Interpolated Bonds
November 29, 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] 56| 0.15 0.3667 | 0.2000 | 0.1750
FXTN 10-34___|PIBD1014C341 123750 4M| _ 3/25/2014] _ 113] 0.31 0.3987 | 0.2330 | 0.2036
FXTN 10-35___|PIBD1014G356 12.7500  8M| _ 7/15/2014] _225] 0.62 0.6201 | 0.4565 | 0.4035
RTB 05-08 PIID05141080 6.2500]  10M| 9/24/2014] _ 296] 0.8 37.120000] 1.1500 | 3:17:34PM| 1.1451 | 0.8065 | 0.6409 | 0.5741
FXTN 07-46 __|PIBD0714J466 6.5000] 10M| 10/4/2014] 306 o0.84 0.8327 | 0.6669 | 0.5981
SPTB 10-03 __ |SPTB1014J037 122500 11M| 10/14/2014] _316] 0.87 0.8590 | 0.6929 | 0.6221
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] 449 1.23 1.2885 | 1.0888 | 1.0282
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] 527 1.44 15498 | 1.3268 | 1.2764
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/20/2015] 536 1.47 0.500000] 1.3500 | 3:38:03 PM| 1.3500 | 1.5799 | 1.3543 | 1.3050
FXTN 0420 |PIBD0415G203 48750 2Y| 7/21/2015] _ 596] 1.63 1.7809 | 1.5374 | 1.4959
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015] 625] 1.71 5.500000] 2.5000 | 3:00:00 PM| 2.0453 | 1.8780 | 1.6259 | 1.5882
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015] 631 1.73 1.8981 | 1.6442 | 1.6073
FXTN 0569 * |PIBD0515K697 4.6250]  2Y| 11/25/2015]  723] 1.98 2.2063 | 1.9250 | 1.9000
FXTN 10-38___|PIBD1015L384 10.1250]  25Y| 12/15/2015] 743|203 2.2147 | 1.9362 | 1.9092
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v]  1/12/2016] _ 771] 2.1 2.2265 | 1.9519 | 19222
FXTN 0748 |PIBD0716A488 7.0000] _2.5Y] 1/27/2016] _ 786] 2.15 2.2328 | 1.9603 | 1.9291
RTB 05-10 PIID0516C107 6.0000] 2.5v]  3/3/2016]  822] 2.25 2.2479 | 1.9805 | 1.9458
FXTN 10-40___|PIBD1016C407 7.5000] 2.5v] 3/30/2016] _849] 232 2.2592 | 1.9956 | 1.9582
FXTN 0320 |PIBD0316D206 16250]  2.5Y|  4/25/2016] 875 2.40 2.2701 | 2.0102 | 19703
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5v]  4/27/2016] _ 877] 240 2.2710 | 2.0113 | 19712
FXTN 1042 |PIBD1016/420 9.1250]  3v|  9/4/2016] 1007| 2.76 2.3255 | 2.0841 | 20313
RTB 07-01 PID07161018 7.0000 _ 3Y] o/24/2016] 1027] 281 2.3339 | 2.0953 | 2.0405
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 1080] 2.96 2.3562 | 21250 | 2.0650
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1215] 3.33 1.800000] 26250 | 11:45:33 AM| 26250 | 2.5871 | 2.3613 | 2.2862
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y|  4/24/2017] 1239 3.39 2.6281 | 2.4034 | 23255
FXTN 0570 |PIBD0517G705 46250 4Y]  7/5/2017] 1311 3.59 22.000000] 28750 | 4:13:39 PM| 28750 | 2.7512 | 25294 | 2.4435
RTB 07-02 PIID0717H026 6.6250  4Y| 8/19/2017] 1356 3.71 28282 | 2.6082 | 25173
FXTN 10-44 __|PIBD1017H447 7.7500]  4Y] #/23/2017] 1360] 3.72 2.8350 | 2.6152 | 25238
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1426] 3.90 2.9479 | 2.7307 | 26320
FXTN 0571 * |PIBD0517K719 41250 4Y| 11/8/2017] 1437] 3.93 25.000000] 2.8650 | 10:21:52 AM| 2.8650 | 2.9667 | 2.7500 | 2.6500
FXTN 10-45 __|PIBD1018A451 5.8750]  4.5Y| 1/31/2018] 1521] 4.16 2.9718 | 2.7444 | 26667
FXTN 0572 |PIBD0518E723 21250] 4.5Y] 5/23/2018] 1633] 4.47]  766.630000] 2.7500 | 4:06:00 PM| 27138 | 2.9786 | 2.7370 | 2.6890
FXTN 0751 |PIBD0718H511 5.0000]  5Y| #/18/2018] 1720] 4.71 44.000000] 28750 | 4:13:57 PM| 2.8750 | 2.9839 | 2.7312 | 2.7063
FXTN 10-47 * |PIBD1018K478 8.8750]  5Y| 11/20/2018] 1814 4.97 2.9896 | 2.7250 | 2.7250
FXTN10-48 _ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1905 5.22 3.0514 | 2.7933 | 2.7899
FXTN 07563 |PIBD0719D531 5.0000]  5.5Y]  4/26/2019] 1971] 5.40 3.0062 | 2.8429 | 28370
FXTN 0754 |PIBD0719G547 47500 6Y|  7/19/2019] 2055] 563 3.1532 | 29059 | 28969
FXTN 0755 |PIBD0719H555 47500 6Y| 8/30/2019] 2097] 574 3.1817 | 2.9375 | 29268
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2181] 597| 5,000.000000] 3.1050 | 11:58:37 AM| 3.1000 | 3.2387 | 3.0005 | 2.9867
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2269 6.21 3.2985 | 3.0666 | 3.0495
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2452 6.71 3.4227 | 3.2040 | 3.1800
FXTN 10-51 * |PIBD1020/510 6.1250]  7Y] 9/16/2020] 2480 6.79 3.4417 | 3.2250 | 3.2000
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2571] 7.04 3.4586 | 3.2407 | 3.2176
RTB 10-02 PIID1021C027 7.3750]  7.5v]  3/3/2021] 2648] 7.25 19.400000] 3.2650 | 3:39:11 PM| 3.2449 | 3.4729 | 3.2540 | 3.2324
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FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y|  4/28/2021] 2704 7.40 3.4833 | 3.2636 | 3.2432
RTB 10-03 PID1021J039 5.7500]  8Y| 10/20/2021] 2879 7.88 51.400000] 3.4500 | 3:37:27 PM| 3.4526 | 3.5159 | 3.2938 | 3.2770
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2914] 7.98]  100.720000] 35000 | 4:07:25 PM| 3.4961 | 3.5224 | 3.2098 | 3.2838
FXTN 10-54 __ |PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 2970] 8.13 20.700000] 3.4500 | 4:06:01 PM| 3.4500 | 3.5328 | 3.3095 | 3.2946
FXTN 20-02__|PIBD2022C021 15.0000]  85Y|  B314/2022] 3024] 8.28]  4,500.000000] 3.3500 | 3:37:51 PM| 3.3500 | 3.5428 | 3.3188 | 3.3050
FXTN 10-56 __ |PIBD1022H562 48750 O]  8/2/2022] 3165] 867 3.5690 | 3.3431 | 3.3322
FXTN 1057 |PIBD1022/570 47500 ov] o/13/2022] 3207] 8.78 3.5768 | 3.3504 | 3.3403
FXTN 20-03 __|PIBD2022J033 127500 _ 9ov] 10/17/2022] 3241] 887 3.5831 | 3.3562 | 3.3469
FXTN 1058 |PIBD1022L585 4.0000] 95| 12/6/2022] 3291 9.0 18.320000 3.3750 | 2:51:40 PM| 3.3750 | 3.5924 | 3.3648 | 3.3565
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3367 9.22 3.6066 | 3.3780 | 3.3712
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3465 9.49 3.6248 | 3.3949 | 3.3901
RTB 10-04 PIID1023H046 3.2500] _ 10Y| 8/15/2023] 3543] 0.70]  677.981000] 3.4500 | 3:50:03 PM| 3.4185 | 3.6393 | 3.4083 | 3.4052
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3612] 9.89 3.6521 | 3.4202 | 3.4185
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3836 10.50 3.7140 | 3.4808 | 3.4752
FXTN 20-08__|PIBD2024H086 128750 11Y] _ 8/5/2024] 3899] 10.67 3.7314 | 3.4978 | 3.4911
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 3997] 10.94 3.7585 | 3.5243 | 3.5159
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4151] 11.36 3.8011 | 3.5660 | 3.5549
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4340| 11.88 3.8533 | 3.6171 | 3.6027
FXTN 2501 |PIBD2525K015 18.2500]  12Y] 11/29/2025] 4380 11.99 3.8644 | 3.6279 | 3.6128
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4431] 12.13 3.8785 | 3.6417 | 3.6257
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4705| 12.88 16.000000 4.1000 | 3:02:01 PM| 4.2405 | 3.9542 | 3.7158 | 3.6951
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4753| 13.01 3.9675 | 3.7288 | 3.7072
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4837 13.04 3.9907 | 3.7515 | 3.7285
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5026] 13.76 4.0429 | 3.8026 | 3.7763
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5481] 15.01 4.1687 | 3.9257 | 3.8914
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6020| 16.48 4.3177 | 4.0714 | 4.0278
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 6082] 16.65 4.3348 | 4.0882 | 4.0435
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6264] 17.15 4.3851 | 4.1374 | 4.0896
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y|  7/19/2031] 6438| 17.63]  4,225.484000] 4.4300 | 2:56:26 PM| 4.4279 | 4.4332 | 4.1845 | 4.1336
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6516] 17.84 4.4548 | 4.2056 | 4.1533
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6636] 18.17 40.000000] 4.6000 | 2:56:43 PM| 4.6746 | 4.4879 | 4.2380 | 4.1837
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6664] 18.25]  161.050000] 4.5500 | 2:40:27 PM| 4.5341 | 4.4957 | 4.2456 | 4.1908
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6874| 18.82 4.5537 | 4.3024 | 4.2439
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6937| 18.99 45711 | 4.3194 | 4.2509
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7049 19.30 80.808000] 4.4000 | 3:41:32 PM| 4.2882 | 4.6021 | 4.3497 | 4.2882
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7643 20.93 4.7382 | 4.5307 | 4.4972
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 7972| 21.83 4.8137 | 4.6310 | 46129
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8049| 22.04] 705320000 4.9500 | 3:09:35 PM| 4.9536 | 4.8313 | 4.6545 | 4.6400
FXTN 25-09 __|PIBD25361097 7.6250]  25Y]  9/20/2036] 8337| 2283 4.8973 | 4.7422 | 4.7413
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8658| 23.70 51.672000] 5.1250 | 10:16:19 AM| 5.0031 | 4.9709 | 4.8401 | 4.8542
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8727 23.89]  451.050000] 4.8000 | 3:34:07 PM| 4.7469 | 4.9867 | 4.8611 | 4.8785




