Interpolated Bonds

October 29, 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 3[_o0.01 3.3098 | 3.3000 | 3.3000
FXTN 0567 |PIBD0514A673 6.2500]  3M| 1/27/2014] 89| 0.24 0.2685 | 0.1000 | 0.1000
FXTN 10-34___|PIBD1014C341 123750 5M| _ 3/25/2014] _ 146] 0.40 0.3237 | 0.1527 | 0.1527
FXTN 10-35___|PIBD1014G356 12.7500  oM| _ 7/15/2014] _ 258] 0.71 0.4205 | 0.2448 | 0.2448
RTB 05-08 PIID05141080 6.2500]  11M| _ 9/24/2014] _ 329] 0.90 0.4695 | 0.2909 | 0.2909
FXTN 07-46 __|PIBD0714J466 6.5000]  11M| 10/4/2014] _ 339] 0.93 26.000000] 0.2900 | 11:14:32 AM| 0.2900 | 0.4764 | 0.2974 | 0.2974
SPTB 10-03 __ |SPTB1014J037 122500 11M| 10/14/2014] 349] 096 25.000000] 0.2900 | 11:14:54 AM| 0.2900 | 0.5118 | 0.3313 | 0.3308
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] 482 1.32 1.2334 | 1.0253 | 1.0145
FXTN 05-68 _ |PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 560] 1.53 1.6565 | 1.4323 | 1.4154
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/22/2015] 569 1.56 1.7054 | 1.4793 | 1.4617
FXTN 0420 |PIBD0415G203 48750 2Y|  7/21/2015] 629 1.72 2.0309 | 1.7924 | 1.7701
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015] _ 658] 1.80 21882 | 1.9437 | 19192
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y|  8/25/2015] 664 1.82 2.2208 | 1.9750 | 1.9500
FXTN 0569 |PIBD0515K697 4.6250]  25Y| 11/25/2015]  756] 2.07 2.2465 | 2.0098 | 1.9907
FXTN 10-38___|PIBD1015L384 10.1250]  25Y] 12/15/2015] _776] 2.12 2.2521 | 2.0174 | 1.9995
FXTN10-39 ___|PIBD1016A393 9.2500]  2.5Y]  1/12/2016] _ 804] 220 2.2599 | 2.0280 | 20119
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] 819 2.24 69.184000] 1.7500 | 25122 PM| 1.7722 | 2.2641 | 2.0337 | 2.0185
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 855] 234 0.010000] 2.0000 | 3:53:49 PM| 2.0000 | 2.2741 | 2.0473 | 2.0344
FXTN 10-40___|PIBD1016C407 7.5000] 2.5v] 3/30/2016] 882 2.4 2.2816 | 2.0576 | 2.0463
FXTN 0320 |PIBD0316D206 16250]  2.5Y|  4/25/2016] 908 2.49 76.563000] 1.7500 | 2:12:58 PM| 1.7566 | 2.2889 | 2.0674 | 2.0578
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] 90| 249 2.2804 | 2.0682 | 20587
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 1040] 2.85 3.600000] 2.3750 | 2:26:49 PM| 2.1974 | 2.3257 | 2.1174 | 2.1162
RTB 0701 * |PID07161018 7.0000  3Y] 9/24/2016] 1060] 290 2.3313 | 2.1250 | 2.1250
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1113] 3.05 24320 | 2.1981 | 21970
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1248 3.42 11.000000] 2.7500 | 2:27:20 PM| 2.4316 | 2.6886 | 2.3841 | 2.3806
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1272| 3.48 2.7342 | 2.4172 | 2.4132
FXTN 0570 |PIBD0517G705 4.6250]  4Y|  7/5/2017] 1344] 3.68]  150.000000] 26750 | 8:48:17 AM| 26750 | 2.8710 | 25165 | 2.5111
RTB 07-02 PIID0717H026 6.6250]  4Y| ®/19/2017] 1389 3.80 2.075000] 3.2500 | 2:30:29 PM| 3.2500 | 2.9566 | 2.5785 | 2.5722
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1393 3.8 2.9642 | 2.5840 | 25777
FXTN 0750 * |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1459] 3.99 7.400000] 2.3500 | 2:45:18 PM| 2.3500 | 3.0896 | 26750 | 2.6674
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1470] 4.02 62.367000] 2.6500 | 11:25:23 AM| 2.6422 | 3.0937 | 26736 | 2.6665
FXTN 10-45 __ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1554] 4.25 45.000000] 2.7500 | 10:27:48 AM| 2.7500 | 3.1246 | 26628 | 2.6594
FXTN 0572 |PIBD0518E723 2.1250]  B5Y| 5/23/2018] 1666] 4.56]  1,349.000000] 2.6300 | 12:02:58 PM| 26348 | 3.1659 | 2.6483 | 2.6499
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| #/18/2018] 1753] 4.80 50.000000 2.8500 | 11:42:34 AM| 2.8500 | 3.1979 | 2.6371 | 2.6425
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1847| 5.06 3.2304 | 2.7129 | 2.7176
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1938 5.31 3.2618 | 2.7863 | 2.7904
FXTN 07563 |PIBD0719D531 5.0000]  5.5Y]  4/26/2019] 2004] 5.49 3.2846 | 2.8395 | 28431
FXTN 0754 |PIBD0719G547 47500  6Y| 7/19/2019] 2088 5.72 3.3136 | 29073 | 29103
FXTN 07-55 _|PIBD0719H555 4.7500] __ 6Y| _ 8/30/2019] 2130] 583 90.000000] 3.0500 | 11:29:06 AM| 3.0500 | 3.3281 | 2.9411 | 2.9439
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2214] 6.06 35.000000] 3.0000 | 11:45:11 AM| 2.9871 | 3.3571 | 3.0089 | 3.0110
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y|  2/18/2020] 2302] 6.30 3.3875 | 3.0798 | 3.0813
RTB 10-01 PIID1020H015 7.2500]  7Y]  8/19/2020] 2485] 6.80 3.4507 | 3.2074 | 3.2276
FXTN 10-51 * |PIBD1020/510 6.1250]  7Y| 9/16/2020] 2513 6.88 3.4604 | 3.2500 | 3.2500
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2604] 7.13 3.4740 | 3.2642 | 3.2636
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RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2681] 7.34 16.500000] 3.0000 | 2:43:02 PM| 3.2194 | 3.4855 | 3.2761 | 3.2751
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5v] 4/28/2021] 2737| 7.49 3.4938 | 3.2848 | 3.2834
RTB 10-03 PID1021J039 5.7500] _ 8Y| 10/20/2021] 2912 7.97 0.300000] 3.4000 | 3:53:32 PM| 3.4000 | 3.5199 | 3.3121 | 3.3096
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2947] 8.07 10.000000 3.5000 | 2:16:45 PM| 3.5000 | 3.5251 | 3.3175 | 3.3148
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 3003 8.22 3.5335 | 3.3262 | 3.3232
FXTN 20-02___|PIBD2022C021 15.0000]  85Y| B3/14/2022] 3057] 837 3.5415 | 3.3346 | 3.3312
FXTN 10-56 _ |PIBD1022H562 48750  oY]  8/2/2022] 3198] 8.76 3.5625 | 3.3566 | 3.3523
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022] 3240] 887 3.5688 | 3.3631 | 3.3585
FXTN 20-03 __|PIBD2022J033 127500 _ 9oY| 10/17/2022] 3274 896 3.5739 | 3.3684 | 3.3636
FXTN 1058 |PIBD1022L585 4.0000]  9.5Y] 12/6/2022] 3324] ©9.10]  194.150000] 3.4850 | 2:45:03 PM| 3.4165 | 3.5813 | 3.3762 | 3.3711
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3400] 9.31 3.5927 | 3.3880 | 3.3824
FXTN 20-05 __ |PIBD2023E054 11.8750]  10Y] _ 5/29/2023] 3498] 9.58 3.6073 | 3.4032 | 3.3971
RTB 10-04 PIID1023H046 3.2500]  10Y| 8/15/2023] 3576] 9.79]  482.431000] 3.4100 | 3:41:37 PM| 3.4190 | 3.6189 | 3.4154 | 3.4087
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3645] 9.98 3.6292 | 3.4261 | 3.4190
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3869| 10.59 3.6834 | 3.4765 | 3.4666
FXTN 20-08 __|PIBD2024H086 128750 11Y] _ 8/5/2024] 3932] 10.77 3.6986 | 3.4907 | 3.4800
FXTN 20-09 __|PIBD2024K091 13.7500] _ 12Y] 11/11/2024] 4030 11.03 3.7223 | 3.5128 | 3.5009
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4184 11.46 3.7596 | 3.5475 | 3.5336
FXTN20-11 __ |PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4373] 11.97 3.8053 | 3.5900 | 3.5738
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4413 12.08 40.000000] 3.5500 | 2:11:49 PM| 3.5487 | 3.8149 | 3.5990 | 3.5823
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4464] 12.22]  641.000000] 4.0000 | 2:30:44 PM| 4.1385 | 3.8273 | 3.6105 | 3.5932
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4738| 12.97]  321.300000] 4.2000 | 3:58:01 PM| 4.1502 | 3.8935 | 3.6722 | 3.6515
FXTN 20-13___|PIBD2026L139 8.0000]  14Y|  12/7/2026] 4786] 13.10] _ 200.000000] 4.2000 | 2:27:03 PM| 4.2000 | 3.9051 | 3.6830 | 3.6617
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4870| 13.33 14500000 4.1000 | 2:38:50 PM| 4.1068 | 3.9255 | 3.7019 | 3.6795
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 5059] 13.85 3.9712 | 3.7445 | 3.7197
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5514] 15.10]  100.000000] 4.3000 | 2:26:34 PM| 4.3000 | 4.0812 | 3.8469 | 3.8165
FXTN 20-16__|PIBD2030E166 8.7500]  17Y|  5/27/2030] 6053] 16.57] _ 800.000000] 4.3750 | 10:16:42 AM| 4.3750 | 4.2115 | 3.9683 | 3.9311
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 6115] 16.74 4.2265 | 3.9823 | 3.9443
FXTN 25:03 __|PIBD2531A032 11.2500] 18|  1/26/2031] 6297] 17.24]  400.000000] 4.4500 | 2:25:24 PM| 4.4500 | 4.2706 | 4.0232 | 3.9830
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6471] 17.72]  3,608.000000] 4.3150 | 3:52:49 PM| 4.2976 | 4.3126 | 4.0624 | 4.0200
FXTN 25:04 _ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6549| 17.93 4.3315 | 4.0800 | 4.0366
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6669 18.26 0.400000] 5.2500 | 3:48:30 PM| 4.9300 | 4.3605 | 4.1070 | 4.0622
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6697| 18.34]  1,006.990000] 4.4500 | 3:53:20 PM| 4.4507 | 4.3673 | 4.1133 | 4.0681
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 6907| 18.91 4.4181 | 4.1606 | 4.1128
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6970| 19.08 4.4333 | 4.1748 | 4.1262
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7082| 19.39 45.126000] 4.0000 | 3:49:37 PM| 4.0114 | 4.4604 | 4.2000 | 4.1500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7676| 21.02 4.6359 | 4.3047 | 4.3447
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  9/30/2035] 8005 21.92 4.7331 | 4.5025 | 4.4525
FXTN 25-08 _|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8082 22.13 3.625000] 4.8250 | 3:01:42 PM| 4.8250 | 4.7559 | 4.5278 | 44777
FXTN 25-09 __|PIBD25361097 7.6250]  25Y]  0/20/2036] 8370 2292 4.8410 | 4.6222 | 45721
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8691| 23.79 42.100000] 4.8000 | 11:30:10 AM| 4.8994 | 4.9358 | 4.7274 | 4.6773
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8760] 23.98]  428.281000] 4.6900 | 3:53:44 PM| 4.6793 | 4.9562 | 4.7500 | 4.6999




