Interpolated Bonds

June 06, 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] 22| 0.06 2.6528 | 25156 | 25156
RTB 05-07 PID0513G075 9.0000] M| 7/31/2013[ 54| 0.5 2.2091 | 2.0000 | 2.0000
FXTN 10-33___|PIBD1013J337 11.0000]  4M| _ 10/9/2013] 124] 0.34 2.2091 | 2.0000 | 2.0000
FXTN 07-45 _ |PIBD0713K457 74250 5M| 11/2/2013] _ 148] 0.4 2.2091 | 2.0000 | 2.0000
FXTN 0567 |PIBD0514A673 6.2500]  8M| 1/27/2014] 234 0.64 1.554000] 2.1250 | 10:24:46 AM| 21250 | 2.2091 | 2.0000 | 2.0000
FXTN 10-34___|PIBD1014C341 123750  10M| _ 3/25/2014] 291 0.80 2.2091 | 2.0000 | 2.0000
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 403] 1.10 2.2583 | 2.0437 | 2.0291
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014]  474] 1.30 2.3436 | 2.1193 | 20795
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014]  484] 1.33 2.3556 | 2.1300 | 2.0866
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014]  494] 1.35 2.3676 | 2.1406 | 2.0938
FXTN 10-36___|PIBD1015B367 12.3750]  2Y| 2/24/2015] 627 1.72 25273 | 2.0823 | 2.1882
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 705] 1.93 2.6210 | 2.3654 | 22436
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015] 74| 1.95 2.6318 | 2.3750 | 2.2500
FXTN 0420 |PIBD0415G203 4.8750]  25Y]  7/21/2015] _ 774] 212 0.610000] 3.0250 | 10:14:12 AM| 3.0250 | 2.6322 | 2.3750 | 2.1884
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] _ 803] 2.20 53.500000] 3.0000 | 2:48:51 PM| 25307 | 2.6324 | 2.3750 | 2.1587
FXTN 10-37 __|PIBD1015H370 11.8750]  25Y|  8/25/2015] 809 2.2 2.6324 | 2.3750 | 21525
FXTN 0569 |PIBD0515K697 4.6250]  25Y| 11/25/2015] 901] 247 2.6331 | 2.3750 | 2.0581
FXTN 10-38___|PIBD1015L384 101250  3Y| 12/15/2015] 921 252 2.6332 | 23750 | 2.0375
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _ 949] 260 2.6334 | 2.3750 | 2.0088
FXTN 0748 |PIBD0716A488 7.0000  3v] 1/27/2016] 964 2.64 2.6335 | 23750 | 1.9934
RTB 05-10 PID0516C107 6.0000]  3Y| _ 3/3/2016] 1000] 2.74 2.6337 | 2.3750 | 1.9565
FXTN 10-40___|PIBD1016C407 7.5000  3v] 3/30/2016] 1027] 281 2.6339 | 23750 | 1.9287
FXTN 0320 |PIBD0316D206 16250 3Y| 4/25/2016] 1053] 2.88] _ 100.000000] 1.9000 | 2:50:18 PM| 1.9000 | 2.6341 | 2.3750 | 1.9021
FXTN 10-41 * |PIBD1016D416 7.0000  3Y] 4/27/2016] 1055] 289 2.6341 | 2.3750 | 1.9000
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1185 3.24 1.000000] 2.5500 | 10:54:01 AM| 2.5500 | 2.6365 | 2.3750 | 2.0706
RTB 07-01 PID07161018 7.0000] _35Y|  9/24/2016] 1205] 3.30 62.000000] 2.6000 | 3:32:35 PM| 25516 | 2.6369 | 2.3750 | 2.0968
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1258 3.44 2.6379 | 2.3750 | 2.1664
FXTN 0749 |PIBD0717C493 7.0000  4v]  3/31/2017] 1393 3.8 2.6404 | 23750 | 2.3435
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1417| 3.88 2.6409 | 2.3750 | 2.3750
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1489 4.08 2.000000] 2.1250 | 12:04:40 PM| 2.1250 | 26197 | 2.3522 | 2.3750
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1534 4.20 2.6065 | 2.3379 | 23750
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1538 4.21 70.000000] 2.6000 | 2:05:38 PM| 2.6000 | 2.6053 | 2.3366 | 2.3750
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1604] 4.39 81.300000] 25800 | 2:04:46 PM| 25759 | 2.5859 | 2.3157 | 2.3750
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1615] 4.42 25827 | 2.3122 | 2.3750
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1699] 4.65 11.000000] 2.7950 | 3:44:42 PM| 2.7863 | 25579 | 2.2855 | 2.3750
FXTN 0572 * |PIBD0518E723 21250  5Y| b/23/2018] 1811] 496 22.404000] 2.0250 | 3:31:10 PM| 2.0430 | 2.5250 | 2.2500 | 2.3750
FXTN 0751 |PIBD0718H511 5.0000] 55Y|  8/18/2018] 1898] 5.20]  4,249.000000] 2.7000 | 4:07:38 PM| 26516 | 26239 | 2.3526 | 2.4605
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1992 5.45 2.7307 | 2.4634 | 25529
FXTN 10-48 _ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2083[ 5.70 28341 | 2.5708 | 26423
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2149 588 2.9091 | 2.6486 | 2.7072
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2233 6.11 3.0045 | 2.7476 | 2.7897
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ /30/2019] 2275] 6.23 3.0523 | 2.7972 | 28310
FXTN 07-56 __|PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2359| 6.46]  6,030.000000] 2.8000 | 4:02:20 PM| 27170 | 3.1477 | 2.8962 | 2.9135
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2447] 6.70 3.2477 | 3.0000 | 3.0000
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RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2630 7.20 12.000000] 3.5000 | 10:30:05 AM| 3.5000 | 3.2933 | 3.0383 | 3.0383
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2658 7.28 3.3002 | 3.0441 | 3.0441
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2749 7.53 32.600000] 2.9125 | 35555 PM| 2.9075 | 3.3229 | 3.0631 | 3.0631
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2826 7.74 0.210000] 3.5000 | 10:55:02 AM| 3.5000 | 3.3421 | 3.0792 | 3.0792
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2882] 7.89]  1,000.000000] 3.2000 | 3:43:05 PM| 3.2000 | 3.3560 | 3.0909 | 3.0909
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 3057] 8.37 50.700000] 3.5000 | 11:00:07 AM| 3.5000 | 3.3996 | 3.1275 | 3.1275
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3092] 8.47 3.4083 | 3.1348 | 3.1348
FXTN 10-54 __|PIBD1022G545 6.3750  Ov| 1/19/2022] 3148] 8.62]  105.000000] 3.4000 | 3:45:22 PM| 3.3047 | 3.4222 | 3.1465 | 3.1465
FXTN 20-02__|PIBD2022C021 15.0000] Y] B3/4/2022] 3202 877 3.4357 | 3.1578 | 3.1578
FXTN 10-56 _ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3343] 0.5 3.4708 | 3.1873 | 3.1873
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3385] 9.27 3.4813 | 3.1961 | 3.1961
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3419] 9.36 3.4897 | 3.2032 | 3.2032
FXTN 1058 _ |PIBD1022L585 4.0000]  10Y]  12/6/2022] 3469 9.50 3.5022 | 3.2136 | 3.2136
FXTN 20-04 __|PIBD2023B048 13.0000]  10Y]  2/20/2023] 3545] 9.71 3.5211 | 3.2205 | 3.2295
FXTN 20-05 * |PIBD2023E054 11.8750] _ 10Y]  5/29/2023] 3643] 9.97 3.5455 | 3.2500 | 3.2500
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3790] 10.38 3.5543 | 3.2603 | 3.2574
FXTN 20-07 __|PIBD2024F075 12.3750]  11Y] _ 6/3/2024] 4014 10.99 3.5678 | 3.2759 | 3.2688
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4077 11.16 3.5716 | 3.2803 | 3.2719
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4175 11.43 3.5775 | 3.2871 | 3.2769
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y| _ 4/14/2025] 4329 11.85 3.5867 | 3.2979 | 3.2847
FXTN20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4518 1237 3.5081 | 3.3110 | 3.2942
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4568| 12.48 3.6005 | 3.3138 | 3.2963
FXTN20-12___|PIBD2026A122 10.2500] 13| 1/19/2026] 4609 1262 3.6036 | 3.3174 | 3.2988
RTB 15-01 PIID1526J019 6.2500] 14| 10/20/2026] _4883| 13.37] _ 3,120.500000] 3.7500 | 10:58:40 AM| 3.7500 | 3.6200 | 3.3365 | 3.3127
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4931] 13.50 3.6229 | 3.3398 | 3.3151
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5015] 13.73]  124.900000] 4.1000 | 4:01:47 PM| 3.8120 | 3.6280 | 3.3457 | 3.3104
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5204] 14.25 3.6393 | 3.3589 | 3.3289
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5659] 15.49]  150.000000 3.8750 | 10:13:44 AM| 3.8750 | 3.6667 | 3.3906 | 3.3519
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6198| 16.97 3.6991 | 3.4282 | 3.3792
FXTN 25:02 __|PIBD2530G029 125000 18Y|  7/28/2030] 6260 17.14 3.7028 | 3.4325 | 3.3823
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y|  1/26/2031] 6442| 17.64 3.7137 | 3.4452 | 3.3915
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6616 18.11]  5,346.000000] 4.2125 | 4:05:46 PM| 4.2333 | 3.7242 | 3.4574 | 3.4003
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6694 18.33 3.7289 | 3.4628 | 3.4043
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6814] 18.66 4.000000] 4.9000 | 2:29:46 PM| 4.7872 | 3.7361 | 3.4712 | 3.4103
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6842 18.73]  143.470000] 4.3750 | 3:37:57 PM| 4.4141 | 3.7378 | 3.4731 | 3.4117
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 7052| 19.31 5.000000] 4.7500 | 11:10:28 AM| 4.7500 | 3.7504 | 3.4878 | 3.4224
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7115| 19.48 3.7542 | 3.4922 | 3.4255
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7227] 19.79] 152200000 3.4000 | 4:08:04 PM| 3.4312 | 3.7609 | 3.5000 | 3.4312
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y|  11/5/2034] 7821] 21.41]  600.000000] 5.0000 | 3:36:16 PM| 4.8538 | 4.1794 | 3.8894 | 3.8528
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  ©9/30/2035] 8150] 22.31]  100.000000] 5.0000 | 3:36:43 PM| 5.0000 | 4.4112 | 4.1050 | 4.0863
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8227| 2252]  466.000000] 4.9000 | 3:58:47 PM| 4.7399 | 4.4655 | 4.1555 | 4.1409
FXTN 25:09 _ |PIBD25361097 7.6250] 25|  9/20/2036] _8515] 23.31 2.000000] 4.8750 | 3:07:00 PM| 4.8750 | 4.6684 | 4.3443 | 4.3453
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8836| 24.19 12.800000] 4.5000 | 3:31:27 PM| 4.7989 | 4.8946 | 4.5547 | 4.5731
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8905] 24.38]  3,501.895000] 4.5980 | 4:07:38 PM| 4.5551 | 4.9432 | 45999 | 4.6221




