Interpolated Bonds
December 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] 46| 0.13] 2,000.000000] 0.6000 | 4:05:28 PM| 0.3875 | 0.3953 | 0.2421 | 0.2421
FXTN 10-34___|PIBD1014C341 123750 4M| _ 3/25/2014] _ 103] 0.28 0.4685 | 0.3170 | 0.3170
FXTN 10-35___|PIBD1014G356 12.7500  7M| _ 7/15/2014] _ 215] 0.59 0.6403 | 0.4882 | 0.4882
RTB 05-08 PIID05141080 6.2500]  10M| _ ©0/24/2014]  286] 0.78]  390.000000] 0.7500 | 2:51:02PM| 0.6795 | 0.8061 | 0.6495 | 0.6495
FXTN 07-46 __|PIBD0714J466 6.5000]  10M| 10/4/2014] _ 296] 0.8 0.8295 | 0.6723 | 0.6723
SPTB 10-03 __ |SPTB1014J037 12.2500] _ 10M| 10/14/2014]  306] 0.84 0.8528 | 0.6950 | 0.6950
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] 439 1.20 1.2790 | 1.0708 | 1.0708
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] 517 1.42 15424 | 1.2997 | 1.2997
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/20/2015] 526 1.44 50.000000] 1.6250 | 3:20:50 PM| 16250 | 1.5728 | 1.3261 | 1.3261
FXTN 0420 |PIBD0415G203 48750 2Y|  7/21/2015] _ 586] 1.60 1.7754 | 1.5022 | 1.5022
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015] _615] 1.68 1.700000] 25000 | 11:52:05 AM| 25000 | 1.8733 | 15874 | 1.5874
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015] 621 1.70 1.8936 | 1.6050 | 1.6050
FXTN 0569 * |PIBD0515K697 46250  2Y| 11/25/2015] 713] 195 2.2042 | 1.8750 | 1.8750
FXTN 10-38___|PIBD1015L384 10.1250]  25Y| 12/15/2015] _ 733] 2.0 2.2118 | 1.8852 | 1.8802
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] 761 2.08 22204 | 1.8995 | 1.8875
FXTN 0748 |PIBD0716A488 7.0000] 2.5v] 1/27/2016] _ 776] 212 5.000000] 2.2500 | 10:06:12 AM| 2.2500 | 2.2280 | 1.9072 | 1.8914
RTB 05-10 PIID0516C107 6.0000] 25|  3/3/2016] 82| 222 5.892000] 2.2500 | 2:27:54 PM| 2.3108 | 22416 | 1.9256 | 1.9008
FXTN 10-40___|PIBD1016C407 7.5000] _ 2.5v] 3/30/2016] _ 839] 2.30 2.2518 | 1.9393 | 1.9079
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016] 865 2.37 4.736991] 1.7000 | 2:02:04 PM| 1.7000 | 22617 | 1.9526 | 1.9147
FXTN 10-41 __ |PIBD1016D416 7.0000] _2.5Y]  4/27/2016] _ 867] 2.37 2.2624 | 1.9536 | 19152
FXTN 1042 |PIBD1016/420 9.1250]  3v]  0/4/2016] _997] 273 90.900000] 1.8500 | 3:10:55 PM| 1.9682 | 2.3116 | 2.0200 | 1.9491
RTB 07-01 PID07161018 7.0000  3v] o/24/2016] 1017| 278 23192 | 2.0302 | 1.9544
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 1070] 293 2.3392 | 2.0573 | 1.9682
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] _1205] 3.30 2.6496 | 2.3192 | 2.2638
FXTN 20-01 __|PIBD2017D011 14.3750] _ 35Y|  4/24/2017] 1229] 3.36 2.7048 | 2.3658 | 23164
FXTN 0570 |PIBD0517G705 46250 4] 7/5/2017] 1301] 856 2.8703 | 2.5055 | 2.4741
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1346] 3.69 2.9738 | 25928 | 25726
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4Y]  #/23/2017] 1350] 3.70 2.9830 | 26006 | 25814
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1416] 3.88 3.1347 | 2.7287 | 2.7259
FXTN 0571 * |PIBD0517K719 41250 4Y| 11/8/2017] 1427] 3.9 31600 | 2.7500 | 2.7500
FXTN 10-45 __|PIBD1018A451 5.8750]  4.5Y| 1/31/2018] 1511] 4.14]  282.000000] 2.7500 | 10:46:16 AM| 2.7500 | 3.1912 | 2.7946 | 2.7697
FXTN 0572 |PIBD0518E723 21250] 4.5Y] 5/23/2018] 1623] 4.44] 1,139.480000] 2.7450 | 3:38:54 PM| 2.7756 | 3.2328 | 2.8540 | 2.7959
FXTN 0751 |PIBD0718H511 5.0000]  5Y| #/18/2018] 1710] 4.68 59.756154] 3.0000 | 2:44:37 PM| 2.8383 | 3.2651 | 2.9001 | 28163
FXTN 10-47 * |PIBD1018K478 8.8750]  5v| 11/20/2018] 1804] 4.94 3.3000 | 2.9500 | 28383
FXTN10-48 _ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1895] 5.9 4.200000] 3.2500 | 11:02:27 AM| 3.2500 | 3.3429 | 3.0217 | 2.9253
FXTN 07563 |PIBD0719D531 5.0000]  5.5Y]  4/26/2019] 1961] 537 3.3741 | 3.0738 | 2.9884
FXTN 0754 |PIBD0719G547 47500 6Y|  7/19/2019] 2045] 5.60 3.4137 | 3.1400 | 3.0687
FXTN 0755 |PIBD0719H555 47500 6Y|  #/30/2019] 2087 5.71 3.4335 | 3.1731 | 3.1088
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2171] 594 34731 | 3.2393 | 3.1892
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2259 6.18 3.5147 | 3.3087 | 3.2733
RTB 10-01 PIID1020H015 7.2500]  7Y]  8/19/2020] 2442[ 6.69 55.000000] 3.4750 | 8:58:35 AM| 3.4750 | 3.6010 | 3.4529 | 3.4482
FXTN 10-51 * |PIBD1020/510 6.1250]  7v] 0/16/2020] 2470 6.76 3.6142 | 3.4750 | 3.4750
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2561] 7.0 3.6216 | 3.4845 | 3.4844
RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2638] 7.2 0.215000] 3.5000 | 3:11:41 PM| 3.5000 | 3.6279 | 3.4925 | 3.4923
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FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y|  4/28/2021] 2694 7.8 3.6325 | 3.4984 | 3.4981
RTB 10-03 PID1021J039 5.7500] _ 8Y| 10/20/2021] 2869] 7.85 35.769498] 3.6250 | 3:15:23 PM| 3.6250 | 3.6468 | 3.5166 | 3.5161
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2904] 7.95 3.6497 | 35203 | 35197
FXTN 10-54 __ |PIBD1022G545 6.3750] 85Y|  1/19/2022] 2960] 8.10]  402.641000] 3.6000 | 3:24:01 PM| 3.6016 | 3.6542 | 3.5261 | 3.5255
FXTN 20-02__|PIBD2022C021 15.0000]  85Y] B3/14/2022] 3014] 825 3.6587 | 3.5318 | 3.5311
FXTN 10-56 __ |PIBD1022H562 48750 O]  8/2/2022] 3155] 864 3.6702 | 3.5465 | 3.5456
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022[ 3197] 875 3.6736 | 3.5508 | 3.5499
FXTN 20-03 __|PIBD2022J033 127500 Y| 10/17/2022] 3231] 8.85 3.6764 | 3.5544 | 3.5535
FXTN 1058 |PIBD1022L585 4.0000 OV 12/6/2022] 3281] 8.98 3.6805 | 3.5596 | 3.5586
FXTN 20-04 __|PIBD2023B048 13.0000] _ 95Y|  2/20/2023] 3357 9.19 3.6867 | 3.5675 | 3.5664
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3455] 09.46 3.6947 | 35778 | 35765
RTB 10-04 PIID1023H046 3.2500]  10Y|  8/15/2023] 3533] 0.67|  126.385000] 3.8300 | 3:27:31 PM| 35917 | 3.7011 | 3.5859 | 3.5846
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3602] 9.86 3.7067 | 35931 | 3.5917
FXTN 20-07 __|PIBD2024F075 12.3750] 10.5Y] _ 6/3/2024] 3826] 10.48 3.7837 | 3.6604 | 3.6590
FXTN 20-08__|PIBD2024H086 12.8750]  11Y| _ 8/5/2024] 3889] 10.65 3.8053 | 3.6793 | 3.6780
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3987| 10.92 3.8390 | 3.7087 | 3.7074
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4141 11.34 3.8919 | 3.7549 | 3.7537
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4330 11.85 3.9568 | 3.8117 | 3.8106
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4370] 11.96 3.9706 | 3.8237 | 3.8226
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4421] 12.10 3.9881 | 3.8390 | 3.8379
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4695| 12.85 4.0822 | 3.9213 | 3.9203
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y| 12/7/2026] 4743| 12.99 4.0087 | 3.9357 | 3.9347
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 4827| 13.22 1.200000] 45000 | 2:29:55 PM| 4.3165 | 4.1276 | 3.9609 | 3.9600
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5016] 13.73 41925 | 4.0176 | 4.0168
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5471] 14.98 4.3488 | 4.1542 | 4.1536
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6010| 16.45 4.5340 | 4.3161 | 4.3156
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6072| 16.62 4.5553 | 4.3347 | 4.3343
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6254 17.12 4.6178 | 4.3893 | 4.3890
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6428| 17.60] 1,675.200000] 4.7400 | 3:58:42 PM| 4.7484 | 4.6776 | 4.4416 | 4.4413
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6506] 17.81 4.7044 | 4.4650 | 4.4648
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6626 18.14 13.425000] 4.9500 | 2:51:12 PM| 4.9127 | 4.7456 | 4.5010 | 4.5008
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6654] 18.22]  107.685000| 4.8300 | 3:20:27 PM| 4.8358 | 4.7552 | 4.5094 | 4.5093
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6864] 18.79 6.500000] 4.7000 | 2:07:44 PM| 4.7000 | 4.8274 | 45725 | 4.5724
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6927| 18.97 4.8490 | 4.5914 | 45913
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7039] 19.27 9.900000] 4.3500 | 3:19:26 PM| 4.3564 | 4.8875 | 4.6250 | 4.6250
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7633 20.90 5.0940 | 4.8113 | 4.8153
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  9/30/2035] 7962| 21.80 5.2083 | 4.9144 | 4.9208
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8039 22.01 5.600000] 5.2500 | 10:06:56 AM| 5.2455 | 5.2351 | 4.9386 | 4.9454
FXTN 25:09 _ |PIBD25361097 7.6250] 25|  9/20/2036] _8327| 22.80 5.3352 | 5.0289 | 5.0377
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8648 23.68 5.4468 | 5.1206 | 5.1406
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8717 23.87] 1,271.232265] 5.1625 | 4:14:04 PM| 5.1623 | 54708 | 5.1512 | 5.1627




