Interpolated Bonds

June 05, 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] 23| 0.06 2.6439 | 255000 | 25000
RTB 05-07 PID0513G075 9.0000]  2M| _ 7/31/2013[ 55| 0.5 2.2159 | 2.0000 | 2.0000
FXTN 10-33___|PIBD1013J337 11.0000]  4M| _ 10/9/2013] 125] 0.34 2.2159 | 2.0000 | 2.0000
FXTN 07-45 _ |PIBD0713K457 74250 5M| 11/2/2013] 149 0.4 2.2159 | 2.0000 | 2.0000
FXTN 0567 |PIBD0514A673 6.2500]  8M|  1/27/2014] _ 235] 0.64] 1,528.850000] 1.8650 | 4:05:24 PM| 1.9194 | 2.2159 | 2.0000 | 2.0000
FXTN 10-34___|PIBD1014C341 123750 10M| _ 3/25/2014]  292] 0.80 2.2159 | 2.0000 | 2.0000
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 404] 1.11 2.2667 | 2.0437 | 20437
RTB 05-08 PIID05141080 6.2500] 1.5Y|  ©0/24/2014] _ 475] 1.30 5.800000] 3.0000 | 3:13:37 PM| 3.0000 | 2.3548 | 2.1193 | 2.1193
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] _ 485] 1.33 2.3672 | 21300 | 2.1300
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014]  495] 1.36 2.3796 | 2.1406 | 2.1406
FXTN 10-36___|PIBD1015B367 12.3750]  2Y|  2/24/2015] 628 1.72 25444 | 2.0823 | 22823
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 706] 1.93 26411 | 2.3654 | 23654
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015] _ 715] 1.96 2.6523 | 2.3750 | 2.3750
FXTN 0420 |PIBD0415G203 4.8750]  25Y]  7/21/2015] _ 775] 212 2.6515 | 2.3750 | 2.2480
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015]  804] 220 26511 | 2.3750 | 2.1866
FXTN 10-37 __|PIBD1015H370 11.8750]  25Y]  8/25/2015] _ 810] 222 2.6510 | 2.3750 | 2.1739
FXTN 0569 |PIBD0515K697 4.6250]  25Y| 11/25/2015] 902] 247 2.6498 | 2.3750 | 19791
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 922] 252 2.6495 | 2.3750 | 1.9368
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _ 950] 260 26491 | 2.3750 | 1.8775
FXTN 0748 |PIBD0716A488 7.0000  3v] 1/27/2016] 965 2.64 1.300000] 2.3750 | 3:15:34 PM| 23750 | 2.6489 | 2.3750 | 1.8457
RTB 05-10 PID0516C107 6.0000]  3Y| _ 3/3/2016] 1001] 2.74 0.600000] 2.3750 | 10:01:16 AM| 2.4290 | 2.6484 | 2.3750 | 1.7695
FXTN 10-40___|PIBD1016C407 7.5000  3Y] 3/30/2016] 1028] 2.8 2.6481 | 2.3750 | 1.7124
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1054] 2.89 50.000000] 1.6250 | 3:33:57 PM| 1.6250 | 2.6477 | 2.3750 | 1.6573
FXTN 10-41 * |PIBD1016D416 7.0000  3Y] 4/27/2016] 1056] 289 2.6477 | 2.3750 | 16531
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1186] B3.25]  176.000000] 2.5000 | 3:33:02 PM| 2.5000 | 2.6494 | 2.3750 | 1.9123
RTB 07-01 PID07161018 7.0000]  3.5Y] 9/24/2016] 1206] 3.30 2.6496 | 2.3750 | 1.9522
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1259 3.45 2.6503 | 2.3750 | 2.0579
FXTN 0749 |PIBD0717C493 7.0000  4Y]  3/31/2017] 1394] 3.82 2.6520 | 2.3750 | 2.3271
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1418] 3.88 2.6523 | 2.3750 | 2.3750
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1490] 4.08 2.6531 | 2.3750 | 2.3750
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1535] 4.20 2.6536 | 2.3750 | 2.3750
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1539 4.21 2.6537 | 2.3750 | 2.3750
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1605] 4.39 2.6544 | 2.3750 | 2.3750
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1616] 4.42 2.6546 | 2.3750 | 2.3750
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1700] 465 4.000000 2.3750 | 3:41:10 PM| 2.3750 | 26565 | 2.3750 | 2.3750
FXTN 0572 * |PIBD0518E723 21250  5Y| b/23/2018] 1812] 496 35.493000] 2.0000 | 3:06:31 PM| 2.0866 | 2.6568 | 2.3750 | 2.3750
FXTN 0751 |PIBD0718H511 5.0000] 5.5Y| #/18/2018] 1899] 5.20] 2,080.000000] 2.5500 | 4:13:57 PM| 25981 | 2.7606 | 2.4776 | 2.4776
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1993 5.46 2.8728 | 25884 | 25884
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2084 5.71 2.9814 | 26958 | 26958
FXTN 07-53 _|PIBD0719D531 5.0000] _ 6Y]  4/26/2019] 2150] 5.89]  1,000.000000] 2.6000 | 2:50:44 PM| 2.6000 | 3.0602 | 2.7736 | 2.7736
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2234 6.12 3.1605 | 2.8726 | 28726
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ /30/2019] 2276] 6.23 3.2106 | 2.9222 | 29222
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2360] 6.46]  4,015.657000] 2.7000 | 4:02:41 PM| 27001 | 3.3109 | 3.0212 | 3.0212
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2448] 6.70 3.4159 | 3.1250 | 3.1250
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RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2631] 7.20 3.4350 | 3.1441 | 3.1441
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5¥]  9/16/2020] 2659 7.28 3.4379 | 3.1471 | 31471
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2750] 7.53 3.4474 | 3.1566 | 3.1566
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2827| 7.74] _ 228.030000] 3.0000 | 4:12:04 PM| 3.2489 | 3.4554 | 3.1646 | 3.1646
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2883 7.89 3.4612 | 3.1705 | 3.1705
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 3058 8.37 6.000000] 3.1250 | 11:11:22 AM| 3.1250 | 3.4795 | 3.1888 | 3.1888
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3093] 8.47 34831 | 3.1924 | 3.1924
FXTN 10-54 __|PIBD1022G545 6.3750  ov| 1/19/2022] 3149] 8.62 3.4889 | 3.1983 | 3.1983
FXTN 20-02__|PIBD2022C021 15.0000] Y] B3/4/2022] 3203] 8.77 3.4946 | 3.2039 | 3.2039
FXTN 10-56 _ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3344] 0.16 3.5002 | 3.2186 | 3.2186
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3386] 9.27 3.5136 | 3.2230 | 3.2230
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3420] 9.36 3.5172 | 3.2066 | 3.0266
FXTN 1058 _ |PIBD1022L585 4.0000]  10Y]  12/6/2022] 3470] 9.50 3.5224 | 3.2318 | 3.2318
FXTN 20-04 __|PIBD2023B048 13.0000] 10|  2/20/2023] 3546 9.71 3.5303 | 3.2398 | 3.2398
FXTN 20-05 * |PIBD2023E054 11.8750]  10Y] _ 5/29/2023] 3644] 9.98 3.5405 | 3.2500 | 3.2500
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3791] 10.38 3.5466 | 3.2562 | 3.2559
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 4015 10.99 3.5558 | 3.2655 | 3.2650
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4078 11.16 3.5584 | 3.2682 | 3.2675
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4176| 11.43 3.5624 | 3.2723 | 3.2715
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y| _ 4/14/2025] 4330] 11.85 3.5688 | 3.2787 | 3.2777
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4519 1237 3.5766 | 3.2866 | 3.2853
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4569| 12.48 3.5782 | 3.2883 | 3.2869
FXTN20-12___|PIBD2026A122 10.2500] _ 13Y| _ 1/19/2026] 4610] 12.62] _ 100.000000] 3.7000 | 10:32:07 AM| 3.7000 | 3.5803 | 3.2004 | 3.2890
RTB 15-01 PIID1526J019 6.2500] _ 14Y| 10/20/2026] _4884] 13.37] _ 441.000000] 3.7750 | 3:33:07 PM| 3.6655 | 3.5916 | 3.3019 | 3.3001
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4932| 13.50 3.5936 | 3.3039 | 3.3020
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5016| 13.73 15.010000 3.9500 | 3:13:47 PM| 3.9500 | 3.5970 | 3.3074 | 3.3054
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5205| 14.25 3.6048 | 3.3153 | 3.3130
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5660| 15.50 3.6236 | 3.3344 | 3.3314
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6199] 16.97 60.000000] 4.1000 | 11:59:27 AM| 4.0750 | 3.6458 | 3.3569 | 3.3532
FXTN 25:02 __|PIBD2530G029 125000 18Y|  7/28/2030] 6261] 17.14 3.6483 | 3.3595 | 3.3557
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y|  1/26/2031] 6443 17.64 3.6558 | 3.3671 | 3.3630
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6617| 18.12] 15,899.674047] 4.2500 | 4:09:04 PM| 4.1925 | 3.6630 | 3.3744 | 3.3700
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6695 18.33 3.6662 | 3.3777 | 3.3732
FXTN 20-18 __|PIBD2032B183 5.8750] 19|  2/2/2032] 6815] 18.66 3.6712 | 3.3827 | 3.3780
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6843] 18.74]  380.101960| 4.4000 | 3:56:07 PM| 4.3748 | 3.6723 | 3.3839 | 3.3792
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 7053 19.31 3.6810 | 3.3927 | 3.3876
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7116| 19.48 3.6836 | 3.3953 | 3.3902
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7228] 19.79] 180591000 3.3500 | 3:59:53 PM| 3.3947 | 3.6882 | 3.4000 | 3.3947
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7822| 21.42 4.0696 | 3.8216 | 3.8007
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] 9/30/2035] 8151| 2232 4.2808 | 4.0551 | 4.0256
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8228 22.53] 1,248.270000] 4.7500 | 4:10:49 PM| 4.6331 | 4.3302 | 4.1098 | 4.0783
FXTN 25-09 __|PIBD25361097 7.6250]  25Y]  0/20/2036] 8516| 23.32 4.5151 | 4.3142 | 4.2751
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8837| 24.19 4.7212 | 45420 | 4.4945
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8906 24.38]  1,640.757000] 4.5250 | 4:13:19 PM| 4.4722 | 4.7655 | 45910 | 4.5417




