Interpolated Bonds
September 18, 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] 20| 0.05 2.3808 | 1.9325 | 19325
FXTN 0745 |PIBD0713K457 71250 oM| 11/2/2018] 44| 0.2 1.300000] 0.9000 | 3:01:05 PM| 0.9000 | 1.1418 | 0.2536 | 0.2571
FXTN 0567 |PIBD0514A673 6.2500]  5M| 1/27/2014] _ 130] 0.36] _ 2,104.700000] 0.7500 | 2:55:02 PM| 1.9541 | 1.2157 | 1.0549 | 1.1049
FXTN 10-34___|PIBD1014C341 123750 6M| _ 3/25/2014] _ 187] 0.51 1.3353 | 1.1821 | 1.2321
FXTN 10-35___|PIBD1014G356 127500 10M| _ 7/15/2014] 299 0.82 1.6278 | 1.4701 | 1.5032
RTB 05-08 PIID05141080 6.2500] 1.5Y| 9/24/2014] _ 370] 1.0 3537000 1.5000 | 2:52:05 PM| 1.6058 | 1.8392 | 1.6269 | 1.6505
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 380 1.04 1.8767 | 1.6398 | 1.6626
SPTB 10-03 __ |SPTB1014J037 122500  1.5Y] 10/14/2014] _ 390] 1.07 1.9142 | 1.6526 | 1.6747
FXTN 10-36___|PIBD1015B367 12.3750]  15Y] 2/24/2015] 523] 1.43]  370.000000] 0.9000 | 10:41:38 AM| 1.0249 | 2.4131 | 1.8232 | 1.8360
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _601] 1.65 2.7057 | 1.9232 | 1.9305
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/22/2015] _610] 1.67 30.000000] 21000 | 10:17:43 AM| 21000 | 2.7394 | 19348 | 1.9414
FXTN 0420 |PIBD0415G203 48750 2Y| 7/21/2015] _ 670] 1.83 2.9645 | 2.0117 | 2.0142
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015] _ 699] 1.9 48.955000] 2.0300 | 0:49:43 AM| 2.0300 | 3.0733 | 2.0489 | 2.0493
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y|  8/25/2015] _ 705] 1.93 3.0958 | 2.0566 | 2.0566
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 797] 2.18 31050 | 2.1345 | 21171
FXTN 10-38___|PIBD1015L384 101250 25Y| 12/15/2015] 817] 224]  200.000000] 2.1500 | 3:12:28 PM| 2.1875 | 3.1070 | 2.1514 | 2.1303
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] _ 845] 2.3 31098 | 2.1752 | 2.1487
FXTN 0748 |PIBD0716A488 7.0000] _2.5Y] 1/27/2016] _ 860] 2.35]  501.000000] 2.8750 | 11:4554 AM| 2.2512 | 3.1113 | 2.1879 | 2.1585
RTB 05-10 PID0516C107 6.0000] 2.5v]  3/3/2016] _ 896] 245 7.454000] 2.1000 | 11:27:54 AM| 2.1000 | 3.1148 | 2.2183 | 2.1822
FXTN 10-40___|PIBD1016C407 75000 3Y] 3/30/2016] 923] 253 31175 | 2.2412 | 22000
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 949] 2.60]  384.200000] 2.3500 | 3:18:47 PM| 2.3039 | 3.1201 | 2.2632 | 22171
FXTN 10-41 __ |PIBD1016D416 7.0000  3Y] 4/27/2016] _ 951] 260 3.1203 | 2.2649 | 22184
FXTN 10-42 * |PIBD1016/420 9.1250]  3v|  9/4/2016] 1081 2.96 31333 | 2.3750 | 2.3039
RTB 07-01 PID07161018 7.0000] _3.5Y] 9/24/2016] 1101] 3.0 10.937000] 2.6500 | 11:40:57 AM| 2.6868 | 3.1581 | 2.4317 | 2.3618
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5v] 11/16/2016] 1154 3.16 3.2238 | 2.5818 | 25151
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1289 3.53 1.000000] 3.0000 | 11:46:33 AM| 3.0000 | 3.3911 | 2.9642 | 2.9056
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1313] 3.59 3.4208 | 3.0822 | 29750
FXTN 0570 |PIBD0517G705 46250 4Y]  7/5/2017] 1385] 3.79 0.600000] 2.2000 | 2:53:58 PM| 2.2000 | 3.5101 | 3.2362 | 3.1833
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1430] 3.92 3.5658 | 3.3637 | 3.3134
FXTN 10-44 * |PIBD1017H447 7.7500]  4Y] #/23/2017] 1434] 3.93 3.5708 | 3.3750 | 3.3250
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1500] 4.11 3.5586 | 3.3521 | 3.3041
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y] 11/8/2017] 1511] 4.4 3.5566 | 3.3483 | 3.3006
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y| 1/31/2018] 1595] 4.37]  200.000000] 3.1500 | 11:19:43 AM| 3.1750 | 3.5410 | 3.3191 | 3.2739
FXTN 0572 |PIBD0518E723 2.1250]  B5Y| b/23/2018] 1707] 4.67]  930.000000] 3.2100 | 4:05:06 PM| 3.2009 | 35203 | 3.2802 | 3.2384
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1794] 491 1,000.000000] 3.2200 | 4:05:32 PM| 3.2200 | 3.5042 | 3.2500 | 3.2108
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1888 5.17 3.5446 | 3.2964 | 3.2620
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1979 5.42 25.400000] 3.2500 | 11:47:10 AM| 3.2718 | 3.5838 | 3.3413 | 3.3116
FXTN 07563 |PIBD0719D531 5.0000]  6Y|  4/26/2019] 2045] 5.60 3.6122 | 3.3738 | 3.3476
FXTN 0754 |PIBD0719G547 47500 6Y| 7/19/2019] 2129 583 3.6483 | 3.4153 | 3.3934
FXTN 0755 |PIBD0719H555 47500 6Y] 8/80/2019] 2171] 594 3.6664 | 3.4360 | 3.4163
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2255] 6.17 3.7026 | 3.4775 | 3.4620
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2343 6.41 3.7404 | 3.5209 | 3.5100
RTB 10-01 PIID1020H015 7.2500]  7Y]  8/19/2020] 2526] 6.92 1.000000] 3.5000 | 10:15:40 AM| 3.5000 | 3.8192 | 3.6112 | 3.6097
FXTN 10-51 * |PIBD1020/510 6.1250  7Y]  9/16/2020] 2554 6.99 3.8312 | 3.6250 | 3.6250
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y| 12/16/2020] 2645] 7.24 3.8257 | 3.6039 | 3.6096
RTB 10-02 PID1021C027 7.3750] _ 7.5v]  3/3/2021] 2722 7.45 3.8210 | 3.5861 | 3.5966
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y|  4/28/2021] 2778 7.61 3.8176 | 3.5732 | 3.5871
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 2953 8.08 3.8070 | 35327 | 35575
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2988 8.18 3.8049 | 3.5246 | 35516
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 3044] 8.33 3.8015 | 3.5116 | 3.5422
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3098] 8.48 3.7982 | 3.4991 | 3.5330
FXTN 10-56 __ |PIBD1022H562 48750 OoY]  8/2/2022] 3239] 887 3.7896 | 3.4665 | 3.5002
FXTN 1057 |PIBD1022/570 47500 ov] o/13/2022] 3281 8.98 3.7871 | 3.4568 | 3.5021
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3315] 9.08 3.7850 | 3.4489 | 3.4964
FXTN 1058 |PIBD1022L585 4.0000]  9.5Y] 12/6/2022] 3365 9.21 3.7820 | 3.4373 | 3.4879
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3441| 9.42 3.7774 | 3.4197 | 3.4751
FXTN 20-05 __ |PIBD2023E054 11.8750]  10Y]  5/29/2023] 3539 9.69 3.7714 | 3.3971 | 3.4585
RTB 10-04 * |PID1023H046 3.2500] _ 10Y| 8/15/2023] 3617] 9.90]  150.436000] 3.5500 | 3:46:56 PM| 3.4453 | 3.7667 | 3.3790 | 3.4453
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3686] 10.09 3.7775 | 3.3912 | 3.4562
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3910 10.70 3.8125 | 3.4309 | 3.4917
FXTN 20-08 __|PIBD2024H086 128750  11Y] _ 8/5/2024] 3973 10.88 3.8223 | 3.4421 | 35016
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4071 11.15 3.8376 | 3.4594 | 3.5171
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4225] 1157 3.8617 | 3.4867 | 3.5415
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4414] 12.08 3.8913 | 35202 | 35714
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4454 12.19 3.8975 | 35273 | 35777
FXTN20-12___|PIBD2026A122 10.2500]  13Y] _ 1/19/2026] 4505 12.33 3.9055 | 3.5363 | 3.5858
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4779| 13.08 1.000000] 4.6250 | 2:16:26 PM| 4.6250 | 3.9483 | 3.5848 | 3.6291
FXTN 20-13___|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4827| 13.22 3.9558 | 3.5933 | 3.6367
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4911 1345 30.000000] 45500 | 3:33:52 PM| 4.5500 | 3.9689 | 3.6082 | 3.6500
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5100] 13.96 3.9985 | 3.6417 | 3.6799
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5565| 15.21 4.0696 | 3.7223 | 3.7519
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6094| 16.68 41538 | 3.8177 | 3.8372
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6156] 16.85 41635 | 3.8287 | 3.8470
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y|  1/26/2031] 6338] 17.35 41919 | 3.8610 | 3.8758
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y]  7/19/2031] 6512 17.83 32.606166] 4.7950 | 3:34:24 PM| 4.7765 | 4.2191 | 3.8918 | 3.9033
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6590| 18.04 4.2313 | 3.9056 | 39157
FXTN 20-18 __|PIBD2032B183 5.8750] 19|  2/2/2032] 6710] 1837 4.2501 | 3.9268 | 3.9347
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6738] 1845 34.265000] 4.8250 | 3:12:31 PM| 4.7404 | 4.2544 | 3.9318 | 3.939
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 6948[ 19.02 4.2873 | 3.9690 | 3.9723
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7011] 19.20 4.2971 | 3.9802 | 3.9823
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7123 19.50 0.191000] 4.2500 | 11:47:38 AM| 4.2500 | 4.3146 | 4.0000 | 4.0000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7717| 21.13 4.7157 | 4.4239 | 4.3591
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  ©9/30/2035] _8046] 22.03 4.9379 | 4.6587 | 4.5579
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 8123| 22.24 0.300000] 5.5000 | 11:22:20 AM| 5.5000 | 4.9899 | 4.7136 | 4.6045
FXTN 2509 |PIBD25361097 7.6250]  25Y]  9/20/2036] 8411] 23.03 5.1843 | 4.9192 | 4.7786
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  #/16/2037] 8732| 23.91 5.4011 | 5.1483 | 4.9726
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8801] 24.10 58.696000] 5.0250 | 3:08:13 PM| 5.0118 | 5.4477 | 51975 | 50143




