Interpolated Bonds
September 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]  1M| 10/9/2013] 26| 0.7 24216 | 2.3383 | 23451
FXTN 0745 |PIBD0713K457 74250 2M| 11/2/2013] _ 50] o0.14 3.609375] 1.0000 | 2:27:37 PM| 1.0000 | 15177 | 1.3634 | 1.3750
FXTN 0567 |PIBD0514A673 6.2500]  5M| 1/27/2014] _ 136] 0.37] _2,005.740000] 1.2500 | 3:30:23 PM| 1.0132 | 1.6708 | 1.2351 | 1.2107
FXTN 10-34___|PIBD1014C341 123750 7M| _ 3/25/2014] 193] 0.53 1.7981 | 1.2073 | 1.1686
FXTN 10-35___|PIBD1014G356 12.7500  10M| _ 7/15/2014] _ 305] 0.84 1.9507 | 1.6689 | 1.6570
RTB 05-08 PIID05141080 6.2500]  1.5Y] 9/24/2014] _ 376] 1.03 2.0786 | 1.9043 | 1.9055
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 386] 1.06]  500.000000] 1.5000 | 9:46:28 AM| 1.5000 | 2.1071 | 1.9182 | 1.9201
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 396] 1.08 21356 | 1.9321 | 1.9346
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015]  520] 145 25147 | 2.1175 | 2.1280
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _607] 1.66 50.000000] 22000 | 9:58:31 AM| 22000 | 2.7369 | 22262 | 2.2414
FXTN 07-47 __ |PIBDO715E477 8.3750]  2Y| 5/22/2015]  616] 1.69]  500.000000] 2.2250 | 9:57:05 AM| 2.2250 | 2.7626 | 22388 | 2.2545
FXTN 0420 |PIBD0415G203 48750 Y] 7/21/2015] 676] 1.85 2.9336 | 2.3224 | 23417
RTB 05-09 PID0515H097 5.8750]  2Y| 8/19/2015]  705] 193] 902448283 25500 | 3:29:38 PM| 24961 | 3.0162 | 2.3628 | 2.3839
FXTN 10-37_* |PIBD1015H370 11.8750] 2] 8/25/2015] 711] 195 3.0333 | 23712 | 2.3926
FXTN 05-69 __|PIBD0515K697 4.6250]  25Y| 11/25/2015] _ 803] 2.20]  568.380000] 255000 | 3:04:26 PM| 255050 | 3.0343 | 2.4027 | 2.4189
FXTN 10-38___|PIBD1015L384 101250 25Y| 12/15/2015] 823] 225 3.0346 | 2.4096 | 24246
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] 851 2.33 3.0349 | 2.4192 | 24326
FXTN 0748 |PIBD0716A488 7.0000] _2.5Y] 1/27/2016] 866 2.37 61.556000] 2.5000 | 10:26:18 AM| 25933 | 3.0350 | 2.4243 | 2.4369
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 002] 247 0.020000] 25500 | 2:50:57 PM| 2.5500 | 3.0354 | 2.4366 | 2.4472
FXTN 10-40___|PIBD1016C407 75000 3v] 3/30/2016] 929 254 3.0357 | 24459 | 24549
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 955 2.6 1.007000] 2.2500 | 2:31:27 PM| 22500 | 3.0360 | 2.4548 | 2.4623
FXTN 10-41 __ |PIBD1016D416 7.0000  3Y] 4/27/2016] _ 957] 262 3.0360 | 24555 | 2.4629
FXTN 10-42 * |PIBD1016/420 9.1250]  3v]  9/4/2016] 1087| 298 1.000000] 25000 | 9:57:14 AM| 2.5000 | 3.0375 | 2.5000 | 2.5000
RTB 07-01 PID07161018 7.0000] 35Y| 9/24/2016] 1107] 3.03] _ 130.500000] 2.6250 | 2:06:56 PM| 2.6259 | 3.0605 | 2.5425 | 2.5425
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1160] 3.18 31215 | 2.6551 | 26551
FXTN 0749 |PIBD0717C493 7.0000]  4Y]  3/31/2017] 1295] 3.55 1.000000] 3.0000 | 11:00:42 AM| 3.0000 | 3.2768 | 2.9419 | 2.9419
FXTN 20-01 __|PIBD2017D011 143750 4Y|  4/24/2017] 1319 3.61 3.3045 | 29929 | 29929
FXTN 0570 |PIBD0517G705 46250 4Y]  7/5/2017] 1391] 3.8 3.3873 | 3.1459 | 3.1459
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1436] 3.93 3.4391 | 3.2415 | 3.2415
FXTN 10-44 * |PIBD1017H447 7.7500]  4Y| 8/23/2017] 1440] 3.94 3.4437 | 3.2500 | 3.2500
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1506] 4.42]  102.100000] 3.0000 | 2:06:01 PM| 3.0000 | 3.4429 | 3.2042 | 3.2042
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1517] 4.5 3.4428 | 3.1965 | 3.1965
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1601 4.38 2.520000] 3.1750 | 2:14:03 PM| 3.1750 | 3.4419 | 3.1382 | 3.1382
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1713] 4.69 5.500000] 3.0000 | 3:02:05 PM| 3.0226 | 3.4406 | 3.0604 | 3.0605
FXTN 0751 * |PIBD0718H511 5.0000] _ 5Y| 8/18/2018] 1800] 4.93]  2,001.000000] 3.0000 | 3:29:50 PM| 3.0000 | 3.4396 | 3.0000 | 3.0001
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1894 5.9 3.4717 | 3.0642 | 3.0643
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1985 543 3.5028 | 3.1264 | 3.1264
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2051 5.62 10.000000] 3.2000 | 2:08:47 PM| 3.2000 | 35253 | 3.1714 | 3.1715
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2135] 585 3.5540 | 3.2288 | 3.2289
FXTN 0755 |PIBD0719H555 4.7500] _ 6Y] 8/30/2019] 2177] 596]  132.117000] 3.0500 | 2:16:38 PM| 3.0500 | 3.5684 | 3.2575 | 3.2576
FXTN 07566 |PIBD0719K560 3.8750]  65Y| 11/22/2019] 2261 69|  162500000] 3.1000 | 2:01:13 PM| 3.1000 | 3.5970 | 3.3149 | 3.3149
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2349 6.43 3.6271 | 3.3750 | 3.3750
RTB 10-01 _* |PID1020H015 7.2500]  7Y|  /19/2020] 2532] 6.93 3.6896 | 3.5000 | 3.5000
FXTN 1051 |PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2560 7.0 3.6909 | 3.4999 | 3.4995
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y| 12/16/2020] 2651] 7.26 3.6953 | 3.4996 | 3.4978
RTB 10-02 PID1021C027 7.3750]  7.5Y]  3/3/2021] 2728 7.47 3.6990 | 3.4993 | 3.4963
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2784 7.62 3.7016 | 3.4991 | 3.4953
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 2959] 8.10 1.000000] 3.7000 | 12:04:35 PM| 3.7000 | 3.7100 | 3.4986 | 3.4920
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2994 8.20 3.7117 | 3.4984 | 3.4914
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 3050] 8.35 3.7143 | 3.4982 | 3.4903
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3104] 8.50 3.7169 | 3.4981 | 3.4893
FXTN 10-56 __ |PIBD1022H562 48750  OY]  8/2/2022] 3245] 8.88 3.7236 | 3.4976 | 3.4867
FXTN 1057 |PIBD1022/570 47500 Ov] o/13/2022] 3287] 9.00 3.7257 | 3.4974 | 3.4859
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3321 9.09 3.7273 | 3.4973 | 3.4852
FXTN 1058 |PIBD1022L585 4.0000] 9.5Y] 12/6/2022] 3371 9.23 3.7297 | 3.4972 | 3.4843
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y] 2/20/2023] 3447] 0.44 3.7333 | 3.4969 | 3.4829
FXTN 20-05 __ |PIBD2023E054 11.8750] 10| _ 5/20/2023] 3545] 9.71 3.7380 | 3.4966 | 3.4811
RTB 10-04 * |PID1023H046 3.2500]  10Y| 8/15/2023] 3623] 002| 253446000 3.5000 | 4:05:05 PM| 3.4796 | 3.7417 | 3.4963 | 3.4796
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3692 10.11 3.7526 | 3.5062 | 3.4898
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3916| 10.72 3.7882 | 3.5384 | 3.5231
FXTN 20-08 __|PIBD2024H086 12.8750]  11Y] _ 8/5/2024] 3979| 10.89 90.000000] 35250 | 2:13:01 PM| 35250 | 3.7982 | 3.5474 | 3.5324
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4077] 11.16 3.8137 | 3.5615 | 3.5470
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4231] 11.58 3.8382 | 3.5837 | 3.5698
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y] 10/20/2025] 4420 12.10 3.8681 | 3.6108 | 3.5979
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4460| 12.21 3.8745 | 3.6166 | 3.6038
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4511] 12.35]  100.000000] 4.9700 | 11:32:50 AM| 4.9725 | 3.8826 | 3.6239 | 3.6114
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4785| 13.10 10.520000] 3.6250 | 2:11:45 PM| 3.9110 | 3.9260 | 3.6632 | 3.6521
FXTN 20-13___|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4833| 13.23 3.9337 | 3.6701 | 3.6592
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4917 13.46 57.000000] 4.7500 | 3:42:22 PM| 4.1136 | 3.9470 | 3.6822 | 3.6717
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5106| 13.98 3.9770 | 3.7094 | 3.6997
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5561] 15.23 4.0491 | 3.7747 | 3.7673
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6100 16.70 4.1347 | 3.8522 | 3.8473
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 6162 16.87 41445 | 3.8611 | 3.8565
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y|  1/26/2031] 6344 17.37 41734 | 3.8872 | 3.8835
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y] 7/19/2031] 6518 17.85]  955.000000] 4.8350 | 4:05:21 PM| 4.8442 | 4.2010 | 3.9122 | 3.9093
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6596] 18.06 4.2133 | 3.9234 | 3.9209
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6716| 18.39 6.865000] 3.9250 | 2:00:49 PM| 3.9501 | 4.2324 | 3.9407 | 3.9387
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6744] 18.46 13.443633] 4.9500 | 2:50:13 PM| 4.8941 | 4.2368 | 3.9447 | 3.9429
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| ©0/27/2032] 6954] 19.04 4.2701 | 3.9749 | 3.9740
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7017| 19.21 4.2801 | 3.9839 | 3.9834
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7129] 19.52 5.500000] 4.0000 | 3:03:48 PM| 3.9343 | 4.2979 | 4.0000 | 4.0000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7723| 21.14 4.7075 | 4.4019 | 4.3945
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] ©/30/2035] 8052| 22.05 4.9344 | 4.6245 | 46129
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8129 22.26 9.396000] 5.4500 | 9:50:28 AM| 54500 | 4.9875 | 4.6766 | 4.6641
FXTN 2509 |PIBD25361097 7.6250]  25v]  0/20/2036] 8417| 23.04 5.1861 | 4.8715 | 4.8553
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  #/16/2037] 8738 23.92 0.220000] 5.0750 | 11:08:28 AM| 5.0750 | 5.4074 | 5.0887 | 5.0685
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8807 24.11] _ 316.945800] 5.0800 | 3:54:36 PM| 5.1044 | 54550 | 5.1354 | 5.1143




