Interpolated Bonds

June 11, 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] 16| 0.04 3.0168 | 29375 | 29375
RTB 05-07 PID0513G075 9.0000] M| _7/31/2013] 48] 0.13 2.2114 | 2.0000 | 2.0000
FXTN 10-33___|PIBD1013J337 11.0000]  4M| _ 10/9/2013] 18] 0.32 2.2114 | 2.0000 | 2.0000
FXTN 07-45 _ |PIBD0713K457 74250 5M| 11/2/2018] _ 142| 0.39 2.2114 | 2.0000 | 2.0000
FXTN 0567 |PIBD0514A673 6.2500  8M|  1/27/2014] 228] 0.62]  500.000000] 2.2500 | 10:29:16 AM| 2.2500 | 2.2114 | 2.0000 | 2.0000
FXTN 10-34___|PIBD1014C341 123750 10M| _ 3/25/2014] _ 285] 0.78 2.2114 | 2.0000 | 2.0000
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.56Y] _ 7/15/2014] _ 397] 1.09 2.2702 | 2.0495 | 20495
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] 468 1.28 23719 | 2.1352 | 2.1352
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] _478] 1.31 23863 | 2.1473 | 21473
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014]  488] 1.34 24006 | 2.1594 | 21594
FXTN 10-36___|PIBD1015B367 123750  2Y|  2/24/2015] 621 1.70 25912 | 2.3200 | 2.3200
FXTN 05-68 _|PIBD0515E685 6.3750  2v| 5/13/2015] 699 1.9 2.7030 | 2.4141 | 2.4141
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015] 708 1.94 2.7159 | 2.4250 | 2.4250
FXTN 0420 |PIBD0415G203 4.8750]  25Y]  7/21/2015] _ 768] 2.0 2.7307 | 2.4162 | 23946
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015]  797] 2.8 7.000000] 22500 | 2:35:01 PM| 2.2500 | 2.7378 | 2.4120 | 2.3800
FXTN 10-37 __|PIBD1015H370 11.8750]  25Y|  8/25/2015] 803|220 2.7393 | 2.4111 | 2.3769
FXTN 0569 |PIBD0515K697 4.6250]  25Y| 11/25/2015] 895] 245 2.7620 | 2.3976 | 2.3304
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] _ 915] 251 2.7670 | 2.3946 | 2.3203
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _ 943] 258 2.7739 | 2.3905 | 2.3061
FXTN 0748 |PIBD0716A488 7.0000 _ 3Y] 1/27/2016] _958] 262  150.000000] 2.2500 | 2:54:46 PM| 2.2500 | 2.7776 | 2.3883 | 2.2985
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] 994] 2.72 0.300000] 3.5000 | 3:50:00 PM| 3.5000 | 2.7864 | 2.3831 | 2.2803
FXTN 10-40___|PIBD1016C407 7.5000]  3Y] 3/30/2016] 1021 280 2.7931 | 2.3791 | 2.2667
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 1047] 2.87 2.7995 | 23753 | 2.2535
FXTN 10-41 * |PIBD1016D416 7.0000  3Y] 4/27/2016] 1049] 2.87 2.8000 | 23750 | 2.2525
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1179 3.23 2.8302 | 2.4558 | 2.3863
RTB 07-01 PID07161018 7.0000] _ 3.5Y] 9/24/2016] 1199 3.28 2.8348 | 24682 | 24069
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1252 3.43 28472 | 25012 | 24614
FXTN 0749 |PIBD0717C493 7.0000] _ 4Y| 3/31/2017] 1387] 3.80]  111.000000] 2.1750 | 3:36:20 PM| 26250 | 2.8785 | 2.5851 | 2.6003
FXTN 20-01 * |PIBD2017D011 143750 4Y|  4/24/2017] 1411] 3.86 2.8841 | 26000 | 26250
FXTN 0570 |PIBD0517G705 4.6250]  45Y]  7/5/2017] 1483] 4.06 28779 | 2.5817 | 26022
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1528 4.18 2.8740 | 2.5703 | 25879
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1532] 4.9 2.8736 | 25693 | 2.5866
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1598] 4.38 2.8679 | 25525 | 2.5657
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y] 11/8/2017] 1609] 4.41]  850.000000] 26500 | 10:01:22 AM| 26500 | 2.8670 | 25497 | 2.5622
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1693] 4.64 2.8597 | 25284 | 25355
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1805] 4.94 25.738000] 2.1000 | 351:33 PM| 2.1142 | 2.8500 | 2.5000 | 25000
FXTN 0751 |PIBD0718H511 5.0000] 55Y| 8/18/2018] 1892] 5.18]  250.000000] 26750 | 10:58:50 AM| 2.6950 | 29259 | 2.5855 | 2.5855
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1986| 5.44 3.0078 | 2.6779 | 26779
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2077| 569 3.0871 | 2.7673 | 2.7673
FXTN 07563 |PIBD0719D531 5.0000  6Y| 4/26/2019] 2143] 587 3.1447 | 2.8322 | 28322
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2227] 6.10 3.2179 | 2.9147 | 29147
FXTN 0755 |PIBD0719H555 4.7500] _ 6.5Y| _ 8/30/2019] 2269] 6.21 3.2545 | 2.9560 | 2.9560
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y| 11/22/2019] 2353 6.4 0.935000] 2.5000 | 11:05:19 AM| 2.5000 | 3.3278 | 3.0385 | 3.0385
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2441 6.68 3.4045 | 3.1250 | 3.1250
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RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2624 7.18 60.000000] 3.5000 | 10:49:31 AM| 3.4374 | 3.4257 | 3.1441 | 3.1441
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  0/16/2020] 2652 7.26 3.4290 | 3.1471 | 31471
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2743 7.51 3.4395 | 3.1566 | 3.1566
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2820 7.72 13.200000] 2.9250 | 2:20:34 PM| 3.2201 | 3.4485 | 3.1646 | 3.1646
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2876 7.87 3.4549 | 3.1705 | 3.1705
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 3051 8.35 0.100000] 3.0500 | 2:10:02 PM| 3.0500 | 3.4752 | 3.1888 | 3.1888
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y] 11/24/2021] 3086] 8.45 5.080000] 3.1250 | 3:33:28 PM| 3.1250 | 3.4793 | 3.1924 | 3.1924
FXTN 10-54 __|PIBD1022G545 6.3750  ov| 1/19/2022] 3142] 8.60 2.500000] 3.7500 | 3:08:01 PM| 3.4289 | 3.4858 | 3.1983 | 3.1983
FXTN 20-02__|PIBD2022C021 15.0000] Y| B3/14/2022] 3196] 8.75 3.4921 | 3.2039 | 3.2039
FXTN 10-56 _ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3337] 0.4 3.5084 | 3.2186 | 3.2186
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3379] 9.25 3.5133 | 3.2230 | 3.2230
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3413] 09.34 3.5172 | 3.2066 | 3.2266
FXTN 1058 _ |PIBD1022L585 4.0000]  9.5Y] 12/6/2022] 3463 9.48 3.5230 | 3.2318 | 3.2318
FXTN 20-04 __|PIBD2023B048 13.0000] _ 10Y| 2/20/2023] 3539 9.69 3.5318 | 3.2398 | 3.2398
FXTN 20-05 * |PIBD2023E054 11.8750] _ 10Y|  5/29/2023] 3637] 9.96 3.5432 | 3.2500 | 3.2500
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3784] 10.36 3.5547 | 3.2613 | 3.2571
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 4008] 1097 3.5721 | 3.2785 | 3.2678
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4071 11.15 3.5770 | 3.2833 | 3.2708
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4169| 11.41 3.5847 | 3.2908 | 3.2755
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4323 11.84 3.5067 | 3.3026 | 3.2829
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4512] 1235 3.6114 | 3.3171 | 3.2920
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4552 12.46 3.6146 | 3.3202 | 3.2939
FXTN20-12___|PIBD2026A122 10.2500] 13| 1/19/2026] 4603 12.60 3.6185 | 3.3241 | 3.2964
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4877| 13.35 7.915000] 3.9000 | 10:59:04 AM| 3.9437 | 3.6399 | 3.3451 | 3.3095
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4925| 13.48 3.6436 | 3.3488 | 3.3118
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 5009] 13.71]  111.160000] 4.1550 | 3:00:04 PM| 4.0231 | 3.6502 | 3.3553 | 3.3158
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  0/6/2027] 5198| 14.23 3.6649 | 3.3698 | 3.3249
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5653 15.48] _ 100.000000] 4.1500 | 11:18:10 AM| 4.1500 | 3.7004 | 3.4047 | 3.3468
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6192| 16.95 3.7425 | 3.4460 | 3.3726
FXTN 25:02 __|PIBD2530G029 125000]  18Y|  7/28/2030] 6254] 17.12 3.7473 | 3.4508 | 3.3756
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y|  1/26/2031] 6436] 17.62 3.7615 | 3.4648 | 3.3843
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y] 7/19/2031] 6610 18.10] _ 3,239.600000] 4.5500 | 4:09:26 PM| 4.4944 | 3.7751 | 3.4781 | 3.3927
FXTN 25:04 __|PIBD2531J042 9.3750]  19v] 10/5/2031] 6688| 18.31 3.7811 | 3.4841 | 3.3964
FXTN 20-18 __|PIBD2032B183 5.8750] 19|  2/2/2032] 6808] 18.64 10.370000] 4.8500 | 3:16:45 PM| 4.8500 | 3.7905 | 3.4933 | 3.4022
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6836| 18.72 28.835000] 4.5500 | 3:37:39 PM| 4.4760 | 3.7927 | 3.4955 | 3.4035
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 7046| 19.29 3.000000] 4.8500 | 3:21:10 PM| 4.8500 | 3.8091 | 35116 | 3.4136
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 7109| 19.46 3.8140 | 35164 | 3.4166
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 7221| 19.77]  119.900000] 34000 | 3:56:12 PM| 3.4220 | 3.8227 | 35250 | 3.4220
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7815| 21.40 4.2731 | 4.0019 | 3.9004
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  9/30/2035] 8144 2230 4.5225 | 4.2660 | 4.1653
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8221| 2251 4.5809 | 4.3278 | 4.2273
FXTN 25-09 __|PIBD25361097 7.6250] 25|  9/20/2036] 8509] 23.30] _ 200.000000| 5.0000 | 10:04:21 AM| 5.0000 | 4.7993 | 45500 | 4.4592
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8830 24.18 4.000000] 5.0000 | 3:34:33 PM| 5.0000 | 5.0427 | 4.8167 | 4.7177
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8899| 24.36]  2,343.475000] 4.7750 | 4:11:54 PM| 4.7536 | 5.0950 | 4.8721 | 4.7733




