Interpolated Bonds
December 16, 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] 41 0.1 0.9642 | 0.8265 | 0.8265
FXTN 10-34___|PIBD1014C341 123750 3M|  3/25/2014] 98] 027 0.4659 | 0.2893 | 0.2893
FXTN 10-35___|PIBD1014G356 12.7500] _ 7M| _ 7/15/2014] _210] 057 0.6149 | 0.4361 | 0.4361
RTB 05-08 PIID05141080 6.2500]  OoM|  9/24/2014] _ 281] 0.77 0.8097 | 0.6333 | 0.6333
FXTN 07-46 __|PIBD0714J466 6.5000]  10M| 10/4/2014] 291 0.80 0.8372 | 0.6611 | 0.6611
SPTB 10-03 __ |SPTB1014J037 12.2500] _ 10M| 10/14/2014] 301 0.82 0.8646 | 0.6889 | 0.6889
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015]  434] 1.19 1.3047 | 1.0926 | 1.0857
FXTN 05-68 _|PIBD0515E685 6.3750]  1.5Y] 5/13/2015] _ 512] 1.40 15715 | 1.3333 | 1.3217
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015]  521] 1.43 1.6023 | 1.3611 | 1.3489
FXTN 0420 |PIBD0415G203 48750 2Y| 7/21/2015] _ 581] 1.59 1.8076 | 1.5463 | 1.5304
RTB 05-09 PID0515H097 5.8750]  2Y| 8/19/2015] 610] 167 14.500000] 2.1250 | 3:26:40 PM| 2.0172 | 1.9068 | 1.6358 | 16181
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015] _ 616] 1.69 1.9273 | 1.6543 | 1.6362
FXTN 0569 |PIBD0515K697 4.6250] Y| 11/25/2015] 708] 1.4 2.2420 | 1.9383 | 1.9145
FXTN 10-38_* |PIBD1015L384 101250 2Y| 12/15/2015] _728] 1.99 2.3104 | 2.0000 | 1.9750
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 756] 2.07 2.3268 | 2.0208 | 19875
FXTN 0748 |PIBD0716A488 7.0000] _2.5Y] 1/27/2016] _771] 211] _ 220.740000] 1.3750 | 3:36:07 PM| 1.9444 | 2.3357 | 2.0319 | 1.9941
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 807] 2.2 5.200000] 3.2500 | 3:23:36 PM| 3.2091 | 2.3568 | 2.0586 | 2.0102
FXTN 10-40___|PIBD1016C407 7.5000]  2.5v] 3/30/2016]  834] 228 2.3726 | 2.0786 | 2.0222
FXTN 0320 |PIBD0316D206 1.6250]  25Y|  4/25/2016]  860] 2.35]  519.221000] 2.0000 | 9:18:34 AM| 2.0001 | 2.3879 | 2.0979 | 2.0338
FXTN 10-41 __ |PIBD1016D416 7.0000] _2.5Y]  4/27/2016] 862 2.36 2.3891 | 2.0994 | 2.0346
FXTN 1042 |PIBD1016/420 9.1250]  3v|  o/4/2016] 992] 272 1.000000] 2.3750 | 2:41:39 PM| 23750 | 2.4654 | 2.1958 | 2.0925
RTB 07-01 PID07161018 7.0000]  3Y] 9/24/2016] 1012| 2.77 24772 | 22107 | 21014
FXTN 10-43 * |PIBD1016K436 6.2500]  3Y| 11/16/2016] 1065] 292 2.5083 | 2.2500 | 2.1250
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1200] 3.29 1.600000] 2.7500 | 2:45:57 PM| 2.7500 | 2.7376 | 2.4769 | 2.3803
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y|  4/24/2017] 1224] 3.35 2.7783 | 25172 | 24256
FXTN 0570 |PIBD0517G705 46250 4] 7/5/2017] 1296] 355 2.9006 | 26382 | 25618
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1341 3.67 7.000000] 35000 | 3:22:57 PM| 3.1368 | 29770 | 2.7139 | 26468
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4Y]  8/23/2017] 1345] 3.68 2.9838 | 2.7206 | 2.6544
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1411] 3.86 3.0959 | 2.8315 | 2.7792
FXTN 0571 * |PIBD0517K719 41250 4Y|  11/8/2017] 1422] 3.89 3.1146 | 2.8500 | 2.8000
FXTN 10-45 __|PIBD1018A451 5.8750]  4.5Y|  1/31/2018] 1506] 4.12 3.1819 | 2.9113 | 28446
FXTN 0572 |PIBD0518E723 21250] 4.5Y] 5/23/2018] 1618] 4.43]  255.900000] 29250 | 4:13:07 PM| 29297 | 3.2717 | 2.9930 | 2.9040
FXTN 0751 |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1705] 467 5.000000 2.9750 | ©9:50:15 AM| 2.9750 | 3.3414 | 3.0564 | 2.9501
FXTN 10-47 * |PIBD1018K478 8.8750]  5v| 11/20/2018] 1799 4.93 3.4167 | 3.1250 | 3.0000
FXTN10-48 _ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1890 5.7 7.200000] 3.2500 | 2:46:36 PM| 3.2500 | 3.4360 | 3.1520 | 3.0421
FXTN 07563 |PIBD0719D531 5.0000] 55Y|  4/26/2019] 1956 5.36 3.4500 | 3.1717 | 3.0726
FXTN 0754 |PIBD0719G547 47500 6Y| 7/19/2019] 2040] 559 3.4678 | 3.1966 | 3.1114
FXTN 0755 |PIBD0719H555 47500 6Y| #/30/2019] 2082] 5.70 3.4767 | 3.2091 | 3.1308
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2166] 593] 115400000 3.2250 | 3:07:44 PM| 3.2230 | 3.4945 | 3.2341 | 3.1697
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2254 6.17 3.5131 | 3.2602 | 3.2104
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2437 6.67 3.5519 | 3.3146 | 3.2950
FXTN 10-51 __|PIBD1020/510 6.1250]  7Y| 0/16/2020] 2465 6.75 3.5578 | 3.3230 | 3.3079
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2566] 7.00 8.700000] 3.4500 | 3:39:52 PM| 3.1435 | 3.5771 | 3.3500 | 3.3500
RTB 10-02 PIID1021C027 7.3750]  7.5v]  3/3/2021] 2633 7.21 5.100000] 3.1250 | 11:34:51 AM| 3.1250 | 3.5869 | 3.3716 | 3.3697
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FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y| 4/28/2021] 2689 7.36 35041 | 3.3873 | 3.3840
RTB 10-03 PID1021J039 5.7500]  8Y| 10/20/2021] 2864] 7.84 3.6164 | 3.4365 | 3.4287
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2899] 7.94 3.6200 | 3.4463 | 3.4376
FXTN 10-54 __ |PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 2955] 8.09 3.6280 | 3.4620 | 3.4520
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y]  B3/14/2022] 3009] 8.24 3.6349 | 3.4772 | 3.4658
FXTN 10-56 __ |PIBD1022H562 48750 oY]  8/2/2022] 3150] 8.62 3.6529 | 3.5167 | 3.5018
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022[ 3192] 874 3.6583 | 3.5285 | 35125
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3226] 8.83 3.6626 | 3.5381 | 3.5212
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3276] 897 3.6690 | 3.5521 | 3.5340
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3352 9.8 3.6787 | 35734 | 3.5534
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3450] 9.45 3.6912 | 3.6009 | 3.5784
RTB 10-04 PIID1023H046 3.2500] _ 10Y|  8/15/2023] 3528] 9.66 89.587000] 3.6000 | 3:56:25 PM| 3.6160 | 3.7012 | 3.6228 | 3.5984
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3597] 9.85 3.7100 | 3.6422 | 3.6160
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3821] 1046 3.7848 | 3.7063 | 3.6818
FXTN 20-08__|PIBD2024H086 12.8750]  11Y] _ 8/5/2024] 3884 10.63 3.8058 | 3.7243 | 3.7003
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3982 10.90 3.8385 | 3.7523 | 3.7290
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4136| 11.32 3.8900 | 3.7963 | 3.7742
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4325 11.84 3.9531 | 3.8504 | 3.8207
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4365] 11.95 3.9664 | 3.8618 | 3.8415
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4416| 12.09 3.9834 | 3.8764 | 3.8564
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4690| 12.84 4.0749 | 3.9547 | 3.9369
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4738| 12.97 4.0909 | 3.9685 | 3.9510
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4822| 13.20 3.600000] 4.4000 | ©0:54:15 AM| 4.4000 | 4.1190 | 3.9925 | 3.9756
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5011] 13.72 4.1821 | 4.0465 | 4.0311
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5466] 14.97 4.3340 | 4.1766 | 4.1647
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6005| 16.44 2.500000] 5.2500 | 10:48:55 AM| 5.2500 | 4.5140 | 4.3308 | 4.3229
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6067| 16.61 4.5347 | 4.3485 | 4.3411
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6249| 17.11 4.5954 | 4.4005 | 4.3945
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6423 17.59]  153.200000] 4.7550 | 3:15:50 PM| 5.0437 | 4.6535 | 4.4503 | 4.4456
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6501] 17.80 4.6795 | 4.4726 | 4.4685
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6621] 18.13 4.7196 | 4.5069 | 4.5038
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6649| 18.20 20216000 4.8750 | 3:14:15PM| 4.9083 | 4.7200 | 45149 | 4.5120
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6859| 18.78 4.7991 | 45750 | 45736
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6922| 18.95 4.8201 | 4.5930 | 4.5921
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7034] 19.26 10.000000 4.4000 | 9:27:19 AM| 4.4000 | 4.8575 | 4.6250 | 4.6250
FXTN 25:06 _|PIBD2534K062 9.2500]  25v] 11/5/2034] 7628| 20.88 5.0879 | 4.8284 | 4.8160
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 7957| 21.79 5.2155 | 4.9411 | 49218
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] _8034] 22.00 0.200000] 5.5000 | 10:47:02 AM| 55000 | 5.2453 | 4.9674 | 4.9466
FXTN 2509 |PIBD25361097 7.6250]  25Y|  ©0/20/2036] _8322| 22.78 5.3570 | 5.0661 | 5.0392
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8643] 23.66 3.000000] 5.1500 | 10:59:14 AM| 5.1500 | 5.4815 | 5.1760 | 5.1424
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8712] 23.85]  652.500000] 5.0800 | 3:19:12 PM| 5.1645 | 55083 | 5.1996 | 5.1646




