Interpolated Bonds
December 19, 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] 38| 0.0 1.0099 | 0.8658 | 0.8658
FXTN 10-34___|PIBD1014C341 123750 3M|  3/25/2014] 95| 0.26 0.4720 | 0.2893 | 0.2893
FXTN 10-35___|PIBD1014G356 12.7500] _ 7M| _ 7/15/2014] _207] 057 0.6249 | 0.4361 | 0.4361
RTB 05-08 PIID05141080 6.2500]  OoM|  9/24/2014] _ 278] 0.76 0.8292 | 0.6333 | 0.6333
FXTN 07-46 __|PIBD0714J466 6.5000]  10M| 10/4/2014] _ 288] 0.79 0.8579 | 0.6611 | 0.6611
SPTB 10-03 __ |SPTB1014J037 12.2500] _ 10M| 10/14/2014] 298] 0.82 0.8867 | 0.6889 | 0.6889
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] 431 1.18 1.3349 | 1.0994 | 1.0994
FXTN 05-68 _|PIBD0515E685 6.3750] 1.5Y| 5/13/2015] _ 509] 1.39 1.6053 | 1.3450 | 1.3450
FXTN 0747 |PIBDO715E477 8.3750]  1.5Y] 5/22/2015] _ 518] 1.42 1.6365 | 1.3733 | 1.3733
FXTN 0420 |PIBD0415G203 48750 2Y| 7/21/2015] _ 578] 158 1.8445 | 1.5622 | 1.5622
RTB 05-09 PID0515H097 5.8750]  2Y| 8/19/2015] 607 1.66 0.149000] 1.2500 | 2:25:48 PM]| 1.2500 | 1.9451 | 16535 | 1.6535
FXTN 10-37___|PIBD1015H370 11.8750]  2Y|  8/25/2015] _ 613] 1.68 1.9650 | 1.6724 | 1.6724
FXTN 0569 |PIBD0515K697 4.6250]  2Y| 11/25/2015] _ 705] 1.93 2.2849 | 1.9620 | 1.9620
FXTN 10-38_* |PIBD1015L384 10.1250]  2Y| 12/15/2015] 725] 1.98 2.3542 | 2.0250 | 2.0250
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 753] 2.06 2.3744 | 2.0416 | 20406
FXTN 0748 |PIBD0716A488 7.0000] _2.5Y] 1/27/2016] 768 2.0 50.000000] 1.8950 | 11:18:14 AM]| 1.8950 | 2.3853 | 2.0505 | 2.0489
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 804] 2.20 89.000000] 1.8000 | 10:56:57 AM| 1.8000 | 2.4113 | 2.0719 | 2.0689
FXTN 10-40___|PIBD1016C407 7.5000] _ 2.5Y] 3/30/2016] 831 228 2.4309 | 2.0879 | 2.0839
FXTN 0320 |PIBD0316D206 16250] 25Y|  4/25/2016]  857] 2.35 50.609887] 1.7500 | 10:30:51 AM| 1.7500 | 2.4497 | 2.1033 | 2.0983
FXTN 10-41 __ |PIBD1016D416 7.0000] 2.5Y]  4/27/2016] 859 2.35 24511 | 2.1045 | 2.0994
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 989] 2.71]  586.000000] 2.2092 | 3:47:19 PM| 22122 | 2.5451 | 21817 | 2.1716
RTB 07-01 PID07161018 7.0000]  3Y] 9/24/2016] 1009 2.76 2.5596 | 2.1935 | 2.1828
FXTN 10-43 * |PIBD1016K436 6.2500  3v| 11/16/2016] 1062] 2.9f 25079 | 2.2050 | 22122
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1197| 3.28 3.400000] 2.7500 | 3:13:22 PM| 2.7500 | 2.8579 | 2.5181 | 2.5044
FXTN 20-01 __|PIBD2017D011 14.3750]  35Y| 4/24/2017] 1221] 3.34 2.9041 | 25702 | 25564
FXTN 0570 |PIBD0517G705 46250  4Y]  7/5/2017] 1293] 354 3.0428 | 2.7265 | 2.7122
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1338 3.66 3.1204 | 2.8242 | 28097
FXTN 10-44 __|PIBD1017H447 7.7500]  4Y| 8/23/2017] 1342| 3.67 31371 | 2.8328 | 28183
FXTN 0750 |PIBD0717J502 5.3750]  4Y| 10/28/2017] 1408] 3.85 3.2642 | 2.9761 | 29612
FXTN 0571 * |PIBD0517K719 41250 4Y] 11/8/2017] 1419] 3.89 3.2854 | 3.0000 | 2.9850
FXTN 10-45 __|PIBD1018A451 5.8750]  4.5Y|  1/31/2018] 1503] 4.11 10.000000] 2.8750 | 9:08:01 AM| 28750 | 3.3225 | 3.0279 | 3.0017
FXTN 0572 |PIBD0518E723 21250]  4.5Y]  5/23/2018] 1615] 4.42 4.350000 2.8750 | 3:58:36 PM| 2.8750 | 3.3721 | 3.0650 | 3.0239
FXTN 0751 |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1702] 4.66]  707.930000] 29720 | 3:24:57 PM| 3.0598 | 3.4105 | 3.0938 | 3.0411
FXTN 10-47 * |PIBD1018K478 8.8750]  5v| 11/20/2018] 1796] 4.92 3.4521 | 3.1250 | 3.0598
FXTN10-48 _ |PIBD1019B485 7.8750]  5.5Y] 2/19/2019] 1887 5.7 3.4726 | 3.1520 | 3.0047
FXTN 07563 |PIBD0719D531 5.0000] 5.5Y]  4/26/2019] 1953] 535 3.4875 | 3.1717 | 3.1200
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2037| 558 3.5065 | 3.1966 | 3.1522
FXTN 0755 |PIBD0719H555 4.7500] __ 6Y| _ 8/30/2019] 2079] 5.9 3.5160 | 3.2091 | 3.1683
FXTN 07566 |PIBD0719K560 3.8750]  6Y| 11/22/2019] 2163] 592 80.000000] 3.2500 | 11:00:52 AM| 3.2500 | 3.5349 | 3.2341 | 3.2005
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2251] 6.16 3.5548 | 3.2602 | 3.2342
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2434 6.66 3.5061 | 3.3146 | 3.3044
FXTN 10-51 __|PIBD1020/510 6.1250]  7v] 0/16/2020] 2462 6.74 3.6024 | 3.3230 | 3.3151
FXTN 10-52 * |PIBD1020L525 5.8750]  7Y| 12/16/2020] 2563] 6.99 3.6229 | 3.3500 | 3.3500
RTB 10-02 PIID1021C027 7.3750]  7.5v]  3/3/2021] 2630] 7.20 81.000000] 3.4900 | 3:25:38 PM| 3.4900 | 3.6317 | 3.3769 | 3.3728
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FXTN 10-53 __|PIBD1021D531 6.5000]  7.5Y|  4/28/2021] 2686 7.35 3.6382 | 3.3964 | 3.3893
RTB 10-03 PID1021J039 5.7500] _ 8Y| 10/20/2021] 2861] 7.83 0.500000] 3.6750 | 10:50:45 AM| 3.6750 | 3.6583 | 3.4574 | 3.4410
FXTN 10-55 _ |PIBD1021K551 5.7500]  8Y| 11/24/2021] 2896] 7.93 1.200000] 4.0000 | 9:35:38 AM| 4.0000 | 3.6623 | 3.4696 | 3.4514
FXTN 10-54 __ |PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 2952 8.08 3.6687 | 3.4891 | 3.4679
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3006] 8.23 3.6749 | 3.5080 | 3.4839
FXTN 10-56 __ |PIBD1022H562 48750 OY]  8/2/2022] 3147| 8.62 3.6911 | 35571 | 35255
FXTN 1057 |PIBD1022/570 47500 ov] o/13/2022] 3189 8.73 3.6960 | 3.5718 | 3.5379
FXTN 20-03 __|PIBD2022J033 12.7500] Y] 10/17/2022] 3223] 8.82 3.6999 | 3.5836 | 3.5480
FXTN 1058 |PIBD1022L585 40000 OY| 12/6/2022] 3273] 8.96 60.000000] 3.8000 | 3:27:30 PM| 35005 | 3.7056 | 3.6011 | 3.5627
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y] 2/20/2023] 3349] 0.17 3.7144 | 3.6276 | 3.5852
FXTN 20-05 __ |PIBD2023E054 11.8750]  9.5Y]  5/29/2023] 3447] 0.44 3.7256 | 3.6617 | 3.6142
RTB 10-04 PIID1023H046 3.2500]  10Y|  8/15/2023] 3525 0.65]  130.760000| 3.7500 | 3:52:02 PM| 3.6576 | 3.7346 | 3.6889 | 3.6372
FXTN 20-06_* |PIBD2023J068 11.3750] 10| 10/23/2023] 3594] 0.84 3.7425 | 3.7130 | 3.6576
FXTN 20-07 __|PIBD2024F075 12.3750] _10.5Y] _ 6/3/2024] 3818] 1045 3.8170 | 3.7724 | 3.7206
FXTN 20-08__|PIBD2024H086 128750  11Y] _ 8/5/2024] 3881] 10.63 3.8379 | 3.7892 | 3.7384
FXTN 20-09 __|PIBD2024K091 13.7500] 11| 11/11/2024] 3979| 10.89 3.8705 | 3.8152 | 3.7660
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4133 11.32 3.9217 | 3.8560 | 3.8093
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4322[ 11.83 3.9846 | 3.9062 | 3.8625
FXTN 2501 |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4362 11.94 3.9979 | 3.9168 | 3.8738
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4413 12.08 4.0148 | 3.9303 | 3.8881
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4687| 12.83 21.500000] 4.1250 | 3:16:20 PM| 4.1606 | 4.1060 | 4.0030 | 3.9652
FXTN 20-13___ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4735] 12.96 41219 | 4.0158 | 3.9788
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4819| 13.19 5.000000] 4.3750 | 3:19:46 PM| 4.3750 | 4.1498 | 4.0381 | 4.0024
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5008| 13.71 4.2127 | 4.0882 | 4.0556
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y] 12/4/2028] 5463| 14.96 4.3640 | 4.2089 | 4.1837
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6002 16.43 10.000000 4.5000 | 10:37:43 AM| 4.5000 | 4.5432 | 4.3520 | 4.3354
FXTN 25:02 __|PIBD2530G029 12.5000] _ 17Y| _ 7/28/2030] 6064] 16.60 4.5638 | 4.3684 | 4.3528
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6246| 17.10 4.6244 | 4.4167 | 4.4040
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y|  7/19/2031] 6420 17.58]  1,395.800000] 4.7250 | 3:58:23 PM| 4.7488 | 4.6822 | 4.4629 | 4.4530
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6498[ 17.79 4.7082 | 4.4836 | 4.4750
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6618| 18.12 2.500000] 4.9800 | 3:57:35 PM| 4.9680 | 4.7481 | 45154 | 45088
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6646] 18.20]  153.312000] 53750 | 3:59:52 PM| 4.8044 | 4.7574 | 45228 | 4.5166
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| ©/27/2032] 6856 18.77 4.8272 | 45786 | 4.5757
FXTN 25:05 _ |PIBD2532K057 8.5000]  19v| 11/20/2032] 6919| 18.94 4.8482 | 45953 | 4.5935
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 7031] 19.25 2.435000] 4.7000 | 3:23:00 PM| 4.6942 | 4.8854 | 4.6250 | 4.6250
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7625 20.88 5.1081 | 4.8212 | 4.8597
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  9/30/2035] 7954| 21.78 5.2315 | 4.9208 | 4.9896
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8031] 21.99 4.900000] 5.3500 | 3:56:32 PM| 54632 | 5.2604 | 4.9553 | 5.0201
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8319] 22.78]  160.000000] 5.4123 | 11:33:26 AM| 54124 | 5.3684 | 5.0504 | 5.1338
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8640] 23.66 5.4887 | 5.1564 | 5.2606
RTB 2501 * |PID2537J015 6.1250]  25v| 10/24/2037] 8709 23.84]  179.738000] 5.2500 | 3:57:.04 PM| 5.1723 | 55146 | 5.1792 | 5.2879




