Interpolated Bonds

January 09, 2013

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-43___|PIBD0713C438 8.7500]  2M| _ 3/3/2013] _ 52| 0.14 66.465300] 0.1250 | 3:21:04 PM| 0.1326 | 05506 | 0.2518 | 0.1257
FXTN 0566 |PIBD0513C664 66250 M| 3/13/2013] 62| 0.17] _ 100.000000] 0.1500 | 3:23:47 PM| 0.1575 | 0.4933 | 0.2250 | 0.1122
FXTN 10-31 __|PIBD1013C316 12.7500] __ 2M| _ 8/27/2013] __ 76| 0.21] __ 108.999524] 0.2000 | _3:25:45 PM| 0.2076 | 0.4130 | 0.1875 | 0.0932
FXTN 10-32___|PIBD1013E320 11.7500] __ 4M|__ 5/15/2013] __125] 0.34 0.4436 | 0.2654 | 0.1538
FXTN 07-44___|PIBD0713F446 9.6250] _ 5M| _ 6/29/2013] _ 170] 047 0.5863 | 0.4137 | 0.2559
RTB 0507 |PID0513G075 9.0000  7M| _7/31/2013] _202] 0.55] __ 469.487000| 0.4500 | 3:33:56 PM| 0.4560 | 0.6706 | 0.4782 | 0.3298
FXTN 10-33___|PIBD1013J337 11.0000] ___OM| _ 10/9/2013] __272| 0.5 0.8354 | 05721 | 0.4927
FXTN 07-45___|PIBD0713K457 7.1250] __10M|__ 11/2/2013] 296 0.81 0.8919 | 0.6043 | 0.5486
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 382] 1.05 2.350000] 0.8500 | 10:25:08 AM| 0.8500 | 1.1781 | 0.8036 | 0.8122
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] 439 1.0 15636 | 1.1316 | 1.1351
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 5561 1.5 2.3211 | 1.7762 | 1.7695
RTB 0508 |PIID0514I080 6.2500] __ 2Y| _ 0/24/2014] 622 1.70 10.429000] 2.9999 | 3:15:43 PM| 2.8494 | 2.8013 | 2.1849 | 2.1717
FXTN 07-46___|PIBD0714J466 6.5000 _ 2Y| _ 10/4/2014] 632 1.73 3.309000] 2.1500 | 11:20:58 AM| 2.1500 | 2.8689 | 2.0424 | 22284
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 642| 1.76 2.9365 | 2.3000 | 22850
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] __775] 2.12 3.2205 | 25803 | 25208
FXTN 0568 |PIBDO515E685 6.3750] 25v|  5/13/2015] _ 853] 2.34 3.3870 | 2.7447 | 26591
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 5/22/2015] _ 862 2.36 3.4062 | 2.7637 | 26750
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] _ 922| 253 3.5343 | 2.8902 | 27814
RTB 0509 _ |PIID0515H097 5.8750  3Y| 8/19/2015] 951 261]  152.000000] 3.0000 | 3:53:05 PM| 3.0420 | 3.5062 | 29513 | 2.8328
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _ 957| 2.62 3.6090 | 29639 | 2.8434
FXTN 05-69 __|PIBD0515K697 4.6250] __ 3Y| 11/25/2015] 1049] 2.87 3.8054 | 3.1578 | 3.0066
FXTN 10-38_* |PIBD1015L384 10.1250] __ 3Y| 12/15/2015] 1069 2.93 3.8481 | 3.2000 | 3.0420
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1097| 3.01 3.8572 | 3.2310 | 3.0862
FXTN 07-48___|PIBD0716A488 7.0000] __3.5Y| _ 1/27/2016] _1112| 3.05 6.779298| 3.0000 | 2:42:24 PM| 34038 | 3.8621 | 3.477 | 3.1098
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1148] 3.15 0.500000] 3.5500 | 3:43:38 PM| 3.5500 | 3.8738 | 3.2876 | 3.1666
FXTN 10-40___|PIBD1016C407 7.5000] _ 8.5Y| _ 5/30/2016] 1175 3.22 3.8826 | 3.3175 | 3.2002
FXTN 1041 ___|PIBD1016D416 7.0000] _ 8.5Y| _ 4/27/2016] 1203 _3.30 3.8917 | 3.3485 | 3.0534
FXTN 10-42___|PIBD10161420 9.1250]  4Y|  0/4/2016] 1333] 3.65]  485.000000] 3.5750 | 11:10:14 AM| 3.5706 | 3.9339 | 3.4926 | 3.4584
RTB 07-01 PIID07161018 7.0000 ___4Y| _9/24/2016] 1353 3.71 8.000000| 3.7500 | 10:57:23 AM| 3.7500 | 3.9405 | 35148 | 3.4899
FXTN 10-43_*_|PIBD1016K436 6.2500 __ 4Y| 11/16/2016] _1406] 3.85 3.9577 | 35735 | 35735
FXTN 07-49 __|PIBD0717C493 7.0000] _ 45Y| _ 5/31/2017| 1541] 422 3.9574 | 35858 | 3.5846
FXTN 20-01 __|PIBD2017D011 14.3750 _ 4.5Y| _ 4/24/2017] 1565 4.9 3.9573 | 3.5880 | 3.5865
FXTN 0570 |PIBD0517G705 46250 45Y| __ 7/6/2017] 1637 448 3.9572 | 35046 | 3.5924
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1682 461 8.950000] 3.6000 | 4:09:53 PM| 3.6000 | 3.9571 | 35987 | 3.5961
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017| _1686] 462 3.9571 | 35991 | 3.5965
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1752 4.80 1.000000] 44000 | 10:37:23 AM| 44000 | 3.9569 | 3.6051 | 3.6019
FXTN 0571 * |PIBD0517K719 4.1250] Y| 11/8/2017] 1763 4.83] _ 280.000000| 3.6000 | 11:33:34 AM| 3.6000 | 3.9569 | 3.6061 | 3.6028
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1847] 506 11.670000] 3.5000 | 9:16:27 AM| 3.5000 | 3.9821 | 3.6489 | 3.6459
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2046 5.61 2.650000] 3.6250 | 10:20:41 AM| 3.6250 | 4.0416 | 3.7502 | 3.7482
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] _2140] 5586 4.0698 | 3.7981 | 3.7964
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2231] 6.11 4.0970 | 3.8444 | 3.8432
FXTN 07-53___|PIBD0719D531 5.0000 _ 6.5Y| _ 4/26/2019] 2297 6.29 4.1168 | 3.8781 | 3.8771
FXTN 07-54 __|PIBD0719G547 4.7500] __ 7Y|___7/19/2019] 2381 6.52 4.1419 | 3.9208 | 3.9203
FXTN 07-55___|PIBD0719H555 475000 7Y| _ 8/30/2019] 2423| 6.64 4.1545 | 3.9422 | 3.9418
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'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-56_*_|PIBD0719K560 3.8750] _ 7Y| 11/22/2019] 2507 6.67 4.1796 | 3.9850 | 3.9850
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2595 7.11 4.1944 | 4.0001 | 3.9981
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2778 7.61 0.471000] 3.9500 | 9:18:18 AM| 3.9500 | 4.2252 | 4.0314 | 4.0253
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2806] 7.69 4.2299 | 4.0362 | 4.0294
FXTN 10-52___|PIBD1020L525 5.8750] __ 8Y| 12/16/2020] 2897 7.94 4.2452 | 4.0518 | 4.0430
RTB 10-02____|PID1021C027 7.3750] _ 85Y| _ 3/3/2021] 2974] 8.15 6.405000] 4.0000 | 11:59:17 AM| 4.0000 | 4.2561 | 4.0649 | 4.0544
FXTN 10-53___|PIBD1021D531 6.5000]  85Y| 4/28/2021] 3030] 8.30]  353.100000] 4.0000 | 4:05:49 PM| 4.0000 | 4.2675 | 4.0745 | 4.0627
RTB 10-03____|PIID1021J039 5.7500] __ 9Y| 10/20/2021] 3205] 8.78 10.000000] 42250 | 11:23:36 AM| 4.1654 | 4.2969 | 4.1045 | 4.0888
FXTN 10-55___|PIBD1021K551 5.7500] __ 9Y| 11/24/2021] 3240] 8.88] __ 750.000000] 42100 | 3:50:09 PM| 4.2057 | 4.3028 | 4.1105 | 4.0940
FXTN 10-54 __|PIBD1022G545 6.3750] _ 05Y| _ 1/19/2022| 3296] 9.03] __ 150.218672| 4.1850 | 2:59:11 PM| 4.1616 | 4.3122 | 4.1201 | 4.1023
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3350] 9.18 4.3213 | 4.1293 | 4.1103
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3491] 956 4.3450 | 4.1534 | 4.1313
FXTN 10-57 __|PIBD10221570 4.7500] __10Y| _ 9/13/2022] 3533] 9.68 4.3520 | 4.1606 | 4.1375
FXTN 20-03___|PIBD2022J033 12.7500] __10Y|_10/17/2022] 3567 9.77 4.3578 | 4.1664 | 4.1426
FXTN 10-58_* |PIBD1022L585 2.0000] __10Y| _ 12/6/2022] 3617| 9.91 4.3662 | 4.1750 | 4.1500
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3693 10.12 4.3991 | 40044 | 4.1795
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] _3791| 10.39 4.4416 | 40423 | 42175
FXTN 20-06___|PIBD2023J068 11.3750] _ 11Y| _10/23/2023] _3938| 10.79 4.5053 | 4.091 | 4.2746
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4162 11.40 4.6023 | 4.3858 | 4.3615
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2004] 4225 1158 4.6296 | 44101 | 4.3860
FXTN 20-09___|PIBD2024K091 13.7500] __12Y| 11/11/2024] 4323| 11.84 4.6721 | 44480 | 4.4240
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4477| 12.27 4.7388 | 45076 | 4.4838
FXTN20-11___|PIBD2025J116 12.1250] __13Y|__10/20/2025] _4666| 12.78 4.8207 | 45807 | 4.5571
FXTN 25-01 __|PIBD2525K015 18.2500 _ 13Y| 11/29/2025] _4706| 12.89 4.8381 | 45961 | 45726
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] _4757| 13.03 4.8602 | 4.6150 | 45924
RTB 15-01 PID1526J019 6.2500] _ 14Y| 10/20/2026] 5031| 13.78] _ 3,772.050000| 5.1249 | 3:15:42 PM| 5.0252 | 4.9789 | 4.7218 | 4.6988
FXTN 20-13___|PIBD2026L139 8.0000] _ 14Y| _ 12/7/2026] _5079| 13.92 4.9997 | 4.7404 | 4.7174
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5163 14.15 39.000000] 5.0000 | 2:09:52 PM| 50103 | 5.0361 | 4.7729 | 4.7500
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027| 5352| 14.66 5.1180 | 4.8460 | 4.8233
FXTN 20-15___|PIBD2028L151 9.5000] _ 16Y| _ 12/4/2028] _5807| 15.91 5.3152 | 5.0219 | 4.9999
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y|  5/27/2030] 6346] 17.39]  200.000000] 54400 | 10:14:40 AM| 54450 | 5.5488 | 5.2304 | 5.2091
FXTN 25-02___|PIBD2530G029 12.5000] __18Y| _ 7/26/2030] _6408| 17.56 5.5756 | 5.2544 | 52332
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] 6590 18.05 5.6545 | 5.3247 | 53038
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6764] 18.53] 16,490.000000] 54745 | 3:55:01 PM| 54780 | 5.7299 | 53920 | 53713
FXTN 25-04 __|PIBD2531J042 9.3750] __19Y| _ 10/5/2031] _6842| 18.75 5.7637 | 54222 | 54016
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 6962 19.07 11.000000 55500 | 3:19:47 PM| 5.5500 | 58157 | 5.4686 | 5.4482
RTB 20-01 PID2032C014 5.8750] _ 19Y| _ 3/1/2032] 6990 19.15] 13,491.370571] 55075 | 4:07:18 PM| 55103 | 5.8278 | 54794 | 54590
FXTN 20-19___|PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7200 19.73 0.200000] 5.5250 | 11:48:43 AM| 55250 | 5.9189 | 55606 | 55405
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2032] 7263] 19.90 5.9462 | 55850 | 55650
FXTN 25-06 __|PIBD2534K062 9.2500]  25Y|  11/5/2034] 7969 21.83 5.8554 | 55838 | 55657
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  0/30/2035] 8298| 22.73 5.8132 | 55832 | 55661
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8375| 22.95| 1,347.470000] 55600 | 2:39:14 PM| 55713 | 5.8033 | 55831 | 55662
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  09/20/2036] 8663| 23.73 5.7663 | 55626 | 5.5665
FXTN 2510 __|PIBD2537H103 5.7500] _ 25Y|  8/16/2037] 8984] 24.61]  169.750000] 5.5000 | 11:51:57 AM| 55883 | 5.7250 | 55821 | 55668
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'"s:l:‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';T; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
RTB2501 * |PliD2537J015 6.1250] _ 25Y| 10/24/2037] 9053 24.80] 12,266.701000] 55500 | 4:01:52 PM| 55661 | 5.7162 | 5.5820 | 55669




