Interpolated Bonds

July 09, 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[ <IM| 7/31/2013] 21| 0.06 1.8827 | 1.7407 | 1.7407
FXTN 10-33___|PIBD1013J337 11.0000]  3M| 10/9/2013] 91| 0.5 1.3270 | 1.1339 | 1.1039
FXTN 07-45 _ |PIBD0713K457 74250 4M| 11/2/2018] 15[ 0.31 1.3556 | 1.1645 | 1.0317
FXTN 0567 |PIBD0514A673 6.2500]  7M| 1/27/2014] _ 201] 0.5 1.4492 | 1.2636 | 0.8893
FXTN 10-34___|PIBD1014C341 123750 OM| _ 3/25/2014] 258 0.71 1.4906 | 1.3043 | 1.0667
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.56Y] _ 7/15/2014] _370] 1.0 1.6099 | 1.4201 | 1.4201
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014]  441] 1.2 2.000000] 2.7500 | 10:43:52 AM| 2.7500 | 1.8688 | 1.6667 | 1.6667
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] _ 451] 1.23 1.9052 | 1.7014 | 1.7014
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014] 461] 1.26 1.9417 | 1.7361 | 1.7361
FXTN 10-36___|PIBD1015B367 12.3750] 2| 2/24/2015]  504] 1.63 24266 | 2.1979 | 2.1979
FXTN 05-68 _|PIBD0515E685 6.3750]  2v| 5/13/2015] 672 1.84 2.7110 | 2.4688 | 2.4688
FXTN 07-47 * |PIBDO715E477 8.3750]  2v| 5/22/2015] 681 1.86 2.7438 | 25000 | 25000
FXTN 0420 |PIBD0415G203 4.8750]  25Y]  7/21/2015] _ 741] 203 2.8083 | 25308 | 25308
RTB 05-09 PID0515H097 5.8750] 25Y| 8/19/2015] _ 770] 2.1 9.000000] 2.7500 | 11:04:44 AM| 2.8332 | 2.8395 | 2.5457 | 25457
FXTN 10-37 __|PIBD1015H370 11.8750]  25Y|  8/25/2015]  776] 2.12 2.8459 | 25488 | 25488
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] 868|238 2.9448 | 25060 | 25960
FXTN10-38 __|PIBD1015L384 10.1250]  25Y] 12/15/2015] 888|243 2.9663 | 2.6062 | 2.6062
FXTN10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] _ 916] 251 2.9964 | 26206 | 26206
FXTN 0748 |PIBD0716A488 7.0000 _ 3v] 1/27/2016] _931] 255 3.0126 | 26283 | 26283
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] _ 967] 265 3.0513 | 2.6468 | 26468
FXTN 10-40___|PIBD1016C407 7.5000]  3Y| 3/30/2016] _994] 2.72 3.0803 | 26606 | 2.6606
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 1020] 2.79 1.441000] 2.0000 | 10:57:52 AM| 2.0000 | 3.1082 | 2.6740 | 2.6740
FXTN 10-41 * |PIBD1016D416 7.0000  3Y] 4/27/2016] 1022] 280 3.1104 | 2.6750 | 26750
FXTN 10-42 ___|PIBD1016/420 9.1250]  3.5Y]  9/4/2016] 1152] B3.15] 2,707.215000] 2.9000 | 4:13:23 PM| 2.9079 | 3.2252 | 2.8472 | 2.8039
RTB 07-01 PID07161018 7.0000] _3.5Y] 9/24/2016] 1172 3.21 3.2429 | 2.8737 | 28238
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1225] 3.35 3.2807 | 2.9440 | 28763
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1360] B3.72]  448.000000] 2.9500 | 4:02:42 PM| 3.1054 | 3.4090 | 3.1228 | 3.0102
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1384 3.79 3.4302 | 3.1546 | 3.0340
FXTN 0570 * |PIBD0517G705 46250  4Y|  7/5/2017] 1456] 3.9 3.4938 | 3.2500 | 3.1054
RTB 07-02 PIID0717H026 6.6250]  4.5Y]  8/19/2017] 1501] 4.11 3.4964 | 3.2500 | 3.1119
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1505] 4.2 3.4966 | 3.2500 | 3.1125
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1571 4.30 3.5005 | 3.2500 | 3.1220
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1582] 4.33 3.5011 | 3.2500 | 3.1236
FXTN 10-45 __ |PIBD1018A451 5.8750] Y|  1/31/2018] 1666] 4.56] 451525000 3.1500 | B3:27:20 PM| 3.1557 | 3.5060 | 3.2500 | 3.1358
FXTN 0572 * |PIBD0518E723 21250  5Y| b/23/2018] 1778] 487 4.200000] 2.7500 | 10:38:05 AM| 2.7500 | 3.5125 | 3.2500 | 3.1520
FXTN 0751 |PIBD0718H511 5.0000] 55Y| _ 8/18/2018] 1865] 5.11 3.5937 | 3.3355 | 3.2509
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1959 5.36 3.6815 | 3.4279 | 3.3578
FXTN10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2050] 5.6 3.7665 | 3.5173 | 3.4612
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2116] 5.79 3.8281 | 3.5822 | 3.5362
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2200] 6.02 3.9065 | 3.6647 | 3.6317
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y]  8/30/2019] 2242] 6.14 3.9457 | 3.7060 | 3.6795
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2326] 6.37 1.000000] 3.5000 | 11:06:46 AM| 3.5000 | 4.0241 | 3.7885 | 3.7750
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2414 6.61 41063 | 3.8750 | 3.8750
RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2597 7.11 41369 | 3.8941 | 3.8941
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FXTN 10-51 __|PIBD1020/510 6.1250]  7.5¥] 9/16/2020] 2625] 7.19 41416 | 3.8971 | 3.8971
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2716] 7.44 4.1568 | 3.9066 | 3.9066
RTB 10-02 PID1021C027 7.3750]  8Y]  3/3/2021] 2793] 7.65 41697 | 3.9146 | 3.9146
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2849 7.80 41790 | 3.9205 | 3.9205
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 3024] 8.28 4.2083 | 3.9388 | 3.9388
FXTN 10-55 _|PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 3059| 8.38]  160.000000] 4.2750 | 4:13:05 PM| 4.2844 | 4.2142 | 3.0424 | 3.9424
FXTN 10-54 __ |PIBD1022G545 6.3750] O] 1/19/2022] 3115] 8.53]  565.000000] 4.2500 | 4:14:13PM| 4.3393 | 4.2235 | 3.0483 | 3.0483
FXTN 20-02___|PIBD2022C021 15.0000  OY] 3/14/2022] 3169 8.68 4.2326 | 3.9539 | 3.9539
FXTN 10-56 __ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3310 9.06 4.2561 | 3.9686 | 3.9686
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 0/13/2022] 3352 9.8 4.2632 | 3.9730 | 3.9730
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3386] 9.27 4.2688 | 3.9766 | 3.9766
FXTN 1058 |PIBD1022L585 4.0000]  9.5Y] 12/6/2022] 3436] 9.4 30.070000] 4.0100 | 3:40:06 PM| 4.0077 | 4.2772 | 3.9818 | 3.9818
FXTN 20-04 __|PIBD2023B048 13.0000]  10Y] 2/20/2023] 3512] 9.62 4.2899 | 3.9898 | 3.9898
FXTN 20-05 * |PIBD2023E054 11.8750] _ 10Y|  5/29/2023] 3610 9.88 4.3063 | 4.0000 | 4.0000
FXTN 20-06 __|PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3757| 10.29 4.3067 | 4.0000 | 4.0000
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3981] 10.90 4.3074 | 4.0000 | 4.0000
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4044 11.07 4.3076 | 4.0000 | 4.0000
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4142| 11.34 4.3078 | 4.0000 | 4.0000
FXTN 20-10 __ |PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4296] 11.76 4.3083 | 4.0000 | 4.0000
FXTN20-11 __|PIBD2025J116 12.1250]  13Y| 10/20/2025] 4485| 12.28 4.3088 | 4.0000 | 4.0000
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4525 12.39 4.3090 | 4.0000 | 4.0000
FXTN20-12___|PIBD2026A122 10.2500]  13Y] _ 1/19/2026] 4576 1253 4.3091 | 4.0000 | 4.0000
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4850| 13.28 14.000000] 5.2500 | 11:37:55 AM| 5.2500 | 4.3099 | 4.0000 | 4.0000
FXTN 20-13__|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4898[ 13.41 4.3100 | 4.0000 | 4.0000
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4982] 13.64 30.000000] 45000 | 352558 PM| 4.7151 | 4.3103 | 4.0000 | 4.0000
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5171] 14.16 4.3108 | 4.0000 | 4.0000
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y|  12/4/2028] 5626] 15.40 4.3121 | 4.0000 | 4.0000
FXTN 20-16 __|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6165| 16.88 4.3137 | 4.0000 | 4.0000
FXTN 25:02 __|PIBD2530G029 125000 18Y|  7/28/2030] 6227 17.05 4.3139 | 4.0000 | 4.0000
FXTN 25:03 _ |PIBD2531A032 11.2500] 18]  1/26/2031] 6409] 17.55 4.3144 | 4.0000 | 4.0000
FXTN 20-17 __ |PIBD2031G171 8.0000]  19Y| 7/19/2031] 6583 18.02] 1,564.000000] 5.2000 | 4:10:14 PM| 5.2674 | 4.3149 | 4.0000 | 4.0000
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6661] 18.24 4.3152 | 4.0000 | 4.0000
FXTN 20-18 __|PIBD2032B183 5.8750] 19|  2/2/2032] 6781] 1857 4.3155 | 4.0000 | 4.0000
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6809 18.64 48.445300] 5.1500 | 3:39:04 PM| 53726 | 4.3156 | 4.0000 | 4.0000
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 7019| 19.22 2.000000] 5.5000 | 9:52:08 AM| 5.5000 | 4.3162 | 4.0000 | 4.0000
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 7082| 19.39]  100.000000| 5.4350 | 11:35:10 AM| 5.4350 | 4.3164 | 4.0000 | 4.0000
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _7194] 19.70 5.858000] 3.6900 | 2:07:31 PM| 3.6873 | 4.3167 | 4.0000 | 4.0000
FXTN 25:06 _ |PIBD2534K062 9.2500]  25Y| 11/5/2034] 7788| 21.32 4.8654 | 4.5181 | 4.5058
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 8117| 2222 5.1693 | 4.8051 | 4.7859
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8194 2243 69.818000] 55000 | 4:08:13 PM| 55320 | 5.2404 | 4.8723 | 4.8515
FXTN 25:09 __ |PIBD25361097 7.6250]  25Y]  0/20/2036] 8482| 23.22 5.5064 | 5.1235 | 5.0967
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8803 24.10 8.784000] 5.3750 | 3:27:17 PM| 5.5046 | 5.8030 | 54035 | 53700
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8872] 24.29]  339.407900] 54007 | 3:55:54 PM| 54033 | 5.8667 | 5.4637 | 5.4288




