Interpolated Bonds

June 10, 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] <IM| 6/20/2013] 18] 0.05 2.9802 | 25893 | 25893
RTB 05-07 PID0513G075 9.0000] M| _7/31/2013[ 50| o0.14 2.2159 | 1.3438 | 1.3438
FXTN 10-33___|PIBD1013J337 11.0000]  4M| _ 10/9/2013] _ 120] 0.33 2.2159 | 2.0000 | 2.0000
FXTN 07-45 _ |PIBD0713K457 74250 5M| 11/2/2013]  144] 0.39 2.2159 | 2.0000 | 2.0000
FXTN 0567 |PIBD0514A673 6.2500]  8M|  1/27/2014]  230] 0.63] _ 941.920000] 2.0000 | 3:38:39 PM| 1.9996 | 2.2159 | 2.0000 | 2.0000
FXTN 10-34___|PIBD1014C341 123750  10M| _ 3/25/2014] _ 287] 0.79 2.2159 | 2.0000 | 2.0000
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] 399 1.09 2.2691 | 2.0437 | 20437
RTB 05-08 PIID05141080 6.2500]  1.5Y] 9/24/2014] _ 470] 1.29 23612 | 2.1193 | 21193
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  480] 1.31 2.3742 | 2.1300 | 2.1300
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014]  490] 1.34 2.3872 | 2.1406 | 2.1406
FXTN 10-36___|PIBD1015B367 123750 2Y| 2/24/2015] 623 1.71 25508 | 2.0823 | 22823
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _701] 192 2.6610 | 2.3654 | 23654
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015] 70| 1.4 2.6727 | 2.3750 | 2.3750
FXTN 0420 |PIBD0415G203 4.8750]  25Y]  7/21/2015] _ 770] 2.1 26731 | 2.3750 | 2.3530
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015]  799] 219 1.500000] 2.1500 | 11:11:02 AM| 2.1500 | 2.6733 | 2.3750 | 2.3424
FXTN 10-37 __|PIBD1015H370 11.8750]  25Y]  8/25/2015]  805] 220 2.6733 | 2.3750 | 2.3402
FXTN 0569 |PIBD0515K697 4.6250] 25Y| 11/25/2015] 897] 246 2.6740 | 23750 | 2.3065
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 97| 251 26741 | 2.3750 | 22991
FXTN10-39___|PIBD1016A393 9.2500]  3Y| 1/12/2016] _ 945] 259 2.6743 | 2.3750 | 2.2889
FXTN 0748 |PIBD0716A488 7.0000  3v] 1/27/2016] 90| 263 2.6744 | 2.3750 | 22834
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] _996] 2.73 8.000000] 2.0500 | 3:05:00 PM| 2.3982 | 2.6746 | 2.3750 | 2.2702
FXTN 10-40___|PIBD1016C407 7.5000]  3Y] 3/30/2016] 1023] 280 2.6748 | 2.3750 | 2.2603
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1049 2.87 2.6750 | 2.3750 | 2.2507
FXTN 10-41 * |PIBD1016D416 7.0000 _ 3Y] 4/27/2016] 1051 288 2.6750 | 2.3750 | 2.2500
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1181] 3.23 90.000000] 2.3100 | 3:49:43 PM| 2.3244 | 2.6766 | 2.3750 | 2.2049
RTB 07-01 PID07161018 7.0000] _ 3.5Y] 9/24/2016] 1201] 3.29 2.6769 | 2.3750 | 2.3018
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1254] 3.43 2.6775 | 2.3750 | 2.3201
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1389 3.80 2.6792 | 2.3750 | 2.3667
FXTN 20-01 * |PIBD2017D011 143750 4Y|  4/24/2017] 1413] 3.87 2.6795 | 2.3750 | 2.3750
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1485] 4.07 2.6874 | 2.3841 | 2.3750
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1530] 4.19 2.6923 | 2.3898 | 2.3750
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1534 4.20 50.000000] 2.3500 | 2:31:17 PM| 2.3500 | 2.6928 | 2.3904 | 2.3750
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1600] 4.38 2.7000 | 2.3987 | 2.3750
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1611] 4.4 2.7012 | 2.4001 | 2.3750
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1695] 4.64 2.7104 | 2.4108 | 2.3750
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1807] 495 4.900000] 2.0751 | 3:12:37 PM| 2.0725 | 2.7227 | 2.4250 | 2.3750
FXTN 0751 |PIBD0718H511 5.0000]  5.5Y] 8/18/2018] 1894 5.9 15.120000] 2.3500 | 2:25:46 PM| 2.6763 | 28197 | 2.5208 | 2.4605
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1988| 5.4 2.9245 | 2.6242 | 25529
FXTN 10-48 _ |PIBD1019B485 78750  6Y| 2/19/2019] 2079 569 3.0260 | 2.7244 | 26423
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2145] 587 3.0995 | 2.7970 | 2.7072
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2229 6.10 3.1932 | 28895 | 2.7897
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ /30/2019] 2271] 6.22 3.2400 | 29357 | 28310
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y| 11/22/2019] 2355] 6.45]  600.000000] 2.7100 | 11:31:52 AM| 2.7300 | 3.3337 | 3.0281 | 2.9135
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2443[ 6.69 3.4318 | 3.1250 | 3.0000
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RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2626] 7.19 3.4530 | 3.1480 | 3.0421
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  0/16/2020] 2654 7.27 3.4563 | 3.1515 | 3.0485
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2745] 7.52 3.4668 | 3.1629 | 3.0694
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2822 7.73 69.344039] 3.0250 | 3:57:32 PM| 3.0211 | 3.4758 | 3.1725 | 3.0871
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2878] 7.88]  3,000.000000] 3.0500 | 3:53:18 PM| 3.0500 | 3.4822 | 3.1796 | 3.1000
RTB 10-03 PID1021J039 5.7500] _ 8.5Y| 10/20/2021] 3053] 8.36 3.5025 | 3.2015 | 3.1403
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y] 11/24/2021] 3088] 8.45 5.000000 3.4250 | 2:45:21 PM| 3.4250 | 3.5066 | 3.2059 | 3.1483
FXTN 10-54 __|PIBD1022G545 6.3750  ov| 1/19/2022] 3144 8.6 3.5131 | 3.2129 | 3.1612
FXTN 20-02__|PIBD2022C021 15.0000] Y] B3/14/2022] 3198] 8.76 3.5194 | 3.2197 | 3.1736
FXTN 10-56 _ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3339] 0.4 3.5357 | 3.2374 | 3.2060
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3381] 9.26 3.5406 | 3.2426 | 3.2157
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3415] 9.35 3.5445 | 3.2469 | 3.2235
FXTN 1058 _ |PIBD1022L585 4.0000] 95V  12/6/2022] 3465] 9.49 3.5503 | 3.2532 | 3.2350
FXTN 20-04 __|PIBD2023B048 13.0000] 10|  2/20/2023] 3541 9.69 3.5591 | 3.2627 | 3.2525
FXTN 20-05 * |PIBD2023E054 11.8750] _ 10Y|  5/29/2023] 3639 9.96 3.5705 | 3.2750 | 3.2750
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3786 10.37 3.5800 | 3.2842 | 3.2802
FXTN 20-07 __|PIBD2024F075 123750  11Y] _ 6/3/2024] 4010 10.98 3.5045 | 3.2983 | 3.2881
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4073] 11.15 3.5086 | 3.3022 | 3.2903
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4171] 11.42 3.6049 | 3.3084 | 3.2938
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y|  4/14/2025] 4325] 11.84 3.6149 | 3.3181 | 3.2992
FXTN20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4514 12.36 3.6271 | 3.3209 | 3.3059
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4554] 12.47 3.6297 | 3.3324 | 3.3073
FXTN20-12___|PIBD2026A122 10.2500] 13| 1/19/2026] 4605 12,61 3.6330 | 3.3356 | 3.3091
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4879 13.36] _ 2,018.285000] 3.9500 | 3:06:42 PM| 3.7427 | 3.6507 | 3.3528 | 3.3188
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y| 12/7/2026] 4927| 13.49 3.6538 | 3.3559 | 3.3205
RTB 15-02 PIID1527C023 5.3750] _ 14Y|  3/1/2027] 5011] 13.72] 2,002500000] 4.3000 | 2:58:18 PM| 3.7906 | 3.6592 | 3.3611 | 3.3234
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5200| 14.24 3.6715 | 3.3730 | 3.3301
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y|  12/4/2028] 5655| 15.48 3.7009 | 3.4016 | 3.3462
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6194] 16.96 3.7357 | 3.4354 | 3.3652
FXTN 25:02 __|PIBD2530G029 125000]  18Y|  7/28/2030] 6256| 17.13 3.7398 | 3.4393 | 3.3674
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6438 17.63 3.7515 | 3.4507 | 3.3738
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6612] 18.10]  2,069.000000] 4.5000 | 3:51:21 PM| 4.2538 | 3.7628 | 3.4616 | 3.3799
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6690 18.32 3.7678 | 3.4665 | 3.3827
FXTN 20-18 __|PIBD2032B183 5.8750] 19|  2/2/2032] 6810] 18.64 3.7756 | 3.4741 | 3.3869
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6838| 18.72 55.647000 4.7500 | 3.07:22 PM| 4.6865 | 3.7774 | 3.4758 | 3.3879
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 7048| 19.30 3.7910 | 3.4890 | 3.3953
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 7111] 19.47 3.7951 | 3.4930 | 3.3975
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7223] 19.78]  117.465000] 3.4000 | 3:49:20 PM| 3.4015 | 3.8023 | 3.5000 | 3.4015
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7817| 21.40 4.2536 | 3.9415 | 3.8791
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  9/30/2035] 8146| 22.30 4.5036 | 4.1860 | 4.1436
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8223 2251 0.521000] 5.3750 | 12:06:02 PM| 53750 | 4.5621 | 4.2433 | 4.2056
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  9/20/2036] 8511] 23.30 4.7809 | 4.4573 | 4.4371
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8832| 24.18 31.500000] 5.0000 | 4:02:42 PM| 5.0790 | 5.0248 | 4.6959 | 4.6952
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8901| 24.37] _ 533.678000] 4.7999 | 3:33:30 PM| 4.7307 | 5.0772 | 4.7472 | 4.7507




