Interpolated Bonds

October 17,2013

'"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] 15[ o0.04 2.000000] 0.8750 | 2:46:26 PM| 0.8750 | 2.3946 | 2.3333 | 2.3333
FXTN 0567 |PIBD0514A673 6.2500]  4M| 1/27/2014] 101 0.28 0.4367 | 0.2603 | 0.2603
FXTN 10-34___|PIBD1014C341 123750 5M| _ 3/25/2014] _ 158] 0.43 0.4780 | 0.2913 | 0.2913
FXTN 10-35___|PIBD1014G356 12.7500]  oM| _ 7/15/2014] _270] 074 0.5868 | 0.4061 | 0.4061
RTB 05-08 PIID05141080 6.2500]  11M| 9/24/2014] 341 0.93 0.6587 | 0.4845 | 0.4845
FXTN 07-46 __|PIBD0714J466 6.5000]  1Y| 10/4/2014] _351] 0.96 0.6688 | 0.4956 | 0.4956
SPTB 10-03 __ |SPTB1014J037 122500 1Y] 10/14/2014] _361] 0.99 0.7101 | 0.5355 | 0.5294
FXTN 10-36___|PIBD1015B367 12.3750] 15| 2/24/2015] 494] 1.35 98.000000] 19500 | 4:03:56 PM| 1.9625 | 1.5353 | 1.3227 | 1.1806
FXTN 05-68 _ |PIBD0515E685 6.3750]  2v| 5/13/2015] 72| 1.57 2.0193 | 1.7844 | 1.5626
FXTN 07-47 __ |PIBDO715E477 8.3750]  2Y| 5/22/2015] 581] 1.59]  190.000000] 2.0750 | 4:05:15 PM| 2.0625 | 2.0752 | 1.8377 | 1.6066
FXTN 0420 |PIBD0415G203 48750 Y] 7/21/2015] 64| 1.75 24474 | 2.1928 | 1.9004
RTB 05-09 PID0515H097 5.8750]  2Y| #/19/2015]  670] 1.83 43.200000] 2.1250 | 4:06:25PM| 21125 | 2.6274 | 2.3645 | 2.0424
FXTN 10-37_* |PIBD1015H370 11.8750] 2| 8/25/2015] 676] 1.85 2.6646 | 2.4000 | 20718
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 768] 2.0 2.6777 | 2.4232 | 2059
FXTN 10-38___|PIBD1015L384 101250 25Y| 12/15/2015] 788] 2.16 2.6805 | 24283 | 2.0570
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] _ 816] 223 2.6845 | 24354 | 2.0533
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] 831 228 2.6866 | 24391 | 2.0513
RTB 05-10 PID0516C107 6.0000] 2.5v]  3/3/2016] _867| 2.37 26917 | 2.4482 | 20466
FXTN 10-40___|PIBD1016C407 7.5000]  2.5Y] 3/30/2016] 894 2.45 2.6955 | 24551 | 2.0430
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016]  920] 2.52]  1,400.000000] 2.0175 | 3:12:36 PM| 2.0191 | 26992 | 2.4616 | 2.0396
FXTN 10-41 __ |PIBD1016D416 7.0000  3Y] 4/27/2016] _922] 252 2.6995 | 24621 | 2.0393
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 1052] 288 1.000000] 25000 | 11:35:23 AM| 25000 | 2.7180 | 24949 | 2.0221
RTB 0701 * |PID07161018 7.0000  3v] o/24/2016] 1072] 293 2.7208 | 255000 | 2.0195
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1125] 3.08 2.8037 | 25796 | 2.1756
FXTN 0749 |PIBD0717C493 7.0000] _3.5Y] 3/31/2017] 1260] 3.45 1.100000] 3.0000 | 2:04:09 PM| 27726 | 3.0149 | 2.7823 | 2.5731
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1284] 3.5 3.0524 | 2.8183 | 26437
FXTN 0570 |PIBD0517G705 46250 4Y|  7/5/2017] 1356] 3.71 3.1651 | 2.9264 | 28557
RTB 07-02 PIID0717H026 6.6250]  4v| ®/19/2017] 1401| 3.84 3.2354 | 29940 | 29882
FXTN 10-44 * |PIBD1017H447 7.7500] _ 4Y] 8/23/2017] 1405] 3.85 3.2417 | 3.0000 | 3.0000
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1471 4.03 3.2814 | 3.0412 | 29881
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1482] 4.06 3.2880 | 3.0481 | 2.986f
FXTN 10-45 __ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1566] 4.29 3.3386 | 3.1006 | 29710
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1678] 4.59]  122.871000] 29150 | 3:53:03PM| 29232 | 3.4060 | 3.1706 | 2.9509
FXTN 0751 * |PIBD0718H511 5.0000] Y| 8/18/2018] 1765 4.83]  101.300000] 2.9500 | 11:30:08 AM| 29497 | 3.4583 | 3.2250 | 2.9352
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1859 5.09 3.4885 | 3.2500 | 3.0051
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1950 5.34 3.5176 | 3.2919 | 3.0727
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2016] 552 3.5388 | 3.3158 | 3.1217
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2100] 575 3.5658 | 3.3462 | 3.1842
FXTN 0755 |PIBD0719H555 47500 6Y| 8/30/2019] 2142] 586 3.5792 | 3.3614 | 3.2154
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2226] 6.09 3.6062 | 3.3918 | 3.2778
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2314 6.34 3.6344 | 3.4237 | 3.3432
RTB 10-01 PIID1020H015 7.2500]  7v] 8/19/2020] 2497 6.84 3.6931 | 3.4899 | 3.4792
FXTN 10-51 * |PIBD1020/510 6.1250  7Y|  9/16/2020] 2525 6.9 3.7021 | 3.5000 | 3.5000
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2616] 7.16 1.000000] 3.2000 | 11:34:49 AM| 3.2000 | 3.7142 | 3.5086 | 3.5030
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RTB 10-02 PIID1021C027 73750 7.5Y]  3/3/2021] 2693 7.37 1.000000] 3.7000 | 10:30:30 AM| 3.7000 | 3.7245 | 3.5158 | 3.5056
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2749 7.53 3.7319 | 35211 | 35074
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 2924] 8.0 3.7553 | 3.5375 | 3.5133
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2959 8.10 3.7599 | 3.5408 | 35144
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y] 1/19/2022] 3015] 8.25]  208.551000] 3.4200 | 3:46:04 PM| 3.4167 | 3.7674 | 3.5461 | 3.5163
FXTN 20-02___|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3069 8.40 3.7746 | 3.5512 | 3.5181
FXTN 10-56 __ |PIBD1022H562 48750 ov]  8/2/2022] 3210] 8.79 3.7933 | 3.5644 | 3.5227
FXTN 1057 |PIBD1022/570 47500 OY] 9/13/2022] 3252[ 8.90 3.7989 | 3.5684 | 3.5241
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3286] 9.00 3.8035 | 3.5716 | 3.5253
FXTN 1058 _ |PIBD1022L585 4.0000] _95Y|  12/6/2022] 3336] 9.13 50.000000] 3.5900 | 9:37:32 AM| 3.5000 | 3.8101 | 3.5763 | 3.5269
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y] 2/20/2023] 3412] 09.34 3.8203 | 3.5834 | 3.5295
FXTN 20-05 __|PIBD2023E054 11.8750]  10Y]  5/29/2023] 3510] 9.61 3.8333 | 35927 | 3.5327
RTB 10-04 * |PID1023H046 3.2500] _ 10Y| 8/15/2023] 3588 0.82]  120.346000| 35700 | 3:57:31 PM| 35353 | 3.8437 | 3.6000 | 3.5353
FXTN 20-06__|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3657] 10.01 3.8605 | 3.6157 | 3.5523
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3881] 10.63 3.9151 | 3.6669 | 3.6076
FXTN 20-08 __|PIBD2024H086 12.8750]  11Y] _ 8/5/2024] 3944 10.80 3.9304 | 3.6812 | 3.6231
FXTN 20-09 __|PIBD2024K091 13.7500] _ 12Y] 11/11/2024] 4042] 11.07 3.9543 | 3.7036 | 3.6473
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4196| 11.49 3.9918 | 3.7387 | 3.6853
FXTN 20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4385| 12.01 4.0379 | 3.7819 | 3.7319
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4425[ 12.11 4.0476 | 3.7910 | 3.7417
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4476 1225 4.0601 | 3.8026 | 3.7543
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4750| 13.00 4.1268 | 3.8651 | 3.8219
FXTN 20-13___|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4798| 13.14 41385 | 3.8761 | 3.8337
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4882] 1337 9.962000] 4.5000 | 2:58:27 PM| 4.5651 | 4.1590 | 3.8953 | 3.8544
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5071] 13.88 4.2050 | 3.9384 | 3.9011
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5526] 15.13 4.3159 | 4.0422 | 4.0133
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6065| 16.61 4.4472 | 4.1652 | 4.1462
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6127] 16.77 4.4623 | 4.1793 | 4.1615
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6309 17.27 4.5066 | 4.2209 | 4.2064
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6483 17.75] 3,982.048723] 4.7450 | 4:10:36 PM| 4.7457 | 4.5490 | 4.2606 | 4.2493
FXTN 25:04 __|PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6561] 17.96 4.5680 | 4.2784 | 4.2685
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6681] 18.29 30.500000] 5.2500 | 11:58:22 AM| 5.2432 | 4.5073 | 4.3058 | 4.2981
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6709 18.37 20.773000 4.9500 | 3:21:50 PM| 4.9334 | 4.6041 | 4.3122 | 4.3050
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6919] 18.94 1.200000] 55000 | 11:42:52 AM| 55000 | 4.6553 | 4.3601 | 4.3568
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6982| 19.12 4.6706 | 4.3744 | 4.3724
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7094 19.42 4.6979 | 4.4000 | 4.4000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7688| 21.05 4.9324 | 4.6482 | 46493
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 8017| 21.95 5.0623 | 4.7857 | 4.7874
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 8094] 22.16 71.900000] 5.1900 | 3:41:17 PM| 5.1746 | 5.0927 | 4.8179 | 4.8197
FXTN 25:09 __ |PIBD25361097 7.6250]  25Y|  9/20/2036] 8382 22.95 9.500000] 5.4500 | 10:43:26 AM| 5.4500 | 5.2064 | 4.9382 | 4.9405
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8703 23.83 5.3332 | 5.0724 | 5.0752
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8772 24.02]  126.317528] 5.0801 | 3:42:36 PM]| 5.0380 | 5.3604 | 5.1012 | 5.1042




