Interpolated Bonds

October 18,2013

'"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] 12| 0.03 1.000000] 0.5000 | 11:04:25 AM| 0.5000 | 2.5712 | 25222 | 2.5222
FXTN 0567 |PIBD0514A673 6.2500]  3M| 1/27/2014] 98] 0.27 12.930000] 0.2500 | 3:31:22 PM| 0.4433 | 0.4659 | 0.3000 | 0.3000
FXTN 10-34___|PIBD1014C341 123750 5M| _ 3/25/2014]  155] 0.42 0.5464 | 0.3750 | 0.3750
FXTN 10-35___|PIBD1014G356 12.7500]  oM| _ 7/15/2014] _267] 0.73 0.6812 | 0.5061 | 0.5061
RTB 05-08 PIID05141080 6.2500]  11M| _ 9/24/2014] _ 338] 0.93 0.7613 | 0.5845 | 0.5845
FXTN 07-46 __|PIBD0714J466 6.5000  1Y| 10/4/2014] 348] 0.95 0.7726 | 0.5956 | 0.5956
SPTB 10-03 __ |SPTB1014J037 122500 1Y| 10/14/2014] _358] 0.98 0.8124 | 0.6336 | 0.6336
FXTN 10-36___|PIBD1015B367 12.3750]  15Y] 2/24/2015] 491] 1.34 15044 | 1.3794 | 1.3794
FXTN 05-68 _ |PIBD0515E685 6.3750]  2Y| 5/13/2015]  569] 1.56 2.0531 | 1.8168 | 1.8168
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/22/2015] 578] 1.58 2.1060 | 1.8673 | 1.8673
FXTN 0420 |PIBD0415G203 48750 Y| 7/21/2015] 638] 1.75 24588 | 2.2037 | 22037
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015] 667] 1.83 0.200000] 2.7250 | 9:50:24 AM| 2.7250 | 2.6293 | 2.3664 | 2.3664
FXTN 10-37_* |PIBD1015H370 11.8750 2| 8/25/2015] 673] 1.84 2.6646 | 2.4000 | 2.4000
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 765] 2.09 26757 | 2.3129 | 2.3099
FXTN 10-38___|PIBD1015L384 101250 25Y| 12/15/2015] 785] 2.5 26781 | 2.2039 | 22903
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] _ 813] 223 26815 | 2.0674 | 2.0628
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] _ 828] 2.27 2.6833 | 2.0532 | 20481
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 864] 237 0.600000] 25000 | 3:21:03 PM| 2.5000 | 26877 | 2.2191 | 22129
FXTN 10-40___|PIBD1016C407 7.5000] 2.5Y] 3/30/2016] _ 891] 2.44 26910 | 2.1936 | 2.1864
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 17| 2.51]  708.840000] 2.0000 | 4:09:10 PM| 2.0091 | 26941 | 2.1689 | 2.1609
FXTN 10-41 __ |PIBD1016D416 7.0000  3Y] 4/27/2016] _919] 252 2.6944 | 2.1670 | 2.1590
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 1049] 287 42.000000] 2.0200 | 3:08:56 PM| 2.0313 | 2.7101 | 2.0439 | 2.0316
RTB 0701 * |PID07161018 7.0000  3Y] 9/24/2016] 1069] 293 1.000000] 3.2500 | 3:07:25 PM| 3.2500 | 2.7125 | 2.0250 | 2.0120
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y| 11/16/2016] 1122 3.07 2.7934 | 2.1802 | 21494
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y] 3/31/2017] 1257 3.44 2.9995 | 25755 | 24993
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1281 3.51 3.0361 | 26457 | 25615
FXTN 0570 |PIBD0517G705 4.6250]  4Y|  7/5/2017] 1353] 3.70]  200.000000] 28500 | 11:37:21 AM| 28752 | 3.1460 | 2.8565 | 2.7482
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1398] 3.83 3.2147 | 29883 | 28648
FXTN 10-44 * |PIBD1017H447 7.7500]  4Y] 8/23/2017] 1402| 3.84 3.2208 | 3.0000 | 28752
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1468] 4.02 3.2640 | 2.9834 | 28781
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1479] 4.05 24.000000] 2.9000 | 11:34:58 AM| 29000 | 3.2711 | 2.9807 | 2.8786
FXTN 10-45 __ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1563] 4.28 93.500000] 2.9500 | 3:25:03 PM| 2.9500 | 3.3261 | 2.9596 | 2.8823
FXTN 0572 |PIBD0518E723 2.1250]  B5Y| 5/23/2018] 1675 4.59|  3,486.822000] 2.8650 | 4:08:26 PM| 2.8855 | 3.3993 | 2.0314 | 2.8872
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1762] 4.82]  260.000000] 2.9500 | 11:43:56 AM| 2.9654 | 3.4562 | 2.9096 | 2.8910
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1856 5.08 3.4871 | 29826 | 29663
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1947] 5.33 35171 | 3.0533 | 3.0392
FXTN 07563 |PIBD0719D531 5.0000] _ 6Y|  4/26/2019] 2013] 551 3.5388 | 3.1046 | 3.0921
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2097] 574 3.5664 | 3.1698 | 3.1504
FXTN 0755 |PIBD0719H555 4.7500] _ 6Y]  8/30/2019] 2139] 5.86]  700.000000] 3.3000 | 3:21:53 PM| 3.3000 | 3.5802 | 3.2025 | 3.1931
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2223] 6.09]  465.000000] 3.2500 | 2:51:22 PM| 3.2540 | 3.6078 | 3.2677 | 3.2604
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y|  2/18/2020] 2311] 6.33 3.6368 | 3.3361 | 3.3309
RTB 10-01 PIID1020H015 7.2500]  7Y]  8/19/2020] 2494 6.83 3.6970 | 3.4782 | 3.4776
FXTN 10-51 * |PIBD1020/510 6.1250]  7Y] 9/16/2020] 2522 6.90 3.7062 | 3.5000 | 3.5000
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2613] 7.15 3.7174 | 35086 | 3.5034
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RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2690 7.36 20.000000] 3.8750 | 10:37:57 AM| 3.8750 | 3.7268 | 3.5158 | 3.5063
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2746] 7.52 3.7337 | 3.5211 | 3.5084
RTB 10-03 PID1021J039 5.7500]  8Y| 10/20/2021] 2921 8.00 3.7552 | 3.5375 | 3.5151
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2956] 8.09 3.7595 | 35408 | 35164
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y] 1/19/2022] 3012 8.25 3.7664 | 3.5461 | 35185
FXTN 20-02___|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3066 8.39 3.7730 | 3.5512 | 35205
FXTN 10-56 _ |PIBD1022H562 48750 oY]  8/2/2022] 3207| 8.78 3.7903 | 3.5644 | 3.5258
FXTN 1057 |PIBD1022/570 47500 Ov] o/13/2022] 3249] 8.90 3.7955 | 3.5684 | 3.5274
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3283] 8.9 3.7996 | 35716 | 3.5287
FXTN 1058 |PIBD1022L585 4.0000] _95Y|  12/6/2022] 3333] 9.13 70.000000] 35250 | 2:18:50 PM| 3.5464 | 3.8058 | 3.5763 | 3.5306
FXTN 20-04 __|PIBD2023B048 13.0000] _ 9.5Y|  2/20/2023] 3409 9.33 3.8151 | 3.5834 | 35335
FXTN 20-05 __ |PIBD2023E054 11.8750]  10Y] _ 5/29/2023] 3507| 9.60 3.8271 | 3.5927 | 3.5372
RTB 10-04 * |PID1023H046 3.2500] _ 10Y|  8/15/2023] 3585 0.82]  152.079000] 35700 | 4:05:08 PM| 35401 | 3.8367 | 3.6000 | 3.5401
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3654] 10.00 3.8534 | 3.6157 | 3.5570
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3878 10.62 3.9076 | 3.6669 | 3.6120
FXTN 20-08 __|PIBD2024H086 128750 11Y] _ 8/5/2024] 3941] 10.79 3.9209 | 3.6812 | 3.6274
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4039 11.06 3.9466 | 3.7036 | 3.6515
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4193 11.48 3.9839 | 3.7387 | 3.6892
FXTN20-11 __ |PIBD2025J116 12.1250]  12Y] 10/20/2025] 4382 12.00 4.0296 | 3.7819 | 3.7356
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4422[ 12.11 4.0393 | 3.7910 | 3.7454
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4473] 12.25 4.0517 | 3.8026 | 3.7579
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4747| 13.00] _ 211.500000] 4.3700 | 3:47:38 PM| 4.4162 | 4.1180 | 3.8651 | 3.8251
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 4795 13.13 41296 | 3.8761 | 3.8369
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4879 13.36 0.100000] 4.7500 | ©:38:54 AM| 4.7500 | 4.1499 | 3.8953 | 3.8575
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5068| 13.88 41957 | 3.9384 | 3.9038
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5523| 15.12 4.3058 | 4.0422 | 4.0154
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6062| 16.60 4.4363 | 4.1652 | 4.1476
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6124] 16.77]  400.000000] 5.0525 | 3:20:36 PM| 5.0512 | 4.4513 | 4.1793 | 4.1628
FXTN 25:03 __|PIBD2531A032 11.2500] 18]  1/26/2031] 6306] 17.26]  400.000000] 5.1025 | 3:21:57 PM| 5.1012 | 4.4954 | 4.2209 | 4.2075
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6480 17.74]  8,020.500000] 4.6950 | 4:02:13 PM| 4.7021 | 45375 | 4.2606 | 4.2501
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6558] 17.95 4.5564 | 4.2784 | 4.2693
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6678| 18.28 4.5854 | 4.3058 | 4.2987
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6706 18.36] 1,171.101883] 4.8500 | 3:39:44 PM| 4.8541 | 4.5022 | 4.3122 | 4.3056
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6916| 18.93 4.6430 | 4.3601 | 4.3571
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6979| 19.11 4.6583 | 4.3744 | 4.3725
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7091] 19.41 4.6854 | 4.4000 | 4.4000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7685| 21.04 4.8912 | 4.6310 | 46200
FXTN 25:07 __|PIBD25350071 8.0000]  25v] ©/30/2035] 8014| 21.94 1.500000] 5.2000 | 4:03:52 PM| 52000 | 5.0051 | 4.7590 | 4.7419
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8091| 22.15]  261.000000] 5.1000 | 3:17:49 PM| 5.1028 | 5.0318 | 4.7889 | 4.7704
FXTN 2509 |PIBD25361097 7.6250]  25v]  0/20/2036] 8379| 22.94 5.1316 | 4.9009 | 4.8771
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 8700] 23.82]  104.909000| 5.2500 | 3:23:00 PM| 5.2025 | 5.2428 | 5.0258 | 4.9960
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8769 24.01]  2,257.558598] 4.9900 | 3:19:34 PM| 5.0037 | 5.2667 | 5.0526 | 5.0216




