Interpolated Bonds

May 28, 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] 31| 0.08 1.6912 | 15147 | 2.2315
RTB 05-07 PIID0513G075 9.0000  2M| 7/31/2013] 63| 0.7 1.3776 | 1.1800 | 1.9575
FXTN 10-33___|PIBD1013J337 11.0000]  5M|  10/9/2013] _ 133] 0.36 1.3229 | 1.1250 | 1.8750
FXTN 07-45 _ |PIBD0713K457 74250 5M| 11/2/2018] _ 157] 0.43 1.3239 | 1.1250 | 1.8750
FXTN 0567 |PIBD0514A673 6.2500]  8M| 1/27/2014] _ 243] 0.67 1.4197 | 1.2197 | 1.7701
FXTN 10-34___|PIBD1014C341 123750 10M| _ 3/25/2014] _ 300] 0.82 15082 | 1.3082 | 1.6721
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 412] 1.3 1.7509 | 1.5339 | 1.7256
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014]  483] 1.32 1.9319 | 1.6974 | 1.8568
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  493] 1.35 1.9574 | 1.7204 | 1.8752
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 503] 1.38 1.9820 | 1.7434 | 1.8937
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015] 636] 1.74 2.3219 | 2.0497 | 2.1393
FXTN 0568 |PIBD0515E685 6.3750]  2v| 5/13/2015] 714 1.95 25208 | 2.2093 | 22834
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015]  723] 1.98 2.5437 | 2.2500 | 2.3000
FXTN 0420 |PIBD0415G203 4.8750] 25Y| 7/21/2015] 783] 2.4 2.5675 | 2.2720 | 22530
RTB 05-09 PIID0515H097 5.8750] 25Y|  8/19/2015] _812] 222 3.750000] 2.3750 | 3:52:46 PM| 2.3038 | 25791 | 2.2826 | 2.2303
FXTN 10-37 __|PIBD1015H370 11.8750] 25Y| 8/25/2015] 818] 224 25814 | 2.0848 | 22256
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 910] 249 26180 | 2.3185 | 2.1536
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 930] 255 2.6260 | 2.3259 | 2.1379
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _ 958] 262 26371 | 2.3361 | 2.1160
FXTN 0748 |PIBD0716A488 7.0000  3v] 1/27/2016] _973] 2.66 1.400000] 2.3000 | 3:23:56 PM| 2.3000 | 2.6430 | 2.3416 | 2.1043
RTB 05-10 PID0516C107 6.0000  3v]  3/3/2016] 1009] 2.76 4.092600] 2.1500 | 11:28:37 AM| 2.3141 | 26573 | 2.3548 | 2.0761
FXTN 10-40___|PIBD1016C407 75000 3Y] 3/30/2016] 1036 2.84 2.6681 | 2.3647 | 2.0549
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1062] 2.91]  800.000000] 2.2500 | 4:04:11 PM| 2.0311 | 26784 | 2.3743 | 2.0346
FXTN 10-41 * |PIBD1016D416 7.0000  3Y]  4/27/2016] 1064 2.9 2.6792 | 2.3750 | 2.0330
FXTN 10-42 ___|PIBD1016/420 9.1250]  3.5Y]  9/4/2016] 1194] 3.27] 1,184.900000] 2.3750 | 3:42:11 PM| 2.3660 | 2.7749 | 2.4648 | 2.2007
RTB 07-01 PID07161018 7.0000] 3.5Y] 9/24/2016] 1214 3.32 2.7897 | 2.4786 | 22265
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1267 3.47 2.8287 | 25152 | 22049
FXTN 0749 |PIBD0717C493 7.0000]  4Y] 3/31/2017] 1402| 3.84 26.580000] 2.0000 | 3:12:13PM| 2.0604 | 2.9281 | 2.6084 | 2.4690
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1426] 3.90 2.9458 | 2.6250 | 25000
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1498] 4.10 28071 | 2.6022 | 24384
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1543 4.22 2.000000] 2.1500 | ©0:44:44 AM| 2.1500 | 2.8666 | 2.5879 | 2.3999
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1547 4.24 2.8639 | 25866 | 2.3965
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1613] 4.42 2.8193 | 2.5657 | 2.3400
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1624] 445 28118 | 2.5622 | 23306
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1708] 4.68 2.7550 | 25355 | 2.2587
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1820] 4.98]  202.470000] 22500 | 4:09:47 PM| 2.1629 | 2.6792 | 25000 | 2.1629
FXTN 0751 |PIBD0718H511 5.0000] 55Y| #/18/2018] 1907] 5.22]  200.000000] 25000 | 3:42:29 PM| 25000 | 2.7510 | 2.5684 | 2.2909
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 2001| 5.48 2.8286 | 2.6423 | 24293
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2092[ 5.73 2.9037 | 2.7138 | 25632
FXTN 07563 |PIBD0719D531 5.0000]  6Y|  4/26/2019] 2158 5.9 2.9582 | 2.7657 | 2.6603
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y]  7/19/2019] 2242] 6.14 1.098600] 2.7000 | ©9:08:09 AM| 27000 | 3.0275 | 2.8318 | 2.7840
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ 8/30/2019] 2284] 6.25 3.0622 | 2.8648 | 28458
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2368] 6.48]  910.000000] 2.7100 | 3:24:37 PM| 27022 | 3.1316 | 29308 | 2.9694
FXTN 10-50 * |PIBD1020B508 7.7500] 7| 2/18/2020] 2456] 6.72]  1,100.000000] 3.4000 | 4:03:38 PM| 3.0989 | 3.2042 | 3.0000 | 3.0989
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RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2639 7.23 3.2504 | 3.0191 | 3.0838
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2667 7.30 3.2575 | 3.0221 | 3.0815
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2758] 7.55 2.500000] 3.0000 | 2:55:56 PM| 3.0000 | 3.2805 | 3.0316 | 3.0739
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2835] 7.76 56.007000] 2.9500 | 11:47:31 AM| 2.8251 | 3.2999 | 3.0396 | 3.0676
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y|  4/28/2021] 2891] 7.92 3.3141 | 3.0455 | 3.0629
RTB 10-03 PID1021J039 5.7500] _ 8.5Y| 10/20/2021] 3066] 8.39 3.3583 | 3.0638 | 3.0485
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y] 11/24/2021] 3101 8.49 5.000000] 2.8000 | 10:16:05 AM| 2.8000 | 3.3671 | 3.0674 | 3.0456
FXTN 10-54 __|PIBD1022G545 6.3750  ov| 1/19/2022] 3157 8.64 3.3813 | 3.0733 | 3.0409
FXTN 20-02__|PIBD2022C021 15.0000 Y] 3/14/2022[ 3211 8.79 3.3949 | 3.0789 | 3.0365
FXTN 10-56 _ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3352 9.18 3.4305 | 3.0936 | 3.0248
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3394] 9.29 3.4411 | 3.0080 | 3.0213
FXTN 20-03 __|PIBD2022J033 12.7500] 9.5V 10/17/2022] 3428] 9.39 3.4497 | 3.1016 | 3.0185
FXTN 1058 _ |PIBD1022L585 4.0000] _ 10Y| _ 12/6/2022] 3478] 0.52]  200.000000] 3.0000 | 3:30:25 PM| 3.0000 | 3.4623 | 3.1068 | 3.0144
FXTN 20-04 __|PIBD2023B048 13.0000] 10|  2/20/2023] 3564] 9.73 3.4815 | 3.1148 | 3.0081
FXTN 20-05 * |PIBD2023E054 11.8750]  10Y] _ 5/29/2023] 3652 10.00 3.5063 | 3.1250 | 3.0000
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3799 10.40 3.5116 | 3.1363 | 3.0136
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y] _ 6/3/2024] 4023[ 11.01 3.5197 | 3.1535 | 3.0343
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4086| 11.19 3.5219 | 3.1583 | 3.0401
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4184] 11.46 3.5255 | 3.1658 | 3.0492
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4338| 11.88 3.5310 | 3.1776 | 3.0634
FXTN20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4527| 12.39 3.5378 | 3.1921 | 3.0809
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4567| 12.50 3.5303 | 3.1952 | 3.0846
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4618 12.64 3.5411 | 3.1991 | 3.0893
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4892| 13.39 17.500000] 3.7000 | 3:19:29 PM| 3.6942 | 35510 | 3.2201 | 3.1146
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4940| 13.52 3.5527 | 3.2038 | 3.1191
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5024] 13.75 6.110000] 3.9000 | 3:30:20 PM| 3.8015 | 3.5557 | 3.2303 | 3.1268
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5213| 14.27 3.5625 | 3.2448 | 3.1443
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5668| 15.52 3.5789 | 3.2797 | 3.1864
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6207| 16.99 10.000000] 4.1250 | 3:29:46 PM| 4.1250 | 3.5983 | 3.3210 | 3.2362
FXTN 25:02 __|PIBD2530G029 125000 18Y]  7/28/2030] 6269 17.16 3.6006 | 3.3258 | 3.2419
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6451] 17.66 3.6071 | 3.3398 | 3.2587
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6625 18.14]  3,147.000000] 3.9500 | 4:11:21 PM| 3.9512 | 3.6134 | 3.3531 | 3.2748
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6703| 18.35 3.6162 | 3.3591 | 3.2820
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6823| 18.68 25.884000] 3.8900 | 11:28:04 AM| 3.8060 | 3.6205 | 3.3683 | 3.293f
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6851 18.76]  3,061.364000] 3.9750 | 3:21:32 PM| 3.8479 | 3.6215 | 3.3705 | 3.2957
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 7061] 19.33 12.262872] 4.1250 | 10:56:28 AM| 4.1250 | 3.6291 | 3.3866 | 3.3151
FXTN 25:05 _ |PIBD2532K057 8.5000]  20v| 11/29/2032] 7124] 19.50 3.6314 | 3.3914 | 3.3209
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7236] 19.81]  109.790000] 34000 | 3:32:13 PM| 3.3313 | 3.6354 | 3.4000 | 3.3313
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7830| 21.44 3.8655 | 3.6142 | 3.6100
FXTN 25:07 __|PIBD25350071 8.0000]  25v] ©/30/2035] 8159| 22.34 3.9929 | 3.7329 | 3.7643
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8236] 22.55]  2,450.000000] 4.0800 | 3:07:33 PM| 4.0035 | 4.0228 | 3.7607 | 3.8004
FXTN 25:09 _ |PIBD25361097 7.6250]  25v]  0/20/2036] 8524] 23.34 4.1343 | 3.8645 | 3.9355
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8845| 24.22 56.500000] 4.1500 | 3:28:53 PM| 4.1707 | 4.2587 | 3.9803 | 4.0861
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8914 24.41]  3,007.047000] 4.2000 | 4:07:18 PM| 4.2111 | 4.2854 | 4.0052 | 4.1185




