Interpolated Bonds
December 18, 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] 39| 0.1 0.9801 | 0.8521 | 0.8521
FXTN 10-34___|PIBD1014C341 123750]  3M| 3/25/2014] 96| 0.26 0.4601 | 0.2893 | 0.2893
FXTN 10-35___|PIBD1014G356 12.7500] _ 7M| _ 7/15/2014] _208] 057 0.6084 | 0.4361 | 0.4361
RTB 05-08 PIID05141080 6.2500]  OoM|  9/24/2014]  279] 0.76 34.000000] 1.0000 | 3:43:10 PM| 1.0000 | 0.8021 | 0.6333 | 0.6333
FXTN 07-46 __|PIBD0714J466 6.5000]  10M| 10/4/2014] 289 0.79 0.8294 | 0.6611 | 0.6611
SPTB 10-03 __ |SPTB1014J037 12.2500] _ 10M| 10/14/2014] 299 0.82 0.8567 | 0.6889 | 0.6889
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015]  432] 1.18 1.3004 | 1.1200 | 1.0967
FXTN 05-68 _|PIBD0515E685 6.3750] 1.5Y|  5/13/2015] _ 510] 1.40 15700 | 1.3800 | 1.3403
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] 519 1.42 1.6011 | 1.4100 | 1.3684
FXTN 0420 |PIBD0415G203 48750 2Y|  7/21/2015] _ 579] 159 1.8086 | 1.6100 | 1.5559
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015] 608 1.66 1.9088 | 1.7067 | 1.6464
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015]  614] 1.68 1.9295 | 1.7267 | 1.6652
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] _ 706] 1.93 2.2476 | 2.0333 | 1.9525
FXTN 10-38_* |PIBD1015L384 10.1250]  2Y| 12/15/2015]  726] 1.99 2.3167 | 2.1000 | 2.0150
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 754] 2.06 2.3335 | 2.1125 | 20179
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] 769 2.11 3.500000] 2.0000 | 8:47:03 AM| 2.0000 | 2.3425 | 2.1191 | 2.0195
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 805] 2.20 0.050000] 25000 | 2:26:02 PM| 2.5000 | 2.3641 | 2.1352 | 2.0232
FXTN 10-40___|PIBD1016C407 7.5000]  2.5v]  3/30/2016]  832] 228 2.3803 | 2.1472 | 2.0260
FXTN 0320 |PIBD0316D206 16250] 25Y|  4/25/2016]  858] 2.35 2.3959 | 21588 | 2.0287
FXTN 10-41 __ |PIBD1016D416 7.0000] _2.5Y]  4/27/2016] _ 860] 2.35 2.3971 | 21596 | 2.0289
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] _990] 2.71]  170.000000] 2.0500 | 3:40:21 PM| 2.0500 | 2.4750 | 22175 | 2.0424
RTB 07-01 PID07161018 7.0000  3Y] 9/24/2016] 1010] 2.77 24870 | 2.0064 | 20445
FXTN 10-43 * |PIBD1016K436 6.2500  3v| 11/16/2016] 1063] 2.9 2.5188 | 2.2500 | 2.0500
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1198] 3.28 2.7819 | 25336 | 24092
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y|  4/24/2017] 1222] 3.35 28287 | 2.5840 | 24731
FXTN 0570 |PIBD0517G705 46250 4Y]  7/5/2017] 1294] 354 2.9690 | 2.7353 | 26647
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1339 3.67 3.0567 | 2.8298 | 2.7845
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1343] 3.68 3.0645 | 2.8382 | 2.7951
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1409] 3.86 3.1932 | 2.9769 | 29707
FXTN 0571 * |PIBD0517K719 41250 4Y| 11/8/2017] 1420] 3.89 3.2146 | 3.0000 | 3.0000
FXTN 10-45 __|PIBD1018A451 5.8750]  4.5Y| 1/31/2018] 1504] 4.12]  100.000000] 2.8250 | 10:59:01 AM| 2.8250 | 3.2554 | 3.0334 | 3.0167
FXTN 0572 |PIBD0518E723 2.1250] 45Y|  5/23/2018] 1616] 4.42]  470.000000] 2.8900 | 2:58:07 PM| 2.9006 | 3.3097 | 3.0780 | 3.0390
FXTN 0751 |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1703] 466 3.3519 | 3.1126 | 3.0563
FXTN 10-47 * |PIBD1018K478 8.8750]  5v| 11/20/2018] 1797| 4.92 3.3975 | 3.1500 | 3.0750
FXTN10-48 _ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1888 5.7 3.4198 | 3.1740 | 3.1081
FXTN 07563 |PIBD0719D531 5.0000] 55Y|  4/26/2019] 1954] 535 3.4360 | 3.1915 | 3.1320
FXTN 0754 |PIBD0719G547 47500 6Y| 7/19/2019] 2038] 558 3.4567 | 3.2137 | 3.1625
FXTN 07-55 _|PIBD0719H555 4.7500] __ 6Y| _ 8/30/2019] 2080] 5.9 3.4670 | 3.2048 | 31778
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2164 592 24.800000] 3.2001 | 3:14:35 PM| 3.2480 | 3.4876 | 3.2470 | 3.2083
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2252 6.17 3.5092 | 3.2702 | 3.2403
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2435] 6.67 3.5541 | 3.3186 | 3.3068
FXTN 10-51 __|PIBD1020/510 6.1250]  7v| 0/16/2020] 2463 6.74 3.5610 | 3.3260 | 3.3169
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2554] 6.99 3.5833 | 3.3500 | 3.3500
RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2631 7.20 3.5916 | 3.3721 | 3.3705




Interpolated Bonds
December 18, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y| 4/28/2021] 2687 7.36 3.5077 | 3.3882 | 3.3855
RTB 10-03 PID1021J039 5.7500]  8Y| 10/20/2021] 2862] 7.84 3.6166 | 3.4384 | 3.4322
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2897] 7.93 1.630000] 3.7000 | 25542 PM| 3.7000 | 3.6204 | 3.4484 | 3.4415
FXTN 10-54 __ |PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 2953 8.08 3.6264 | 3.4645 | 3.4565
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3007| 8.23 3.6323 | 3.4800 | 3.4709
FXTN 10-56 __ |PIBD1022H562 48750  OY]  8/2/2022] 3148] 8.62 3.6475 | 35204 | 3.5085
FXTN 1057 |PIBD1022/570 47500 ov] o/13/2022] 3190] 8.73 3.6520 | 3.5325 | 35197
FXTN 20-03 __|PIBD2022J033 12.7500] Y] 10/17/2022] 3224] 8.83 3.6557 | 3.5422 | 3.5288
FXTN 1058 |PIBD1022L585 40000 oY] 12/6/2022] 3274] 896 3.6611 | 3.5566 | 3.5421
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3350] 0.17 3.6693 | 3.5784 | 3.5624
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3448] 0.44 3.6799 | 3.6065 | 3.5886
RTB 10-04 PIID1023H046 3.2500]  10Y|  8/15/2023] 3526] 0.65]  149.250000| 3.6250 | 3:59:25 PM| 3.6278 | 3.6883 | 3.6289 | 3.6094
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3595 0.84 3.6958 | 3.6487 | 3.6278
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3819] 1046 3.7721 | 3.7123 | 3.6908
FXTN 20-08__|PIBD2024H086 12.8750]  11Y] _ 8/5/2024] 3882 10.63 3.7936 | 3.7302 | 3.7085
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3980 10.90 3.8270 | 3.7581 | 3.7360
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4134] 11.32 3.8794 | 3.8018 | 3.7793
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4323 11.84 3.9438 | 3.8555 | 3.8325
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4363 11.95 3.9574 | 3.8669 | 3.8437
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4414] 12.08 3.9748 | 3.8813 | 3.8581
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4688| 12.84 92.500000] 45000 | 10:55:25 AM| 4.3491 | 4.0682 | 3.9592 | 3.9351
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4736] 12.97 4.0845 | 3.9728 | 3.9486
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4820 13.20 41131 | 3.9967 | 3.9722
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5009| 13.71 41775 | 4.0504 | 4.0253
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5464] 14.96 4.3325 | 4.1796 | 4.1533
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6003| 16.44 4.5161 | 4.3327 | 4.3048
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6065| 16.61 4.5373 | 4.3503 | 4.3222
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6247| 17.10 4.5993 | 4.4020 | 4.3734
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y| 7/19/2031] 6421] 17.58] 1,150.500000] 4.7700 | 3:57:11 PM| 4.8695 | 4.6585 | 4.4514 | 4.4223
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6499| 17.79 4.6851 | 4.4736 | 4.4442
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6619| 18.12 2.000000] 5.0000 | ©9:57:26 AM| 5.0000 | 4.7260 | 45077 | 4.4780
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6647| 18.20 34.600000] 5.0000 | 2:33:44 PM| 4.8843 | 4.7355 | 4.5156 | 4.4859
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6857 18.77 49.000000] 4.9950 | 0:46:46 AM| 4.9950 | 4.8071 | 4.5753 | 4.5449
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6920] 18.95 4.8285 | 45932 | 4.5626
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7032] 19.25 71.419000] 4.5000 | 3:14:12 PM| 4.5041 | 4.8667 | 4.6250 | 4.5941
FXTN 25:06 _|PIBD2534K062 9.2500]  25v] 11/5/2034] 7626| 20.88 5.0879 | 4.8353 | 4.8122
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y]  9/30/2035] 7955| 21.78 5.2104 | 4.9517 | 4.9330
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 8032 21.99 5.2391 | 4.9790 | 4.9613
FXTN 2509 |PIBD25361097 7.6250] 25|  ©9/20/2036] _8320] 22.78 5.3464 | 5.0809 | 5.0671
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8641] 23.66 5.4659 | 5.1946 | 5.1850
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8710 23.85]  487.249000] 5.2500 | 3:45:28 PM| 5.2103 | 54916 | 5.2190 | 5.2103




