Interpolated Bonds

October 03, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 10-30___|PIBD1012J302 12.1250] _ <IM|_10/17/2012] 13| 0.04 2.8304 | 2.7682 | 2.7682
FXTN 07-41___|PIBD0712K413 10.5000] __ 2M| 11/17/2012] 44| 0.12 1.1666 | 0.9964 | 0.9960
FXTN 07-42___|PIBD0713A421 9.0000] _ 3M| _ 1/5/2013] 93] 0.25 0.9246 | 0.7604 | 0.7578
FXTN 0319 |PIBD0313A199 5.2500] _ 3M| __ 1/7/2013] __95] 026 0.9307 | 0.7673 | 0.7647
FXTN 07-43___|PIBD0713C438 8.7500  5M|  3/3/2013] _ 150] 0.41 1.0990 | 0.9577 | 0.9535
FXTN 0566 |PIBD0513C664 6.6250]  5M| 3/13/2013] _160] 0.44 1.1296 | 0.9923 | 0.9879
FXTN 10-31 __|PIBD1013C316 12.7500] __6M| _ 3/27/2013] __174] 048 1.1724 | 1.0408 | 1.0360
FXTN 10-32___|PIBD1013E320 11.7500] ___8M| _ 5/15/2013] _ 223| 0.6 12897 | 1.1481 | 1.1385
FXTN 07-44___|PIBDO0713F446 9.6250]  OM| _ 6/29/2013] _ 268] 0.73 1.3924 | 1.2371 | 1.0225
RTB 0507 |PID0513G075 9.0000] _ foM| _7/31/2013] _300] 0.82 1.4654 | 1.3004 | 1.2823
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| __ 10/9/2013] _ 370| _1.01 16335 | 1.4464 | 14218
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] __394] 1.08 17168 | 1.5196 | 1.4967
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 480 1.32] _ 134.250000] 3.0000 | 11:46:08 AM| 1.8545 | 2.0152 | 1.7821 | 1.7650
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] 537 147 2.2130 | 1.9560 | 1.9429
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 649] 1.78 2.6016 | 2.2978 | 22923
RTB 05-08___|PIID0514I080 6.2500]  2Y| 0/24/2014] _ 720] 1.97]  200.000000] 25450 | 8:50:39 AM| 25450 | 2.8480 | 2.5145 | 25138
FXTN 07-46_* |PIBD0714J466 6.5000 _ 2Y| _ 10/4/2014] _ 730] 2.0 2.8827 | 25450 | 25450
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 740] 2.03 2.9128 | 25675 | 25653
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] _ 873| 2.39 3.3125 | 28662 | 2.8346
FXTN 0568 |PIBDO515E685 6.3750]  av| 5/13/2015] 951] 2.61 3.5470 | 3.0414 | 29925
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] _ 960| 2.63 3.5741 | 3.0616 | 3.0108
FXTN 04-20 __|PIBD0415G203 4.8750] __ 3Y| _ 7/21/2015] _1020] 2.79 3.7544 | 3.1964 | 3.1323
RTB 0509 _ |PIID0515H097 5.8750  3Y|  8/19/2015] 1049 2.87 52.450000] 34750 | 353:20 PM| 3.2032 | 3.8416 | 3.2615 | 3.1910
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1055] 2.89 3.8596 | 3.2750 | 3.2032
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1147] 3.14 4.0218 | 3.5015 | 3.4359
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1167 _3.20 1.000000] 3.3500 | 2:39:15 PM| 3.3500 | 4.0571 | 3.5508 | 3.4865
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1195] 3.7 4.1064 | 3.6197 | 355673
FXTN 07-48___|PIBD0716A488 7.0000] __8.5Y| _ 1/27/2016] _1210] 3.32 9.791000| 4.0750 | 3:08:24 PM| 4.0891 | 4.1320 | 3.6566 | 3.5953
RTB0510 _ |PID0516C107 6.0000] _8.5Y| _ 3/3/2016] 1246 3.4 11.000000] 42500 | 11:20:38 AM| 4.2841 | 4.1963 | 3.7453 | 3.6864
FXTN 10-40___|PIBD1016C407 7.5000] _ 3.5Y| _ 5/30/2016] 1273 349 4.2439 | 3.8117 | 3.7547
FXTN 1041 ___|PIBD1016D416 7.0000] ___4Y|__4/27/2016] _1301] 356 4.2933 | 3.8807 | 3.8255
FXTN 10-42___|PIBD10161420 9.1250] _ 4Y| __ 9/4/2016] 1431 3.9 4.792000] 45000 | 10:56:47 AM| 45000 | 4.5224 | 4.2008 | 4.1544
RTB 07-01 PIID07161018 7.0000] ___4Y| _9/24/2016] 1451 3.98 5.550000| 4.1500 | 3:43:23 PM| 4.1500 | 4.5577 | 4.2500 | 4.2050
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1504] 4.12 4.5666 | 4.2699 | 4.2281
FXTN 07-49 __|PIBD0717C493 7.0000] __45Y| _ 3/31/2017| _1639] 449 0.440000| 4.6500 | 10:55:36 AM| 4.6500 | 4.5892 | 4.3206 | 4.2869
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1663 456 4.5032 | 4.3296 | 4.2973
FXTN 0570 __|PIBD0517G705 4.6250] _ 5Y| __ 7/6/2017] 1735] 475 4.6053 | 4.3566 | 4.3287
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _ 8/19/2017] 1780] 4.68 4.000000] 45750 | 3:11:08 PM| 4.5750 | 4.6128 | 4.3735 | 4.3483
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _8/23/2017| 1784] 489 4.6135 | 4.3750 | 4.3500
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] _1850] 5.07 4.6342 | 4.3992 | 4.3724
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1945] 533] __ 400.000000] 44500 | 11:58:31 AM| 4.4625 | 4.6640 | 4.4340 | 4.4046
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2144] 587] _ 750.000000] 44900 | _3:56:01 PM| 4.4900 | 4.7264 | 4.5069 | 4.4721
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2238 6.13 4.7559 | 4.5413 | 45040
FXTN 10-48___|PIBD1019B485 7.8750 _ 6.5Y| _ 2/19/2019] 2329 6.38 4.7844 | 45747 | 4.5349
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FXTN 07-53___|PIBD0719D531 5.0000]  7Y|  4/26/2019] 2395] 6.56] _ 2,000.000000] 4.6000 | 3:32:02 PM| 4.6000 | 4.8051 | 4.5088 | 45573
FXTN 07-54 __|PIBD0719G547 4.7500] __ 7Y|___7/19/2019] 2479] 6.79 4.8314 | 4.6296 | 45858
FXTN 07-55_*_|PIBD0719H555 4.7500] __ 7Y|__ 8/30/2019] 2521| 6.91 4.8446 | 4.6450 | 4.6000
FXTN 10-50 __|PIBD1020B508 7.7500] _ 7.5Y| _ 2/18/2020] _2693| 7.38 57.000000] 4.6500 | 11:46:48 AM| 4.6500 | 4.8562 | 4.6651 | 4.6232
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2876 7.88 2.000000| 4.7000 | 3:53:04 PM| 4.7000 | 4.8685 | 4.6866 | 4.6480
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2904 7.96 26.000000] 47000 | 3:16:31 PM| 4.7000 | 4.8704 | 4.6899 | 4.6518
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 2995 8.21 8.835476] 4.7100 | 3:52:22 PM| 45084 | 4.8765 | 4.7005 | 4.6641
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021| 3072 842 1.000000] 4.7350 | 11:05:01 AM| 4.7350 | 4.8817 | 4.7095 | 4.6745
FXTN 10-53___|PIBD1021D531 65000 OY|  4/28/2021] 3128] 857 4.8854 | 47161 | 4.6620
RTB 1003 |PIiD1021J039 5.7500] _ 95Y| 10/20/2021] 3303 9.0 2.500000] 4.7250 | 3:52:48 PM| 4.7499 | 4.8972 | 4.7366 | 4.7057
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3338] 9.15 4.8995 | 4.7407 | 4.7104
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3394 9.30 10.743000] 4.6750 | 11:06:28 AM| 4.6750 | 4.9033 | 4.7472 | 4.7180
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3448|945 4.9069 | 4.7536 | 4.7253
FXTN 10-56___|PIBD1022H562 48750 10Y| __ 8/2/2022] 3589 9.83 5.000000] 46700 | 2:20:47 PM| 46700 | 4.9164 | 47701 | 4.7443
FXTN 10-57_* |PIBD10221570 4.7500] __10Y| _ 9/13/2022] 3631 9.95 40.000000] 4.7200 | _2:16:38 PM| 4.7225 | 4.9192 | 4.7750 | 4.7500
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3665| 10.04 4.9284 | 47843 | 4.7593
FXTN 20-04 __|PIBD2023B048 13.0000 _10.5Y| _ 2/20/2023] _3791| 10.39 4.9624 | 4.8186 | 4.7936
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] _3889] 10.65 4.9889 | 4.8454 | 4.8204
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|_10/23/2023] _4086] 11.06 5.0286 | 4.8854 | 4.8604
FXTN 20-07 ___|PIBD2024F075 12.3750] _ 12Y| _ 6/3/2024] 4260 11.67 5.0891 | 4.9465 | 4.9215
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/5/2004] 4323| 11.84 5.1061 | 4.9637 | 4.9387
FXTN 20-09___|PIBD2024K091 13.7500] __ 13Y|__11/11/2024] _4421] 12.11 5.1326 | 4.9904 | 4.9654
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4575 12.53 5.1742 | 50324 | 50074
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] 4764 13.05 5.2252 | 5.0840 | 5.0590
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4804] 13.16 5.2360 | 5.0949 | 5.0699
FXTN20-12___|PIBD2026A122 10.2500 _ 14Y| _ 1/19/2026] 4855 13.30 5.2498 | 5.1088 | 5.0838
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] _5129] 14.05 31.000000] 53100 | 352:10 PM| 54382 | 53238 | 5.1835 | 5.1585
FXTN 20-13___|PIBD2026L139 8.0000 _ 15Y| _ 12/7/2026] 5177] 14.18 5.3368 | 5.1966 | 5.1716
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5261| 14.41 13.000000| 5.3750 | 3:23:45 PM| 5.3750 | 5.3595 | 52195 | 5.1945
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 9/6/2027] 5450 14.93 5.4105 | 5.2710 | 52460
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 5905 16.18 5.5334 | 53951 | 53701
FXTN 20-16 __|PIBD2030E166 8.7500 _ 18Y| _ 5/27/2030] _6444] 17.65 5.6790 | 55421 | 5.5171
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6506] 17.82 5.6957 | 55690 | 55340
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6688| 18.32 5.7449 | 56087 | 55837
FXTN20-17___|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6862] 18.80]  400.500000 5.7500 | 2:09:36 PM| 57499 | 5.7919 | 5.6661 | 56311
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6940 19.01 5.8129 | 56774 | 56524
FXTN 20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7060 19.34 5.8453 | 57101 | 56851
RTB 20-01 PID2032C014 5.8750] _ 19Y| _ 3/1/2032] 7088 19.42]  1,426.600000] 58000 | 4:14:38 PM| 57932 | 58529 | 57177 | 56927
FXTN 20-19_* |PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7298 19.99 1.200000] 55000 | 9:00:13 AM| 55000 | 59096 | 5.7750 | 5.7500
FXTN 25-05___|PIBD2532K057 85000 25Y| 11/29/2032] 7361] 20.17 5.9165 | 57812 | 5.7540
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8067| 22.10 5.9940 | 58504 | 57992
FXTN 2507 |PIBD2535l071 8.0000]  25Y|  0/30/2035] 8396 23.00 0.500000] 6.1000 | 11:31:20 AM| 6.1000 | 6.0301 | 5.8827 | 58202
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8473| 23.21]  133.000000] 5.8850 | 3:10:33 PM| 5.8685 | 6.0386 | 58908 | 58252
FXTN 25-09 __|PIBD25361097 7.6250]  25Y]  0/20/2036] 8761] 24.00 6.0702 | 5.9185 | 58436
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FXTN 25-10 * |PIBD2537H103 57500]  25Y|  8/16/2037| 9082| 24.88 8.670000] 5.7850 | 3:07:14 PM| 5.7837 | 6.1054 | 5.9500 | 5.8641




