Interpolated Bonds

October 11,2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 07-45 __ |PIBD0713K457 71250 <IM| 11/2/2013] 19| 0.0 2.2099 | 21605 | 2.1605
FXTN 0567 |PIBD0514A673 6.2500]  4M| 1/27/2014] _ 105] 0.29]  202.100000] 0.3000 | 3:21:18 PM| 0.2901 | 0.4529 | 0.3207 | 0.3207
FXTN 10-34___|PIBD1014C341 123750 5M| 3/25/2014]  162] 0.44 0.5304 | 0.3826 | 0.3826
FXTN 10-35___|PIBD1014G356 127500 oM| _ 7/15/2014] 274 075 0.6261 | 0.5061 | 0.5061
RTB 05-08 PIID05141080 6.2500]  1Y| ©/24/2014]  345] 0.94 0.6809 | 0.5845 | 0.5845
FXTN 07-46 __|PIBD0714J466 6.5000]  1Y| 10/4/2014] _355] 0.97 0.6886 | 0.5956 | 0.5956
SPTB 10-03 __ |SPTB1014J037 122500 _ 1Y| 10/14/2014] 365 1.00 0.7308 | 0.6336 | 0.6336
FXTN 10-36___|PIBD1015B367 12.3750] _ 1.5Y] 2/24/2015] 498] 1.36 15065 | 1.3794 | 1.3794
FXTN 05-68 _ |PIBD0515E685 6.3750]  2Y| 5/13/2015] _576] 1.58 21042 | 1.8168 | 1.8168
FXTN 07-47 __ |PIBDO715E477 8.3750]  2Y| 5/22/2015]  585] 1.60 2.1628 | 1.8673 | 1.8673
FXTN 0420 |PIBD0415G203 48750 Y| 7/21/2015] 645] 1.77 25534 | 2.2037 | 22037
RTB 05-09 PID0515H097 58750  2Y| 8/19/2015] 674] 1.85 2.7421 | 2.3664 | 2.3664
FXTN 10-37_* |PIBD1015H370 11.8750] 2| 8/25/2015]  680] 1.86 2.7812 | 2.4000 | 2.4000
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015]  772] 2.1 2.7875 | 2.3102 | 23102
FXTN 10-38___|PIBD1015L384 101250 25Y| 12/15/2015] 792] 217 2.7889 | 2.2007 | 22907
FXTN10-39 ___|PIBD1016A393 9.2500]  2.5Y] 1/12/2016] _ 820] 2.25 2.7908 | 2.2634 | 22634
FXTN 0748 |PIBD0716A488 7.0000] 2.5v] 1/27/2016] _ 835] 229 1.400000] 1.9500 | 2:01:52 PM| 1.9500 | 2.7918 | 2.2488 | 2.2488
RTB 05-10 PID0516C107 6.0000] 2.5v]  3/3/2016] 871 238 2.767000] 2.5000 | 3:51:38 PM| 1.6788 | 2.7943 | 2.2136 | 2.2136
FXTN 10-40___|PIBD1016C407 7.5000]  2.5Y] 3/30/2016] _ 898] 246 2.7961 | 2.1873 | 2.1873
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 924] 2.53]  1,005.200000] 2.0250 | 10:08:32 AM| 2.0131 | 2.7979 | 2.1619 | 2.1619
FXTN 10-41 __ |PIBD1016D416 7.0000]  3Y] 4/27/2016] _ 926] 2.54 2.7980 | 21600 | 2.1600
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 1056] 289 1.100000] 2.0100 | 25554 PM| 2.5005 | 2.8069 | 2.0331 | 2.0331
RTB 0701 * |PID07161018 7.0000]  3Y| 0/24/2016] 1076] 2.95 2.682000] 2.1700 | 10:43:42 AM| 2.1700 | 2.8083 | 2.0136 | 2.0136
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1129 3.09 2.9108 | 2.2024 | 21706
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y] 3/31/2017] 1264 3.46 1.000000] 2.7500 | 11:09:08 AM| 2.7500 | 3.1718 | 2.6834 | 2.5705
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1288] 3.53 3.2182 | 2.7689 | 26416
FXTN 0570 |PIBD0517G705 46250 4Y]  7/5/2017] 1360] 3.72 3.3574 | 3.0254 | 28549
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1405] 3.85]  200.000000| 3.0000 | 11:56:53 AM| 3.0000 | 3.4444 | 3.1857 | 2.0882
FXTN 10-44 * |PIBD1017H447 7.7500]  4Y| #/23/2017] 1409] 3.86] _ 200.000000] 3.0000 | 11:59:19 AM| 3.0000 | 3.4521 | 3.2000 | 3.0000
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1475] 4.04 1.000000] 2.7500 | 11:09:29 AM| 2.7500 | 3.4594 | 3.1527 | 2.9897
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y] 11/8/2017] 1486] 4.07]  300.000000] 2.9500 | 11:12:17 AM| 29500 | 3.4606 | 3.1449 | 2.9880
FXTN 10-45 __ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1570] 4.30 3.4698 | 3.0847 | 29750
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1682] 4.61]  807.009000] 29250 | 2:00:24PM| 29440 | 3.4821 | 3.0045 | 2.9575
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1769] 484 3.4917 | 2.9422 | 29440
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1863 5.10 35193 | 29947 | 2.9963
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y] 2/19/2019] 1954 5.35 3.5460 | 3.0455 | 3.0469
FXTN 07563 |PIBD0719D531 5.0000]  6Y|  4/26/2019] 2020] 553 3.5653 | 3.0824 | 3.0836
FXTN 0754 |PIBD0719G547 47500 6Y|] 7/19/2019] 2104] 576 3.5900 | 3.1293 | 3.1303
FXTN 0755 |PIBD0719H555 4.7500] _ 6Y| _ 8/30/2019] 2146] 588 3.6023 | 3.1528 | 3.1537
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2230 6.11 50.000000] 3.2000 | 10:44:24 AM| 3.2000 | 3.6269 | 3.1997 | 3.2004
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2318 6.35 3.6527 | 3.2488 | 3.2493
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2501] 6.85 50.000000] 3.3000 | 10:19:13 AM| 3.3000 | 3.7064 | 3.3511 | 3.3511
FXTN 10-51 * |PIBD1020/510 6.1250]  7Y| 9/16/2020] 2529] 6.92]  100.000000] 3.4000 | 11:02:14 AM| 3.4000 | 3.7146 | 3.3667 | 3.3667
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2620] 7.17 1.000000] 3.6000 | 11:39:05 AM| 3.6000 | 3.7257 | 3.3783 | 3.3807
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RTB 10-02 PIID1021C027 73750 7.5v]  3/3/2021] 2697| 7.8 3.7350 | 3.3881 | 3.3925
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2753 7.54 3.7418 | 3.3952 | 3.4012
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 2928] 8.02 3.7631 | 3.4174 | 3.4281
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2963 8.11 4.000000] 3.7000 | 3:33:03 PM| 3.7000 | 3.7673 | 3.4219 | 3.4335
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y] 1/19/2022] 3019] 8.27] _ 200.000000] 3.6000 | 10:32:00 AM| 3.6000 | 3.7741 | 3.4290 | 3.4421
FXTN 20-02___|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3073] 8.4 3.7807 | 3.4359 | 3.4504
FXTN 10-56 __ |PIBD1022H562 48750  OY]  8/2/2022] 3214] 8.80 3.7978 | 3.4538 | 3.4721
FXTN 1057 |PIBD1022/570 47500 OY] o/13/2022] 3256 8.9 3.8029 | 3.4592 | 3.4785
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3290 9.0 3.8070 | 3.4635 | 3.4837
FXTN 1058 _ |PIBD1022L585 4.0000] 9.5Y] 12/6/2022] 3340] 0.14 3.8131 | 3.4698 | 3.4914
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y] 2/20/2023] 3416] 9.35 3.8223 | 3.4795 | 3.5031
FXTN 20-05 __|PIBD2023E054 11.8750]  10Y]  5/29/2023] 3514 9.62 3.8342 | 3.4920 | 35182
RTB 10-04 * |PID1023H046 3.2500] _ 10Y| 8/15/2023] 3592 0.83] 1,596.418000] 3.5500 | 4:10:46 PM| 35302 | 3.8437 | 35019 | 3.5302
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3661] 10.02 3.8586 | 3.5176 | 3.5463
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3885] 10.64 3.9069 | 3.5686 | 3.5987
FXTN 20-08 __|PIBD2024H086 128750 11Y] _ 8/5/2024] 3948[ 10.81 3.9205 | 35829 | 3.6134
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4046[ 11.08 3.9416 | 3.6052 | 3.6364
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4200 11.50 3.9749 | 3.6403 | 3.6724
FXTN20-11 __ |PIBD2025J116 12.1250]  13Y] 10/20/2025] 4389| 12.02 4.0156 | 3.6833 | 3.7166
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4429[ 12.13 4.0243 | 3.6924 | 3.7259
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4480] 1227 4.0353 | 3.7040 | 3.7378
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4754] 13.02 54.275000] 45000 | 3:20:44 PM| 4.3945 | 4.0944 | 3.7664 | 3.8019
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 4802| 13.15 41047 | 3.7773 | 3.8131
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4886| 13.38 41228 | 3.7965 | 3.8328
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5075 13.89 4.1636 | 3.8395 | 3.8770
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5530] 15.14 4.2618 | 3.9431 | 3.9834
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6069| 16.62 4.3780 | 4.0658 | 4.1094
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6131] 16.79 4.3914 | 4.0799 | 4.1239
FXTN 25:03 __|PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6313 17.28 4.4307 | 4.1213 | 4.1664
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6487| 17.76] _ 6,651.750000] 4.7450 | 3:50:06 PM| 4.7703 | 4.4682 | 4.1609 | 4.2071
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6565| 17.97 4.4850 | 4.1787 | 4.0254
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6685 18.30 45109 | 4.2060 | 4.2534
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6713] 18.38]  365.497000] 5.0000 | 4:08:21 PM| 4.9931 | 4.5169 | 4.2124 | 4.2600
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6923] 18.95 3.000000] 5.3000 | 3:32:31 PM| 5.3000 | 4.5622 | 4.2602 | 4.3091
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6986| 19.13 4.5758 | 4.2745 | 4.3238
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| _ 3/21/2033] _7098| 19.43 1.000000] 3.7000 | 11:16:42 AM| 3.7000 | 4.6000 | 4.3000 | 4.3500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7692| 21.06 4.8820 | 4.5797 | 4.6100
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 8021| 21.96 2.000000] 5.7250 | 11:51:39 AM| 5.7250 | 5.0381 | 4.7346 | 4.7540
FXTN 25-08 _|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8098 22.17]  511.421405] 5.2000 | 4:07:21 PM| 5.1422 | 5.0747 | 4.7709 | 4.7877
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  ©9/20/2036] 8386] 22.96]  350.000000] 5.1500 | ©:57:28 AM| 5.2463 | 5.2114 | 4.9065 | 4.9137
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 8707] 23.84] 104500000 55000 | 3:30:46 PM| 5.1885 | 5.3637 | 5.0576 | 5.0542
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8776] 24.03]  2,468.200000] 5.0355 | 4:04:26 PM| 5.0445 | 5.3965 | 5.0901 | 5.0844




