Interpolated Bonds
December 13, 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] M|  1/27/2014] 42| 0.1] 3,729.500000] 0.5700 | 10:44:31 AM| 0.3903 | 0.9204 | 0.8063 | 0.8063
FXTN 10-34___|PIBD1014C341 123750 3M| 3/25/2014] 99| 027 0.4284 | 0.2836 | 0.2836
FXTN 10-35___|PIBD1014G356 12.7500]  7M| _ 7/15/2014] 21| 0.58 0.5785 | 04311 | 0.4311
RTB 05-08 PIID05141080 6.2500]  OoM|  9/24/2014]  282] 0.77 2.000000] 1.0000 | 3:21:43PM| 1.0000 | 0.7863 | 0.6283 | 0.6283
FXTN 07-46 __|PIBD0714J466 6.5000]  10M| 10/4/2014] _ 292] 0.80 0.8155 | 0.6561 | 0.6561
SPTB 10-03 __ |SPTB1014J037 12.2500] _ 10M| 10/14/2014] _ 302] 0.83 0.8448 | 0.6839 | 0.6839
FXTN 10-36___|PIBD1015B367 12.3750]  1.56Y] _ 2/24/2015] _ 435] 1.19 1.2721 | 1.0616 | 1.0616
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] _ 513] 1.40 15271 | 1.2840 | 1.2840
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] 522 1.43 15565 | 1.3097 | 1.3097
FXTN 0420 |PIBD0415G203 48750 2Y| 7/21/2015] _ 582] 159 1.7527 | 1.4808 | 1.4808
RTB 05-09 PIID0515H097 5.8750]  2Y| 819/2015] 611 1.67 1.8475 | 15635 | 1.5635
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015] _617] 1.69 1.8671 | 1.5806 | 1.5806
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] 709] 1.4 21679 | 1.8430 | 1.8430
FXTN 10-38_* |PIBD1015L384 101250 2Y| 12/15/2015] _ 729] 2.00 2.2333 | 1.9000 | 1.9000
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 757] 2.07 2.2433 | 1.9249 | 19171
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] _ 772] 2.1 18.750000] 1.8000 | 12:12:40 PM| 1.8000 | 22487 | 1.9383 | 1.9263
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 808| 2.2 20.000000] 1.6200 | 4:04:38 PM| 1.6200 | 2.2616 | 1.9703 | 1.9483
FXTN 10-40___|PIBD1016C407 7.5000]  2.5v] 3/30/2016] _ 835] 229 2.2713 | 1.9944 | 1.9649
FXTN 0320 |PIBD0316D206 16250]  25Y|  4/25/2016]  861] 2.36]  518.221000] 2.0000 | 3:41:31 PM| 2.0000 | 22807 | 2.0175 | 1.9808
FXTN 10-41 __ |PIBD1016D416 7.0000] _2.5Y]  4/27/2016] _ 863] 2.36 2.2814 | 2.0193 | 1.9820
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 993] 2.72]  425.000000] 2.0000 | 11:40:56 AM| 2.1062 | 2.3280 | 2.1350 | 2.0615
RTB 07-01 PID07161018 7.0000 _ 3Y] 9/24/2016] 1013] 2.77 23352 | 2.1528 | 2.0738
FXTN 10-43 * |PIBD1016K436 6.2500]  3v| 11/16/2016] 1066] 292 2.3542 | 2.2000 | 2.1062
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1201] 3.29 2.6756 | 24269 | 2.3686
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y|  4/24/2017] 1225] 3.35]  100.000000] 25000 | 2:15:52 PM| 25000 | 2.7328 | 2.4672 | 2.4152
FXTN 0570 |PIBD0517G705 46250 4] 7/5/2017] 1297] 355 2.9042 | 2.5882 | 25551
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1342| 3.67 3.0113 | 26639 | 2.6426
FXTN 10-44 __|PIBD1017H447 7.7500]  4Y] #/23/2017] 1346] 3.69 3.0209 | 26706 | 2.6504
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1412] 3.87 3.1780 | 2.7815 | 2.7786
FXTN 0571 * |PIBD0517K719 41250 4Y] 11/8/2017] 1423] 3.90 3.2042 | 2.8000 | 2.8000
FXTN 10-45 __|PIBD1018A451 5.8750]  4.5Y| 1/31/2018] 1507| 4.13]  1,405.000000] 3.1500 | 11:12:06 AM| 2.7514 | 3.2348 | 2.8446 | 2.8446
FXTN 0572 |PIBD0518E723 2.1250]  45Y| 5/23/2018] 1619] 4.43]  625.950000] 29500 | 3:43:06 PM| 29530 | 3.2757 | 2.9040 | 2.9040
FXTN 0751 |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1706] 467 3.3074 | 2.9501 | 2.9501
FXTN 10-47 * |PIBD1018K478 8.8750]  5v| 11/20/2018] 1800] 4.93 3.3417 | 3.0000 | 3.0000
FXTN10-48 _ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1891] 5.8 3.3707 | 3.0421 | 3.0421
FXTN 07563 |PIBD0719D531 5.0000] 55Y|  4/26/2019] 1957] 536 3.3918 | 3.0726 | 3.0726
FXTN 0754 |PIBD0719G547 47500 6Y| 7/19/2019] 2041 559 3.4186 | 3.1114 | 3.1114
FXTN 0755 |PIBD0719H555 4.7500] __ 6Y| _ 8/30/2019] 2083] 5.70 3.4320 | 3.1308 | 3.1308
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2167| 593 1.000000] 3.2500 | 2:32:02 PM| 3.2500 | 3.4588 | 3.1697 | 3.1697
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2255 6.17 3.4869 | 3.2104 | 3.2104
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2438 6.67 1.516000] 3.4500 | 11:32:05 AM| 3.4500 | 3.5453 | 3.2950 | 3.2950
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y| 0/16/2020] 2466] 6.75 3.5543 | 3.3079 | 3.3079
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2567] 7.00 3.5833 | 3.3500 | 3.3500
RTB 10-02 PIID1021C027 7.3750]  7.5v]  3/3/2021] 2634 7.21 5.305000 4.0000 | 2:54:49 PM| 3.4823 | 3.5920 | 3.3574 | 3.3752
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FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y|  4/28/2021] 2690 7.36 35984 | 3.3628 | 3.3936
RTB 10-03 PID1021J039 5.7500]  8Y| 10/20/2021] 2865] 7.84 3.6182 | 3.3796 | 3.4510
FXTN 10-55 _ |PIBD1021K551 5.7500] _ 8Y| 11/24/2021] 2900] 7.94] _ 100.000000| 3.6750 | 3:51:58 PM| 3.6750 | 3.6221 | 3.3829 | 3.4625
FXTN 10-54 __ |PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 2956 8.09 15.000000] 3.6200 | 3:22:34 PM| 3.6173 | 3.6285 | 3.3883 | 3.4808
FXTN 20-02__|PIBD2022C021 15.0000]  85Y] B3/14/2022] 3010] 8.24 3.6346 | 3.3935 | 3.4985
FXTN 10-56 __ |PIBD1022H562 48750  ov]  8/2/2022] 3151] 8.63 3.6506 | 3.4071 | 3.5447
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022] 3193] 874 3.6553 | 3.4111 | 3.5585
FXTN 20-03 __|PIBD2022J033 127500 _ ov| 10/17/2022] 3227] 884 3.6592 | 3.4144 | 3.5697
FXTN 1058 |PIBD1022L585 40000 oY] 12/e/2022] 3277] 897 3.6648 | 3.4192 | 3.5861
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3353] 9.8 3.6735 | 3.4265 | 3.6110
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3451] 9.45 3.6846 | 3.4359 | 3.6431
RTB 10-04 PIID1023H046 3.2500]  10Y|  8/15/2023] 3520] 0.66]  514.562300] 3.7000 | 4:03:07 PM| 3.6913 | 3.6934 | 3.4434 | 3.6687
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3598 9.85 3.7012 | 3.4500 | 3.6913
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3822] 1046 3.7769 | 3.5266 | 3.7522
FXTN 20-08__|PIBD2024H086 128750 11Y] _ 8/5/2024] 3885] 10.64 3.7982 | 3.5481 | 3.7693
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3983 10.90 3.8313 | 3.5816 | 3.7959
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4137| 11.33 3.8833 | 3.6343 | 3.8377
FXTN 20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4326] 11.84 3.9472 | 3.6989 | 3.8891
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4366] 11.95 3.9607 | 3.7126 | 3.8999
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4417| 12.09 5.000000] 4.5600 | 3:21:52 PM| 4.5600 | 3.9779 | 3.7300 | 3.9138
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4691] 12.84 4.0705 | 3.8237 | 3.9882
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4739] 12.97 4.0867 | 3.8401 | 4.0013
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4823| 13.20 1.000000] 4.3000 | 3:34:20 PM| 4.3000 | 4.1151 | 3.8688 | 4.0241
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5012| 13.72 41790 | 3.9334 | 4.0754
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5467| 14.97 19.000000 4.8000 | 3:23:15 PM| 4.8000 | 4.3327 | 4.0890 | 4.1990
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6006| 16.44 4.5148 | 4.2732 | 4.3455
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6068| 16.61 4.5358 | 4.2944 | 4.3623
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6250 17.11 4.5973 | 4.3566 | 4.4117
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6424 17.50]  720.900000] 4.8000 | 3:59:56 PM| 4.8070 | 4.6561 | 4.4161 | 4.4590
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6502 17.80 4.6824 | 4.4428 | 4.4802
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6622| 18.13 4.7230 | 4.4838 | 45128
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6650 18.21 3.675000] 4.8750 | 3:38:45 PM| 4.9316 | 4.7324 | 4.4934 | 45204
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6860| 18.78 4.8034 | 45652 | 45775
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6923| 18.95 4.8247 | 4.5867 | 4.5946
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7035] 19.26 5.316000] 4.3500 | 3:10:42 PM| 4.4672 | 4.8625 | 4.6250 | 4.6250
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7629| 20.89 5.0734 | 4.8807 | 4.8462
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  9/30/2035] 7958| 21.79 5.1902 | 5.0223 | 4.9687
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8035 22.00 42.719800] 5.3250 | 3:21:02PM| 53465 | 5.2176 | 5.0554 | 4.9974
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  9/20/2036] 8323| 22.79 7.000000] 5.3750 | 2:52:37 PM| 5.3750 | 5.3198 | 5.1793 | 5.1047
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037| 8644] 2367 43.425000] 53750 | 11:32:39 AM| 5.3750 | 5.4338 | 53175 | 5.2242
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8713 23.85]  428.542600] 5.2250 | 3:58:50 PM| 5.2256 | 54583 | 5.3472 | 5.2499




