Interpolated Bonds
September 13, 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]  <iM| _ 10/9/2013] 23] 0.6 2.4405 | 23488 | 23488
FXTN 0745 |PIBD0713K457 74250 oM| 11/2/2018] 47| 0.3 14295 | 1.2500 | 1.2500
FXTN 0567 |PIBD0514A673 6.2500]  5M| 1/27/2014] _ 133] 0.36 0.300000] 2.0500 | 2:20:14 PM| 2.0500 | 1.5714 | 1.4074 | 1.4074
FXTN 10-34___|PIBD1014C341 123750 6M| _ 3/25/2014] _ 190] 0.5 1.7390 | 1.5982 | 1.5082
FXTN 10-35___|PIBD1014G356 127500 10M| _ 7/15/2014] _ 302] 0.83 1.8666 | 1.7094 | 1.7004
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] _ 373] 1.02 1.9826 | 1.8001 | 1.8001
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 383] 1.05 2.0139 | 1.8240 | 1.8240
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 393] 1.08 2.0453 | 1.8479 | 1.8479
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015]  526] 1.44 24625 | 2.1654 | 2.1654
FXTN 05-68 _|PIBD0515E685 6.3750  2v| 5/13/2015] _ 604] 1.65 2.7071 | 2.3517 | 23517
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/22/2015] _ 613] 1.68 2.7353 | 2.3732 | 2.3732
FXTN 0420 |PIBD0415G203 48750 Y| 7/21/2015] 673] 1.84 2.9235 | 25164 | 25164
RTB 05-09 PIID0515H097 5.8750]  2Y| 8/19/2015]  702] 1.92 29.495000] 2.5000 | 2:44:35 PM| 2.3503 | 3.0145 | 2.5857 | 2.5857
FXTN 10-37_* |PIBD1015H370 11.8750 2| 8/25/2015] 708] 1.94 3.0333 | 2.6000 | 2.6000
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 800] 2.19 3.0854 | 25755 | 25755
FXTN 10-38___|PIBD1015L384 101250 25Y| 12/15/2015] 820] 225 3.0358 | 25702 | 25702
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] _848] 232 3.0364 | 25628 | 25628
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] _ 863] 2.36 1.000000] 2.5000 | 10:19:47 AM| 2.5000 | 3.0368 | 2.5588 | 2.5588
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 899] 2.46 3.500000] 2.6000 | 11:27:33 AM| 2.6000 | 3.0376 | 2.5492 | 2.5492
FXTN 10-40___|PIBD1016C407 7.5000]  3Y] 3/30/2016] _ 926] 2.54 3.0382 | 25420 | 25420
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 952 2.6 3.0388 | 25351 | 25351
FXTN 10-41 __ |PIBD1016D416 7.0000  3Y] 4/27/2016] 954 261 3.0388 | 25346 | 25346
FXTN 10-42 * |PIBD1016/420 9.1250]  3v|  9/4/2016] 1084] 297 1.000000] 2.8750 | 10:20:30 AM| 2.8750 | 3.0417 | 2.5000 | 2.5000
RTB 07-01 PID07161018 7.0000] 3.5Y] 9/24/2016] 1104 3.02 3.0645 | 25425 | 25283
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1157] 8.7 3.1248 | 2.6551 | 26034
FXTN 0749 |PIBD0717C493 7.0000]  4Y] 3/31/2017] 1292 3.54 3.2786 | 2.9419 | 27946
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] _1316] 3.60 3.3059 | 29929 | 2.8286
FXTN 0570 |PIBD0517G705 46250 4Y]  7/5/2017] 1388] 3.80 3.3879 | 3.1459 | 2.9306
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1433] 3.92 3.4391 | 3.2415 | 29943
FXTN 10-44 * |PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1437] 3.93 93.500000] 3.0000 | 12:00:03 PM| 3.0000 | 3.4437 | 3.2500 | 3.0000
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1503] 4.11 3.4445 | 3.2042 | 3.0000
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y] 11/8/2017] 1514] 4.15]  412.030000] 29850 | 3:05:36 PM| 29852 | 3.4446 | 3.1965 | 3.0000
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1598] 4.38 3.4456 | 3.1382 | 3.0000
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1710] 4.68 1.100000] 2.6000 | 2:47:50 PM| 2.8369 | 3.4469 | 3.0604 | 3.0000
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| #/18/2018] 1797] 4.92 3.4479 | 3.0000 | 3.0000
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1891] 5.18 3.4793 | 3.0618 | 3.0618
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1982 543 3.5098 | 3.1217 | 3.1217
FXTN 07563 |PIBD0719D531 5.0000]  6Y|  4/26/2019] 2048] 5.6 3.5319 | 3.1651 | 3.1651
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2132] 584 3.5599 | 3.2204 | 3.2204
FXTN 0755 |PIBD0719H555 47500 6Y| 8/30/2019] 2174] 595 3.5740 | 3.2480 | 3.2480
FXTN 07566 |PIBD0719K560 3.8750]  65Y| 11/22/2019] 2258 6.18]  111.400000] 3.0000 | 11:55:53 AM| 3.0165 | 3.6021 | 3.3033 | 3.3033
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2346 6.42 3.6315 | 3.3612 | 3.3612
RTB 10-01 PIID1020H015 7.2500]  7Y]  8/19/2020] 2529 6.92 3.6927 | 3.4816 | 3.4816
FXTN 10-51 * |PIBD1020/510 6.1250  7Y]  9/16/2020] 25567] 7.00 3.7021 | 3.5000 | 3.5000
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y| 12/16/2020] 2648] 7.25 3.7075 | 3.5000 | 3.4941
RTB 10-02 PID1021C027 7.3750] _ 7.5Y]  3/3/2021] 2725 7.46 3.7120 | 3.5000 | 3.4890
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2781 7.61]  117.000000] 3.2000 | 3:44:41 PM| 3.2000 | 3.7153 | 3.5000 | 3.4854
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 2956] 8.09 3.7256 | 3.5000 | 3.4740
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2991 8.9 3.7276 | 3.5000 | 3.4717
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y] 1/19/2022] 3047 8.34 3.7309 | 3.5000 | 3.4681
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y]  3/14/2022[ 3101 8.49 3.7341 | 35000 | 3.4645
FXTN 10-56 __ |PIBD1022H562 48750  ov]  8/2/2022] 3242] 8.88 3.7424 | 3.5000 | 3.4553
FXTN 1057 |PIBD1022/570 47500 ov] o/13/2022] 3284] 8.99 3.7448 | 35000 | 3.4526
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3318] 9.08 3.7468 | 35000 | 3.4504
FXTN 1058 |PIBD1022L585 4.0000]  9.5Y] 12/6/2022] 3368 9.2 3.300000] 3.2500 | 3:05:27 PM| 3.2902 | 3.7498 | 3.5000 | 3.4471
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3444] 9.43 3.7543 | 3.5000 | 3.4422
FXTN 20-05 __ |PIBD2023E054 11.8750]  10Y] _ 5/29/2023] 3542 9.70 3.7600 | 3.5000 | 3.4358
RTB 10-04 * |PID1023H046 3.2500] _ 10Y| _ 8/15/2023] 3620] 9.9 69.110000] 3.4000 | 3:58:33 PM| 3.4307 | 3.7646 | 3.5000 | 3.4307
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3689] 10.10 3.7752 | 3.5098 | 3.4419
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3913 10.71 3.8097 | 3.5418 | 3.4783
FXTN 20-08__|PIBD2024H086 128750 11Y] _ 8/5/2024] 3976 10.89 3.8194 | 35508 | 3.4885
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4074] 11.15 3.8345 | 3.5647 | 3.5044
FXTN 20-10 __ |PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4228| 11.58 3.8582 | 3.5867 | 3.5204
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4417| 12.09 3.8873 | 3.6137 | 3.5601
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4457| 12.20 3.8934 | 3.6194 | 3.5666
FXTN20-12___|PIBD2026A122 10.2500] _ 13Y| _ 1/19/2026] 4508] 12.34] _ 100.000000] 4.9800 | 11:27:30 AM| 5.0000 | 3.9013 | 3.6266 | 3.5749
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4782| 13.09 3.9434 | 3.6657 | 3.6194
FXTN 20-13__|PIBD2026L139 8.0000]  14Y] 12/7/2026] 4830| 13.22 3.9508 | 3.6726 | 3.6272
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4914] 1345 7.400000] 4.6500 | 3:44:45 PM| 4.6723 | 3.9638 | 3.6845 | 3.6408
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5103| 13.97 3.9928 | 3.7115 | 36715
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y|  12/4/2028] 5568| 15.22 4.0629 | 3.7764 | 3.7454
FXTN 20-16 __|PIBD2030E166 8.7500] _ 17Y|  5/27/2030] _6097| 16.69 4.1458 | 3.8533 | 3.8329
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 6159 16.86 4.1554 | 3.8621 | 3.8430
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6341 17.36 4.1834 | 3.8880 | 3.8725
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6515 17.84]  301.570000] 4.8250 | 3:22:33 PM| 4.8251 | 4.2102 | 3.9129 | 3.9008
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6593 18.05 4.2222 | 3.9240 | 39135
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6713 18.38 0.500000] 5.0500 | 11:33:43 AM| 5.0500 | 4.2406 | 3.9411 | 3.9329
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6741| 18.46]  101.180000] 5.0000 | 11:06:28 AM| 4.9988 | 4.2449 | 3.9451 | 3.9375
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6951] 19.03 4.2773 | 3.9750 | 39716
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7014] 19.20 4.2870 | 3.9840 | 3.9818
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7126 19.51 3100000 3.8000 | 2:38:01 PM| 3.9132 | 4.3042 | 4.0000 | 4.0000
FXTN 25:06 _ |PIBD2534K062 9.2500]  25Y] 11/5/2034] 7720| 21.14 4.7172 | 4.4425 | 4.4026
FXTN 25:07 __|PIBD25350071 8.0000]  25v] ©/30/2035] 8049| 22.04 4.9459 | 4.6876 | 4.6256
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 8126] 22.25 2.900000] 55500 | 11:43:51 AM| 55500 | 4.9994 | 4.7449 | 4.6778
FXTN 25:09 __ |PIBD25361097 7.6250]  25v]  0/20/2036] 8414] 23.04 5.1997 | 4.9595 | 4.8730
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8735 23.92 2.000000] 54500 | 2:27:00 PM| 54500 | 54228 | 5.1986 | 5.0905
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8804 24.10] _ 125.432000] 5.1250 | 3:53:25 PM| 5.1227 | 54708 | 5.2500 | 5.1373




