Interpolated Bonds

March 01, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 0566 |PIBD0513C664 6.6250]  <iM| _ 3/13/2013 o] 002 2.8315 | 2.8000 | 2.8000
FXTN 10-31 __|PIBD1013C316 12.7500]  <iM| _3/27/2013] 23] 0.6 1.6616 | 1.5750 | 1.5750
FXTN10-32___|PIBD1013E320 11.7500]  2M| _ 5/15/2018] _ 72] 0.20 0.4917 | 0.3500 | 0.3500
FXTN 07-44 __|PIBD0713F446 9.6250]  4M| 6/29/2013]  117| 0.32 0.4996 | 0.3500 | 0.3500
RTB 05-07 PIID0513G075 9.0000]  5M| _ 7/31/2013] _ 149] 0.4 0.5078 | 0.3500 | 0.3500
FXTN 10-33___|PIBD1013J337 11.0000 _ 7M| _ 10/9/2013] 219 0.60 0.6663 | 0.4977 | 0.4850
FXTN 0745 |PIBD0713K457 74250 8M| 11/2/2013] _243] 0.67 0.7689 | 0.5990 | 0.5776
FXTN 0567 |PIBD0514A673 6.2500]  11M| _1/27/2014] 329 0.90 1.1365 | 0.9620 | 0.9094
FXTN 10-34___|PIBD1014C341 12.3750] _ 15Y] 3/25/2014]  386] 1.06 1.3391 | 1.1619 | 1.0612
FXTN 10-35___|PIBD1014G356 12.7500]  1.5Y] _ 7/15/2014]  498] 1.36 1.7219 | 15396 | 1.3344
RTB 05-08 PIID05141080 6.2500]  2Y| 0/24/2014] 569] 1.56]  116.100000] 1.8750 | 3:45:07 PM| 1.8804 | 1.9646 | 1.7790 | 1.5076
FXTN 07-46 __|PIBD0714J466 6.5000  2v| 10/4/2014]  579] 159 0.600000] 1.9800 | 10:50:59 AM| 1.9800 | 1.9987 | 1.8127 | 15320
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014] 589 1.6 2.0329 | 1.8465 | 1.5564
FXTN 10-36_* |PIBD1015B367 12.3750]  2Y| 2/24/2015]  722| 1.98 2.4875 | 22950 | 1.8809
FXTN 05-68 _|PIBD0515E685 6.3750] 25Y| 5/13/2015] _ 800] 2.19 16.040000] 2.3500 | 3:05:03 PM| 2.3500 | 25773 | 2.3692 | 1.9989
FXTN 0747 |PIBDO715E477 8.3750] 2.5Y] 5/22/2015] 809 2.2 25876 | 2.3778 | 20125
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 869 238 2.6566 | 24349 | 21033
RTB 05-09 PID0515H097 5.8750] 25Y| 8/19/2015] 898] 246 2.6900 | 2.4625 | 21471
FXTN 10-37___|PIBD1015H370 11.8750]  25Y|  8/25/2015] 904|248 26969 | 2.4682 | 2.1562
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] _996] 273 2.8028 | 25568 | 2.2954
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 1016] 278 2.8258 | 2.5748 | 23256
FXTN 10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1044] 2.86 2.8580 | 2.6015 | 2.3680
FXTN 0748 |PIBD0716A488 7.0000 _ 3Y] 1/27/2016] 1059] 2090]  495.170000] 2.0000 | 3:44:16 PM| 24451 | 2.8753 | 26157 | 2.3906
RTB 05-10 PID0516C107 6.0000  3Y|  3/3/2016] 1095] 3.00 2.9167 | 2.6500 | 2.4451
FXTN 10-40___|PIBD1016C407 7.5000] 3.5Y] 3/30/2016] 1122 3.07 2.9540 | 26887 | 25043
FXTN10-41 __ |PIBD1016D416 7.0000] _3.5Y]  4/27/2016] 1150] 3.5 2.9926 | 2.7289 | 2.5657
FXTN 10-42 __ |PIBD1016/420 9.1250]  4Y|  9/4/2016] 1280] B3.50]  495.000000] 2.9750 | 4:05:15 PM| 3.0109 | 3.1721 | 29153 | 2.8508
RTB 07-01 PID07161018 7.0000]  4Y] 9/24/2016] 1300] 3.56 12.464000] 3.0250 | 2:58:53 PM| 3.0144 | 3.1997 | 2.9440 | 2.8947
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1353] 3.70 3.2729 | 3.0200 | 3.0109
FXTN 0749 |PIBD0717C493 7.0000]  45Y] 3/31/2017] 1488 4.07 3.3411 | 3.0451 | 3.0523
FXTN 20-01 __|PIBD2017D011 14.3750]  45Y|  4/24/2017] 1512] 4.4 3.3533 | 3.0495 | 3.0507
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1584] 4.34 15.848000] 3.1750 | 3:14:03PM| 3.1750 | 3.3897 | 3.0629 | 3.0818
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1629 4.46 1.500000] 3.3250 | 10:05:54 AM| 3.3250 | 3.4124 | 3.0713 | 3.0956
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1633 4.47 3.4144 | 3.0720 | 3.0968
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1699] 4.65]  108.000000] 3.2750 | 11:50:32 AM| 3.1452 | 3.4478 | 3.0843 | 3.1171
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1710] 4.68 3.4533 | 3.0863 | 3.1204
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1794 4.9 1.000000] 3.2500 | 11:00:47 AM| 3.2500 | 3.4958 | 3.1019 | 3.1462
FXTN 0751 |PIBD0718H511 5.0000] 55Y|  8/18/2018] 1993 5.46]  1,050.000000 3.2550 | 9:41:50 AM| 3.2505 | 3.5284 | 3.1748 | 3.2042
FXTN 10-47 __ |PIBD1018K478 8.8750]  6Y| 11/20/2018] 2087 5.71 3.5438 | 3.2002 | 3.2316
FXTN 10-48 _ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2178] 5.96 3.5587 | 3.2425 | 3.2581
FXTN 0753 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2044] 6.14 3.5695 | 3.2667 | 3.2773
FXTN 0754 |PIBD0719G547 4.7500] _ 65Y|  7/19/2019] 2328] 6.37]  250.000000 3.3250 | 11:37:02 AM| 3.3350 | 3.5833 | 3.2974 | 3.3018
FXTN 0755 |PIBD0719H555 4.7500] _ 65Y| _ 8/30/2019] 2370] 6.49 3.5001 | 3.3128 | 3.3141
FXTN 07566 |PIBD0719K560 3.8750]  7Y] 11/22/2019] 2454] 6.72] 2,202.000000] 3.3500 | 2:06:34 PM| 3.3634 | 3.6039 | 3.3436 | 3.3386
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FXTN 10-50 * |PIBD1020B508 77500 7Y| 2/18/2020] 2542 6.96 50.000000] 3.4000 | 10:38:42 AM| 3.4000 | 3.6183 | 3.3758 | 3.3642
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2725 7.46 3.6388 | 3.4090 | 3.3868
FXTN 10-51 __|PIBD1020/510 6.1250]  8Y| 0/16/2020] 2753 7.54 0.941000] 3.5500 | 11:02:13 AM| 3.5500 | 3.6419 | 3.4141 | 3.3903
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2844 7.79 3.6521 | 3.4306 | 3.4015
RTB 10-02 PIID1021C027 73750 8Y]  3/3/2021] 2921] 8.00 3.6607 | 3.4446 | 3.4110
FXTN 10-53 __|PIBD1021D531 6.5000]  8.5Y| 4/28/2021] 2977] 8.15] _ 250.000000] 3.5350 | 2:40:32 PM| 3.5240 | 3.6670 | 3.4547 | 3.4179
RTB 10-03 PID1021J039 5.7500] O] 10/20/2021] 3152 8.63 12.000000] 3.6250 | 2:47:44 PM| 3.6667 | 3.6866 | 3.4865 | 3.4395
FXTN 10-55 _ |PIBD1021K551 5.7500] O] 11/24/2021] 3187] 8.73]  1,000.000000] 3.5800 | 3:50:51 PM| 3.5575 | 3.6905 | 3.4928 | 3.4439
FXTN 10-54 __ |PIBD1022G545 6.3750  ov| 1/19/2022] 3243] 8.88 0.466000] 3.5750 | 10:53:06 AM| 3.5750 | 3.6968 | 3.5030 | 3.4508
FXTN 20-02___|PIBD2022C021 15.0000]  9.5Y]  3/14/2022] 3297] 9.03 3.7028 | 3.5128 | 3.4574
FXTN 10-56 __ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3438] 9.4 3.7186 | 3.5384 | 3.4749
FXTN 1057 |PIBD1022/570 4.7500] _ 10Y| _ 9/13/2022] 3480 09.53]  250.000000] 3.5000 | 3:46:37 PM| 35000 | 3.7233 | 3.5460 | 3.4800
FXTN 20-03 __|PIBD2022J033 12.7500] 10| 10/17/2022] 3514] 9.62 3.7271 | 3.5621 | 3.4842
FXTN 1058 |PIBD1022L585 4.0000]  10Y] 12/6/2022] 3564] 9.76 21.850000] 35001 | 2:31:37 PM| 3.4981 | 3.7327 | 3.5612 | 3.4904
FXTN 20-04 * |PIBD2023B048 13.0000]  10Y] 2/20/2023] 3640] 9.97 3.7412 | 3.5750 | 3.4998
FXTN 20-05 __|PIBD2023E054 11.8750] 105Y|  5/29/2023] 3738] 10.23 3.7830 | 3.6100 | 3.5360
FXTN 20-06 __|PIBD2023J068 11.3750] _ 11Y| 10/23/2023] 3885| 10.64 3.8457 | 3.6625 | 3.5904
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4109] 11.25 3.9413 | 3.7425 | 36732
FXTN 20-08__|PIBD2024H086 12.8750] 12| 8/5/2024] 4172| 11.42 3.9682 | 3.7650 | 3.6965
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4270 11.69 4.0100 | 3.8000 | 3.7328
FXTN 20-10 __|PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4424] 12.11 4.0758 | 3.8550 | 3.7897
FXTN20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4613 12.63 4.1564 | 3.9225 | 3.8596
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4653] 12.74 41735 | 3.9368 | 3.8744
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4704 12.88 41952 | 3.9550 | 3.8933
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4978 13.63]  1,004.000000] 4.2050 | 4:03:24 PM| 4.2130 | 4.3122 | 4.0529 | 3.9946
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 5026] 13.76 4.3326 | 4.0700 | 4.0123
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 5110] 13.99]  805.084000] 4.2500 | 4:03:21 PM| 4.2650 | 4.3685 | 4.1000 | 4.0434
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5299| 14.51 4.4491 | 4.1675 | 4.1133
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5754] 15.75 4.6433 | 4.3300 | 4.2816
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y]  5/27/2030] 6293 17.23 0.800000] 4.6100 | 2:56:43 PM| 4.6100 | 4.8733 | 4.5225 | 4.4809
FXTN 25:02 __|PIBD2530G029 12.5000] _ 18Y|  7/28/2030] 6355] 17.40 4.8098 | 4.5446 | 4.5038
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6537 17.90 4.9774 | 4.6096 | 45711
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6711| 18.37] _2,141.150000] 4.6904 | 4:01:18 PM| 4.6944 | 5.0517 | 4.6718 | 4.6355
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y| 10/5/2031] 6789] 18.59 5.0849 | 4.6996 | 4.6643
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6909 18.92 21.347000] 4.8500 | 10:48:52 AM| 4.8500 | 5.1362 | 4.7425 | 4.7087
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6937| 18.99] 1,106.264200] 4.6852 | 3:24:41 PM| 4.7379 | 5.1481 | 4.7525 | 4.7190
FXTN 20-19 __ |PIBD20321195 5.7500]  20Y| 9/27/2032] 7147] 1957 5.2377 | 4.8275 | 4.7967
FXTN 25:05 * |PIBD2532K057 8.5000]  20v| 11/20/2032] 7210| 19.74 5.2646 | 4.8500 | 4.8200
FXTN 25:06_|PIBD2534K062 9.2500]  25v] 11/5/2034] 7916] 21.67 5.1673 | 4.8735 | 4.8566
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  ©/30/2035] 8245| 2257 5.1220 | 4.8844 | 4.8737
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8322 22.78]  776.492000] 4.9150 | 3:53:48 PM| 4.9038 | 5.1113 | 4.8870 | 4.8777
FXTN 2509 |PIBD25361097 7.6250]  25v]  0/20/2036] 8610| 23.57 5.0717 | 4.8965 | 4.8927
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8931] 24.45 18.020000] 4.9750 | 2:55:08 PM| 4.9787 | 5.0274 | 4.9072 | 4.9093
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 9000 24.64]  4,551.486000] 4.9100 | 3:53:48 PM| 4.9141 | 50179 | 4.9095 | 4.9129




