Interpolated Bonds
November 11, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 0567 |PIBD0514A673 6.2500]  2M| 1/27/2014] 76| 0.21]  2,000.000000] 0.3750 | 4:05:35 PM| 0.3375 | 0.2760 | 0.1150 | 0.1150
FXTN 10-34___|PIBD1014C341 123750 5M| 3/25/2014]  133] 0.36 0.3371 | 0.1677 | 0.1677
FXTN 10-35___|PIBD1014G356 12.7500]  8M| _ 7/15/2014] _245] 067 0.5897 | 0.2377 | 0.2377
RTB 05-08 PIID05141080 6.2500]  11M| _0/24/2014] _ 316] 0.87 3.527000] 0.1000 | 3:40:25 PM| 0.1000 | 0.7938 | 0.2612 | 0.2612
FXTN 07-46 __|PIBD0714J466 6.5000]  11M| 10/4/2014] _ 326] 0.89 0.8226 | 0.2645 | 0.2645
SPTB 10-03 __ |SPTB1014J037 122500  11M| 10/14/2014] _ 336] 0.92 0.8513 | 0.2677 | 0.2677
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] 469 1.28 1.4086 | 0.8717 | 0.8433
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 547] 1.50 1.7558 | 1.2910 | 1.2426
FXTN 0747 |PIBDO715E477 8.3750]  2Y| 5/22/2015]  566] 1.52 17959 | 1.3393 | 1.2887
FXTN 0420 |PIBD0415G203 48750 2Y| 7/21/2015] _ 616] 1.69 2.0629 | 1.6619 | 1.5958
RTB 05-09 PID0515H097 58750  2Y| 8/19/2015] 645] 1.77 1.000000] 2.3750 | 2:17:40 PM| 23750 | 2.1920 | 1.8177 | 1.7443
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y|  8/25/2015] _651] 1.78 2.2187 | 1.8500 | 1.7750
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015]  743] 203 2.2449 | 1.8790 | 1.8157
FXTN 10-38___|PIBD1015L384 10.1250]  25Y| 12/15/2015] _ 763] 2.09 2.2505 | 1.8854 | 1.8245
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] 791 217 2.2585 | 1.8942 | 1.8369
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] 806 2.2 1.000000] 2.0000 | 3:00:47 PM| 2.0000 | 2.2628 | 1.8989 | 1.8435
RTB 05-10 PIID0516C107 6.0000] 2.5vY]  3/3/2016]  842] 2.3 2.2730 | 1.9103 | 1.8594
FXTN 10-40___|PIBD1016C407 7.5000] _2.5v] 3/30/2016] 869 2.38 2.2807 | 1.9188 | 1.8713
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] _ 895] 2.45]  600.000000] 1.7000 | 10:36:27 AM| 1.7000 | 2.2881 | 1.9270 | 1.8828
FXTN 10-41 __ |PIBD1016D416 7.0000] _2.5Y]  4/27/2016] _ 897| 2.46 2.2886 | 1.9277 | 1.8837
FXTN 1042 |PIBD1016/420 9.1250]  3v]  9/4/2016] 1027| 281 1.000000] 1.9000 | 3:01:16 PM| 1.9000 | 2.3256 | 1.0687 | 1.9412
RTB 0701 * |PID07161018 7.0000]  3Y| 0/24/2016] 1047| 2.87 6.909000] 2.1500 | 3:12:50 PM| 2.1500 | 2.3313 | 1.9750 | 1.9500
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5v] 11/16/2016] 1100] 3.0 24272 | 2.0881 | 2.0040
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1235] 3.38]  601.000000] 2.2500 | 3:41:46 PM| 22480 | 2.6714 | 23762 | 2.1415
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y|  4/24/2017] 1259] 3.45 2.7148 | 2.4274 | 2.1659
FXTN 0570 |PIBD0517G705 46250 4] 7/5/2017] 1331] 364 2.8450 | 2.5811 | 22393
RTB 07-02 PIID0717H026 6.6250]  4Y| ®/19/2017] 1376] 8.7 2.9264 | 2.6771 | 22851
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4Y| #/23/2017] 1380] 3.78] _ 100.000000 2.3650 | 3:29:00 PM| 2.3650 | 2.9336 | 2.6857 | 2.2892
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1446] 3.96 1.000000] 2.6250 | 3:02:05 PM| 2.6250 | 3.0530 | 2.8265 | 2.3564
FXTN 0571 * |PIBD0517K719 41250 4Y| 11/8/2017] 1457] 3.9 3.0729 | 28500 | 2.3676
FXTN 10-45 __|PIBD1018A451 5.8750]  4.5Y|  1/31/2018] 1541] 4.22 24.000000] 2.6500 | 4:05:10 PM| 2.6500 | 3.0537 | 2.7981 | 2.4558
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1653] 4.53]  400.302000] 2.6600 | 3:10:00 PM| 26674 | 3.0282 | 27288 | 2.5734
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| #/18/2018] 1740] 4.76]  101.100000] 3.0250 | 3:02:40 PM| 26540 | 3.0083 | 26750 | 2.6647
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1834 5.02 3.0609 | 2.7461 | 2.7371
FXTN10-48 _ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1925 5.27 3.1118 | 2.8150 | 2.8072
FXTN 07563 |PIBD0719D531 5.0000] 5.5Y]  4/26/2019] 1991] 545 3.1487 | 2.8649 | 28580
FXTN 0754 |PIBD0719G547 47500 6Y| 7/19/2019] 2075] 568 3.1956 | 2.9285 | 29227
FXTN 0755 |PIBD0719H555 47500 6Y| #/30/2019] 2117] 580 3.2191 | 2.9602 | 29550
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2201 6.03 3.2661 | 3.0238 | 3.0197
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y|  2/18/2020] 2289] 6.27] _ 104.000000] 3.1000 | 11:37:15 AM| 3.1057 | 3.3153 | 3.0904 | 3.0875
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2472 6.77 3.000000] 3.2600 | 2:56:42 PM| 3.2600 | 3.4176 | 3.2288 | 3.2284
FXTN 10-51 * |PIBD1020/510 6.1250]  7v] 0/16/2020] 2500 6.84 3.4333 | 3.2500 | 3.2500
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2591 7.09 1.200000] 2.9500 | 3:06:31 PM| 2.9500 | 3.4509 | 3.2641 | 3.2625
RTB 10-02 PIID1021C027 7.3750] 75Y]  3/3/2021] 2668] 7.30]  611.500000] 2.9500 | 3:07:03 PM| 3.2162 | 3.4658 | 3.2760 | 3.2730
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FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y|  4/28/2021] 2724 7.46 2.000000] 3.5000 | 3:15:41 PM| 3.5000 | 3.4766 | 3.2847 | 3.2807
RTB 10-03 PID1021J039 5.7500] _ 8Y| 10/20/2021] 2899 7.4  590.095000 3.3500 | 3:46:46 PM| 3.3278 | 35104 | 3.3119 | 3.3046
FXTN 10-55 _ |PIBD1021K551 5.7500]  85Y| 11/24/2021] 2934] 8.03] _ 100.000000 3.4250 | 10:19:30 AM| 3.4250 | 35172 | 3.3173 | 3.3094
FXTN 10-54 __ |PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 2990 8.19 11.000000 3.4500 | 2:52:04 PM| 3.4500 | 3.5280 | 3.3260 | 3.3171
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3044] 8.33 3.5384 | 3.3343 | 3.3245
FXTN 10-56 __ |PIBD1022H562 48750  OY]  8/2/2022] 3185] 8.72 3.5657 | 3.3562 | 3.3438
FXTN 1057 |PIBD1022/570 47500 Y] o/3/2022] 3227] 884 3.5738 | 3.3627 | 3.3495
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3261 8.93 3.5804 | 3.3680 | 3.3542
FXTN 1058 |PIBD1022L585 4.0000] 95| 12/6/2022] 3311] 9.07]  411.375000] 3.3650 | 3:21:22 PM| 3.4057 | 3.5001 | 3.3757 | 3.3610
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y] 2/20/2023] 3387] 9.27 3.6047 | 3.3875 | 3.3715
FXTN 20-05 __ |PIBD2023E054 11.8750] _ 10Y]  5/29/2023] 3485] 0.54 3.6237 | 3.4027 | 3.3849
RTB 10-04 PIID1023H046 3.2500]  10Y| 8/15/2023] 3563] 0.75]  107.350000] 3.3750 | 3:37:57 PM| 3.4050 | 3.6388 | 3.4148 | 3.3956
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3632] 9.04 3.6521 | 3.4255 | 3.4050
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3856] 1056 3.7143 | 3.4890 | 3.4582
FXTN 20-08__|PIBD2024H086 12.8750]  11Y] _ 8/5/2024] 3919| 10.73 3.7318 | 3.5069 | 3.4732
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 4017| 11.00 3.7590 | 3.5347 | 3.4965
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4171] 11.42 3.8017 | 3.5783 | 3.5330
FXTN 20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4360 11.94 3.8542 | 3.6319 | 35779
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4400] 12.05 3.8653 | 3.6433 | 3.5874
FXTN20-12___|PIBD2026A122 10.2500] 13| 1/19/2026] 4451] 12.19 3.8795 | 3.6577 | 3.5995
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4725| 12.94 19.240000] 4.0500 | 3:04:08 PM| 4.0590 | 3.9555 | 3.7354 | 3.6646
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4773| 13.07 3.9689 | 3.7490 | 3.6760
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4857| 13.30 3.9922 | 3.7728 | 3.6960
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5046| 13.82 4.0447 | 3.8264 | 3.7409
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5501] 15.06 41710 | 3.9554 | 3.8489
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6040| 16.54 4.3206 | 4.1082 | 3.9770
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6102| 16.71 4.3378 | 4.1258 | 3.9917
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6284] 17.20 4.3884 | 4.1774 | 4.0349
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y|  7/19/2031] 6458 17.68] 5,045.852000] 4.3300 | 4:14:13 PM| 4.3100 | 4.4367 | 4.2268 | 4.0763
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6536 17.89 4.4583 | 4.2489 | 4.0948
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6656| 18.22 2.000000] 4.6500 | 2:43:45 PM| 4.6500 | 4.4916 | 4.2829 | 4.1233
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6684] 18.30]  121.743000] 4.4250 | 3:54:48 PM| 4.3528 | 4.4994 | 4.2008 | 4.1299
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 0/27/2032] 6894] 18.87 4.5577 | 4.3504 | 4.1798
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6957| 19.05 4.5752 | 4.3682 | 4.1948
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 7069 19.35 54.402000] 4.1250 | 35158 PM| 4.2214 | 4.6063 | 4.4000 | 4.2214
FXTN 25:06 _|PIBD2534K062 9.2500]  25v] 11/5/2034] 7663 20.98 4.7323 | 4.5309 | 4.4178
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 7992 21.88 4.8020 | 4.6034 | 4.5266
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8069| 22.09 4.8183 | 4.6204 | 4.5520
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8357| 2288 4.8794 | 4.6839 | 4.6473
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8678] 23.76 45.862700 4.9000 | 12:00:04 PM| 4.9494 | 4.9475 | 4.7546 | 4.7534
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8747| 23.95] 1,136.754000] 4.7749 | 3:46:36 PM| 4.7692 | 4.9621 | 4.7698 | 4.7762




