Interpolated Bonds

June 07, 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] 19| 0.0 2.9606 | 2.8721 | 28721
RTB 05-07 PIID0513G075 9.0000 _ 2M| _7/31/2013] 51| o0.14 2.2114 | 2.0000 | 2.0000
FXTN 10-33___|PIBD1013J337 11.0000]  4M| _ 10/9/2013] 121 0.33 2.2125 | 2.0000 | 2.0000
FXTN 07-45 _ |PIBD0713K457 74250 5M| 11/2/2013] _ 145] 0.40 2.2138 | 2.0000 | 2.0000
FXTN 0567 |PIBD0514A673 6.2500]  8M| 1/27/2014] 231 0.63 2.2159 | 2.0000 | 2.0000
FXTN 10-34___|PIBD1014C341 123750 10M| _ 3/25/2014] _ 288] 0.79 2.2159 | 2.0000 | 2.0000
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 400] 1.10 2.2519 | 2.0291 | 20495
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] 471 1.29 0.700000] 15500 | 3:25:01 PM| 15500 | 23142 | 2.0795 | 2.1352
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 481] 1.32 2.3230 | 2.0866 | 2.1473
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014] 491] 1.34 2.3318 | 2.0938 | 21594
FXTN 10-36___|PIBD1015B367 123750 2Y| 2/24/2015] 624 1.71 24486 | 2.1882 | 2.3200
FXTN 05-68 _|PIBD0515E685 6.3750  2v| 5/13/2015] _ 702] 1.92 25171 | 2.2436 | 24141
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015] 711] 1.95 25250 | 2.2500 | 2.4250
FXTN 0420 |PIBD0415G203 4.8750]  25Y]  7/21/2015] 771 2.1 25406 | 2.2301 | 2.3763
RTB 05-09 PID0515H097 5.8750] 25Y| 8/19/2015] 800] 249]  102.000000] 3.0000 | 2:20:48PM| 24117 | 2.5481 | 2.2204 | 2.3528
FXTN 10-37 __|PIBD1015H370 11.8750]  25Y|  8/25/2015] 806 2.2 25497 | 2.2184 | 2.3480
FXTN 0569 |PIBD0515K697 4.6250]  25Y| 11/25/2015] 898] 246 25736 | 2.1879 | 22734
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 98] 251 25788 | 2.1812 | 22572
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _946] 259 25861 | 2.1719 | 2.2345
FXTN 0748 |PIBD0716A488 7.0000 _ 3Y] 1/27/2016] _961| 263]  127.583000] 2.6250 | 3:12:45 PM| 2.1485 | 2.5000 | 2.1669 | 2.2023
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] _997] 2.73 2.5093 | 2.1550 | 2.193f
FXTN 10-40___|PIBD1016C407 7.5000]  3Y]  3/30/2016] 1024] 280 2.6063 | 2.1460 | 21712
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1050] 2.87 26131 | 2.1374 | 2.1501
FXTN 10-41 * |PIBD1016D416 7.0000  3Y] 4/27/2016] 1052] 288 2.6136 | 2.1367 | 21485
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1182 3.24 1.000000] 26250 | 3:12:08PM| 26250 | 2.6430 | 2.2492 | 2.2568
RTB 07-01 PID07161018 7.0000] _ 3.5Y] 9/24/2016] 1202] 3.29 4.575000] 2.6000 | 3:12:54 PM| 2.6000 | 2.6475 | 2.2665 | 2.2734
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1255 3.44 2.6595 | 2.3124 | 23176
FXTN 0749 |PIBD0717C493 7.0000  4v]  3/31/2017] 1390 3.8 2.6901 | 2.4292 | 24300
FXTN 20-01 * |PIBD2017D011 14.3750]  4Y|  4/24/2017] 1414] 3.87 2.6955 | 2.4500 | 2.4500
FXTN 0570 |PIBD0517G705 4.6250]  45Y]  7/5/2017] 1486] 4.07 2.000000] 2.1000 | 2:26:06 PM| 2.1000 | 2.6818 | 2.3951 | 2.3946
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1531 4.19 2.6732 | 2.3607 | 2.3601
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1535] 4.20 2.6725 | 2.3577 | 2.3570
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1601 4.38 2.6599 | 2.3073 | 2.3062
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1612] 4.41 2.6578 | 2.2089 | 22978
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1696] 4.64 26418 | 2.2348 | 22332
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1808] 4.95]  162.551000] 2.1250 | 3:26:12PM| 21471 | 2.6205 | 2.1494 | 2.1471
FXTN 0751 |PIBD0718H511 5.0000]  5.5Y] 8/18/2018] 1895] 5.9 2.7090 | 2.2658 | 2.2638
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1989] 5.45 2.8046 | 2.3915 | 2.3898
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2080 5.69 20.000000] 2.7250 | 3:18:16 PM| 2.7250 | 2.8971 | 25132 | 2.5119
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2146] 5.88 2.9642 | 2.6014 | 26004
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2230 6.11 3.0497 | 2.7138 | 2.7130
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ 8/30/2019] 2272 6.22 3.0924 | 2.7700 | 2.7693
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2356] 6.45]  462.400000] 2.7500 | 3:45:34PM| 27415 | 3.1778 | 2.8823 | 2.8820
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2444] 6.69 3.2673 | 3.0000 | 3.0000
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RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2627| 7.19 3.3130 | 3.0421 | 3.0383
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  0/16/2020] 2655 7.27 3.3200 | 3.0485 | 3.0441
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2746] 7.52 1.700000] 2.8500 | 2:28:07 PM| 2.8500 | 3.3427 | 3.0694 | 3.0631
RTB 10-02 PID1021C027 73750 8Y]  3/3/2021] 2823] 7.73 3.3619 | 3.0871 | 3.0792
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2879 7.88 3.3759 | 3.1000 | 3.0909
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 3054] 8.36 2.025000] 3.5000 | 2:36:15 PM| 3.6975 | 3.4196 | 3.1403 | 3.1275
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3089] 8.46 3.4283 | 3.1483 | 3.1348
FXTN 10-54 __|PIBD1022G545 6.3750  ov| 1/19/2022] 3145] 8.6 59.000000] 3.4995 | 10:41:59 AM| 3.4995 | 3.4423 | 3.1612 | 3.1465
FXTN 20-02__|PIBD2022C021 15.0000] Y] B3/14/2022] 3199] 8.76 3.4558 | 3.1736 | 3.1578
FXTN 10-56 _ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3340] 0.4 80.000000] 3.0000 | 10:29:16 AM| 3.0000 | 3.4910 | 3.2060 | 3.1873
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3382] 9.26 3.5015 | 3.2157 | 3.1961
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3416] 9.35 3.5100 | 3.2235 | 3.2032
FXTN 1058 _ |PIBD1022L585 4.0000] 9.5V 12/6/2022] 3466 9.49 1.200000] 3.2500 | 11:13:06 AM| 3.3317 | 3.5225 | 3.2350 | 3.2136
FXTN 20-04 __|PIBD2023B048 13.0000] 10|  2/20/2023] 3542] 9.70 3.5414 | 3.2525 | 3.2295
FXTN 20-05 * |PIBD2023E054 11.8750]  10Y]  5/29/2023] 3640] 9.97 3.5659 | 3.2750 | 3.2500
FXTN 20-06 __ |PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3787] 10.37 3.5744 | 3.2854 | 3.2501
FXTN 20-07 __|PIBD2024F075 12.3750]  11Y] _ 6/3/2024] 4011] 10.98 3.5873 | 3.3013 | 3.2728
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4074] 11.15 3.5009 | 3.3057 | 3.2767
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4172| 11.42 3.5966 | 3.3127 | 3.2828
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y|  4/14/2025] 4326 11.84 3.6055 | 3.3236 | 3.2922
FXTN20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4515] 12.36 3.6164 | 3.3369 | 3.3039
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4555] 12.47 3.6187 | 3.3398 | 3.3063
FXTN20-12___|PIBD2026A122 10.2500] 13| _ 1/19/2026] 4606| 12,61 40.000000] 3.2663 | 85358 AM| 3.2675 | 3.6216 | 3.3434 | 3.3095
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4880| 13.36 10.000000] 4.2500 | 11:05:51 AM| 4.2500 | 3.6374 | 3.3628 | 3.3264
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4928| 13.49 3.6402 | 3.3662 | 3.3293
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 5012| 13.72 3.000000] 4.3000 | 2:56:05 PM| 4.3000 | 3.6451 | 3.3721 | 3.3345
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5201| 14.24 3.6560 | 3.3855 | 3.3461
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5656] 15.49 3.6822 | 3.4177 | 3.3741
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6195] 16.96 3.7133 | 3.4559 | 3.4073
FXTN 25:02 __|PIBD2530G029 125000]  18Y|  7/28/2030] 6257| 17.13 3.7169 | 3.4602 | 3.4112
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y|  1/26/2031] 6439 17.63 34.000000] 3.3605 | 8:55:47 AM| 3.3610 | 3.7274 | 3.4731 | 3.4224
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6613 18.11] 2,239.212954] 4.4700 | 3:56:51 PM| 4.2702 | 3.7374 | 3.4854 | 3.4331
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6691] 18.32 3.7419 | 3.4910 | 3.4379
FXTN 20-18 __|PIBD2032B183 5.8750] 19|  2/2/2032] 6811] 18.65 15.970000] 4.8250 | 2:54:47 PM| 4.8289 | 3.7489 | 3.4995 | 3.4453
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6839 18.72]  323.206000] 4.7000 | 3:42:02PM| 4.4133 | 3.7505 | 35014 | 3.4470
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 7049| 19.30 3.7626 | 3.5163 | 3.4599
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 7112| 19.47 3.7662 | 3.5208 | 3.4638
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7224 19.78]  254.758000] 3.6000 | 3:06:12 PM| 3.4707 | 3.7727 | 3.5287 | 3.4707
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7818| 21.40 4.1967 | 3.8834 | 3.8608
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  ©/30/2035] 8147 22.31 70.000000] 4.0553 | 8:59:56 AM| 4.0558 | 4.4315 | 4.0799 | 4.0769
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8224 2252]  124.000000] 4.6250 | 4:07:45 PM| 4.6949 | 4.4865 | 4.1250 | 4.1274
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  9/20/2036] 8512 23.30 4.6920 | 4.2979 | 4.3166
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8833| 24.18 4.9212 | 4.4896 | 4.5274
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8902 24.37] _ 3,755.362000] 4.8500 | 3:55:01 PM| 4.5783 | 4.9704 | 45308 | 4.5727




