Interpolated Bonds

August 12, 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] 57| 0.6 1.1703 | 1.0000 | 0.8413
FXTN 0745 |PIBD0713K457 74250 oM| 11/2/2018] 81| 0.22 1.500000] 1.1000 | 10:39:19 AM| 1.1000 | 1.1721 | 1.0000 | 0.6599
FXTN 0567 |PIBD0514A673 6.2500]  5M| 1/27/2014] 167 0.46 1.000000] 1.0000 | 10:38:44 AM| 1.0000 | 1.1841 | 1.0000 | 0.7916
FXTN 10-34___|PIBD1014C341 123750 8M| _ 3/25/2014] 224 0.61 5.400000] 1.2500 | 3:44:26 PM| 1.2500 | 1.2453 | 1.0659 | 09315
FXTN 10-35___|PIBD1014G356 127500 11M| _ 7/15/2014] _ 336] 0.92 1.3850 | 1.2198 | 1.1977
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] _ 407] 1.11 1.800000] 1.5000 | 10:49:00 AM| 15000 | 1.5254 | 1.3553 | 1.3553
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  417] 1.14] _ 500.000000] 1.5000 | 11:01:05 AM| 1.5000 | 1.5485 | 1.3768 | 1.3768
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014] 427] 1.7 15715 | 1.3983 | 1.3983
FXTN 10-36___|PIBD1015B367 123750  2Y|  2/24/2015] _ 560] 1.53 1.8780 | 1.6841 | 1.6841
FXTN 05-68 _|PIBD0515E685 6.3750  2v| 5/13/2015] _638] 1.75 2.0577 | 1.8517 | 1.8517
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/20/2015] 647 1.77 2.0784 | 1.8711 | 18711
FXTN 0420 * |PIBD0415G203 48750 Y| 7/21/2015] 707] 1.4 2.2167 | 2.0000 | 2.0000
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015]  736] 2.02 2.500000] 2.2500 | 2:56:07 PM| 2.1060 | 2.2384 | 2.0129 | 2.0101
FXTN 10-37___|PIBD1015H370 11.8750]  25Y|  8/25/2015]  742] 203 2.2429 | 2.0156 | 2.0122
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015]  834] 228 3.950000] 2.1000 | 10:54:52 AM| 2.1000 | 2.3118 | 2.0565 | 2.0443
FXTN 10-38___|PIBD1015L384 10.1250]  25Y| 12/15/2015] 854] 234 2.3268 | 2.0654 | 2.0513
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] 882 2.4 2.3477 | 2.0778 | 2.0611
FXTN 0748 |PIBD0716A488 7.0000] _2.5Y] 1/27/2016] _ 897| 246 1.000000] 2.1000 | 10:55:18 AM| 2.1000 | 2.3590 | 2.0845 | 2.0663
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] _ 933] 255 28.000000] 2.2500 | 2:46:42 PM| 2.1536 | 2.3859 | 2.1005 | 2.0789
FXTN 10-40___|PIBD1016C407 75000 3Y] 3/30/2016] _ 960] 263 2.4061 | 21125 | 2.0883
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 986 2.70 30.136044] 2.0500 | 11:17:53 AM| 20466 | 2.4256 | 2.1241 | 2.0974
FXTN 10-41 * |PIBD1016D416 7.0000  3v] 4/27/2016] _988] 2.70 24271 | 2.1250 | 2.0981
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1118] 3.06 22.000000] 2.3750 | 3:58:08 PM| 2.0504 | 2.5082 | 2.2373 | 2.2185
RTB 07-01 PID07161018 7.0000] 3.5Y] 9/24/2016] 1138] 3.2 0.100000] 2.3750 | 3:01:23 PM| 2.3750 | 25207 | 2.2546 | 2.2370
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1191] 3.26 4500000 2.4000 | 10:56:37 AM| 2.4000 | 25538 | 2.3004 | 2.2861
FXTN 0749 |PIBD0717C493 7.0000  4Y]  3/31/2017] 1326] 3.63 1.000000] 25000 | 3:57:45 PM| 25000 | 2.6380 | 24171 | 2.4111
FXTN 20-01 __|PIBD2017D011 143750 4Y|  4/24/2017] _1350] 3.70 2.6530 | 24378 | 24333
FXTN 0570 * |PIBD0517G705 46250  4Y|  7/5/2017] 1422] 3.89 1.000000] 2.6000 | 10:56:00 AM| 2.6000 | 2.6979 | 2.5000 | 2.5000
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1467 4.02 4.000000] 2.4000 | 9:47:40 AM| 2.4000 | 26991 | 2.5000 | 2.5000
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1471 4.03 18.000000] 2.6000 | 3:30:28 PM| 2.6000 | 2.6992 | 2.5000 | 2.5000
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1537 4.21 1.000000] 2.5000 | 3:57:20 PM| 2.5000 | 2.7009 | 2.5000 | 2.5000
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1548] 4.24 1.000000] 2.6500 | 10:56:19 AM| 2.6500 | 2.7012 | 2.5000 | 2.5000
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1632] 447 2.7034 | 25000 | 25000
FXTN 0572 * |PIBD0518E723 21250  5Y| b/23/2018] 1744] 477 0.500000] 2.5000 | 11:00:56 AM| 2.5000 | 2.7063 | 2.5000 | 25000
FXTN 0751 |PIBD0718H511 5.0000] 5.5Y] #/18/2018] 1831] 501]  210.000000] 2.6250 | 4:09:48 PM| 26562 | 2.7781 | 25684 | 2.5684
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1925 5.27 2.8557 | 2.6423 | 26423
FXTN 10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2016] 552 2.9308 | 2.7138 | 2.7138
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2082] 5.70 2.9853 | 2.7657 | 2.7657
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2166] 593 3.0546 | 2.8318 | 28318
FXTN 0755 |PIBD0719H555 4.7500] _ 65Y|  8/30/2019] 2208] 6.05 3.0893 | 2.8648 | 2.8648
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2292] 6.28]  171.405000] 29500 | 3:49:45 PM| 29521 | 3.1587 | 2.9308 | 2.9308
FXTN 10-50 * |PIBD1020B508 7.7500] _ 7Y| 2/18/2020] 2380] 6.52 3.2313 | 3.0000 | 3.0000
RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2563 7.02 3.3021 | 3.0650 | 3.0650
FXTN 1051 |PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2591 7.09 3.3129 | 3.0750 | 3.0750
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y| 12/16/2020] 2682] 7.34 0.200000] 3.2750 | 11:35:14 AM| 3.2750 | 3.3481 | 3.1073 | 3.1073
RTB 10-02 PIID1021C027 7.3750]  8Y]  3/3/2021] 2759 7.55 0.600000] 3.2750 | 2:37:20 PM| 3.2750 | 3.3778 | 3.1347 | 3.1347
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y|  4/28/2021] 2815 7.71 3.3995 | 3.1546 | 3.1546
RTB 10-03 PID1021J039 5.7500]  8.5Y] 10/20/2021] 2990] 8.19 3.4671 | 3.2168 | 3.2168
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3025] 8.28 3.4807 | 3.2002 | 3.0292
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y| 1/19/2022] 3081] 8.44]  160.000000] 3.3475 | 3:57.17 PM| 3.3487 | 3.5023 | 3.2491 | 3.2491
FXTN 20-02___|PIBD2022C021 15.0000 Y] 3/14/2022[ 3135] 8.58 3.5232 | 3.2683 | 3.2683
FXTN 10-56 __ |PIBD1022H562 48750 oY]  8/2/2022] 3276] 897 3.5777 | 3.3184 | 3.3184
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 9/13/2022] 3318] 9.08 3.5040 | 3.3333 | 3.3333
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3352] 9.18 3.6071 | 3.3454 | 3.3454
FXTN 1058 |PIBD1022L585 4.0000]  9.5Y] 12/6/2022] 3402] 9.31 9.750000] 3.3400 | 2:26:56 PM| 3.3400 | 3.6264 | 3.3632 | 3.3632
FXTN 20-04 __|PIBD2023B048 13.0000] 10|  2/20/2023] 3478] 9.5 3.6558 | 3.3902 | 3.3902
FXTN 20-05 * |PIBD2023E054 11.8750] 10| _ 5/29/2023] 3576] 9.79 3.6937 | 3.4250 | 3.4250
FXTN 20-06 __|PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3723 10.19 3.7124 | 3.4435 | 3.4435
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3947| 10.81 3.7409 | 3.4716 | 3.4716
FXTN 20-08 __|PIBD2024H086 128750  11Y] _ 8/5/2024] 4010 10.98 3.7490 | 3.4795 | 3.4795
FXTN 20-09 __|PIBD2024K091 13.7500] _ 12Y] 11/11/2024] 4108] 11.25 3.7614 | 3.4918 | 3.4918
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4262 11.67 3.7810 | 35111 | 35111
FXTN20-11 __ |PIBD2025J116 12.1250]  13Y] 10/20/2025] 4451] 12.19 3.8051 | 3.5349 | 3.5349
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4491] 12.30 3.8102 | 3.5399 | 3.5399
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4542 12.44 3.8167 | 3.5463 | 3.5463
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4816| 13.19 9.300000] 4.1250 | 2:52:33 PM| 4.1250 | 3.8516 | 3.5807 | 3.5807
FXTN 20-13___|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4864] 13.32 3.8577 | 3.5867 | 3.5867
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 4948] 13.55] 228400000 4.0250 | 3:23:11 PM| 4.0340 | 3.8684 | 3.5973 | 3.5973
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5137| 14.06 3.8924 | 3.6210 | 3.6210
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5592 15.31 3.9504 | 3.6781 | 3.6781
FXTN 20-16__|PIBD2030E166 8.7500] _ 17Y|  5/27/2030] 6131] 16.79]  375.030000 3.2200 | 3:50:31 PM| 3.4661 | 4.0190 | 3.7458 | 3.7458
FXTN 25:02 __|PIBD2530G029 12.5000] _ 17Y| _ 7/28/2030] 6193] 16.96 4.0269 | 3.7536 | 3.7536
FXTN 25:03 __|PIBD2531A032 11.2500]  18Y|  1/26/2031] 6375] 17.45 4.0501 | 3.7764 | 3.7764
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6549 17.93] 3,860.515362] 4.3275 | 3:36:59 PM| 4.3377 | 4.0722 | 3.7983 | 3.7983
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6627| 18.14 4.0821 | 3.8081 | 3.8081
FXTN 20-18__|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6747| 1847 0.500000 4.8500 | 11:12:56 AM| 4.8500 | 4.0974 | 3.8231 | 3.8231
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6775] 1855 35.500007] 4.5000 | 3:55:25 PM| 4.4959 | 4.1010 | 3.8267 | 3.8267
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 6985| 19.12 41277 | 3.8530 | 3.8530
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7048] 19.30 41357 | 3.8609 | 3.8609
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _7160] 19.60 1.000000] 3.7000 | 11:41:09 AM| 3.6900 | 4.1500 | 3.8750 | 3.8750
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7754 21.23 4.4265 | 4.1241 | 4.1623
FXTN 25-07 __|PIBD2535I071 8.0000]  25Y| 9/30/2035] 8083 22.13 45797 | 4.2621 | 4.3214
FXTN 25-08 _|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8160] 22.34] 1,881.500000] 4.3890 | 4:06:38 PM| 4.7146 | 4.6156 | 4.2944 | 4.3587
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8448| 23.13 4.7496 | 4.4151 | 4.4980
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8769| 24.01 17100000 4.8750 | 3:01:37 PM| 4.8851 | 4.8991 | 4.5498 | 4.6532
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8838 24.20]  501.913500] 4.6000 | 3:49:31 PM| 4.5752 | 4.9312 | 45787 | 4.6866




