Interpolated Bonds

May 22, 2013
'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2

FXTN 07-44 __|PIBD0713F446 9.6250 M| 6/29/2013] 37| 0.0 0.8668 | 0.6974 | 0.6974
RTB 05-07 PIID0513G075 9.0000] M| _7/31/2013] 69| 0.19 0.8393 | 0.6693 | 0.6693
FXTN 10-33___|PIBD1013J337 11.0000]  5M| _ 10/9/2013] _ 139] 0.38 0.8446 | 06747 | 0.6747
FXTN 07-45 _ |PIBD0713K457 74250 5M| 11/2/2013] _ 163] 0.45 0.8568 | 0.6871 | 0.6871
FXTN 0567 |PIBD0514A673 6.2500]  8M| 1/27/2014] 249 0.68 0.9118 | 0.7474 | 0.7379
FXTN 10-34___|PIBD1014C341 123750 10M| _ 3/25/2014]  306] 0.84 0.9514 | 0.7916 | 0.7733
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] 418] 1.14 1.1992 | 1.0202 | 0.9997
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] 489 1.34 14234 | 1.2211 | 1.2053
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 499 1.37 1.4549 | 1.2493 | 1.2342
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 509] 1.39 1.4865 | 1.2776 | 1.2632
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015] 642] 1.76 1.9065 | 1.6539 | 1.6482
FXTN 0568 |PIBD0515E685 6.3750  2v| 5/13/2015] _720] 1.97 21528 | 1.8745 | 1.8739
FXTN 07-47 * |PIBDO715E477 8.3750]  2Y| 5/22/2015] _ 729] 2.00 2.1812 | 1.9000 | 1.9000
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 789] 2.6 2.2230 | 1.9044 | 1.8956
RTB 05-09 PIID0515H097 5.8750] 25Y| 8/19/2015] 818] 224 1.000000] 2.0000 | 3:35:46 PM| 2.0000 | 2.2432 | 1.9065 | 1.8935
FXTN 10-37 __|PIBD1015H370 11.8750]  25Y|  8/25/2015] 824] 226 2.2474 | 1.9070 | 1.8930
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 96| 251 23114 | 1.9137 | 1.8863
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 936] 256 2.3254 | 1.9152 | 1.8848
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] 964 264 23449 | 1.9172 | 1.8828
FXTN 0748 |PIBD0716A488 7.0000  3v] 1/27/2016] 979 268 27.000000] 1.9250 | 10:53:55 AM| 1.9250 | 2.3553 | 1.9183 | 1.8817
RTB 05-10 PIID0516C107 6.0000  3Y]  3/3/2016] 1015] 278 2.3804 | 1.9210 | 1.8790
FXTN 10-40___|PIBD1016C407 75000 3Y| 3/30/2016] 1042] 2.85 23992 | 1.9229 | 18771
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1068] 2.92 24173 | 1.9249 | 1.8751
FXTN 10-41 * |PIBD1016D416 7.0000  3v] 4/27/2016] 1070] 293 24187 | 1.9250 | 1.8750
FXTN 10-42 ___|PIBD1016/420 9.1250]  3.5Y]  9/4/2016] 1200] 3.29]  704.160000] 2.0400 | 4:10:51 PM| 20386 | 2.4569 | 2.0417 | 2.0097
RTB 07-01 PID07161018 7.0000] _3.5Y] 0/24/2016] 1220] 3.34 24627 | 2.0597 | 2.0304
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1273] 3.49 24783 | 2.1073 | 2.0853
FXTN 0749 |PIBD0717C493 7.0000  4v] 3/31/2017] 1408] 3.85 1.900000] 26000 | 3:30:11 PM| 26000 | 2.5180 | 2.2285 | 2.2251
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1432] 3.92 25250 | 2.2500 | 22500
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y|  7/5/2017] 1504] 4.12]  996.450000] 2.3750 | 2:35.11 PM| 23750 | 2.4999 | 22264 | 2.2264
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1549 4.24 24842 | 22116 | 22116
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1553 4.25 24828 | 2.2103 | 22103
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1619 4.43 24597 | 2.1886 | 2.1886
FXTN 0571 |PIBD0517K719 4.1250] 45| 11/8/2017] 1630] 4.46]  232.480000] 23750 | 2:37:51 PM| 2.3750 | 2.4559 | 2.1850 | 2.1850
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1714] 4.69 7.000000] 22500 | 2:27:34 PM| 2.2500 | 24266 | 2.1575 | 2.1575
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1826] 5.00] 3,018.121000] 2.1150 | 4:06:38 PM| 2.1204 | 2.3875 | 21207 | 2.1207
FXTN 0751 |PIBD0718H511 5.0000]  5.5Y| 8/18/2018] 1913] 5.24] 1,157.380000] 24250 | 2:44:50 PM| 24246 | 2.4756 | 2.2034 | 2.1791
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 2007 5.49 25707 | 2.2027 | 20422
FXTN 10-48 _ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2098 5.74 2.6628 | 2.3791 | 2.3032
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2164 592 2.7206 | 2.4419 | 23475
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2248] 6.15 28146 | 2.5217 | 2.4039
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ 8/30/2019] 2290] 6.27 28571 | 2.5616 | 24321
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2374] 6.50 60.000000] 2.5500 | 12:10:04 PM| 25475 | 2.9421 | 26414 | 2.4884
FXTN 10-50 * |PIBD1020B508 7.7500]  7v]  2/18/2020] 2462 6.74 3.0312 | 2.7250 | 25475
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RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2645 7.24 3.0802 | 2.7333 | 25854
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2673 7.32 3.0981 | 2.7346 | 25912
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2764] 757 3.1269 | 2.7388 | 26101
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2841] 7.78 1.000000] 2.8500 | 11:04:37 AM| 28500 | 3.1513 | 2.7423 | 2.6260
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2897] 7.93 3.1691 | 2.7448 | 26376
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 3072 8.41 1.866000] 2.8250 | 10:36:01 AM| 28250 | 3.2245 | 2.7528 | 2.6739
FXTN 10-55 _ |PIBD1021K551 5.7500]  ov| 11/24/2021] 3107| 8.51 3.2356 | 2.7544 | 26811
FXTN 10-54 __|PIBD1022G545 6.3750  Ov| 1/19/2022] 3163 8.66 59.000000] 2.8000 | 10:16:17 AM| 2.8000 | 3.2534 | 2.7569 | 2.6927
FXTN 20-02__|PIBD2022C021 15.0000 Y] 3/14/2022] 3217| 8.8 3.2705 | 2.7594 | 2.7039
FXTN 10-56 _ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3358] 9.19 3.3152 | 2.7658 | 2.7331
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y]  9/13/2022] 3400] 9.31 3.3285 | 2.7677 | 2.7418
FXTN 20-03 __|PIBD2022J033 12.7500] 9.5V 10/17/2022] 3434] 9.40 3.3393 | 2.7693 | 2.7489
FXTN 1058 _ |PIBD1022L585 4.0000]  10Y] 12/6/2022] 3484] 9.54] 1,005.000000] 2.7850 | 10:53:33 AM| 2.7750 | 3.3551 | 2.7715 | 2.7593
FXTN 20-04 * |PIBD2023B048 13.0000]  10Y] 2/20/2023] 3560] 9.75 3.3792 | 2.7750 | 2.7750
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3658| 10.02 3.3836 | 2.7903 | 2.7898
FXTN 20-06 __ |PIBD2023J068 11.3750] 10.5Y] 10/23/2023] 3805| 10.42 3.3903 | 2.8133 | 28119
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4029[ 11.03 3.4004 | 2.8482 | 28457
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4092 11.20 3.4033 | 28581 | 28552
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4190] 11.47 3.4077 | 2.8734 | 2.8700
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4344] 11.89 3.4147 | 2.8974 | 28932
FXTN20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4533 12.41 34232 | 2.9260 | 29217
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4573 1252 3.4250 | 2.9332 | 29277
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4624 12.66 3.4273 | 2.9412 | 29354
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4898| 13.41 0.500000] 3.5000 | 2:58:36 PM| 3.5000 | 3.4397 | 2.9839 | 29767
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y| 12/7/2026] 4946| 13.54 3.4419 | 2.9914 | 29839
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5080] 13.77 0.400000] 3.5500 | 11:14:34 AM| 3.5500 | 3.4457 | 3.0046 | 2.9966
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5219| 14.29 3.4543 | 3.0341 | 3.0251
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5674] 15.53 3.4749 | 3.1051 | 3.0937
FXTN 20-16__|PIBD2030E166 8.7500]  18Y]  5/27/2030] 6213| 17.01 34992 | 3.1893 | 3.1749
FXTN 25:02 __|PIBD2530G029 125000 18Y]  7/28/2030] 6275| 17.18 3.5020 | 3.1990 | 3.1842
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6457| 17.68 3.5103 | 3.2074 | 3.2117
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y] 7/19/2031] 6631] 18.15 45.000000] 3.7250 | 10:18:53 AM| 3.7028 | 3.5182 | 3.2546 | 3.2379
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6709] 18.37 3.5217 | 3.2668 | 3.2497
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6829| 18.70 56.000000] 3.8750 | 2:20:30 PM| 3.8451 | 3.5271 | 3.2855 | 3.2677
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6857] 18.77]  105.735000] 3.7500 | 3:55:04PM| 3.7581 | 3.5284 | 3.2899 | 8.2720
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 7067| 19.35 3.5379 | 3.3227 | 3.3036
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/29/2032] 7130 19.52 3.5407 | 3.3325 | 3.3131
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7242| 19.83 44.151700] 3.2500 | 3:44:56 PM| 3.2654 | 3.5458 | 3.3500 | 3.3300
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7836| 21.45 3.7199 | 3.5624 | 3.5406
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  9/30/2035] 8165] 22.35 3.8163 | 3.6800 | 3.6572
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8242 2257]  104.250000] 4.1250 | 11:57.01 AM| 3.9422 | 3.8388 | 3.7076 | 3.6845
FXTN 2509 |PIBD25361097 7.6250]  25Y|  ©9/20/2036] 8530 23.35 3.9232 | 3.8105 | 3.7866
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8851| 24.23 0.500000] 4.0500 | 3:11:00 PM| 4.0500 | 4.0173 | 3.9253 | 3.9003
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8920 24.42]  160.834500] 3.9649 | 3:31:38 PM| 3.9131 | 4.0375 | 3.9500 | 3.9248




