Interpolated Bonds

August 07, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-33___|PIBD1013J337 11.0000]  2M| 10/9/2013] 62| 0.7 1.1705 | 1.0000 | 1.0000
FXTN 0745 |PIBD0713K457 74250 3M| 11/2/2013] 86| o0.24 1.1726 | 1.0000 | 1.0000
FXTN 0567 |PIBD0514A673 6.2500]  5M| 1/27/2014] 172| 0.47 49.990919] 0.8500 | 12:04:22 PM| 0.8500 | 1.1804 | 1.0000 | 1.0000
FXTN 10-34___|PIBD1014C341 123750 8M| _ 3/25/2014] 229] 0.63 1.2461 | 1.0659 | 0.9741
FXTN 10-35___|PIBD1014G356 127500 11M| _ 7/15/2014] _341] 0.93 1.3974 | 1.2198 | 0.9138
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014]  412] 1.3 1.199000] 1.1250 | 2:16:23PM| 1.9572 | 1.5415 | 1.3553 | 1.0561
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] 422| 1.16 15648 | 1.3768 | 1.0875
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] 432[ 1.18 15882 | 1.3983 | 1.1190
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015]  565] 1.55]  200.000000] 2.0000 | 11:07:44 AM| 2.0000 | 1.8986 | 1.6841 | 1.5375
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015]  643] 1.76 2.0806 | 1.8517 | 1.7829
FXTN 07-47 __ |PIBDO715E477 8.3750]  2Y| 5/22/2015] 62| 1.79 21017 | 1.8711 | 18112
FXTN 0420 * |PIBD0415G203 48750 Y] 7/21/2015] 712] 195 2.2417 | 2.0000 | 2.0000
RTB 05-09 PIID0515H097 5.8750] 25Y|  8/19/2015]  741] 203 2.2617 | 2.0091 | 2.0091
FXTN 10-37___|PIBD1015H370 11.8750]  25Y|  8/25/2015] 747] 2.05 2.2658 | 2.0109 | 2.0109
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] 839 2.30 2.3202 | 2.0397 | 20397
FXTN 10-38___|PIBD1015L384 101250 25Y| 12/15/2015] 859] 235 2.3430 | 2.0460 | 2.0460
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] _ 887| 243 2.3623 | 2.0547 | 2.0547
FXTN 0748 |PIBD0716A488 7.0000] 2.5Y] 1/27/2016] _ 902| 247 0.500000] 22500 | 10:36:40 AM| 2.2500 | 2.3727 | 2.0594 | 2.0594
RTB 05-10 PID0516C107 6.0000]  3Y|  3/3/2016] _ 938] 257 0.050000] 22500 | 10:12:58 AM| 2.2500 | 2.3975 | 2.0707 | 2.0707
FXTN 10-40___|PIBD1016C407 75000 3Y] 3/30/2016] 965 2.64 24161 | 2.0791 | 2.0791
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 991] 2.71]  310.037000] 2.0250 | 10:22:27 AM| 2.0879 | 24340 | 2.0873 | 2.0873
FXTN 10-41 * |PIBD1016D416 7.0000  3Y] 4/27/2016] 093] 272 24354 | 2.0879 | 2.0879
FXTN 10-42 ___|PIBD1016/420 9.1250]  3.5Y]  9/4/2016] 1123] 3.07] _ 194.000000] 2.0700 | 3:10:50 PM| 2.1038 | 2.4891 | 2.1814 | 2.1814
RTB 07-01 PID07161018 7.0000] 3.5Y] 9/24/2016] 1143] 3.3 24973 | 2.1958 | 21958
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1196 3.27 25192 | 2.2339 | 22339
FXTN 0749 |PIBD0717C493 7.0000]  4v] 3/31/2017] 1331] 3.64 2.5750 | 2.3310 | 2.3310
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1355] 3.71 25849 | 2.3482 | 2.3482
FXTN 0570 * |PIBD0517G705 46250  4Y|  7/5/2017] 1427] 3.9 2.6146 | 2.4000 | 2.4000
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1472| 4.03 5.800000] 2.5000 | 3:35:51 PM| 25000 | 26178 | 2.4000 | 2.4000
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1476 4.04 2.6181 | 2.4000 | 24000
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1542| 4.22 1.000000] 2.6000 | 2:34:34 PM| 26000 | 2.6228 | 2.4000 | 2.4000
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1563] 4.25 2.6236 | 24000 | 24000
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y| 1/31/2018] 1637] 4.48] 1,352.210000] 25500 | 3:.14:16 PM| 25982 | 2.6295 | 2.4000 | 2.4000
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1749] 4.79 2.6375 | 24000 | 24000
FXTN 07-51 __|PIBD0718H511 5.0000] 55Y| #/18/2018] 1836] 5.03]  550.000000] 26000 | 3:07:51 PM| 26364 | 2.7196 | 2.4821 | 2.4821
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1930 5.28 2.8083 | 25708 | 25708
FXTN 10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2021] 553 2.8041 | 26566 | 2.6566
FXTN 07563 |PIBD0719D531 5.0000]  6Y|  4/26/2019] 2087 5.71 2.9564 | 2.7189 | 2.7189
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2171] 594 3.0356 | 2.7981 | 2.7981
FXTN 0755 |PIBD0719H555 4.7500]  6.5Y] _ 8/30/2019] 2213] 6.06 3.0752 | 2.8377 | 28377
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2297] 6.29] 2,385.000000] 3.0250 | 4:0153PM| 29712 | 3.1645 | 2.9170 | 2.9170
FXTN 10-50 * |PIBD1020B508 7.7500] _ 7Y| 2/18/2020] 2385] 6.53 3.2375 | 3.0000 | 3.0000
RTB 10-01 PIID1020H015 7.2500]  7.5Y| _ 8/19/2020] 2568] 7.03 3.3038 | 3.0650 | 3.0650
FXTN 1051 |PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2596] 7.11 3.3139 | 3.0750 | 3.0750
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y| 12/16/2020] 2687] 7.36 3.500000] 3.2000 | 2:33:10 PM| 3.2000 | 3.3469 | 3.1073 | 3.1073
RTB 10-02 PIID1021C027 73750 8Y]  3/3/2021] 2764 7.57 3.000000] 3.4000 | 12:01:05 PM| 3.4000 | 3.3748 | 3.1347 | 3.1347
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2820 7.72 3.3951 | 3.1546 | 3.1546
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 2995] 8.20 3.4585 | 3.2168 | 3.2168
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y] 11/24/2021] 3030] 8.30 34712 | 3.2002 | 30202
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y]  1/19/2022] 3086] 8.45 80.000000] 3.3700 | 10:28:32 AM| 3.3700 | 3.4915 | 3.2491 | 3.2491
FXTN 20-02___|PIBD2022C021 15.0000 Y] 3/14/2022[ 3140] 8.60 35110 | 3.2683 | 3.2683
FXTN 10-56 __ |PIBD1022H562 48750  ov]  8/2/2022] 3281 8.98 3.5621 | 3.3184 | 3.3184
FXTN 1057 |PIBD1022/570 4.7500]  9.5Y] 9/13/2022] 3323] 9.10 3.5773 | 3.3333 | 3.3333
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3357] 9.19 3.5806 | 3.3454 | 3.3454
FXTN 1058 |PIBD1022L585 4.0000]  9.5Y] 12/6/2022] 3407| 9.33 33.914000] 3.5000 | 4:02:35 PM| 3.3822 | 3.6078 | 3.3632 | 3.3632
FXTN 20-04 __|PIBD2023B048 13.0000] _ 10Y| _2/20/2023] 3483 954 3.6353 | 3.3902 | 3.3902
FXTN 20-05 * |PIBD2023E054 11.8750] 10| _ 5/29/2023] 3581 9.80 3.6708 | 3.4250 | 3.4250
FXTN 20-06 __|PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3728| 10.21 3.6903 | 3.4435 | 3.4360
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3952 10.82 3.7200 | 3.4716 | 3.4527
FXTN 20-08 __|PIBD2024H086 128750  11Y] _ 8/5/2024] 4015 10.99 3.7283 | 3.4795 | 3.4574
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4113] 11.26 3.7413 | 3.4918 | 3.4647
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4267| 11.68 3.7617 | 35111 | 3.4762
FXTN20-11 __ |PIBD2025J116 12.1250]  13Y| 10/20/2025] 4456] 12.20 3.7868 | 3.5349 | 3.4903
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4496[ 12.31 3.7921 | 3.5399 | 3.4933
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4547 1245 3.7988 | 3.5463 | 3.4971
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4821] 13.20 23.600000] 4.1000 | 3:45:52 PM| 4.0703 | 3.8351 | 3.5807 | 3.5175
FXTN 20-13___|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4869| 13.33 3.8415 | 3.5867 | 3.5211
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4953] 1356 32.300000] 4.0750 | 11:10:12 AM| 4.1639 | 3.8526 | 3.5073 | 3.5274
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  0/6/2027] 5142| 14.08 3.8777 | 3.6210 | 35415
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5597| 15.32 3.9380 | 3.6781 | 3.5754
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6136] 16.80 4.0094 | 3.7458 | 3.6156
FXTN 25:02 __|PIBD2530G029 125000] _ 17Y| _ 7/28/2030] 6198] 16.97]  100.000000] 4.2025 | 3:43:50 PM| 4.2012 | 4.0176 | 3.7536 | 3.6203
FXTN 25:03 __|PIBD2531A032 11.2500] 18]  1/26/2031] 6380] 17.47]  100.000000] 4.2525 | 3:.43:44PM| 4.2512 | 4.0418 | 3.7764 | 3.6338
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6554 17.94] 5485.126022] 4.3550 | 4:14:23 PM| 4.3592 | 4.0648 | 3.7983 | 3.6468
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6632| 18.16 4.0752 | 3.8081 | 3.6526
FXTN 20-18__|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6752 18.49 1.000000] 45500 | 11:31:29 AM| 4.5500 | 4.0911 | 3.8231 | 3.6616
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6780] 18.56] 1,179.863000] 4.4150 | 3:52:32 PM| 4.4325 | 4.0948 | 3.8267 | 3.6637
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6990] 19.14 3.000000] 4.7500 | 0:58:44 AM| 4.9155 | 4.1226 | 3.8530 | 3.6793
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7053 19.31 41310 | 3.8609 | 3.6840
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _7165] 19.62 85.673300] 3.6500 | 3:17:45 PM| 3.6024 | 4.1458 | 3.8750 | 3.6924
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7759| 21.24 44176 | 4.1621 | 4.0663
FXTN 25:07 __|PIBD25350071 8.0000]  25v] ©/30/2035] 8088| 22.14 4.5682 | 4.3210 | 4.2734
FXTN 25-08 _|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8165] 22.35]  850.000000 4.6000 | 4:09:21 PM| 4.7049 | 4.6034 | 4.3583 | 4.3219
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  0/20/2036] 8453 23.14] _ 100.000000] 4.9750 | 2:28:41 PM| 4.9750 | 4.7352 | 4.4974 | 4.5032
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8774] 24.02]  125.890000] 5.0000 | 3:02:01 PM| 4.9623 | 4.8821 | 4.6526 | 4.7053
RTB 2501 * |PID2537J015 6.1250]  25Y] 10/24/2037] 8843 24.21]  110.882000] 4.6500 | 3:51:46 PM| 4.6379 | 4.9137 | 4.6859 | 4.7487




