Interpolated Bonds

August 29, 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] M| 10/9/2013] _ 40[ 0.1 1.4125 | 1.2500 | 1.2500
FXTN 0745 |PIBD0713K457 74250 oM| 11/2/2018] 64| 0.8 1.000000] 2.0000 | 255:33 PM| 2.0000 | 1.4125 | 1.2500 | 1.2500
FXTN 0567 |PIBD0514A673 6.2500  5M| 1/27/2014] _ 150] 0.4 14125 | 1.2500 | 1.2500
FXTN 10-34___|PIBD1014C341 123750 7M| _ 3/25/2014] 207] 057 1.4460 | 1.2825 | 1.2825
FXTN 10-35___|PIBD1014G356 127500 11M| _ 7/15/2014] _319] 087 1.6330 | 1.4643 | 1.4643
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] _ 390] 1.07 1.8051 | 1.6276 | 1.6276
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] _ 400] 1.10 1.8325 | 1.6536 | 1.6536
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 410] 1.12 1.8598 | 1.6797 | 1.6797
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] 543 1.49 2.2242 | 2.0260 | 2.0260
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] 621] 1.70 30.000000] 29950 | 0:28:47 AM| 29950 | 2.4380 | 2.2292 | 2.2202
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/22/2015]  630] 1.72 24626 | 2.2526 | 22526
FXTN 0420 |PIBD0415G203 48750 2Y| 7/21/2015] _ 690] 1.89 2.6270 | 24089 | 2.4089
RTB 05-09 PID0515H097 58750  2Y] 8/19/2015] 719] 197 2.7065 | 2.4844 | 24844
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y|  8/25/2015]  725] 1.98 2.7229 | 25000 | 25000
FXTN 0569 |PIBD0515K697 4.6250] 25Y| 11/25/2015] 817] 224 2.7634 | 2.4533 | 2.3600
FXTN 10-38___|PIBD1015L384 10.1250]  25Y] 12/15/2015] _837] 229 2.7723 | 2.4431 | 23296
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] 865 2.37 2.7846 | 2.4289 | 22870
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] 880 2.4 2.7912 | 2.4212 | 20642
RTB 05-10 PID0516C107 6.0000]  3Y| _ 3/3/2016] _ 916] 251 0.952000] 22500 | 2:37:28 PM| 2.2341 | 2.8071 | 2.4029 | 2.2094
FXTN 10-40___|PIBD1016C407 75000 3Y] 3/30/2016] _943] 258 2.8190 | 2.3892 | 2.1683
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016]  969] 2.65]  1,508.000000] 2.1250 | 4:05:01 PM| 2.1257 | 2.8304 | 2.3760 | 2.1287
FXTN 10-41 * |PIBD1016D416 7.0000  3v] 4/27/2016] 971 266 2.8313 | 2.3750 | 21257
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1101] 3.0 1.800000] 2.6250 | 2:56:14 PM| 2.6250 | 3.0068 | 2.6105 | 2.4283
RTB 07-01 PID07161018 7.0000] _ 3.5Y] ©/24/2016] 1121] 3.07] _ 100.000000] 2.6250 | 2:59:31 PM| 2.6250 | 3.0338 | 2.6467 | 2.4749
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1174 3.21 3.1053 | 2.7428 | 25982
FXTN 0749 |PIBD0717C493 7.0000  4Y]  3/31/2017] 1309] 3.8 6.300000] 2.6250 | 2:56:44 PM| 2.6250 | 3.2876 | 2.9873 | 29125
FXTN 20-01 __|PIBD2017D011 14.3750] 4|  4/24/2017] 1333] 3.65 3.3200 | 3.0308 | 2.9683
FXTN 0570 |PIBD0517G705 46250 4Y]  7/5/2017] 1405] 3.85 3.4172 | 3.1612 | 3.1359
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1450] 3.97 3.4779 | 3.2428 | 3.2407
FXTN 10-44 * |PIBD1017H447 7.7500]  4Y| #/23/2017] 1454] 3.98 3.4833 | 3.2500 | 3.2500
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1520] 4.16 1.000000] 2.6250 | 2557:08 PM| 2.6250 | 3.4867 | 3.2500 | 3.1125
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1531 4.9 3.4873 | 3.2500 | 3.0896
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1615] 4.42 3.4917 | 3.2500 | 29146
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1727] 4.73 3.4976 | 3.2500 | 26812
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1814] 497 3.5021 | 3.2500 | 25000
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1908 5.2 3.5168 | 3.2661 | 2.6124
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y] 2/19/2019] 1999 5.47 3.5311 | 3.2816 | 2.7211
FXTN 07563 |PIBD0719D531 5.0000] _ 6Y]|  4/26/2019] 2065 5.65 3.5414 | 3.2929 | 2.8000
FXTN 0754 |PIBD0719G547 47500 6Y| 7/19/2019] 2149 588 3.5545 | 3.3072 | 2.9004
FXTN 0755 |PIBD0719H555 47500 6Y| #/30/2019] 2191 6.00 3.5611 | 3.3144 | 29506
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2275] 6.23 3.5743 | 3.3287 | 3.0511
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y|  2/18/2020] 2363] 6.47 3.5880 | 3.3438 | 3.1562
RTB 10-01 _* |PID1020H015 7.2500]  7Y] 8/19/2020] 2546 6.97 0.500000] 3.5000 | 3:17:20 PM| 3.5000 | 3.6167 | 3.3750 | 3.3750
FXTN 1051 |PIBD1020/510 6.1250]  7.5Y]  0/16/2020] 2574 7.05 3.6204 | 3.3772 | 3.3764
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2665 7.30 3.200000] 3.0500 | 10:43:55 AM| 3.0500 | 3.6324 | 3.3844 | 3.3811
RTB 10-02 PIID1021C027 73750 8Y]  3/3/2021] 2742 7.51 3.6425 | 3.3906 | 3.3851
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2798] 7.66 3.6499 | 3.3950 | 3.3880
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 2973] 8.14 1.550000] 3.7500 | 2:26:37 PM| 3.6704 | 3.6729 | 3.4089 | 3.3970
FXTN 10-55 _ |PIBD1021K551 5.7500] _ 8.5Y| 11/24/2021] 3008] 8.24] _ 300.000000] 3.5750 | 9:01:37 AM| 3.5750 | 3.6776 | 3.4117 | 3.3988
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 3064 8.39 3.6849 | 3.4161 | 3.4017
FXTN 20-02___|PIBD2022C021 15.0000] Y] B3/4/2022] 3118] 854 3.6920 | 3.4204 | 3.4045
FXTN 10-56 __ |PIBD1022H562 48750  OY]  8/2/2022] 3259| 8.92 3.7106 | 3.4316 | 3.4118
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3301] 9.04 3.7161 | 3.4349 | 3.4140
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3335] 9.13 3.7206 | 3.4376 | 3.4157
FXTN 1058 |PIBD1022L585 4.0000] 9.5Y] 12/6/2022] 3385] 9.27 3.7272 | 3.4416 | 3.4183
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3461 9.48 3.7372 | 3.4476 | 3.4222
FXTN 20-05 __ |PIBD2023E054 11.8750] _ 10Y]  5/29/2023] 3559] 0.74 3.7501 | 3.4554 | 3.4273
RTB 10-04 * |PID1023H046 3.2500] _ 10Y| 8/15/2023] 3637] 0.96]  779.539300] 34001 | 3:53:53 PM| 3.4313 | 3.7604 | 3.4616 | 3.4313
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3706] 10.15 3.7709 | 3.4722 | 3.4425
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3930] 10.76 3.8048 | 3.5066 | 3.4788
FXTN 20-08 __|PIBD2024H086 128750 11Y] _ 8/5/2024] 3993 10.93 3.8143 | 3.5163 | 3.4890
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4091] 11.20 3.8292 | 3.5313 | 3.5049
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4245| 11.62 3.8525 | 3.5550 | 3.5299
FXTN 20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4434] 1214 3.8812 | 3.5840 | 3.5606
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4474] 12.25 3.8872 | 3.5901 | 3.5671
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4525 12.39 50.000000] 4.6000 | 10:24:51 AM| 4.6000 | 3.8950 | 3.5980 | 3.5753
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4799] 13.14 12170000 4.5000 | 3:35:17 PM| 4.5237 | 3.9365 | 3.6400 | 3.6198
FXTN 20-13 __ |PIBD2026L139 8.0000]  14Y| 12/7/2026] 4847| 13.27 3.9438 | 3.6474 | 3.6276
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4931] 13.50 1.300000] 4.0000 | 10:21:21 AM| 4.4576 | 3.9565 | 3.6603 | 3.6412
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5120 14.02 3.9851 | 3.6893 | 3.6719
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5575] 15.26 4.0541 | 3.7592 | 3.7457
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6114] 16.74 4.1358 | 3.8420 | 3.8331
FXTN 25:02 __ |PIBD2530G029 125000 17Y] _ 7/28/2030] 6176| 16.91 4.1452 | 3.8515 | 3.8431
FXTN 25:03 __|PIBD2531A032 11.2500]  18Y|  1/26/2031] 6358| 17.41 41727 | 3.8795 | 3.8727
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6532] 17.88]  1,600.000000| 4.8400 | 4:13:58 PM| 4.8501 | 4.1991 | 3.9062 | 3.9009
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6610 18.10 4.2109 | 3.9181 | 39135
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6730 18.43 3.900000] 5.3750 | 12:03:36 PM| 53750 | 4.2291 | 3.9366 | 3.9330
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6758 18.50 12.227000] 4.7510 | 3:31:27 PM| 4.8628 | 4.2334 | 3.9409 | 3.9376
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 6968| 19.08 4.2652 | 3.9731 | 39716
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 7031] 19.25 4.2747 | 3.9828 | 3.9818
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 7143] 19.56 0.500000] 4.0000 | 11:28:26 AM| 4.0000 | 4.2917 | 4.0000 | 4.0000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7737| 21.18 4.7084 | 4.3973 | 4.3650
FXTN 25-07 __|PIBD2535I071 8.0000]  25Y|  ©9/30/2035] _8066] 22.08 4.9392 | 4.6173 | 4.5671
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8143] 22.29]  107.000000] 5.0000 | 2:46:16 PM| 5.0224 | 4.9932 | 4.6688 | 4.6144
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8431] 23.08 5.1952 | 4.8615 | 4.7914
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8752] 23.96 55.650000] 5.3750 | 10:24:53 AM| 53750 | 5.4204 | 5.0762 | 4.9886
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8821] 24.15] 1,314.846500] 5.1250 | 4:02:47 PM| 5.0171 | 54688 | 5.1223 | 5.0310




