Interpolated Bonds

August 08, 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] 58] 0.16 1.1703 | 1.0000 | 1.0000
FXTN 0745 |PIBD0713K457 74250 oM| 11/2/2018] 82| 0.22 1.1721 | 1.0000 | 1.0000
FXTN 0567 |PIBD0514A673 6.2500]  5M|  1/27/2014]  168] 0.46]  2,695.041000] 0.9000 | 4:11:18 PM| 0.8830 | 1.1766 | 1.0000 | 1.0000
FXTN 10-34___|PIBD1014C341 123750 8M| _ 3/25/2014]  225] 0.62 1.2386 | 1.0659 | 1.0659
FXTN 10-35___|PIBD1014G356 127500 11M| _ 7/15/2014] _ 337] 0.92 1.3822 | 1.2198 | 1.2198
RTB 05-08 PIID05141080 6.2500]  1.5Y] 0/24/2014] _ 408] 1.2 3.355000] 1.1500 | 11:20:03 AM| 1.1500 | 15251 | 1.3553 | 1.3553
FXTN 07-46 __|PIBD0714J466 6.5000]  1.5Y] 10/4/2014] _ 418] 1.14 15485 | 1.3768 | 1.3768
SPTB 10-03 __ |SPTB1014J037 122500 1.5Y] 10/14/2014]  428] 1.7 15719 | 1.3983 | 1.3983
FXTN 10-36___|PIBD1015B367 123750 2| 2/24/2015] 561] 154 1.8831 | 1.6841 | 1.6841
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015]  639] 1.75 2.0656 | 1.8517 | 1.8517
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/20/2015] 648] 1.77 2.0867 | 1.8711 | 18711
FXTN 0420 * |PIBD0415G203 48750 Y| 7/21/2015] 708] 1.4 2.2271 | 2.0000 | 2.0000
RTB 05-09 PIID0515H097 5.8750] 25Y| 8/19/2015] 737] 202] 141559000 2.1250 | 3:27:30 PM| 2.0676 | 2.2456 | 2.0070 | 2.0065
FXTN 10-37___|PIBD1015H370 11.8750]  25Y|  8/25/2015]  743] 2.03 2.2494 | 2.0084 | 2.0078
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 835] 229 2.3080 | 2.0306 | 2.0283
FXTN 10-38___|PIBD1015L384 10.1250] _ 25Y| 12/15/2015] 855] 2.34 2.3208 | 2.0354 | 20327
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] 883 242 2.3386 | 2.0422 | 2.0390
FXTN 0748 |PIBD0716A488 7.0000] _2.5Y] 1/27/2016] _ 898] 2.46 2.786867| 2.1450 | 11:57:43 AM| 2.2379 | 2.3482 | 2.0458 | 2.0423
RTB 05-10 PID0516C107 6.0000  3Y]  3/3/2016] _ 934] 256 5.717614] 2.2000 | 10:59:21 AM| 2.2000 | 23711 | 2.0544 | 2.0503
FXTN 10-40___|PIBD1016C407 75000 3Y] 3/30/2016] 961 263 2.3884 | 2.0610 | 2.0564
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 987] 2.70]  236.072752| 2.1750 | 2:25:42 PM| 2.0593 | 24049 | 2.0672 | 2.0622
FXTN 10-41 * |PIBD1016D416 7.0000 3v] 4/27/2016] 989 2.71 24062 | 2.0677 | 2.0626
FXTN 10-42 ___|PIBD1016/420 9.1250] 3.5Y]  9/4/2016] 1119 3.06 58.500000] 2.1250 | 2:41:26 PM| 2.1765 | 2.4717 | 2.1672 | 2.1663
RTB 07-01 PID07161018 7.0000] 3.5Y] 9/24/2016] 1139 3.2 24818 | 2.1826 | 2.1823
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1192 3.26 25085 | 2.2231 | 22246
FXTN 0749 |PIBD0717C493 7.0000  4Y] 3/31/2017] 1327] 3.63] 3,298.235000] 2.4300 | 4:01:15 PM| 2.4089 | 25766 | 2.3265 | 2.3323
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1351 3.70 2.5887 | 2.3449 | 23514
FXTN 0570 * |PIBD0517G705 46250 4Y]  7/5/2017] 1423] 3.90 2.6250 | 2.4000 | 2.4089
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1468 4.02 50.000000] 26250 | 4:06:30 PM| 26250 | 2.6262 | 2.4000 | 2.4077
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1472] 4.03 43.500000] 26250 | 4:05:42 PM| 26250 | 2.6263 | 2.4000 | 2.4075
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y] 10/28/2017] 1538 4.21 6.300000] 25000 | 11:26:54 AM| 25000 | 2.6280 | 2.4000 | 2.4057
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1549] 4.24 2.6282 | 2.4000 | 24054
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y|  1/31/2018] 1633] 447 2.6304 | 2.4000 | 2.4031
FXTN 0572 * |PIBD0518E723 21250  5Y| 5/23/2018] 1745] 4.78 49.500000] 24000 | 2:44:54PM| 24136 | 2.6333 | 2.4000 | 2.4000
FXTN 07-51 __|PIBD0718H511 5.0000]  5.5Y] 8/18/2018] 1832] 5.02 55.000000] 26000 | 2:32:13PM| 26142 | 2.7145 | 24821 | 2.4821
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1926 5.27 2.8023 | 25708 | 25708
FXTN 10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2017| 552 2.8873 | 26566 | 2.6566
FXTN 07-53 _|PIBD0719D531 5.0000]  6Y| 4/26/2019] 2083 5.70 35.000000] 28750 | 11:14:38 AM| 2.8750 | 2.9489 | 2.7189 | 2.7189
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2167| 593 3.0273 | 2.7981 | 2.7981
FXTN 07-55 _|PIBD0719H555 4.7500] _ 65Y|  8/30/2019] 2209] 6.05  130.000000] 29750 | 4:04:19 PM| 29750 | 3.0665 | 2.8377 | 2.8377
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2293 6.28 0.200000] 3.3300 | 2:19:41 PM| 3.3300 | 3.1449 | 2.9170 | 29170
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2381] 6.5 3.2271 | 3.0000 | 3.0000
RTB 10-01 PIID1020H015 7.2500]  7.5Y]  8/19/2020] 2564 7.02 15.000000 3.1000 | 2:48:12 PM| 3.1000 | 3.2972 | 3.0650 | 3.0650
FXTN 1051 |PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2592] 7.10 3.3080 | 3.0750 | 3.0750
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FXTN 10-52__|PIBD1020L525 5.8750] 75| 12/16/2020] 2683] 7.35 3.210475] 3.2500 | 2:45:41 PM| 3.2500 | 3.3428 | 3.1073 | 3.1073
RTB 10-02 PIID1021C027 73750 8Y]  3/3/2021] 2760] 7.56 2.165000] 3.2750 | 2:47:04 PM| 3.0869 | 3.3723 | 3.1347 | 3.1347
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2816] 7.71]  122.200000] 3.3250 | 4:03:34 PM| 3.3441 | 3.3938 | 3.1546 | 3.1546
RTB 10-03 PID1021J039 5.7500]  8.5Y| 10/20/2021] 2991 8.19 3.4608 | 3.2168 | 3.2168
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y] 11/24/2021] 3026] 8.28 30.000000] 3.4500 | 11:07:52 AM| 3.4500 | 3.4743 | 3.2292 | 3.2202
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y| 1/19/2022] 3082| 8.44]  440.225778] 3.3250 | 3:50:35 PM| 3.3251 | 3.4957 | 3.2491 | 3.2491
FXTN 20-02___|PIBD2022C021 15.0000 Y] 3/14/2022[ 3136] 8.59 35164 | 3.2683 | 3.2683
FXTN 10-56 __ |PIBD1022H562 48750  oY]  8/2/2022] 3277] 897 3.5704 | 3.3184 | 3.3184
FXTN 1057 |PIBD1022/570 4.7500] _95Y|  90/13/2022] 3319] 9.09 3.5865 | 3.3333 | 3.3333
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3353] 9.18 3.5096 | 3.3454 | 3.3454
FXTN 1058 |PIBD1022L585 4.0000] _95Y|  12/6/2022] 3403] 9.32 62.870000] 3.3500 | 2:55:15 PM| 3.3835 | 3.6187 | 3.3632 | 3.3632
FXTN 20-04 __|PIBD2023B048 13.0000] 10|  2/20/2023] 3479] 9.5 3.6478 | 3.3902 | 3.3902
FXTN 20-05 * |PIBD2023E054 11.8750] 10| _ 5/29/2023] 3577| 9.79 3.6854 | 3.4250 | 3.4250
FXTN 20-06 __|PIBD2023J068 11.3750] _10.5Y] 10/23/2023] 3724] 10.20 3.7042 | 3.4435 | 3.4435
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3948[ 10.81 3.7329 | 3.4716 | 3.4716
FXTN 20-08 __|PIBD2024H086 128750  11Y] _ 8/5/2024] 4011] 10.98 63.000000] 3.7250 | 4:02:07 PM| 3.7250 | 3.7409 | 3.4795 | 3.4795
FXTN 20-09 __|PIBD2024K091 13.7500] _ 12Y] 11/11/2024] 4109] 11.25 3.7534 | 3.4918 | 3.4918
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y]  4/14/2025] 4263 11.67 3.7731 | 35111 | 35111
FXTN20-11 __ |PIBD2025J116 12.1250]  13Y| 10/20/2025] 4452 12.19 3.7973 | 3.5349 | 3.5349
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4492 12.30 3.8024 | 3.5399 | 3.5399
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4543] 12.44 3.8090 | 3.5463 | 3.5463
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4817| 13.19 3.8440 | 35807 | 3.5807
FXTN 20-13___|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4865| 13.32 3.8501 | 3.5867 | 3.5867
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4949 1355 13.350000] 4.0000 | 3:23:24 PM| 3.9068 | 3.8609 | 3.5973 | 3.5973
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5138| 14.07 3.8851 | 3.6210 | 3.6210
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5593 15.31 3.9432 | 3.6781 | 3.6781
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6132| 16.79 10.000000] 4.8000 | 2:51:34 PM| 4.8000 | 4.0122 | 3.7458 | 3.7458
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6194] 16.96 4.0201 | 3.7536 | 3.7536
FXTN 25:03 __|PIBD2531A032 11.2500]  18Y|  1/26/2031] 6376] 17.46 4.0434 | 3.7764 | 3.7764
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6550] 17.93]  178.695000| 4.3650 | 2:33:02 PM| 4.3570 | 4.0657 | 3.7983 | 3.7983
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6628] 18.15 4.0756 | 3.8081 | 3.8081
FXTN 20-18__|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6748| 18.48 4.0910 | 3.8231 | 3.8231
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6776] 1855 54.320000] 45000 | 3:14:18 PM| 4.4940 | 4.0946 | 3.8267 | 3.8267
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6986| 19.13 41214 | 3.8530 | 3.8530
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 7049] 19.30 41295 | 3.8609 | 3.8609
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _7161] 19.61 7.000000] 4.0000 | 3:10:06 PM| 3.8838 | 4.1438 | 3.8750 | 3.8750
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7755 21.23 4.4167 | 4.1759 | 4.1912
FXTN 25:07 __|PIBD25350071 8.0000]  25Y]  9/30/2035] 8084| 22.13 4.5678 | 4.3426 | 4.3663
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8161| 22.34]  215500000] 4.8000 | 2:48:15 PM| 4.8111 | 4.6032 | 4.3816 | 4.4073
FXTN 2509 |PIBD25361097 7.6250]  25Y]  0/20/2036] 8449| 23.13 4.7355 | 4.5274 | 4.5606
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  #/16/2037] 8770 24.01 7.000000] 5.0000 | 2:37:15 PM]| 4.9820 | 4.8829 | 4.6900 | 4.7315
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8839| 24.20 87.794000] 4.5851 | 3:48:54 PM| 4.6461 | 4.9146 | 4.7250 | 4.7682




