Interpolated Bonds

May 09, 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 5] o0.01 31573 | 3.1304 | 3.1394
FXTN 07-44 __|PIBD0713F446 9.6250  2M| 6/20/2013] 50 o0.14 0.6796 | 0.5323 | 0.5221
RTB 05-07 PID0513G075 9.0000] M| _7/31/2013] 82| 0.22 0.6929 | 0.5468 | 0.5163
FXTN 10-33___|PIBD1013J337 11.0000 _ 5M| _ 10/9/2013] 152 0.42 0.6930 | 0.5327 | 0.5150
FXTN 0745 |PIBD0713K457 74250 6M| 11/2/2018] _176] 0.48 0.6919 | 0.5261 | 0.5150
FXTN 0567 |PIBD0514A673 6.2500]  OM| 1/27/2014] _262| 0.72 0.7974 | 0.6331 | 0.6096
FXTN 10-34___|PIBD1014C341 123750 11M| _ 3/25/2014] _ 319] 0.87 0.8708 | 0.7083 | 0.6754
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] 431 1.18 1.2217 | 1.0558 | 0.9899
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014]  502| 1.37 15250 | 1.3551 | 1.2625
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  512] 1.40 15687 | 1.3973 | 1.3009
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014]  522] 1.43 16115 | 1.4394 | 1.3393
FXTN 10-36_* |PIBD1015B367 123750 2Y|  2/24/2015] _ 655] 1.79 2.1812 | 2.0000 | 1.8500
FXTN 05-68 _|PIBD0515E685 6.3750] 2.5Y] 5/13/2015] _ 733] 2.0 22249 | 1.9822 | 1.8674
FXTN 0747 |PIBDO715E477 8.3750] 2.5Y] 5/22/2015]  742| 203 2.2209 | 1.9801 | 1.8694
FXTN 0420 |PIBD0415G203 4.8750]  25Y]  7/21/2015] _ 802] 220 2.2635 | 1.9664 | 1.8828
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] 831] 2.28 2.800000] 2.0000 | 3:20:35 PM| 2.0714 | 22797 | 1.9598 | 1.8892
FXTN 10-37 ___|PIBD1015H370 11.8750]  25Y|  8/25/2015] 837|229 2.2831 | 1.9584 | 1.8906
FXTN 05-69 _|PIBD0515K697 4.6250]  3Y| 11/25/2015] 929] 254 50.000000] 1.9000 | 10:49:07 AM| 1.9000 | 2.3346 | 1.9374 | 1.9111
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] _949] 260 2.3458 | 1.9328 | 19155
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _977| 267 2.3615 | 1.9264 | 1.9218
FXTN 0748 |PIBD0716A488 7.0000  3v] 1/27/2016] _992] 272 1.000000] 2.1250 | 11:20:09 AM| 2.1250 | 2.3699 | 1.9230 | 1.9251
RTB 05-10 PID0516C107 6.0000]  3Y| _ 3/3/2016] 1028] 2.8 6.780000] 2.2500 | 3:50:18 PM| 2.2537 | 2.3900 | 1.9148 | 1.933f
FXTN 10-40___|PIBD1016C407 75000 3Y] 3/30/2016] 1055] 289 2.4051 | 1.9086 | 1.9392
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 1081] 2.96 24197 | 1.9027 | 1.9450
FXTN 10-41 * |PIBD1016D416 7.0000  3Y]  4/27/2016] 1083] 2.97 24208 | 1.9022 | 1.0454
FXTN 10-42 __|PIBD1016/420 9.1250]  3.5Y]  9/4/2016] 1213] 3.32 16.520000] 2.1000 | 3:58:43 PM| 21290 | 25989 | 2.5837 | 2.1356
RTB 07-01 PID07161018 7.0000] _ 3.5Y] 9/24/2016] 1233] 3.38 0.015000] 2.4000 | 3:39:28 PM| 2.4000 | 2.6263 | 2.6886 | 2.1648
FXTN 10-43 __ |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1286] 3.52 26989 | 2.9664 | 22424
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1421 3.89 6.000000] 2.1000 | 2:56:50 PM| 2.1826 | 2.8838 | 3.6742 | 2.4399
FXTN 20-01 * |PIBD2017D011 14.3750] 4|  4/24/2017] 1445] 3.96 4:09:48 PM| 3.8000 | 29167 | 3.8000 | 2.4750
FXTN 0570 |PIBD0517G705 4.6250]  45Y]  7/5/2017] 1517] 4.5 2.8938 | 3.4553 | 24798
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1562 4.28 7.000000] 2.4500 | 10:51:36 AM| 2.4500 | 2.8795 | 3.2399 | 2.4828
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1566 4.29 2.8783 | 3.2007 | 24831
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1632] 447 2.8573 | 2.9048 | 24875
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1643] 4.50 2.8538 | 2.8521 | 2.4883
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1727] 4.73]  570.000000] 25000 | 3:17:57 PM| 24939 | 2.8271 | 2.4500 | 2.4939
FXTN 0751 |PIBD0718H511 5.0000] 55Y| #/18/2018] 1926] 527| 2,133.400000] 25100 | 3:27:46 PM| 24991 | 2.9202 | 25165 | 2.5475
FXTN 10-47 __ |PIBD1018K478 8.8750]  6Y| 11/20/2018] 2020] 553 2.9642 | 2.5479 | 25729
FXTN 10-48 _ |PIBD1019B485 78750]  6Y| 2/19/2019] 2111 5.78]  216.400000] 2.7500 | 11:22:56 AM| 2.6258 | 3.0068 | 25783 | 2.5074
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2177] 596 3.0377 | 2.6004 | 26152
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2261 6.19 3.0770 | 2.6285 | 26378
FXTN 07-55 _|PIBD0719H555 4.7500] _ 65Y|  8/30/2019] 2303] 6.31]  200.000000] 2.7450 | 8:53:44 AM| 2.7450 | 3.0066 | 2.6425 | 2.6491
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2387] 654 98.143000] 2.7500 | 3:27:31 PM| 2.6955 | 3.1350 | 26706 | 2.6718
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2475] 6.78 31771 | 2.7000 | 26955
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RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2658 7.28 50.000000] 2.8000 | 2:38:56 PM| 2.8000 | 3.2129 | 2.7138 | 2.7100
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5¥]  0/16/2020] 2686] 7.35 3.2183 | 2.7159 | 2.7123
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2777| 7.60 3.2361 | 2.7228 | 2.7195
RTB 10-02 PID1021C027 7.3750]  8Y]  3/3/2021] 2854 7.8 0.030000] 2.9000 | 3:48:50 PM| 2.9000 | 3.2512 | 2.7286 | 2.7256
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2910] 7.97 3.2621 | 2.7328 | 2.7301
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 3085] 8.45]  663.880000] 28400 | 2:47:22 PM| 2.8000 | 3.2963 | 2.7460 | 2.7440
FXTN 10-55 _ |PIBD1021K551 5.7500]  OY| 11/24/2021] 3120] 8.54] 1,684.856931] 2.8000 | 10:51:03AM| 2.7994 | 3.3032 | 2.7486 | 2.7468
FXTN 10-54 __|PIBD1022G545 6.3750  Ov| 1/19/2022] 3176] 8.70]  450.000000] 2.8350 | 11:33:57 AM| 2.8383 | 3.3141 | 2.7529 | 2.7512
FXTN 20-02__|PIBD2022C021 15.0000] o] B3/14/2022] 3230] 8.84 3.3247 | 2.7569 | 2.7555
FXTN 10-56 _ |PIBD1022H562 4.8750] 95|  8/2/2022] 3371 9.23 3.3522 | 2.7676 | 2.7667
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3413] 09.34 3.3604 | 2.7707 | 2.7701
FXTN 20-03 __|PIBD2022J033 12.7500] 9.5V 10/17/2022] 3447] 0.44 3.3671 | 2.7733 | 2.7728
FXTN 1058 _ |PIBD1022L585 4.0000]  10Y] 12/6/2022] 3497] 9.57] 2,750.000000] 2.7750 | 11:08:10 AM| 2.7828 | 3.3768 | 2.7771 | 2.7768
FXTN 20-04 * |PIBD2023B048 13.0000] 10| 2/20/2023] 3573] 9.78 3.3917 | 2.7828 | 2.7828
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y]  5/29/2023] 3671] 10.05 0.200000] 3.2500 | 2:38:14 PM| 3.2500 | 3.3995 | 2.8018 | 2.7978
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3818] 1045 34112 | 2.8302 | 28202
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4042] 11.07 34291 | 2.8735 | 28544
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4105] 11.24 34341 | 2.8857 | 2.8640
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4203 11.51 3.4420 | 2.9047 | 28789
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4357| 11.93 3.4542 | 2.9344 | 29024
FXTN20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4546 1245 3.4693 | 29710 | 29313
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4586 1256 3.4725 | 2.9787 | 29374
FXTN20-12___|PIBD2026A122 10.2500]  13Y] _ 1/19/2026] 4637| 12.70 3.4766 | 29886 | 29452
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4911] 13.45 4.538606] 3.4800 | 3:00:05 PM| 3.6050 | 3.4984 | 3.0416 | 2.9870
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y| 12/7/2026] 4959| 13.58 3.5023 | 3.0509 | 29943
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5043 13.81 13.530000 3.6000 | 3:34:57 PM| 3.5629 | 3.5090 | 3.0671 | 3.0071
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  0/6/2027] 5232| 14.32 3.5240 | 3.1037 | 3.0360
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5687| 15.57 3.5603 | 3.1917 | 3.1054
FXTN 20-16__|PIBD2030E166 8.7500]  18Y] 5/27/2030] 6226] 17.05 3.6033 | 3.2960 | 3.1877
FXTN 25:02 __|PIBD2530G029 125000]  18Y|  7/28/2030] 6288| 17.22 3.6083 | 3.3080 | 3.1971
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6470 17.71 0.960000] 4.2500 | 9:00:08 AM| 4.2500 | 3.6228 | 3.3432 | 3.2249
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y] 7/19/2031] 6644 18.19]  9,852.300000] 3.7200 | 4:14:36 PM| 3.7117 | 3.6367 | 3.3768 | 3.2515
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6722| 18.40 1.200000] 4.2500 | 9:02:32 AM| 4.2500 | 3.6429 | 3.3919 | 3.2634
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6842| 18.73 1.000000] 4.0000 | 2:39:20 PM| 4.0000 | 3.6525 | 3.4151 | 3.2817
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6870] 18.81] 8,865.232100 3.7400 | 4:09:29 PM| 3.7555 | 3.6547 | 3.4205 | 3.2859
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 7080| 19.38 3.6714 | 3.4612 | 3.3180
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/20/2032] 7143| 19.56 3.6765 | 3.4733 | 3.3276
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7255] 19.86] 102682000 3.3000 | 3:44:22 PM| 3.3447 | 3.6854 | 3.4950 | 3.3447
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7849| 21.49 1.000000] 4.0500 | 10:11:20 AM| 4.0500 | 3.8241 | 3.6560 | 3.5577
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  ©9/30/2035] 8178] 22.39 3.9000 | 3.7451 | 36757
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8255] 22.60]  109.000000 3.9300 | 3:50:47 PM| 3.9616 | 3.9188 | 3.7660 | 3.7033
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8543] 23.39]  260.000000] 4.0500 | 10:58:41 AM| 4.0500 | 3.9861 | 3.8440 | 3.8066
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8864] 24.27 4.728680] 4.2200 | 10:22:19 AM| 4.2200 | 4.0610 | 3.9310 | 39218
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8933 24.46]  1,383.312300] 3.8750 | 3:32:04 PM| 3.9249 | 4.0771 | 3.0497 | 3.9465




