Interpolated Bonds

March 07, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 05-66 __|PIBD0513C664 6.6250]  <iM| _ 3/13/2013 5|_0.01 31127 | 3.0938 | 3.0925
FXTN 10-31 __|PIBD1013C316 12.7500]  <iM| _3/27/2013] 19| 0.05 1.7570 | 1.6719 | 1.6663
FXTN10-32___|PIBD1013E320 11.7500]  2M| _ 5/15/2013] 68| 0.19 0.3822 | 0.2188 | 0.2087
FXTN 07-44 __|PIBD0713F446 9.6250]  4M| 6/29/2013] _ 113] 0.31 0.3953 | 0.2251 | 0.2164
RTB 05-07 PID0513G075 9.0000] _ 5M| _ 7/31/2013] __145] 0.40 2.165000] 0.6582 | 3:06:35 PM| 0.9490 | 0.4280 | 0.2585 | 0.2515
FXTN 10-33___|PIBD1013J337 11.0000 _ 7M| _10/9/2013] _215] 0.59 0.5391 | 0.3719 | 0.3650
FXTN 0745 |PIBD0713K457 74250 8M| 11/2/2013] 239 0.65 0.5907 | 0.4247 | 0.4164
FXTN 0567 |PIBD0514A673 6.2500]  11M| _1/27/2014] _ 325] 0.89 0.7758 | 0.6137 | 0.6007
FXTN 10-34___|PIBD1014C341 12.3750]  15Y] 3/25/2014] 382] 1.05 0.9383 | 0.7753 | 0.7598
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014]  494] 1.35 1.4026 | 1.2252 | 1.2065
RTB 05-08 PIID05141080 6.2500]  2v| 0/24/2014] 565 1.55 4.100000] 1.7501 | B3:12:17 PM| 1.9018 | 16969 | 1.5104 | 1.4897
FXTN 07-46 __|PIBD0714J466 6.5000]  2v| 10/4/2014]  575] 1.57 1.7384 | 1.5506 | 1.5296
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014] _ 585] 1.60 1.7798 | 15908 | 1.5695
FXTN 10-36_* |PIBD1015B367 123750 2| 2/24/2015] 718] 197 2.3312 | 2.1250 | 2.1000
FXTN 05-68 _|PIBD0515E685 6.3750] 2.5v] 5/13/2015] _ 796] 2.18 24002 | 2.2034 | 21784
FXTN 0747 |PIBDO715E477 8.3750]  2.5Y] 5/22/2015] _ 805] 2.20 24182 | 2.2125 | 21875
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 865] 237 24782 | 2.2728 | 22478
RTB 05-09 PID0515H097 5.8750] 25Y| 8/19/2015] 894] 245 34.920000] 3.1225 | 3.07:17 PM| 23542 | 2.5072 | 2.3019 | 2.2769
FXTN 10-37___|PIBD1015H370 11.8750] _25Y|  8/25/2015] 900] 246 2.5132 | 2.3080 | 2.2830
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] _992] 272 2.6052 | 2.4005 | 23755
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 1012] 277 2.6252 | 2.4206 | 2.3956
FXTN 10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1040] 2.85 2.6532 | 2.4487 | 24237
FXTN 0748 |PIBD0716A488 7.0000  3Y] 1/27/2016] 1055] 289 9.300000] 2.8500 | 2:54:20 PM| 2.8513 | 2.6682 | 2.4638 | 24388
RTB 05-10 PID0516C107 6.0000  3v]  3/3/2016] 1091 299 27.150000] 22750 | 3:21:56 PM| 2.8446 | 2.7042 | 2.5000 | 2.4750
FXTN 10-40___|PIBD1016C407 7.5000] 3.5Y] 3/30/2016] 1118 3.06 2.7463 | 2.5419 | 25190
FXTN10-41 __ |PIBD1016D416 7.0000] 3.5Y]  4/27/2016] 1146 3.14 2.7899 | 25853 | 2.5645
FXTN 10-42 __ |PIBD1016/420 9.1250]  3.5Y]  9/4/2016] 1276] 3.49] 1,072.000000] 2.8000 | 3:59:18 PM| 2.8154 | 2.9925 | 2.7868 | 2.7762
RTB 07-01 PID07161018 7.0000]  4Y] 0/24/2016] 1296] 3.55 3.0236 | 28178 | 2.8087
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1349 3.69 3.1062 | 2.9000 | 28950
FXTN 0749 |PIBD0717C493 7.0000]  45Y]  3/31/2017] 1484 4.06 3.1126 | 2.8978 | 28839
FXTN 20-01 __|PIBD2017D011 14.3750]  4.5Y]  4/24/2017] _1508] 4.13 3.1137 | 2.8974 | 28819
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1580] 4.33 16.526000] 2.8000 | 2:37:16 PM| 2.8000 | 3.1171 | 2.8963 | 2.8760
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1625 4.45 1.000000] 3.4300 | 9:57:40 AM| 3.4300 | 3.1193 | 2.8956 | 2.8723
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1629 4.46 31195 | 2.8955 | 28720
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1695] 4.64 1.000000] 3.1100 | 2:55:25 PM| 3.1100 | 3.1226 | 2.8944 | 2.8665
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1706] 4.67]  724.850000] 2.8000 | 11:52:27 AM| 28414 | 3.1231 | 2.8943 | 2.8656
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1790] 4.90]  996.621000] 2.8500 | 3:33:34 PM| 28710 | 3.1271 | 2.8929 | 2.8587
FXTN 0751 |PIBD0718H511 5.0000] 55Y] 8/18/2018] 1989] 545 10.000000] 2.9100 | 9:08:03 AM| 29100 | 3.1515 | 2.8949 | 2.8646
FXTN 10-47 __ |PIBD1018K478 8.8750]  6Y| 11/20/2018] 2083 5.70 3.1630 | 2.8958 | 2.8674
FXTN 10-48 _ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2174 5.95 31741 | 2.8967 | 2.8700
FXTN 0753 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2240 6.13 18.620000] 2.8500 | 11:52:00 AM| 2.8500 | 3.1822 | 2.8974 | 2.8720
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2324] 6.36]  598.901400] 2.7488 | 3.49:39 PM| 27995 | 3.1925 | 2.8982 | 2.8745
FXTN 07-55 _|PIBD0719H555 4.7500] _ 6.5Y|  8/30/2019] 2366 6.48]  200.000000] 29250 | 3:29:22 PM| 29250 | 3.1976 | 2.8986 | 2.8757
FXTN 07566 |PIBD0719K560 38750  7Y| 11/22/2019] 2450] 6.71] 11,980.300000] 2.8500 | 3:19:04PM| 2.8808 | 3.2079 | 2.8994 | 2.8782
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FXTN 10-50 * |PIBD1020B508 7.7500] _ 7Y| 2/18/2020] 2538 6.95 3.2187 | 29003 | 28808
RTB 10-01 PIID1020H015 7.2500]  75Y|  8/19/2020] 2721] 7.45]  229.830000| 3.0000 | 3:58:58 PM| 3.0028 | 3.3326 | 2.9919 | 2.0382
FXTN 1051 |PIBD1020/510 6.1250]  8Y| 0/16/2020] 2749 7.53 3.3500 | 3.0059 | 29469
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2840] 7.78 3.4067 | 3.0515 | 29755
RTB 10-02 PIID1021C027 7.3750] _ 8Y|  3/3/2021] 2917] 7.99]  200.500000] 3.5000 | 3:04:50 PM| 3.0312 | 3.4546 | 3.0900 | 2.9996
FXTN 10-53 __|PIBD1021D531 6.5000]  8.5Y|  4/28/2021] 2973] 8.14] _ 140.000000] 3.0200 | 11:16:37 AM| 3.1131 | 3.4894 | 3.1181 | 3.0172
RTB 10-03 PID1021J039 5.7500]  9v| 10/20/2021] 3148] 8.62 1.850000] 3.6822 | 10:08:24 AM| 3.6822 | 3.5084 | 3.2057 | 3.0720
FXTN 10-55 _ |PIBD1021K551 5.7500] O] 11/24/2021] 3183] 871 1,320.000000 3.0600 | 3:43:07 PM| 3.0587 | 3.6202 | 3.2232 | 3.0830
FXTN 10-54 __ |PIBD1022G545 6.3750  ov| 1/19/2022] 3239 8.87 0.200000] 3.2500 | 11:22:28 AM| 3.2500 | 3.6550 | 3.2512 | 3.1005
FXTN 20-02___|PIBD2022C021 15.0000]  9.5Y]  3/14/2022] 3293 9.02 3.6886 | 3.2783 | 3.1175
FXTN 10-56 __ |PIBD1022H562 4.8750] 05Y|  8/2/2022] 3434] 0.40]  100.000000| 3.0500 | 10:16:52 AM| 3.0250 | 3.7764 | 3.3489 | 3.1617
FXTN 1057 |PIBD1022/570 4.7500]  10Y] 90/13/2022] 3476] 9.5 3.8025 | 3.3699 | 3.1748
FXTN 20-03 __|PIBD2022J033 12.7500] _ 10Y] 10/17/2022] 3510] 9.61 3.8237 | 3.3869 | 3.1855
FXTN 1058 |PIBD1022L585 4.0000] _ 10Y] _ 12/6/2022] 3560] 9.75 19.000000 3.1000 | 9:05:3% AM| 3.1000 | 3.8548 | 3.4120 | 3.2012
FXTN 20-04 * |PIBD2023B048 13.0000] _ 10Y| _ 2/20/2023] 3636 9.95 3.9021 | 3.4500 | 3.2250
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3734| 10.22 3.9328 | 3.4836 | 3.2641
FXTN 20-06 __|PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3881] 10.63 3.9787 | 3.5841 | 3.3228
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4105] 11.24 4.0488 | 3.6109 | 3.4122
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4168| 11.41 4.0685 | 3.6325 | 3.4374
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4266] 11.68 4.0091 | 3.6662 | 3.4765
FXTN 20-10 __|PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4420 12.10 4.1473 | 3.7190 | 35379
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4609| 1262 4.2064 | 3.7839 | 3.6134
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4649 12.73 4.2189 | 3.7976 | 3.6293
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4700] 12.87 4.2349 | 3.8151 | 3.6497
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4974| 13.62 4.630000] 3.9500 | 2:40:19 PM| 4.0407 | 4.3206 | 3.9091 | 3.7591
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 5022| 13.75 4.3356 | 3.9256 | 3.7782
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 5106] 13.98]  169.920000] 45000 | 3:54:32 PM| 4.0648 | 4.3619 | 3.9544 | 3.8118
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5295 14.50 4.4210 | 4.0193 | 3.8872
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5750| 15.74 4.5633 | 4.1754 | 4.0688
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6289| 17.22 4.7319 | 4.3603 | 4.2840
FXTN 25:02 __|PIBD2530G029 125000 18Y]  7/28/2030] 6351] 17.39 4.7513 | 4.3816 | 4.3087
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6533 17.89 6.000000] 45600 | 8:48:36 AM| 45600 | 4.8082 | 4.4441 | 4.3814
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6707| 18.36]  7,602.045420] 4.4800 | 4:14:27 PM| 4.4847 | 4.8626 | 4.5038 | 4.4508
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6785 18.58 4.8870 | 4.5305 | 4.4820
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6905 18.90 35.244000] 4.8000 | 3:58:01 PM| 4.6637 | 4.9246 | 45717 | 4.5299
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6933] 18.98] 3,968.804100 4.5300 | 4:12:08 PM| 4.5423 | 4.9333 | 45813 | 4.5410
FXTN 20-19 __ |PIBD20321195 5.7500]  20Y| 9/27/2032] 7143] 19.56 12.530000] 4.6500 | 11:53:10 AM| 4.6500 | 4.9990 | 4.6534 | 4.6249
FXTN 25:05 * |PIBD2532K057 8.5000]  20v| 11/29/2032] 7206| 19.73 5.0187 | 4.6750 | 4.6500
FXTN 25:06_|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7912| 21.66 4.9503 | 4.6893 | 4.6685
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 8241] 22.56 4.9185 | 4.6959 | 4.6771
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 8318] 22.77] _ 810.800000] 4.7000 | 3:56:06 PM| 4.7037 | 4.9110 | 4.6975 | 4.6791
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  ©9/20/2036] 8606] 23.56]  100.000000] 4.7050 | 3:46:00 PM| 4.7025 | 4.8832 | 4.7033 | 4.6867
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8927| 24.44]  183.147500] 4.7250 | 3:49:20 PM| 4.7556 | 4.8521 | 4.7098 | 4.6951
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8996 24.63]  4,816.659300] 4.6850 | 3:56:19 PM| 4.6934 | 4.8454 | 4.7112 | 4.6969




