Interpolated Bonds

October 02, 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]  <iM| _10/9/2013 6] 002 3.0647 | 3.0417 | 3.0417
FXTN 0745 |PIBD0713K457 74250 M| 11/2/2013] 30| 0.08 0.9753 | 0.8417 | 0.8417
FXTN 0567 |PIBD0514A673 6.2500]  4M|  1/27/2014] _116] 0.32| 5408.820000 0.3750 | 4:00:30 PM| 0.3913 | 0.7609 | 05972 | 05972
FXTN 10-34___|PIBD1014C341 123750 5M|  3/25/2014]  173] 047 0.9852 | 0.8189 | 0.8189
FXTN 10-35___|PIBD1014G356 12.7500] _ 10M| _ 7/15/2014] _ 285] 0.78 1.3402_| 0.6812 | 0.7398
RTB 05-08 PIID05141080 6.2500]  1Y| ©0/24/2014]  356] 0.97| 465520000 0.8000 | 11:33:59 AM| 0.6868 | 15737 | 0.7121 | 0.7938
FXTN 07-46 __|PIBD0714J466 6.5000  1Y] 10/4/2014] _ 366] 1.00 1.6108 | 0.7654 | 0.8447
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 376] 1.03 1.6479 | 0.8188 | 0.8956
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y] _ 2/24/2015] _ 509] 1.39 21414 | 1.5287 | 15730
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 587] 1.6 24308 | 1.9449 | 19703
FXTN 07-47 __ |PIBDO715E477 8.3750]  2Y| 5/22/2015]  596] 1.63 24642 | 1.9930 | 20161
FXTN 0420 |PIBD0415G203 48750 2Y|  7/21/2015] _ 656] 1.80 26868 | 2.3132 | 23217
RTB 05-09 PID0515H097 5.8750]  2Y| 8/19/2015]  685] 1.88 2.7944 | 2.4680 | 24694
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y|  8/25/2015] 691 1.89 2.8167 | 25000 | 25000
FXTN 0569 |PIBD0515K697 4.6250] 25Y| 11/25/2015] 783] 2.4 28467 | 2.5348 | 25348
FXTN 10-38___|PIBD1015L384 10.1250]  25Y] 12/15/2015] 803|220 28532 | 2.5424 | 25424
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] _ 831] 2.28 2.8623 | 25530 | 25530
FXTN 0748 |PIBD0716A488 7.0000] 2.5v] 1/27/2016] _846] 232 2.8672 | 2.5587 | 25587
RTB 05-10 PID0516C107 6.0000] 2.5vY]  3/3/2016] 882 2.4 1.980000] 2.7500 | 3:25:19 PM| 23497 | 2.8790 | 25723 | 2.5723
FXTN 10-40___|PIBD1016C407 7.5000] _ 2.5Y] 3/30/2016] 909 249 0.400000] 2.9750 | 11:03:32 AM| 2.9750 | 2.8878 | 25826 | 2.5826
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016]  935] 2.56 20.000000] 2.2500 | 12:03:08 PM| 22500 | 2.8962 | 25924 | 2.5024
FXTN 10-41 __ |PIBD1016D416 7.0000  3v] 4/27/2016] _937] 257 2.8069 | 25932 | 25932
FXTN 10-42 ___|PIBD1016/420 9.1250]  3Y|  9/4/2016] 1067| 292 2.9393 | 2.6424 | 26424
RTB 0701 * |PID07161018 7.0000  3Y] o/24/2016] 1087] 298 2.9458 | 2.6500 | 2.6500
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1140] 3.12 3.0234 | 2.7415 | 2.7415
FXTN 0749 |PIBD0717C493 7.0000] _3.5Y]  3/31/2017] 1275] 3.49 3.2210 | 2.9746 | 29746
FXTN 20-01 __|PIBD2017D011 14.3750] 4|  4/24/2017] 1299] 356 1.400000] 53750 | ©9:13:50 AM| 53750 | 3.2562 | 3.0161 | 3.0161
FXTN 0570 |PIBD0517G705 46250 4Y|  7/5/2017] 1371] 8.75 3.3616 | 3.1404 | 3.1404
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1416] 3.88 3.4274 | 3.2181 | 3.2181
FXTN 10-44 * |PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1420] 3.89 3.4333 | 3.2250 | 3.2250
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1486] 4.07 3.4398 | 3.1929 | 3.1929
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1497] 4.10 25.000000] 3.0750 | 10:24:48 AM| 3.0750 | 3.4409 | 3.1876 | 3.1876
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1581 4.33 3.4492 | 3.1467 | 3.1467
FXTN 0572 |PIBD0518E723 2.1250]  5Y| 5/23/2018] 1693 4.64]  107.500000] 3.0500 | 3:06:57 PM| 3.0500 | 3.4602 | 3.0923 | 3.0923
FXTN 0751 * |PIBD0718H511 5.0000] Y| 8/18/2018] 1780 4.87 3.4688 | 3.0500 | 3.0500
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1874 5.3 3.4987 | 3.1057 | 3.1067
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1965 5.38 3.5276 | 3.1595 | 3.1595
FXTN 07563 |PIBD0719D531 5.0000]  6Y] 4/26/2019] 2031] 556 3.5486 | 3.1986 | 3.1986
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2115] 5.79 3.5753 | 3.2484 | 3.0484
FXTN 0755 |PIBD0719H555 47500 6Y| #/30/2019] 2157] 5.1 3.5886 | 3.2732 | 3.2732
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2241| 6.14]  241.500000] 3.1000 | 2:25:20 PM| 3.1070 | 3.6153 | 3.3230 | 3.3230
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2329 6.38 3.6433 | 3.3751 | 3.3751
RTB 10-01 PIID1020H015 7.2500]  7Y]  #/19/2020] 2512 6.88 3.7015 | 3.4834 | 3.4834
FXTN 10-51 * |PIBD1020/510 6.1250  7Y]  0/16/2020] 2540 6.95 3.7104 | 3.5000 | 3.5000
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2631] 7.20 3.7222 | 3.5086 | 3.5042
RTB 10-02 PID1021C027 7.3750] _ 7.5Y]  3/3/2021] 2708] 7.4 3.7321 | 3.5158 | 3.5078
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2764 7.57 3.7304 | 35211 | 35105
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 2939 8.05 3.7620 | 35375 | 35186
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2974] 8.14 3.7665 | 3.5408 | 3.5203
FXTN 10-54 __|PIBD1022G545 6.3750] 8.5Y|  1/19/2022] 3030] 8.30] _ 100.000000| 3.5400 | 9:17:56 AM| 3.5400 | 3.7738 | 3.5461 | 3.5229
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y| B3/14/2022] 3084] 8.44 3.7808 | 3.5512 | 3.5254
FXTN 10-56 __ |PIBD1022H562 48750  OY]  8/2/2022] 3225] 8.83 3.7990 | 3.5644 | 3.5320
FXTN 1057 |PIBD1022/570 47500 Y] o/13/2022] 3267] 894 3.8044 | 3.5684 | 3.5339
FXTN 20-03 __|PIBD2022J033 12.7500] _ 9.5Y] 10/17/2022] 3301] 9.04 3.8088 | 3.5716 | 3.5355
FXTN 1058 |PIBD1022L585 4.0000] 9.5Y] 12/6/2022] 3351] 0.17 3.8153 | 3.5763 | 3.5378
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3427] 9.8 3.8251 | 3.5834 | 3.5414
FXTN 20-05 __ |PIBD2023E054 11.8750] _ 10Y| _ 5/29/2023] 3525 9.65 3.8378 | 3.5927 | 3.5460
RTB 10-04 * |PID1023H046 3.2500] _ 10Y|  8/15/2023] 3603] 0.86] 101659818 3.4601 | 3:43:25 PM| 3.5496 | 3.8479 | 3.6000 | 3.5496
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3672] 10.05 3.8593 | 3.6103 | 3.5609
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3896] 10.67 3.8965 | 3.6439 | 3.5977
FXTN 20-08 __|PIBD2024H086 12.8750]  11Y| _ 8/5/2024] 3959] 10.84 3.9069 | 3.6533 | 3.6080
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4057| 11.11 3.9232 | 3.6680 | 3.6241
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4211] 11.53 3.9487 | 3.6910 | 3.6494
FXTN20-11 __|PIBD2025J116 121250 13Y| 10/20/2025] 4400] 12.05 3.9800 | 3.7193 | 3.6804
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4440 12.16 3.9867 | 3.7253 | 3.6870
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4491] 12.30 3.9951 | 3.7330 | 3.6953
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4765| 13.05 2.500000] 4.5500 | 3:18:26 PM| 4.5649 | 4.0406 | 3.7740 | 3.7403
FXTN 20-13___|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4813| 13.18 4.0485 | 3.7812 | 3.7482
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4897| 13.41 0.970000] 4.6000 | 2:44:06 PM| 4.6000 | 4.0624 | 3.7938 | 3.7620
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  09/6/2027] 5086 13.92 4.0938 | 3.8221 | 3.7930
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y|  12/4/2028] 5541] 15.17 41692 | 3.8902 | 3.8677
FXTN 20-16__|PIBD2030E166 8.7500]  17Y|  5/27/2030] 6080 16.65 4.2586 | 3.9709 | 3.9561
FXTN 25:02 __|PIBD2530G029 125000]  17Y]  7/28/2030] 6142 16.82 4.2689 | 3.9802 | 3.9663
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y|  1/26/2031] 6324] 17.31 4.2990 | 4.0075 | 3.9962
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y|  7/19/2031] 6498 17.79]  1,653.000000] 4.9500 | 4:12:40 PM| 4.9543 | 4.3279 | 4.0335 | 4.0247
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6576 18.00 4.3408 | 4.0452 | 4.0375
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6696 18.33 4.3607 | 4.0632 | 4.0572
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6724 18.41 34.400000] 52500 | 3:28:15 PM| 5.2330 | 4.3654 | 4.0673 | 4.0618
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6934| 18.98 4.4002 | 4.0988 | 4.0963
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6997| 19.16 4.4106 | 4.1082 | 4.1066
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7109] 19.46 20.700000 4.5500 | 3:01:18 PM| 4.0769 | 4.4202 | 4.1250 | 4.1250
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7703 21.09 4.8444 | 45852 | 45179
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y]  9/30/2035] 8032| 21.99 5.0744 | 4.8401 | 4.7355
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8109 22.20 40.200000] 5.7500 | 2:10:55 PM| 52524 | 5.1282 | 4.8997 | 4.7864
FXTN 2509 |PIBD25361097 7.6250] 25|  ©9/20/2036] 8397] 22.99 5.3295 | 5.1229 | 4.9769
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8718] 23.87 5.5539 | 5.3715 | 5.1893
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8787| 24.06 73.391300] 5.2500 | 3:31:17 PM| 5.2254 | 56021 | 54250 | 5.2349




