Interpolated Bonds

April 05, 2013
'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2

FXTN 10-32___|PIBD1013E320 11.7500]  1M| 5/15/2013] 37| 0.10 0.3938 | 0.2500 | 0.2500
FXTN 07-44 __|PIBD0713F446 9.6250]  oM| 6/20/2013] 82| 0.22 0.3887 | 0.2299 | 0.2299
RTB 05-07 PIID0513G075 9.0000  4M[ _7/31/2013] _ 114] 0.31 4.000000] 0.6000 | ©:38:14 AM| 0.6000 | 0.4146 | 0.2562 | 0.2562
FXTN 10-33___|PIBD1013J337 11.0000 _ 6M| _ 10/9/2013] 184 0.50 0.5075 | 0.3615 | 0.3606
FXTN 0745 |PIBD0713K457 74250 7M| 11/2/2013] _208] 0.57 0.5476 | 0.4011 | 0.3968
FXTN 0567 |PIBD0514A673 6.2500]  10M| _1/27/2014] _ 294] 0.80 23.980000] 1.1000 | 4:09:31 PM| 0.9501 | 0.6914 | 0.5429 | 0.5268
FXTN 10-34___|PIBD1014C341 12.3750 Y] 3/25/2014] 351] 096 0.7866 | 0.6368 | 0.6129
FXTN 10-35___|PIBD1014G356 12.7500]  1.5Y]  7/15/2014] _ 463] 1.27 1.3628 | 1.2049 | 1.1799
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] 534 1.46 1.7470 | 1.5837 | 1.5687
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 544 1.49 1.8011 | 1.6370 | 1.6120
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014]  564] 152 1.8553 | 1.6904 | 1.6654
FXTN 10-36_* |PIBD1015B367 123750  2Y| 2/24/2015] _ 687| 1.88 2.5750 | 2.4000 | 2.3750
FXTN 0568 |PIBD0515E685 6.3750] 2.5Y]  5/13/2015] _ 765] 2.09 2.6355 | 24195 | 2.3945
FXTN 0747 |PIBDO715E477 8.3750] 2.5Y] 5/22/2015] 774 212 2.6425 | 2.4217 | 2.3967
FXTN 0420 |PIBD0415G203 4.8750]  25Y| 7/21/2015] _ 834] 228 26891 | 2.4367 | 24118
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] _ 863] 2.36 5.900000] 2.5500 | 2:26:49 PM| 2.5500 | 2.7116 | 2.4440 | 24190
FXTN 10-37 ___|PIBD1015H370 11.8750]  25Y|  8/25/2015] 869 2.38 2.7162 | 2.4455 | 24205
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 961 263 2.7876 | 2.4685 | 24435
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] _981] 269 2.8031 | 2.4735 | 24485
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1009 2.76 2.8249 | 2.4805 | 24555
FXTN 0748 |PIBD0716A488 7.0000  3Y] 1/27/2016] 1024] 280 25.000000] 2.1750 | 10:19:12 AM| 21750 | 2.8365 | 24842 | 2.4592
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] 1060] 290 20.000000] 26500 | 11:09:43 AM| 26500 | 2.8644 | 2.4933 | 2.4682
FXTN 10-40_* |PIBD1016C407 75000 3Y] 3/30/2016] 1087| 298 2.8854 | 25000 | 2.4750
FXTN10-41 __ |PIBD1016D416 7.0000] _3.5Y]  4/27/2016] 1115 3.05 28862 | 2.5172 | 24941
FXTN 10-42 ___|PIBD1016/420 0.1250]  3.5Y]  9/4/2016] 1245] B3.41]  200.000000] 2.4800 | 3:21:48 PM| 2.4800 | 2.8899 | 25071 | 2.5829
RTB 07-01 PID07161018 7.0000] 3.5Y] 0/24/2016] 1265 3.46 10.000000] 2.7000 | 11:49:16 AM| 2.7000 | 2.8905 | 2.6094 | 2.5966
FXTN 10-43 __ |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1318] 3.61 2.8920 | 2.6420 | 26328
FXTN 0749 * |PIBD0717C493 7.0000  4Y] 3/31/2017] 1453] 3.98 2.8958 | 2.7250 | 2.7250
FXTN 20-01 __|PIBD2017D011 14.3750]  45Y|  4/24/2017] 1477] 4.04 2.9030 | 2.7264 | 2.7264
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1549] 4.4 2.9246 | 2.7305 | 2.7306
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1594 4.36 41.000000] 26000 | 0:14:30 AM| 26000 | 2.9381 | 2.7331 | 2.7332
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1598 4.38 20.000000] 3.7000 | 852559 AM| 3.7012 | 2.9393 | 2.7333 | 2.7334
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1664] 456 1.800000] 2.7500 | 2:39:26 PM| 2.7500 | 2.9500 | 2.7371 | 2.7373
FXTN 0571 |PIBD0517K719 41250 5Y|  11/8/2017] 1675] 4.59 2.9623 | 2.7377 | 2.7379
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1759] 4.82] 1,035.000000] 2.7500 | 2:13:14PM| 27428 | 2.9875 | 2.7425 | 2.7428
FXTN 0751 |PIBD0718H511 5.0000] 55Y| #/18/2018] 1958] 5.36]  100.000000] 2.7800 | 10:44:35 AM| 2.7800 | 3.0685 | 2.7977 | 2.7979
FXTN 10-47 __|PIBD1018K478 8.8750]  6Y| 11/20/2018] 2052 5.62 3.0020 | 2.8238 | 28240
FXTN10-48 __ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2143] 5.87 3.1244 | 2.8490 | 28492
FXTN 07563 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2209] 6.05 31479 | 2.8673 | 28675
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2293 6.28 31779 | 2.8906 | 2.8907
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ /30/2019] 2335] 6.39 3.1929 | 29023 | 2.9024
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2419 6.62 11.870000] 2.7000 | 11:34:23 AM| 2.7000 | 3.2228 | 2.9256 | 2.9256
FXTN 10-50 * |PIBD1020B508 7.7500]  7v]  2/18/2020] 2507 6.86 3.2542 | 2.9500 | 2.9500
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2690 7.36 3.2797 | 2.9750 | 29750
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FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y] 0/16/2020] 2718 7.44 3.2837 | 2.9788 | 29788
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2809] 7.69]  101.000000] 29750 | 3:00:23PM| 29733 | 3.2964 | 2.9913 | 2.9913
RTB 10-02 PID1021C027 7.3750]  8Y|  3/3/2021] 2886] 7.90]  436.464000 3.5000 | 11:06:05 AM| 2.9842 | 3.3071 | 3.0018 | 3.0018
FXTN 10-53 __|PIBD1021D531 6.5000] 85Y| 4/28/2021] 2042] 8.05]  315.000000] 3.0000 | 3:00:08 PM| 3.0341 | 3.3149 | 3.0094 | 3.0094
RTB 10-03 PID1021J039 5.7500] O] 10/20/2021] 3117] 8.53 3.3394 | 3.0333 | 3.0333
FXTN 10-55 _|PIBD1021K551 5.7500]  Ov| 11/24/2021] 3152] 8.63 5.800000] 3.0500 | 3:07:30 PM| 3.0008 | 3.3443 | 3.0381 | 3.0381
FXTN 10-54 __ |PIBD1022G545 6.3750] O] 1/19/2022] 3208] 8.78] _ 150.000000] 3.0000 | 2:40:49 PM| 2.9499 | 3.3521 | 3.0458 | 3.0458
FXTN 20-02___|PIBD2022C021 15.0000  OY] 3/14/2022] 3262] 8.93 3.3596 | 3.0531 | 3.0531
FXTN 10-56 __ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3403] 9.32 3.3793 | 3.0724 | 3.0724
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y]  0/13/2022] 3445] 9.43 3.3852 | 3.0781 | 3.0781
FXTN 20-03 __|PIBD2022J033 12.7500] _ 10Y] 10/17/2022] 3479] 9.5 3.3809 | 3.0828 | 3.0828
FXTN 1058 |PIBD1022L585 4.0000]  10Y] 12/6/2022] 3529] 9.66 9.914000] 2.9250 | 3:19:32 PM| 2.8755 | 3.3969 | 3.0896 | 3.0896
FXTN 20-04 * |PIBD2023B048 13.0000]  10Y] 2/20/2023] 3605] 9.87 3.4075 | 3.1000 | 3.1000
FXTN 20-05 __|PIBD2023E054 11.8750] _10.5Y] _ 5/29/2023] 3703] 10.14 3.4160 | 3.1052 | 3.1057
FXTN 20-06 __|PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3850] 1054 34288 | 3.1130 | 3.1142
FXTN 20-07 __|PIBD2024F075 12.3750] _ 12Y]  6/3/2024] 4074] 11.15 3.4482 | 3.1249 | 3.1272
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4137| 11.33 31.820000] 3.0800 | 11:43:48 AM| 3.0800 | 3.4537 | 3.1283 | 3.1309
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4235 11.59 3.4622 | 3.1335 | 3.1366
FXTN 20-10 __ |PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4389| 12.02 3.4756 | 3.1417 | 3.1455
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4578 1253 3.4920 | 3.1517 | 3.1565
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4618 12.64 3.4954 | 3.1539 | 3.1588
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4669| 12.78 3.4999 | 3.1566 | 3.1618
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4943 13.53]  352.600000] 3.3450 | 4:00:56 PM| 3.3425 | 3.5236 | 3.1712 | 3.4777
FXTN 20-13__|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4991] 13.66 3.5278 | 3.1737 | 3.1805
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5075| 13.89]  545.664000] 3.4000 | 4:01:21 PM| 3.3865 | 3.5351 | 3.1782 | 3.1854
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  0/6/2027] 5264] 14.41 3.5515 | 3.1882 | 3.1964
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5719] 15.66 35010 | 3.2124 | 3.208
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y]  5/27/2030] 6258| 17.13 3.730000] 3.7000 | 11:26:24 AM| 3.7000 | 3.6378 | 3.2411 | 3.2541
FXTN 25:02 __|PIBD2530G029 125000]  18Y]  7/28/2030] 6320 17.30 3.6432 | 3.2444 | 3.2577
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y|  1/26/2031] 6502 17.80 3.6590 | 3.2541 | 3.2683
FXTN 20-17 __ |PIBD2031G171 8.0000]  19Y| 7/19/2031] 6676| 18.28] 2,091.163885] 3.7250 | 4:08:50 PM| 3.6316 | 3.6741 | 3.633 | 3.2784
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6754 18.49 3.6808 | 3.2675 | 3.2829
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6874| 18.82 16.000000] 4.1250 | 3:37:35 PM| 4.0435 | 3.6913 | 3.2738 | 3.2899
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6902] 18.90] 2,396.703000 3.7700 | 3:54:09 PM| 3.6904 | 3.6937 | 3.2753 | 3.2915
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] ©/27/2032] 7112| 19.47 3.7119 | 3.2865 | 3.3037
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/20/2032] 7175| 19.64 3.7174 | 3.2898 | 3.3074
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 7287| 19.95]  247.449000] 3.3150 | 3.49:46 PM| 3.3139 | 3.7271 | 3.2058 | 3.3139
FXTN 25:06 _ |PIBD2534K062 9.2500]  25Y] 11/5/2034] 7881] 21.58 3.8354 | 3.4884 | 3.5100
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] 9/30/2035] 8210| 2248 3.8953 | 35951 | 3.6187
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 8287 22.69] 1,623.900000] 3.9500 | 4:11:15 PM| 3.9049 | 3.9093 | 3.6201 | 3.6441
FXTN 25:09 __ |PIBD25361097 7.6250]  25Y]  0/20/2036] 8575 23.48 3.9618 | 3.7134 | 3.7392
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8896] 24.36 50.000000] 4.1500 | 3:45:27 PM| 3.9616 | 4.0203 | 3.8175 | 3.8452
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8965] 24.54]  6,080.511000] 3.9500 | 4:13:35 PM| 3.8574 | 4.0329 | 3.8399 | 3.8680




