Interpolated Bonds
September 30, 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 8] 002 29417 | 2.9050 | 28327
FXTN 0745 |PIBD0713K457 74250 M| 11/2/2018] 32| 0.09 3.000000] 1.0000 | 2:48:01 PM| 1.0000 | 1.0274 | 0.8650 | 0.5449
FXTN 0567 |PIBD0514A673 6.2500]  4M| 1/27/2014] _ 118] 0.32 0.8250 | 0.6472 | 0.5938
FXTN 10-34___|PIBD1014C341 123750 5M| _ 3/25/2014]  175] 0.48 1.0387 | 0.8689 | 0.8623
FXTN 10-35___|PIBD1014G356 127500 10M| _ 7/15/2014] _ 287] 0.79 62.000000] 1.0000 | 10:26:28 AM| 1.0000 | 1.4036 | 0.9675 | 0.9675
RTB 05-08 PIID05141080 6.2500]  1Y| ©0/24/2014] 358] 0.98]  313.070000] 1.0000 | 10:26:13 AM| 1.0000 | 1.6389 | 1.0885 | 1.0585
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 368 1.0 1.6744 | 1.1306 | 1.0865
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _378] 1.03 1.7098 | 1.1728 | 1.1144
FXTN 10-36___|PIBD1015B367 12.3750]  15Y] 2/24/2015]  511] 1.40]  293.200000] 1.4000 | 3:32:32 PM| 16048 | 2.1806 | 1.7331 | 1.4858
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 589] 1.6 24568 | 2.0618 | 1.7037
FXTN 07-47 __ |PIBDO715E477 8.3750]  2Y| 5/20/2015] 598] 1.64]  200.000000] 1.9175 | 11:28:42 AM| 1.9187 | 2.4887 | 20997 | 1.7288
FXTN 0420 |PIBD0415G203 48750 2Y|  7/21/2015] _ 658] 1.80 2.7011 | 2.3525 | 1.8964
RTB 05-09 PID0515H097 5.8750]  2Y| 8/19/2015] 687] 1.88 5.100000] 2.2500 | 3:40:33 PM| 2.2500 | 2.8038 | 2.4747 | 19773
FXTN 10-37_* |PIBD1015H370 11.8750] 2] 8/25/2015] 693] 1.90]  173.000000] 2.0725 | 11:32:28 AM| 2.0737 | 2.8250 | 2.5000 | 1.9941
FXTN 0569 |PIBD0515K697 4.6250] 25Y| 11/25/2015] 785] 2.5 2.8628 | 2.5407 | 2.0723
FXTN 10-38___|PIBD1015L384 10.1250]  25Y| 12/15/2015] _ 805] 220 1.500000] 2.5000 | 3:33:56 PM| 2.5000 | 2.8710 | 2.5495 | 2.0894
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] _ 833] 2.28 2.8824 | 25619 | 21132
FXTN 0748 |PIBD0716A488 7.0000] 2.5v] 1/27/2016] _848] 232 16.100000] 2.3750 | 3:12:09 PM| 2.1187 | 2.8886 | 2.5685 | 2.1259
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016]  884] 2.42 1.000000] 3.0000 | 10:47:10 AM| 3.0000 | 2.9034 | 2.5844 | 2.1565
FXTN 10-40___|PIBD1016C407 7.5000] _2.5v] 3/30/2016] 91| 249 2.9145 | 25063 | 21795
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 937] 257 2.9251 | 2.6078 | 22016
FXTN 10-41 __ |PIBD1016D416 7.0000  3Y] 4/27/2016] 939 257 2.9259 | 2.6087 | 2.2033
FXTN 10-42 ___|PIBD1016/420 9.1250]  3Y]  9/4/2016] 1069] 293 67.344000] 2.3000 | 412557 PM| 2.3309 | 2.9793 | 2.6662 | 2.3139
RTB 0701 * |PID07161018 7.0000  3Y] o/24/2016] 1089] 298 2.9875 | 26750 | 2.3309
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1142] 3.13 3.0588 | 2.7625 | 2.4056
FXTN 0749 |PIBD0717C493 7.0000] _3.5Y]  3/31/2017] 1277] 3.50 10.700000] 2.3750 | 2:43:50 PM| 2.3750 | 3.2404 | 2.9855 | 2.5957
FXTN 20-01 __|PIBD2017D011 143750 4Y| 4/24/2017] 1301] 3.56]  100.000000] 2.8000 | 2:18:39 PM| 2.8000 | 3.2726 | 3.0252 | 2.6295
FXTN 0570 |PIBD0517G705 46250 4Y|  7/5/2017] 1373] 8.76 3.3695 | 3.1441 | 27310
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1418] 3.88 3.4300 | 3.2184 | 27944
FXTN 10-44 * |PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1422] 3.89 3.4354 | 3.2250 | 2.8000
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1488] 4.07 63.013000] 2.9600 | 11:32:57 AM| 2.9600 | 3.4427 | 3.1848 | 2.8399
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1499 4.10 5.300000] 3.0500 | 2:25:40 PM| 3.0500 | 3.4439 | 3.1781 | 2.8465
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y] 1/31/2018] 1583] 4.33 3.4531 | 3.1270 | 28972
FXTN 0572 |PIBD0518E723 2.1250]  5Y| 5/23/2018] 1695 4.64]  3,651.260000] 3.0500 | 4:12:02 PM| 3.0174 | 3.4654 | 3.0588 | 2.9649
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1782] 4.88 3.4750 | 3.0059 | 3.0174
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1876 b5.14 3.5054 | 3.0670 | 3.0771
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1967 5.39 3.5348 | 3.1262 | 3.1349
FXTN 07563 |PIBD0719D531 5.0000] _ 6Y]|  4/26/2019] 2033] 557 3.5562 | 3.1691 | 3.1768
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2117] 5.80 3.5833 | 3.2237 | 3.2301
FXTN 0755 |PIBD0719H555 4.7500] 6V _ 8/30/2019] 2159] 591 3.5069 | 3.2510 | 3.2568
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2243] 6.14 38.000000] 3.5000 | 3:2451 PM| 2.9155 | 3.6241 | 3.3056 | 3.310f
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y|  2/18/2020] 2331] 6.38 3.6526 | 3.3628 | 3.3660
RTB 10-01 PIID1020H015 7.2500]  7Y]  8/19/2020] 2514 6.88 3.7117 | 3.4818 | 3.4822
FXTN 10-51 * |PIBD1020/510 6.1250  7v| 0/16/2020] 2542 6.96 3.7208 | 3.5000 | 3.5000
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FXTN 10-52__|PIBD1020L525 5.8750] 75| 12/16/2020] 2633 7.21 3.7313 | 34986 | 3.5032
RTB 10-02 PID1021C027 7.3750]  7.5v]  3/3/2021] 2710] 7.42 6.100000] 3.5500 | 3:12:10 PM| 3.5500 | 3.7402 | 3.4975 | 3.5059
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2766 7.57 3.000000 3.4500 | 3:31:38 PM| 3.4500 | 3.7467 | 3.4967 | 3.5079
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 2941] 8.05 0.100000] 3.6250 | 11:16:31 AM| 3.6250 | 3.7669 | 3.4941 | 3.5141
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2976] 8.15 3.7710 | 3.4935 | 35153
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 3032] 8.30 3.7775 | 3.4927 | 35173
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y] B3/14/2022] 3086] 8.45 3.7837 | 3.4919 | 35192
FXTN 10-56 __ |PIBD1022H562 48750  oY|  8/2/2022] 3227] 884 3.8000 | 3.4898 | 3.5242
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022] 3269] 895 3.8049 | 3.4892 | 3.5256
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y| 10/17/2022] 3303 9.04 3.8088 | 3.4887 | 3.5268
FXTN 1058 |PIBD1022L585 4.0000] 95Y| 12/6/2022] 3353 0.18]  684.000000] 3.5500 | 4:12:32 PM| 3.5500 | 3.8146 | 3.4879 | 3.5286
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3429 9.39 3.8234 | 3.4868 | 3.5313
FXTN 20-05 __ |PIBD2023E054 11.8750] _ 10Y]  5/29/2023] 3527] 9.66 3.8347 | 3.4854 | 3.5347
RTB 10-04 * |PID1023H046 3.2500]  10Y|  8/15/2023] 3605] 0.87]  753.676000] 3.5500 | 4:12:52 PM| 3.5375 | 3.8437 | 3.4842 | 3.5375
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3674] 10.06 3.8525 | 3.4944 | 3.5491
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3898] 10.67 3.8810 | 35273 | 3.5866
FXTN 20-08 __|PIBD2024H086 128750 11Y] _ 8/5/2024] 3961 10.84 3.8800 | 3.5366 | 3.5972
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4059| 11.11 3.9014 | 35510 | 36136
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4213 11.53 3.9210 | 35736 | 3.6394
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y] 10/20/2025] 4402] 12.05 3.9451 | 3.6015 | 3.6711
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4442 12.16 3.9502 | 3.6073 | 3.6778
FXTN20-12___|PIBD2026A122 10.2500] 13| 1/19/2026] 4493 12.30 3.9566 | 3.6148 | 3.6863
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4767| 13.05] _ 107.200000] 4.1250 | 3:27:42 PM| 4.1374 | 3.9915 | 3.6552 | 3.7322
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 4815| 13.18 3.9976 | 3.6622 | 3.7403
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4899 13.41 84.860000] 4.2000 | 3:28:32 PM| 4.1881 | 4.0083 | 3.6746 | 3.7543
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5088 13.93 4.0323 | 3.7024 | 3.7860
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5543| 15.18 4.0002 | 3.7693 | 3.8623
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6082| 16.65 4.1587 | 3.8486 | 3.9526
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6144] 16.82 41666 | 3.8577 | 3.9630
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6326] 17.32 4.1898 | 3.8845 | 3.9935
FXTN 20-17 __|PIBD2031G171 8.0000] _ 18Y]  7/19/2031] 6500] 17.80]  453.000000] 4.9975 | 4:10:17 PM| 4.9909 | 4.2119 | 3.9101 | 4.0226
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 19Y] 10/5/2031] 6578| 18.01 4.2218 | 3.9216 | 4.0357
FXTN 20-18 __|PIBD2032B183 5.8750] 19|  2/2/2032] 6698] 18.34 4.2371 | 3.9392 | 4.0558
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6726] 18.41]  711.000000] 5.2000 | 4:01:07 PM| 52069 | 4.2406 | 3.0434 | 4.0605
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6936| 18.99 4.2673 | 3.9743 | 4.0957
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6999] 19.16 4.2754 | 3.9835 | 4.1062
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 7111 19.47 70.000000] 4.1250 | 2:41:12 PM| 4.1250 | 4.2896 | 4.0000 | 4.1250
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7705 21.10 4.7461 | 4.4867 | 4.4919
FXTN 25:07 __ |PIBD25350071 8.0000] 25|  ©9/30/2035] _8034] 22.00 4.9990 | 4.7563 | 4.6951
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8111] 22.21 93.250000] 5.1250 | 3:58:59 PM| 5.1861 | 5.0581 | 4.8194 | 4.7427
FXTN 2509 |PIBD25361097 7.6250] 25|  9/29/2036] _8399] 23.00 19.220000] 5.1250 | 4:09:19 PM| 5.1250 | 5.2795 | 5.0554 | 4.9206
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8720] 23.87 17.000000] 5.1250 | 2:51:41 PM| 5.2661 | 55262 | 5.3185 | 5.1189
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8789] 24.06]  669.865621] 5.2000 | 3:48:13PM| 5.1564 | 55792 | 5.3750 | 5.1615




