Interpolated Bonds
November 08, 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] 77| 0.21] 1,142.000000] 0.0000 | 10:57:12 AM| 0.0000 | 0.2556 | 0.1000 | 0.0900
FXTN 10-34___|PIBD1014C341 123750 5M|  3/25/2014]  134] 037 0.3156 | 0.1527 | 0.1427
FXTN 10-35___|PIBD1014G356 12.7500]  8M| _ 7/15/2014] _246] 067 0.5843 | 0.4085 | 0.3549
RTB 05-08 PIID05141080 6.2500]  11M| _9/24/2014] 37| 0.87 0.8062 | 0.6231 | 0.5246
FXTN 07-46 __|PIBD0714J466 6.5000]  11M| 10/4/2014] _ 327] 0.90 0.8375 | 0.6533 | 0.5485
SPTB 10-03 __ |SPTB1014J037 122500 11M| 10/14/2014] _ 337] 0.92 0.8687 | 0.6835 | 0.5724
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] _ 470] 1.29 1.4024 | 1.1478 | 1.0228
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 548] 1.50 1.7290 | 1.4273 | 1.3023
FXTN 0747 |PIBDO715E477 8.3750]  2Y| 5/22/2015]  567] 152 1.7667 | 1.4596 | 1.3346
FXTN 0420 |PIBD0415G203 48750 2Y| 7/21/2015] _617] 1.69 2.0180 | 1.6746 | 1549
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015] 646 1.77 5.000000] 1.6500 | 3:45:05 PM| 1.6500 | 2.1395 | 1.7785 | 1.6535
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y|  8/25/2015]  6b2| 1.79 2.1646 | 1.8000 | 1.6750
FXTN 0569 |PIBD0515K697 4.6250] 25Y| 11/25/2015]  744] 2.4 21932 | 1.7653 | 16693
FXTN 10-38___|PIBD1015L384 10.1250]  25Y| 12/15/2015]  764] 2.09 21994 | 1.7577 | 1.6681
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 792| 2.7 2.2080 | 1.7472 | 1.6664
FXTN 0748 |PIBD0716A488 7.0000] _2.5Y] 1/27/2016] _ 807| 221]  575.000000] 1.4750 | 2:47:10 PM| 1.4489 | 2.2127 | 1.7415 | 1.6654
RTB 05-10 PID0516C107 6.0000] 2.5vY]  3/3/2016] _ 843] 2.31]  101.500000] 2.2500 | 3:23:27 PM| 1.6554 | 2.2239 | 1.7279 | 1.6632
FXTN 10-40___|PIBD1016C407 7.5000]  2.5v] 3/30/2016] _ 870] 238 2.2323 | 1.7178 | 1.6616
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] _ 896] 2.45] 1,100.000000] 1.6250 | 3:24:28 PM| 1.6332 | 2.2403 | 1.7079 | 1.6600
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] _ 898] 246 2.2409 | 1.7072 | 16598
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 1028] 281]  202.430000] 1.7000 | 10:32:59 AM| 1.6506 | 2.2813 | 1.6581 | 1.6518
RTB 0701 * |PID07161018 7.0000  3Y| 0/24/2016] 1048] 2.87 2.2875 | 1.6506 | 1.6506
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5v] 11/16/2016] 1101] 3.0 2.3742 | 1.7863 | 1.7664
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y] 3/31/2017] 1236] B3.38] _ 400.720000] 2.2400 | 3:50:38 PM| 22450 | 2.5951 | 2.1318 | 2.0614
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y|  4/24/2017] 1260] 3.45 1.400000] 25500 | 10:03:22 AM| 25500 | 2.6344 | 2.1932 | 2.1138
FXTN 0570 |PIBD0517G705 46250  4Y|  7/5/2017] 1332] 3.65]  100.000000] 25000 | 11:22:08 AM| 25000 | 2.7522 | 2.3775 | 2.2712
RTB 07-02 PIID0717H026 6.6250]  4Y| ®/19/2017] 1877| 8.7 25.000000] 2.5000 | 11:09:04 AM| 2.5000 | 2.8258 | 2.4927 | 2.3695
FXTN 10-44 __|PIBD1017H447 7.7500]  4Y] #/23/2017] 1381] 3.78 1.160000] 2.6500 | 10:03:35 AM| 2.6500 | 2.8323 | 2.5029 | 2.3782
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1447] 396 2.9403 | 2.6718 | 25225
FXTN 0571 * |PIBD0517K719 41250 4Y| 11/8/2017] 1458] 3.99]  200.000000] 25750 | 12:02:53 PM| 25750 | 2.9583 | 2.7000 | 2.5465
FXTN 10-45 __|PIBD1018A451 5.8750]  4.5Y|  1/31/2018] 1542] 4.22 2.9614 | 2.6763 | 25691
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1654] 4.53]  253.400000] 26300 | 4:02:58 PM| 26218 | 2.9656 | 2.6446 | 2.5092
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1741] 477 7.600000] 2.6500 | 11:22:55 AM| 2.6500 | 2.9688 | 2.6200 | 2.6226
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1835 5.02 3.0239 | 26917 | 26940
FXTN10-48 _ |PIBD1019B485 7.8750]  5.5Y] 2/19/2019] 1926] 5.27] _ 155500000] 2.7500 | 2:01:01 PM| 2.7500 | 3.0773 | 2.7612 | 2.7632
FXTN 07563 |PIBD0719D531 5.0000] 5.5Y]  4/26/2019] 1992] 545 3.1160 | 2.8116 | 28133
FXTN 0754 |PIBD0719G547 47500 6Y| 7/19/2019] 2076] 5.8 3.1653 | 2.8757 | 28771
FXTN 0755 |PIBD0719H555 4.7500] __ 6Y| _ 8/30/2019] 2118] 5.80 3.1899 | 2.9077 | 2.9090
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2202] 6.03 3.2302 | 2.9718 | 29728
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2290 6.27 3.2908 | 3.0390 | 3.0397
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2473 6.77 3.3982 | 3.1786 | 3.1787
FXTN 10-51 * |PIBD1020/510 6.1250]  7Y| 0/16/2020] 2501] 6.85 1.000000] 3.2000 | 10:35:30 AM| 3.2000 | 3.4146 | 3.2000 | 3.2000
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2592] 7.10 3.4240 | 3.2040 | 3.2071
RTB 10-02 PIID1021C027 7.3750] _ 7.5¥] _ 3/3/2021] 2669] 7.31] _ 108.810000] 3.2500 | 2:49:34 PM| 3.1672 | 3.4319 | 3.2074 | 3.2132
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FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y|  4/28/2021] 2725 7.46 3.4377 | 3.2099 | 3.2176
RTB 10-03 PID1021J039 5.7500] _ 8Y| 10/20/2021] 2900 7.94 53.000000] 3.3500 | 3:56:38 PM| 3.3406 | 3.4557 | 3.2176 | 3.2313
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2935] 8.04 5.300000] 3.3500 | 11:41:09 AM| 3.3504 | 3.4593 | 3.2192 | 3.2341
FXTN 10-54 __ |PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 2991 8.9 5.470000] 3.3750 | 3:15:51 PM| 3.3728 | 3.4651 | 3.2216 | 3.2385
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y] B3/14/2022] 3045] 8.34 3.4707 | 3.2040 | 3.0427
FXTN 10-56 __ |PIBD1022H562 48750 OY]  8/2/2022] 3186 8.72 3.4852 | 3.2303 | 3.2538
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022] 3228] 884 3.4895 | 3.2321 | 3.2571
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3262] 8.93 3.4931 | 3.2336 | 3.2598
FXTN 1058 |PIBD1022L585 4.0000] 95| 12/6/2022] 3312] 9.07 11.000000 3.3100 | 3:06:37 PM| 3.3055 | 3.4982 | 3.2358 | 3.2637
FXTN 20-04 __|PIBD2023B048 13.0000] _ 9.5Y|  2/20/2023] 3388 9.28 3.5060 | 3.2392 | 3.2697
FXTN 20-05 __ |PIBD2023E054 11.8750]  10Y]  5/29/2023] 3486] 09.54 3.5161 | 3.2435 | 3.2774
RTB 10-04 PIID1023H046 3.2500]  10Y| #/15/2023] 3564] 9.76]  112.628000] 3.3100 | 3:49:11 PM| 3.2889 | 3.5242 | 3.0470 | 3.2835
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3633 9.95 3.5313 | 3.2500 | 3.2889
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3857] 1056 3.5876 | 3.3087 | 3.3450
FXTN 20-08__|PIBD2024H086 128750  11Y] _ 8/5/2024] 3920 10.73 3.6035 | 3.3252 | 3.3608
FXTN 20-09 __|PIBD2024K091 13.7500]  11Y] 11/11/2024] 4018| 11.00 3.6281 | 3.3508 | 3.3854
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4172| 11.42 3.6669 | 3.3911 | 3.4239
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4361 11.94 3.7144 | 3.4406 | 3.4713
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4401] 12.05 3.7245 | 3.4511 | 3.4813
FXTN20-12___|PIBD2026A122 10.2500] 13| 1/19/2026] 4452 12.19 3.700000] 4.4000 | 10:31:32 AM| 4.4000 | 3.7373 | 3.4645 | 3.4941
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4726] 12.94 0.200000] 4.3000 | 10:04:15 AM| 4.3000 | 3.8062 | 3.5362 | 3.5627
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y| 12/7/2026] 4774] 13.07 3.8183 | 3.5488 | 3.5748
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4858| 13.30 8.700000] 4.0250 | 3:07:19 PM| 4.0718 | 3.8394 | 3.5708 | 3.5958
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5047| 13.82 3.8870 | 3.6203 | 3.6432
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5502| 15.06 4.0014 | 3.7394 | 3.7572
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6041| 16.54 41370 | 3.8805 | 3.8922
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6103| 16.71 41526 | 3.8968 | 3.9077
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6285| 17.21 41984 | 3.9444 | 3.9533
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6459 17.68]  435.000000] 4.2450 | 2:44:11 PM| 4.2429 | 4.2421 | 3.9900 | 3.9969
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6537] 17.90 4.2617 | 4.0104 | 4.0165
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6657| 18.23 8.500000] 45500 | 2:48:22 PM| 45500 | 4.2919 | 4.0419 | 4.0465
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6685| 18.30]  488.654000] 4.3250 | 3:58:34 PM| 4.3322 | 4.2090 | 4.0492 | 4.0535
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6895 18.88 4.3518 | 4.1042 | 4.1062
FXTN 25-05 _|PIBD2532K057 8.5000]  19Y| 11/20/2032] 6958] 19.05 4.3676 | 4.1207 | 4.1219
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7070] 19.36 23.115000] 4.0750 | 3:03:27 PM| 4.0750 | 4.3958 | 4.1500 | 4.1500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7664] 20.98 4.5696 | 4.3616 | 4.3589
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 7993 21.88 4.6658 | 4.4788 | 4.4746
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8070] 22.09]  1,455.000000] 4.8500 | 12:08:01 PM| 4.8198 | 4.6884 | 4.5062 | 4.5017
FXTN 2509 |PIBD25361097 7.6250] 25|  ©9/20/2036] 8358 22.88 0.931000] 4.9500 | 11:26:26 AM| 4.9500 | 4.7726 | 4.6088 | 4.6030
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8679 23.76 34.000000] 5.0000 | 11:39:37 AM| 5.0000 | 4.8665 | 4.7231 | 4.7159
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8748 23.95] 1,935.697000] 4.6900 | 3:55:52 PM| 4.6757 | 4.8867 | 4.7477 | 4.7402




