:07:32 PM| 3.2000 | 3.5519 | 3.3204 | 3.3204
FXTN 20-04 __|PIBD2023B048 13.0000]  10Y] 2/20/2023] 3489] 9.55 3.5765 | 3.3443 | 3.3443
FXTN 20-05 * |PIBD2023E054 11.8750]  10Y] _ 5/29/2023] 3587 9.82 0.200000] 3.7500 | 9:27:47 AM]| 3.7500 | 3.6083 | 3.3750 | 3.3750
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3734] 10.22 3.6299 | 3.3955 | 3.3955
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3958 10.84 3.6629 | 3.4268 | 3.4268
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4021] 11.01 3.6721 | 3.4355 | 3.4355
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4119| 11.28 3.6865 | 3.4492 | 3.4492
FXTN 20-10 __ |PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4273 11.70 3.7092 | 3.4707 | 3.4707
FXTN20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4462| 12.22 3.7370 | 3.4971 | 3.4971
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4502 12.33 3.7429 | 3.5027 | 35027
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4553] 1247 3.7504 | 3.5098 | 3.5098
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4827| 13.22 6.000000] 3.9750 | 11:07:20 AM| 3.9792 | 3.7907 | 3.5480 | 3.5480
FXTN 20-13__ |PIBD2026L139 8.0000]  14Y| 12/7/2026] 4875| 13.35 3.7977 | 3.5547 | 3.5547
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4959| 13.58 9.720000] 3.9000 | 3:10:59 PM| 3.8908 | 3.8101 | 3.5664 | 3.5664
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5148| 14.09 3.8379 | 3.5928 | 3.5928
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5603| 15.34 3.9048 | 3.6562 | 3.6562
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6142| 16.82 3.9841 | 3.7314 | 3.7314
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6204 16.99 3.9932 | 3.7401 | 3.7401
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6386| 17.48 4.0199 | 3.7655 | 3.7655
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6560 17.96]  717.800000] 4.1750 | 4:09:24 PM| 4.1542 | 4.0455 | 3.7898 | 3.7898
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 19Y| 10/5/2031] 6638 18.17 4.0570 | 3.8006 | 3.8006
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6758 18.50 4.0747 | 3.8174 | 38174
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6786 18.58 85.246000] 45500 | 3:50:42 PM| 4.2552 | 4.0788 | 3.8213 | 3.8213
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6996] 19.15 41097 | 3.8506 | 3.8506
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7059] 19.33 41189 | 3.8504 | 3.8504
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7171] 19.63 30.500000] 3.7250 | 2:25:36 PM| 3.7315 | 4.1354 | 3.8750 | 3.8750
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7765] 21.26 4.3227 | 4.1081 | 4.1006
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  ©/30/2035] 8094] 22.16 4.4265 | 4.2372 | 4.2256
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8171] 22.37]  404.028000] 4.6250 | 4:02:43 PM| 4.6625 | 4.4508 | 4.2674 | 4.2549
FXTN 25:09 __ |PIBD25361097 7.6250]  25Y]  0/20/2036] 8459] 23.16 4.5416 | 4.3805 | 4.3643
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8780] 24.04 13.220000] 4.7500 | 2:52:29 PM| 4.7500 | 4.6428 | 4.5064 | 4.4862
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8849 24.23]  862.595000] 4.4000 | 4:07:32 PM| 4.4357 | 4.6646 | 4.5335 | 4.5124




