Interpolated Bonds

May 02, 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] 12| 0.03 24623 | 24172 | 24172
FXTN 07-44 __|PIBD0713F446 9.6250  2M| 6/20/2013] 57| 0.16 0.4265 | 0.2833 | 0.2833
RTB 05-07 PID0513G075 9.0000 _ 3M| _7/31/2013] 89| o0.24 2.000000] 1.2000 | 3:42:47 PM| 1.1000 | 0.3535 | 0.1944 | 0.1944
FXTN 10-33___|PIBD1013J337 11.0000]  5M|  10/9/2013]  159] 0.44 0.4328 | 0.2687 | 0.2687
FXTN 0745 |PIBD0713K457 74250 6M| 11/2/2013] _ 183] 0.50 0.4703 | 0.3058 | 0.3054
FXTN 0567 |PIBD0514A673 6.2500]  OM| 1/27/2014] _ 269| 0.74 0.6341 | 0.4734 | 0.4589
FXTN 10-34___|PIBD1014C341 123750 11M| _ 3/25/2014] _ 326] 0.89 0.7427 | 05844 | 0.5607
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.56Y] _ 7/15/2014] _ 438] 1.20 1.2002 | 1.0439 | 1.0221
RTB 05-08 PIID05141080 6.2500]  1.5Y] 9/24/2014] 509 1.39 1.000000] 1.0000 | 3:54:13 PM| 1.0000 | 1.5173 | 1.3470 | 1.3273
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 519 1.42 15607 | 1.3896 | 1.3703
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014]  520] 145 1.6041 | 1.4323 | 1.4133
FXTN 10-36_* |PIBD1015B367 123750 2Y|  2/24/2015] 662 1.81 2.1812 | 2.0000 | 1.9850
FXTN 0568 |PIBD0515E685 6.3750] 2.5Y] 5/13/2015] _ 740] 203 21994 | 1.9772 | 1.9650
FXTN 0747 |PIBDO715E477 8.3750] 2.5v| 5/20/2015] 749 2.05 2.2015 | 1.9746 | 1.9626
FXTN 0420 |PIBD0415G203 4.8750]  25Y]  7/21/2015] 809 2.2 2.2155 | 1.9571 | 1.9472
RTB 05-09 PIID0515H097 5.8750] 25Y|  8/19/2015]  838] 229 1.650000] 2.1250 | 3:32:25 PM| 23181 | 2.2223 | 1.0486 | 1.9398
FXTN 10-37 ___|PIBD1015H370 11.8750]  25Y|  8/25/2015] 844 2.31 2.2237 | 1.9468 | 1.9382
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 936] 256 2.2452 | 1.9200 | 1.9146
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] _ 956] 262 2.2499 | 1.9141 | 1.9094
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _ 984] 269 2.2564 | 1.9060 | 1.9022
FXTN 0748 |PIBD0716A488 7.0000 _ 3v] 1/27/2016] 999 2.74 2.2599 | 1.9016 | 1.8984
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] 1035 2.83 1.050000] 1.7500 | 3:44:35 PM| 1.7760 | 2.2683 | 1.8911 | 1.8891
FXTN 10-40___|PIBD1016C407 7.5000  3Y] 3/30/2016] 1062] 2.9f 2.2747 | 1.8832 | 1.8822
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1088 2.98 29.913000] 15500 | 3:33:50 PM| 1.5500 | 2.2807 | 1.8756 | 1.8755
FXTN 10-41 * |PIBD1016D416 7.0000  3Y] 4/27/2016] 1090] 298 2.2812 | 1.8750 | 1.8750
FXTN 10-42 __|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1220] 3.34 2.856000] 2.2500 | 3:07:00 PM| 2.2497 | 25438 | 2.1713 | 2.1533
RTB 07-01 PID07161018 7.0000] _3.5Y] 9/24/2016] 1240] 3.39 25842 | 2.2169 | 2.1961
FXTN 10-43 __ |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1293 3.54 2.6913 | 2.3376 | 2.3096
FXTN 0749 |PIBD0717C493 7.0000  4Y]  3/31/2017] 1428 3.9 2.9640 | 26453 | 2.5986
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1452] 3.98 3.0125 | 2.7000 | 26500
FXTN 0570 |PIBD0517G705 4.6250]  45Y]  7/5/2017] 1524] 4.7 2.9979 | 2.7128 | 26755
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1569 4.30 2.9888 | 2.7207 | 26915
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1573 4.31 17.200000] 2.6000 | 3:30:52 PM| 2.6000 | 2.9880 | 2.7215 | 2.6929
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1639 4.49 2.9746 | 2.7332 | 2.7163
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1650] 4.52 2.9724 | 2.7351 | 2.7202
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1734] 4.75 31.550000] 26000 | 3:31:07 PM| 26064 | 2.9554 | 2.7500 | 2.7500
FXTN 0751 |PIBD0718H511 5.0000] 55Y| #/18/2018] 1933] 5.29] 1,233.820000] 26750 | 2:19:03PM| 27182 | 3.0388 | 2.7886 | 2.7859
FXTN 10-47 __ |PIBD1018K478 8.8750]  6Y| 11/20/2018] 2027| 5.5 3.0782 | 2.8068 | 2.8029
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2118] 5.80 3.1163 | 2.8244 | 28193
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2184 598 3.1439 | 2.8372 | 28312
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2268 6.21 31791 | 2.8535 | 28464
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _8/30/2019] 2310] 6.32]  100.000000] 26500 | 10:09:51 AM| 26750 | 3.1967 | 2.8617 | 2.8540
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2394] 655 32.115000] 26000 | 2:25:06 PM| 25875 | 3.2319 | 2.8779 | 2.8691
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2482[ 6.80 3.2688 | 2.8950 | 2.8850
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RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2665 7.30 3.3021 | 2.8792 | 28750
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5¥] 0/16/2020] 2693 7.37 3.3072 | 2.8767 | 28735
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2784 7.62 1.600000] 2.9250 | 3:23:24 PM| 2.7209 | 3.3238 | 2.8689 | 2.8685
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2861] 7.83 1.000000] 2.6000 | 11:41:24 AM| 2.6000 | 3.3378 | 2.8622 | 2.8643
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2917] 7.99 3.3480 | 2.8574 | 28612
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 3092] 8.47 3.3799 | 2.8422 | 28517
FXTN 10-55 _ |PIBD1021K551 5.7500]  ov| {11/24/2021] 3127] 856 §2.000000] 2.8250 | 12:03:08 PM| 2.8250 | 3.3862 | 2.8392 | 2.8498
FXTN 10-54 __|PIBD1022G545 6.3750  ov| 1/19/2022] 3183 8.71 3.3964 | 2.8343 | 28467
FXTN 20-02__|PIBD2022C021 15.0000] Y| B3/14/2022] 3237] 8.86 3.4063 | 2.8297 | 28437
FXTN 10-56 _ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3378] 9.25 3.4319 | 28175 | 28360
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3420] 9.36 3.4396 | 28138 | 2.8337
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3454] 9.46 3.4458 | 2.8109 | 28319
FXTN 1058 _ |PIBD1022L585 4.0000] _ 10Y| _ 12/6/2022] 3504] 9.59]  700.000000] 28500 | 3:15:38 PM| 2.8250 | 3.4549 | 2.8066 | 2.8292
FXTN 20-04 * |PIBD2023B048 13.0000] 10|  2/20/2023] 3580] 9.80 3.4687 | 2.8000 | 28250
FXTN 20-05 __|PIBD2023E054 11.8750] _10.5Y]  5/29/2023] 3678] 10.07 3.4749 | 28186 | 28388
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3825] 1047 3.4841 | 28466 | 2.8506
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4049[ 11.09 34982 | 2.8892 | 28912
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4112] 11.26 3.5022 | 2.9011 | 29001
FXTN 20-09 __ |PIBD2024K091 13.7500] _ 12Y] 11/11/2024] 4210 11.53 3.5083 | 2.9198 | 29140
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4364] 11.95 3.5180 | 2.9490 | 29357
FXTN20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4553] 1247 3.5200 | 2.9850 | 2.9624
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4593] 1257 3.5324 | 29926 | 2.9681
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4644 12.71 3.5357 | 3.0023 | 29753
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4918| 13.46 29.500000] 3.5250 | 3:39:48 PM| 3.5258 | 3.5529 | 3.0544 | 3.0140
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4966| 13.60 3.5559 | 3.0635 | 3.0208
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5050 13.83 95.000000] 35450 | 2:18:41 PM| 3.4678 | 3.5612 | 3.0795 | 3.0326
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5239| 14.34 3.5731 | 3.1154 | 3.0593
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5694| 15.59 3.6017 | 3.2019 | 3.1236
FXTN 20-16__|PIBD2030E166 8.7500]  18Y] 5/27/2030] 6233| 17.07 3.6356 | 3.3044 | 3.1997
FXTN 25:02 __|PIBD2530G029 125000]  18Y]  7/28/2030] 6295 17.23 3.6395 | 3.3162 | 3.2085
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6477| 17.73 14.000000] 3.6990 | 10:21:04 AM| 3.6995 | 3.6510 | 3.3508 | 3.2342
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6651] 18.21] 19,989.960000 3.5900 | 4:13:18 PM| 3.6562 | 3.6620 | 3.3838 | 3.2588
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6729| 18.42 3.6669 | 3.3987 | 3.2698
FXTN 20-18 __|PIBD2032B183 5.8750] 19|  2/2/2032] 6849 18.75 11.300000] 3.8450 | 2:19:55 PM| 3.8450 | 3.6744 | 3.4215 | 3.2868
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6877| 18.83] 15,372.310000] 3.5750 | 4:14:14 PM| 3.7011 | 3.6762 | 3.4268 | 3.2907
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 7087| 19.40 3.6804 | 3.4667 | 3.3204
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/29/2032] 7150 19.58 3.6934 | 3.4787 | 3.3293
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7262] 19.88]  223.815000] 3.3000 | 3:16:42 PM| 3.3451 | 3.7004 | 3.5000 | 3.3451
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7856| 21.51 3.8252 | 3.6332 | 3.5077
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 8185 22.41 3.8043 | 3.7069 | 3.5977
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8262] 22.62]  665.500000 3.7500 | 3:53:49 PM| 3.8193 | 3.9105 | 3.7242 | 3.6188
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  9/20/2036] 8550 23.41 3.9710 | 3.7888 | 3.6976
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8871| 24.29 10.824000] 4.1500 | 11:25:28 AM| 4.2314 | 4.0384 | 3.8607 | 3.7854
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8940| 24.48] 12,895.823000] 3.7250 | 4:14:42 PM| 3.8032 | 4.0529 | 3.8762 | 3.8043




