Interpolated Bonds
September 27, 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 o] 002 28768 | 2.7667 | 2.7667
FXTN 0745 |PIBD0713K457 74250 M| 11/2/2013] 33| 0.09 1.0074 | 05667 | 0.5667
FXTN 0567 |PIBD0514A673 6.2500]  4M| 1/27/2014] _ 119] 0.33] _2,705.428000] 0.2500 | 11:06:07 AM| 1.5492 | 0.8146 | 0.6186 | 0.6186
FXTN 10-34___|PIBD1014C341 123750 5M| _ 3/25/2014]  176] 0.48 1.0210 | 0.8434 | 0.8434
FXTN 10-35___|PIBD1014G356 127500 10M| _ 7/15/2014] _288] 0.79]  124.000000] 1.3750 | 4:08:54 PM| 1.3625 | 1.3861 | 1.2127 | 1.1875
RTB 05-08 PIID05141080 6.2500]  1Y| 0/24/2014] 359] 0.98]  624.500000] 1.3750 | 4:07:34 PM| 1.3636 | 1.6229 | 1.4207 | 1.3846
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 369 1.0 1.6587 | 1.4425 | 1.4069
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014]  379] 1.04 16045 | 1.4643 | 1.4293
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] _ 512] 1.40 50.000000] 1.8000 | 4:07:37 PM| 1.8000 | 2.1709 | 1.7538 | 1.7264
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _590] 1.62 25.000000] 1.8000 | 4:07:54 PM| 1.8000 | 2.4502 | 1.9236 | 1.9006
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/20/2015] 599 1.64 24825 | 1.9432 | 1.9207
FXTN 0420 |PIBD0415G203 48750 2Y|  7/21/2015] 659 1.80 2.6973 | 2.0738 | 2.0547
RTB 05-09 PID0515H097 5.8750]  2Y| #/19/2015] 688] 1.88]  600.100000] 2.1300 | 2:33:13 PM| 2.1467 | 2.8012 | 2.1369 | 2.1195
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y|  8/25/2015]  694] 1.90 2.8227 | 2.1500 | 2.1329
FXTN 0569 |PIBD0515K697 4.6250] 25Y| 11/25/2015] _ 786] 2.5]  100.000000] 2.1500 | 2:33:15 PM| 2.1625 | 2.8803 | 2.2604 | 2.2315
FXTN 10-38___|PIBD1015L384 10.1250]  25Y] 12/15/2015] 806 2.2 2.8928 | 2.0843 | 22529
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] _ 834] 2.28 2.9103 | 2.3179 | 22829
FXTN 0748 |PIBD0716A488 7.0000] 2.5v] 1/27/2016] 849 232 18.300000] 2.5000 | 3:18:45 PM| 2.1718 | 29197 | 2.3359 | 22089
RTB 05-10 PID0516C107 6.0000] 2.5vY]  3/3/2016] 885] 242 2.9422 | 2.3791 | 23375
FXTN 10-40___|PIBD1016C407 7.5000] _ 2.5Y] 3/30/2016] 92| 250 2.9501 | 2.4115 | 23664
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 938] 2.57 2.9754 | 2.4427 | 2.3943
FXTN 10-41 __ |PIBD1016D416 7.0000  3Y] 4/27/2016] _ 940] 257 2.9766 | 2.4451 | 2.3964
FXTN 10-42 ___|PIBD1016/420 9.1250]  3v]  9/4/2016] 1070] 293 38.060000] 2.6000 | 3:19:48 PM| 2.3250 | 3.0580 | 2.6010 | 2.5357
RTB 0701 * |PID07161018 7.0000] _ 3Y| 9/24/2016] 1090] 298]  130.000000] 2.6250 | 2:55:19 PM| 2.6250 | 3.0705 | 2.6250 | 2.5571
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y| 11/16/2016] 1143] 3.13 3.1204 | 2.6847 | 26259
FXTN 0749 |PIBD0717C493 7.0000  4Y]  3/31/2017] 1278] 3.50 3.2794 | 2.8367 | 28011
FXTN 20-01 __|PIBD2017D011 14.3750] 4|  4/24/2017] 1302] 356 3.3061 | 2.8637 | 28323
FXTN 0570 |PIBD0517G705 46250 4Y|  7/5/2017] 1374 3.76 13.790000] 2.9400 | 12:03:04 PM| 2.9400 | 3.3861 | 2.9448 | 2.9257
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1419] 3.89]  110.000000] 2.9500 | 3:23:15 PM| 2.9955 | 3.4361 | 2.9955 | 2.0841
FXTN 10-44 * |PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1423] 3.90 3.4405 | 3.0000 | 29893
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1489 4.08 3.4293 | 3.0024 | 2.9960
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1500] 4.11 3.4275 | 3.0028 | 29971
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y] 1/31/2018] 1584] 4.34 3.4132 | 3.0059 | 3.0057
FXTN 0572 |PIBD0518E723 2.1250]  B5Y| 5/23/2018] 1696 4.64]  5,893.260000] 3.0500 | 3:56:40 PM| 3.0259 | 3.3942 | 3.0100 | 3.0171
FXTN 0751 * |PIBD0718H511 5.0000] Y| 8/18/2018] 1783] 4.88 0.500000] 2.8500 | 3:35:49 PM| 2.8500 | 3.3795 | 3.0132 | 3.0259
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1877 b5.14 3.4354 | 3.0889 | 3.1000
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1968 5.39 1.000000] 3.2500 | 3:20:26 PM| 3.2500 | 3.4896 | 3.1621 | 3.1717
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2084] 557 3.5289 | 3.2153 | 3.2238
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2118] 5.80 3.5789 | 3.2829 | 3.2900
FXTN 0755 |PIBD0719H555 4.7500] 6V _ 8/30/2019] 2160] 591 3.6039 | 3.3167 | 3.3231
FXTN 07566 |PIBD0719K560 3.8750]  65Y| 11/22/2019] 2244 6.14]  162.000000] 3.1000 | 2:52:17 PM| 3.1092 | 3.6539 | 3.3843 | 3.3893
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2332 6.38 3.7062 | 3.4551 | 3.4587
RTB 10-01 PIID1020H015 7.2500]  7Y]  8/19/2020] 2515] 6.89 3.8151 | 3.6025 | 3.6029
FXTN 10-51 * |PIBD1020/510 6.1250  7Y| 0/16/2020] 2543 6.96 3.8318 | 3.6250 | 3.6250
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y| 12/16/2020] 2634 7.21 3.8271 | 3.6186 | 36115
RTB 10-02 PID1021C027 7.3750] _ 7.5v]  3/3/2021] 27i1| 7.42 3.8232 | 3.6131 | 3.6001
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2767 7.58 3.8203 | 3.6092 | 3.5919
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 2942 8.05 2.900000] 3.6250 | 3:30:11 PM| 3.6250 | 3.8113 | 3.5968 | 3.5660
FXTN 10-55 _ |PIBD1021K551 5.7500] _ 85Y| 11/24/2021] 2977] 8.45]  610.000000] 3.5000 | 3:56:49 PM| 3.5000 | 3.8095 | 3.5944 | 3.5608
FXTN 10-54 __|PIBD1022G545 6.3750] _ 8.5Y|  1/19/2022] 3033] 8.30 40.000000] 3.5000 | 2:20:50 PM| 3.5000 | 3.8067 | 3.5004 | 3.5525
FXTN 20-02__|PIBD2022C021 15.0000]  85Y| B3/14/2022] 3087] 845 3.8039 | 3.5866 | 3.5445
FXTN 10-56 __ |PIBD1022H562 48750 O]  8/2/2022] 3228] 884 3.7967 | 3.5767 | 3.5236
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022] 3270 895 3.7945 | 35737 | 35174
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3304 9.05 3.7928 | 35713 | 35124
FXTN 1058 |PIBD1022L585 4.0000]  9.5Y] 12/6/2022] 3354] 9.8 3.7902 | 3.5678 | 3.5050
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3430] 9.39 3.7863 | 3.5624 | 3.4937
FXTN 20-05 __ |PIBD2023E054 11.8750] _ 10Y]  5/29/2023] 3528] 9.66 3.7813 | 3.5555 | 3.4792
RTB 10-04 * |PID1023H046 3.2500]  10Y| #/15/2023] 3606] 9.87]  751.241000] 3.4250 | 4:05:26 PM| 3.4677 | 3.7773 | 35500 | 3.4677
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3675] 10.06 3.7877 | 3.5589 | 3.4782
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3899] 10.67 3.8214 | 3.5876 | 3.5122
FXTN 20-08 __|PIBD2024H086 128750 11Y] _ 8/5/2024] 3962] 10.85 3.8308 | 3.5957 | 3.5217
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4060| 11.12 3.8456 | 3.6083 | 3.5366
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4214] 1154 3.8687 | 3.6280 | 3.5600
FXTN20-11 __|PIBD2025J116 121250 13Y| 10/20/2025] 4403] 12.05 3.8071 | 3.6523 | 3.5887
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4443 12.16 3.9032 | 3.6574 | 3.5948
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4494 12.30 3.9108 | 3.6640 | 3.6025
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] _4768] 13.05]  110.600000 4.4000 | 3:41:33 PM| 4.2190 | 3.9520 | 3.6991 | 3.6441
FXTN 20-13___|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4816| 13.19 3.9592 | 3.7053 | 3.6514
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4900 13.42 8.600000] 4.1000 | 2:17:49 PM| 4.1000 | 3.9719 | 3.7161 | 3.6642
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5089 13.93 4.0003 | 3.7403 | 3.6929
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5544] 15.18 10.000000] 5.1000 | 11:11:04 AM| 5.1000 | 4.0687 | 3.7987 | 3.7619
FXTN 20-16__|PIBD2030E166 8.7500]  17Y|  5/27/2030] 6083 16.65 4.1498 | 3.8679 | 3.8438
FXTN 25:02 __|PIBD2530G029 125000]  17Y] _ 7/28/2030] 6145 16.82 41591 | 3.8759 | 3.8532
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6327| 17.32 41865 | 3.8992 | 3.8808
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y] 7/19/2031] 6501] 17.80] 1,302.200000] 4.9350 | 4:14:05 PM| 4.9487 | 4.2126 | 3.9216 | 3.9072
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6579| 18.01 4.2244 | 3.9316 | 3.9191
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6699 18.34 4.2424 | 3.9470 | 3.9373
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6727| 18.42 26.000000] 5.3000 | 2:18:55 PM| 5.0792 | 4.2466 | 3.9506 | 3.9415
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6937| 18.99 4.2782 | 3.9775 | 3.9734
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7000] 19.16 4.2877 | 3.9856 | 3.9830
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7112] 19.47 1.500000] 3.7500 | 3:35:24 PM| 4.2709 | 4.3045 | 4.0000 | 4.0000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7706 21.10 4.7365 | 4.4513 | 4.4063
FXTN 25-07 __|PIBD2535I071 8.0000] 25|  ©9/30/2035] 8035] 22.00 1.000000] 5.3500 | 4:05:07 PM| 5.3500 | 4.9758 | 4.7013 | 4.6314
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8112 22.21 32.280000] 5.2000 | 2:22:46 PM| 5.1354 | 5.0319 | 4.7598 | 4.6841
FXTN 25-09 __|PIBD25361097 7.6250]  25Y]  9/20/2036] 8400 23.00 5.2413 | 4.9787 | 4.8811
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8721| 23.88 8.500000] 57500 | 3:03:34 PM| 57111 | 54748 | 52226 | 5.1007
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8790 24.07]  1,843.665000] 5.1150 | 3:58:31 PM| 5.1454 | 55250 | 5.2750 | 5.1479




