Interpolated Bonds

May 08, 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]  <IM| _ 5/15/2013 6] 0.2 3.0830 | 3.0625 | 3.0625
FXTN 07-44 __|PIBD0713F446 9.6250  2M| 6/20/2013] 51| o0.14 0.6610 | 0.5177 | 0.5105
RTB 05-07 PID0513G075 9.0000]  3M| _7/31/2013] 83| 0.23 0.6537 | 0.5032 | 0.4814
FXTN 10-33___|PIBD1013J337 11.0000]  5M| _ 10/9/2013] _ 153] 0.42 0.6752 | 0.5173 | 0.5027
FXTN 0745 |PIBD0713K457 74250 6M| 11/2/2018] _177] 0.48 0.6839 | 0.5239 | 0.5132
FXTN 0567 |PIBD0514A673 6.2500  OM| 1/27/2014] 263 0.72 0.7980 | 0.6331 | 0.6209
FXTN 10-34___|PIBD1014C341 123750 11M| _ 3/25/2014] _ 320] 0.88 0.8763 | 0.7083 | 0.6945
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] 432[ 1.18 1.2234 | 1.0558 | 1.0444
RTB 05-08 PIID05141080 6.2500]  1.5Y] 9/24/2014] _ 503] 1.8 15197 | 1.3551 | 1.3473
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] _ 513] 1.40 15615 | 1.3973 | 1.3899
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014]  523] 1.43 1.6032 | 1.4394 | 1.4326
FXTN 10-36_* |PIBD1015B367 123750  2Y|  2/24/2015] _ 656] 1.80 2.1583 | 2.0000 | 2.0000
FXTN 05-68 _|PIBD0515E685 6.3750] 2.5Y] 5/13/2015] _ 734] 2.0f 2.2054 | 1.9727 | 1.9681
FXTN 0747 |PIBDO715E477 8.3750] 2.5Y] 5/22/2015] _ 743] 2.03 2.2108 | 1.9695 | 1.9644
FXTN 0420 |PIBD0415G203 4.8750] 25Y]  7/21/2015] 803|220 2.2470 | 1.9485 | 1.9399
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] 832] 2.28 2.2646 | 1.9383 | 1.9280
FXTN 10-37 ___|PIBD1015H370 11.8750]  25Y|  8/25/2015] 838|229 2.2682 | 1.9362 | 1.9256
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] _930] 255 2.3237 | 1.9040 | 1.8880
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] _ 950] 260 2.3358 | 1.8970 | 1.8798
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _978] 268 2.3527 | 1.8871 | 1.8683
FXTN 0748 |PIBD0716A488 7.0000 _ 3v] 1/27/2016] 093] 272 0.275000] 2.2000 | 10:33:33 AM| 2.2000 | 2.3618 | 1.8819 | 1.8622
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] 1029] 282 1.075000] 2.3500 | 10:36:09 AM| 2.3500 | 2.3835 | 1.8693 | 1.8475
FXTN 10-40___|PIBD1016C407 7.5000]  3Y| 3/30/2016] 1056] 2.89 2.3998 | 1.8598 | 1.8364
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 1082] 2.96 24155 | 1.8507 | 1.8258
FXTN 10-41 * |PIBD1016D416 7.0000] _ 3Y] 4/27/2016] 1084] 297 2.4167 | 1.8500 | 1.8250
FXTN 10-42 __|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1214 3.32 15.600000] 2.0000 | 3:34:06 PM| 2.0050 | 2.6284 | 2.0476 | 2.0316
RTB 07-01 PID07161018 7.0000] 3.5Y] 9/24/2016] 1234 3.38 3.180000] 2.1250 | 2:50:50 PM| 2.1250 | 26610 | 2.0780 | 2.0633
FXTN 10-43 __ |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1287] 3.52 2.7473 | 2.1585 | 2.1476
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1422] 3.89]  165.300000] 2.4950 | 10:35:14 AM| 2.4002 | 2.9672 | 2.3637 | 2.3621
FXTN 20-01 * |PIBD2017D011 14.3750] 4|  4/24/2017] 1446] 3.96 3.0063 | 24002 | 2.4002
FXTN 0570 |PIBD0517G705 4.6250]  45Y]  7/5/2017] 1518] 4.16 2.9818 | 2.4767 | 24235
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1563 4.28 2.9665 | 2.5046 | 24381
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1567 4.29 2.9652 | 2.5288 | 24394
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1633] 447 2.9427 | 2.5090 | 2.4608
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1644] 450]  650.000000] 24850 | 12:01:50 PM| 24850 | 2.9390 | 26107 | 2.4644
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1728] 4.73]  509.600000] 25000 | 3:29:52 PM| 25001 | 2.9104 | 2.7000 | 2.4916
FXTN 0751 |PIBD0718H511 5.0000] 55Y]  8/18/2018] 1927 5.28]  3,060.960000] 255000 | 3:41:53 PM| 255093 | 29507 | 2.7236 | 2.5648
FXTN 10-47 __ |PIBD1018K478 8.8750]  6Y| 11/20/2018] 2021 553 2.9830 | 2.7347 | 25994
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2112| 5.78 3.0056 | 2.7455 | 26329
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2178] 596 3.0219 | 2.7533 | 26572
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2262 6.19 3.0428 | 2.7633 | 26881
FXTN 0755 |PIBD0719H555 4.7500] _ 65Y|  8/30/2019] 2304] 6.31]  200.000000] 2.7350 | 4:10:00 PM| 2.7350 | 3.0532 | 2.7682 | 2.7036
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2388] 6.54]  884.960000] 2.7000 | 2:36:06 PM| 2.7669 | 3.0740 | 2.7782 | 2.7345
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2476] 6.78 3.0058 | 2.7886 | 2.7669
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RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2659 7.28 31201 | 28238 | 2.7883
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5¥] 0/16/2020] 2687 7.36 3.1238 | 2.8292 | 2.7915
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2778] 7.61]  100.000000] 2.8500 | 10:33:32 AM| 28500 | 3.1359 | 2.8467 | 2.8021
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2855] 7.82 9.000000] 2.9000 | 2:37:53 PM| 2.8498 | 3.1462 | 2.8616 | 28111
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2911 7.97]  108.720000] 2.8860 | 11:54:56 AM| 2.8758 | 3.1536 | 2.8724 | 2.8176
RTB 10-03 PID1021J039 5.7500] _ 8.5Y| 10/20/2021] 3086 8.45 1.500000] 2.9000 | 3:47:56 PM| 3.0495 | 3.1769 | 2.9060 | 2.8381
FXTN 10-55 _ |PIBD1021K551 5.7500]  ov| 11/24/2021] 3121] 854 3.1815 | 2.9128 | 28422
FXTN 10-54 __|PIBD1022G545 6.3750  Ov] 1/19/2022] 3177] 8.70] _ 110.000000] 3.3750 | 3:43:31 PM| 29479 | 3.1889 | 29236 | 2.8487
FXTN 20-02__|PIBD2022C021 15.0000] Y] B3/14/2022] 3231] 885 31961 | 29340 | 28550
FXTN 10-56 _ |PIBD1022H562 4.8750] 95|  8/2/2022] 3372] 9.23 3.2149 | 2.9611 | 28714
FXTN 1057 |PIBD1022/570 4.7500] _ 95Y| 0/13/2022] 3414] 09.35]  150.000000] 2.8000 | 3:29:25 PM| 2.8000 | 3.2204 | 2.9692 | 2.8763
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3448] 0.44 3.2250 | 2.9757 | 2.8803
FXTN 1058 _ |PIBD1022L585 4.0000]  10Y] 12/6/2022] 3498] 9.8 3.2316 | 29854 | 2886
FXTN 20-04 * |PIBD2023B048 13.0000] 10|  2/20/2023] 3574 9.79 3.2417 | 3.0000 | 28950
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y]  5/29/2023] 3672] 10.05 3.2549 | 3.0133 | 29057
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3819] 1046 3.2747 | 3.0333 | 29216
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y] _ 6/3/2024] 4043] 11.07 3.3049 | 3.0637 | 2.9460
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4106] 11.24 3.3134 | 3.0722 | 29528
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4204 11.51 3.3266 | 3.0856 | 29635
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4358| 11.93 3.3474 | 3.1065 | 29802
FXTN20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4547 1245 3.3728 | 3.1321 | 3.0008
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4587] 1256 3.3782 | 3.1376 | 3.0051
FXTN20-12___|PIBD2026A122 10.2500]  13Y] _ 1/19/2026] 4638| 12.70 3.3851 | 3.1445 | 3.0107
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4912| 13.45 6.269000] 3.5500 | 3:13:00 PM| 3.6218 | 3.4220 | 3.1817 | 3.0405
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4960| 13.58 3.4285 | 3.1882 | 3.0457
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5044 13.81 13.645000 3.5500 | 3:19:34 PM| 35744 | 3.4398 | 3.1996 | 3.0548
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  0/6/2027] 5233 14.33 3.4653 | 3.2253 | 3.0754
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5688| 15.57 3.5266 | 3.2871 | 3.1248
FXTN 20-16__|PIBD2030E166 8.7500]  18Y] 5/27/2030] 6227| 17.05 3.5092 | 3.3603 | 3.1834
FXTN 25:02 __|PIBD2530G029 125000]  18Y|  7/28/2030] 6289| 17.22 3.6076 | 3.3687 | 3.1902
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y|  1/26/2031] 6471] 17.72 3.6321 | 3.3934 | 3.2100
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6645] 18.19] 5813.072753| 3.7950 | 4:05:15 PM| 3.8131 | 3.6556 | 3.4170 | 3.2289
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6723| 18.41 3.6661 | 3.4276 | 3.2374
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6843] 18.74]  204.980000| 4.0000 | 3:34:12 PM| 3.9930 | 3.6822 | 3.4439 | 3.2504
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6871] 18.81] 1,989.150000] 3.8300 | 4:15:00 PM| 3.8456 | 3.6860 | 3.4477 | 3.2534
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 7081] 19.39 1.000000] 4.0000 | 2:37:50 PM| 4.0000 | 3.7143 | 3.4762 | 3.2763
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/20/2032] 7144] 19.56 3.7228 | 3.4848 | 3.2831
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7256] 19.87] 155154000 3.3050 | 4:06:20 PM| 3.2953 | 3.7379 | 3.5000 | 3.2953
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y|  11/5/2034] 7850] 21.49 3.8906 | 3.6835 | 3.5460
FXTN 25:07 __|PIBD25350071 8.0000] 25|  ©9/30/2035] 8179] 22.39 3.9753 | 3.7852 | 3.6849
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8256] 22.60]  238.000000] 4.1000 | 2:48:13 PM| 4.0768 | 3.9951 | 3.8089 | 3.7174
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  0/20/2036] 8544] 23.39 5.700000] 4.0750 | 11:30:27 AM| 4.0750 | 4.0691 | 3.8979 | 3.8389
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8865 24.27 0.969070| 4.2000 | 9:13:44 AM| 4.2000 | 4.1517 | 3.9971 | 3.9744
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8934] 24.46]  6,752.800000] 3.9750 | 4:06:05 PM| 4.0008 | 4.1694 | 4.0184 | 4.0035




