Interpolated Bonds

July 03,2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
RTB 05-07 PIID0513G075 9.0000 M| 7/31/2013] 27| 0.07 1.7831 | 1.6288 | 1.6288
FXTN 10-33___|PIBD1013J337 11.0000]  3M| 10/9/2013] 97| 027 1.3344 | 1.1345 | 1.1052
FXTN 07-45 _ |PIBD0713K457 74250 4M|  11/2/2018] 121 0.33 1.3664 | 1.1671 | 1.0372
FXTN 0567 |PIBD0514A673 6.2500  7M| 1/27/2014] _207] 0.57] _1,000.000000] 2.2500 | 9:32:14 AM| 2.2600 | 1.4652 | 1.2673 | 0.9350
FXTN 10-34___|PIBD1014C341 123750 OM| _ 3/25/2014] 264 0.72 15045 | 1.3066 | 1.0958
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 376] 1.03 1.6193 | 1.4201 | 1.4201
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] 447 1.2 1.8727 | 1.6667 | 1.6667
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] _ 457] 1.25 1.9084 | 1.7014 | 1.7014
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 467] 1.28 1.9441 | 1.7361 | 1.7361
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015]  600] 1.64 24187 | 2.1979 | 2.1979
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] 678] 1.86 26971 | 2.4688 | 2.4688
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015] _ 687| 1.88 2.7292 | 25000 | 25000
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015]  747] 2.05 2.7904 | 25308 | 25308
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] 776] 212 4.000000] 2.3500 | 11:27:49 AM| 2.3500 | 2.8200 | 2.5457 | 25457
FXTN 10-37 __|PIBD1015H370 11.8750] 25Y| 8/25/2015] 782] 2.4 28261 | 2.5488 | 25488
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 874] 239 2.9200 | 25960 | 25960
FXTN10-38 __|PIBD1015L384 10.1250] _ 25Y| 12/15/2015] 894] 245 2.9404 | 2.6062 | 26062
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _922] 252 2.9690 | 26206 | 26206
FXTN 0748 |PIBD0716A488 7.0000 _ 3v] 1/27/2016] _937] 257 2.9843 | 26283 | 26283
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] _ 973] 266 11.000000] 3.2500 | 11:18:41 AM| 3.2500 | 3.0210 | 2.6468 | 2.6468
FXTN 10-40___|PIBD1016C407 7.5000]  3Y] 3/30/2016] 1000] 2.74 3.0485 | 26606 | 2.6606
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1026 2.81 3.0751 | 2.6740 | 26740
FXTN 10-41 * |PIBD1016D416 7.0000 _3Y] 4/27/2016] 1028] 2281 3.0771 | 2.6750 | 26750
FXTN 10-42 ___|PIBD1016/420 9.1250] 35Y|  9/4/2016] 1158] 3.17] _ 200.000000] 2.9500 | 11:50:16 AM| 2.9375 | 3.3075 | 2.8456 | 2.8456
RTB 07-01 PID07161018 7.0000] 3.5Y] 9/24/2016] 1178] 3.23 3.3430 | 2.8718 | 28718
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1231] 3.37 3.4369 | 2.0414 | 29414
FXTN 0749 |PIBD0717C493 7.0000] _ 4Y| 3/31/2017] 1366] 3.74] _ 290.000000] 3.1500 | 9:19:20 AM| 3.1500 | 3.6762 | 3.1185 | 3.1185
FXTN 20-01 * |PIBD2017D011 143750 4Y|  4/24/2017] 1390 3.8 3.7187 | 3.1500 | 3.1500
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1462] 4.00 3.7199 | 3.2140 | 3.0672
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1507| 4.13 3.7206 | 3.2539 | 3.0154
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1511] 4.14 3.7206 | 3.2575 | 3.0108
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1577| 4.32 3.7217 | 3.3161 | 29349
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1588] 4.35 3.7219 | 3.3259 | 29222
FXTN 10-45 __ |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1672| 4.58 60.000000] 2.6975 | 3:44:26 PM| 2.6987 | 3.7232 | 3.4005 | 2.8256
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1784 4.88 0.500000] 2.4500 | 10:24:18 AM| 2.4500 | 3.7250 | 3.5000 | 2.6967
FXTN 0751 |PIBD0718H511 5.0000] _55Y| 8/18/2018] 1871 5.12|  185.000000] 2.9000 | 9:20:38 AM| 3.3377 | 3.7726 | 35513 | 2.8579
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1965 5.38 3.8240 | 3.6067 | 3.0320
FXTN10-48 __ |PIBD1019B485 7.8750]  6Y| 2/19/2019] 2056] 5.63 3.8738 | 3.6604 | 3.2006
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2122 5.8 3.9099 | 3.6993 | 3.3229
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2206] 6.04 3.9558 | 3.7488 | 3.4785
FXTN 0755 |PIBD0719H555 4.7500] _ 65Y|  8/30/2019] 2248 6.15 3.9788 | 3.7736 | 3.5563
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2332 6.38 7.753000] 3.0500 | 11:37:25 AM| 3.0629 | 4.0248 | 3.8231 | 3.7120
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2420] 6.63 4.0729 | 3.8750 | 3.8750
RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2603] 7.13 32.301000] 4.1000 | 11:39:08 AM| 4.1000 | 4.1032 | 3.8941 | 3.8750
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FXTN 10-51 __|PIBD1020/510 6.1250]  7.5¥] 9/16/2020] 2631] 7.20 41078 | 3.8971 | 3.8750
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2722] 7.45 41229 | 3.9066 | 3.8750
RTB 10-02 PID1021C027 7.3750]  8Y]  3/3/2021] 2799 7.66 4.1356 | 3.9146 | 3.8750
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2855] 7.82 41449 | 3.9205 | 3.8750
RTB 10-03 PID1021J039 5.7500] _ 8.5Y| 10/20/2021] 3030] 8.30 41738 | 3.9388 | 3.8750
FXTN 10-55 _|PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3065] 8.39]  204.000000] 4.0250 | 2:31:07 PM| 4.0245 | 4.1796 | 3.0424 | 3.8750
FXTN 10-54 __ |PIBD1022G545 6.3750] O] 1/19/2022] 3121] 8.54]  930.000000] 4.0500 | 3:50:54 PM| 4.0301 | 4.1889 | 3.9483 | 3.8750
FXTN 20-02___|PIBD2022C021 15.0000  OY] 3/14/2022[ 3175] 8.69 41978 | 3.9539 | 3.8750
FXTN 10-56 __ |PIBD1022H562 4.8750] 05Y|  8/2/2022] 3316 0.08]  300.000000 4.0750 | 3:43:34 PM| 4.0667 | 4.2212 | 3.9686 | 3.8750
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3358] 9.19 4.2281 | 3.9730 | 3.8750
FXTN 20-03 __|PIBD2022J033 12.7500] 9.5V 10/17/2022] 3392[ 9.29 4.2337 | 3.9766 | 3.8750
FXTN 1058 |PIBD1022L585 4.0000] 95Y| 12/6/2022] 3442 0.42]  110.450000] 3.9100 | 3:46:30 PM| 3.9300 | 4.2420 | 3.9818 | 3.8750
FXTN 20-04 __|PIBD2023B048 13.0000] 10|  2/20/2023] 3518] 9.63 4.2546 | 3.9898 | 3.8750
FXTN 20-05 * |PIBD2023E054 11.8750]  10Y] _ 5/29/2023] 3616] 9.90 4.2708 | 4.0000 | 3.8750
FXTN 20-06 __|PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3763| 10.30 4.2716 | 4.0000 | 3.8760
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3987| 10.92 4.2727 | 4.0000 | 3.8776
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4050| 11.09 4.2731 | 4.0000 | 3.8780
FXTN 20-09 __|PIBD2024K091 13.7500] _ 12Y] 11/11/2024] 4148 11.36 4.2736 | 4.0000 | 3.8787
FXTN 20-10 __ |PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4302| 11.78 4.2744 | 4.0000 | 3.8798
FXTN20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4491] 12.30 4.2754 | 4.0000 | 3.8811
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4531] 12.41 4.2756 | 4.0000 | 3.8814
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4582] 1254 4.2759 | 4.0000 | 3.8817
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4856] 13.30 4.2773 | 4.0000 | 3.8836
FXTN 20-13__|PIBD2026L139 8.0000]  14Y|  12/7/2026] 4904 13.43 4.2776 | 4.0000 | 3.8840
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4988 13.66 18.765000 4.3750 | 3:37:26 PM| 4.3952 | 4.2780 | 4.0000 | 3.8846
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5177| 14.17 4.2790 | 4.0000 | 3.8859
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5632| 15.42 4.2814 | 4.0000 | 3.8891
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6171] 16.90 4.2842 | 4.0000 | 3.8928
FXTN 25:02 __|PIBD2530G029 125000 18Y|  7/28/2030] 6233] 17.07 4.2845 | 4.0000 | 3.8933
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6415] 17.56 4.2855 | 4.0000 | 3.8945
FXTN 20-17 __ |PIBD2031G171 8.0000] 19|  7/19/2031] 6589] 18.04] _ 122.000000] 5.0000 | 3:00:08 PM| 4.9508 | 4.2864 | 4.0000 | 3.8957
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6667] 18.25 4.2868 | 4.0000 | 3.8963
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6787| 18.58 4.2874 | 4.0000 | 3.8971
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6815] 18.66]  121.419100] 51625 | 3:55:42 PM| 5.0042 | 4.2876 | 4.0000 | 3.8973
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 7025| 19.23 4.2887 | 4.0000 | 3.8988
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7088| 19.41 4.2890 | 4.0000 | 3.8992
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7200 19.71 41.555000] 3.6500 | 2:47:49 PM| 3.6500 | 4.2896 | 4.0000 | 3.9000
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7794] 21.34 4.8026 | 4.4255 | 4.4261
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] ©/30/2035] 8123| 22.24 5.0867 | 4.6612 | 4.7174
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8200] 22.45]  226.368000] 5.6000 | 4:07:33 PM| 55168 | 5.1532 | 4.7163 | 4.7856
FXTN 2509 |PIBD25361097 7.6250]  25v]  0/20/2036] 8488| 23.24 5.4019 | 4.9226 | 5.0407
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  #/16/2037] 8809| 24.12 18.922000] 5.2000 | 3:27:36 PM| 5.2026 | 56791 | 5.1526 | 5.3250
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8878 24.31] _ 119.675000] 5.1800 | 3:50:24 PM| 5.1679 | 57387 | 5.2020 | 5.3861




