Interpolated Bonds

October 21, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 07-45 __ |PIBD0713K457 71250 <IM| _11/2/2013] 11| 0.03 5.000000] 0.8750 | 2:24:10 PM| 0.8750 | 26344 | 2.5857 | 2.5857
FXTN 0567 |PIBD0514A673 6.2500]  3M| 1/27/2014] 97| o0.27 0.4803 | 0.3000 | 0.2129
FXTN 10-34___|PIBD1014C341 123750 5M| _ 3/25/2014]  154] 0.42 0.5568 | 0.3750 | 0.3500
FXTN 10-35___|PIBD1014G356 12.7500]  oM| _ 7/15/2014] _ 266] 0.73 0.6855 | 0.5061 | 0.5061
RTB 05-08 PIID05141080 6.2500]  11M| 9/24/2014] _ 337] 0.92 0.7622 | 0.5845 | 0.5845
FXTN 07-46 __|PIBD0714J466 6.5000  1Y| 10/4/2014] 347] 0.95 0.7730 | 0.5956 | 0.5956
SPTB 10-03 __ |SPTB1014J037 122500 1Y| 10/14/2014] _357] 0.98 0.8129 | 0.6336 | 0.6308
FXTN 10-36___|PIBD1015B367 12.3750] 15| 2/24/2015]  490] 1.34 1.6020 | 1.3794 | 1.3145
FXTN 05-68 _ |PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 568] 1.56 2.0648 | 1.8168 | 1.7154
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/22/2015] 577] 158 21182 | 1.8673 | 1.7617
FXTN 0420 |PIBD0415G203 48750  2Y] 7/21/2015] 637] 1.74 24741 | 2.2037 | 2.0701
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015]  666] 1.82 1.000000] 2.0000 | 10:24:26 AM| 2.0000 | 2.6462 | 2.3664 | 2.2192
FXTN 10-37_* |PIBD1015H370 11.8750 2| 8/25/2015] 672] 1.84 2.6818 | 2.4000 | 2.2500
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015]  764] 2.09 2.6908 | 2.3652 | 2.1933
FXTN 10-38___|PIBD1015L384 10.1250] _ 25Y| 12/15/2015] 784] 215 2.6927 | 2.3576 | 2.1809
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] 82| 222 2.6955 | 2.3470 | 21637
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] _ 827] 2.26 26969 | 2.3413 | 21544
RTB 05-10 PID0516C107 6.0000] _25Y|  3/3/2016] _ 863] 2.36 2.7005 | 2.3277 | 21322
FXTN 10-40___|PIBD1016C407 7.5000] 2.5Y] 3/30/2016] 890 2.44 2.7031 | 2.3174 | 21156
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016]  916] 2.51]  510.740000] 2.0000 | 12:01:44 PM| 2.0000 | 2.7056 | 2.3076 | 2.0995
FXTN 10-41 __ |PIBD1016D416 7.0000 _3v] 4/27/2016] 918|251 2.7058 | 2.3068 | 2.0983
FXTN 1042 |PIBD1016/420 9.1250]  3v|  9/4/2016] 1048] 287 4.500000] 2.5000 | 2:04:50 PM| 2.5000 | 2.7185 | 2.2576 | 2.0181
RTB 0701 * |PID07161018 7.0000  3Y] 9/24/2016] 1068] 292 1.500000] 2.5000 | 11:41:44 AM| 2.5000 | 2.7205 | 2.2500 | 2.0058
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y| 11/16/2016] 1121] 3.07 2.8030 | 2.3694 | 2.1242
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1256 3.44 3.0130 | 2.6734 | 24259
FXTN 20-01 __|PIBD2017D011 14.3750]  4Y|  4/24/2017] 1280] 3.50 3.0503 | 2.7275 | 2479
FXTN 0570 |PIBD0517G705 46250  4Y|  7/5/2017] 1352] 3.70]  159.000000] 2.7500 | 4:07:13PM| 2.7500 | 3.1624 | 2.8896 | 2.6405
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1397] 3.82 3.2324 | 2.9910 | 2.7411
FXTN 10-44 * |PIBD1017H447 7.7500]  4Y] 8/23/2017] 1401| 3.84 3.2386 | 3.0000 | 2.7500
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1467| 4.02 3.2819 | 2.9737 | 2.7690
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1478] 4.05 3.2802 | 2.9693 | 2.7722
FXTN 10-45 __ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1562| 4.28 3.3443 | 29357 | 2.7963
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1674] 4.58]  801.000000] 2.8150 | 11:35:04 AM| 28412 | 3.4179 | 28910 | 2.8286
FXTN 0751 * |PIBD0718H511 5.0000] Y| 8/18/2018] 1761 4.82]  213.200000] 29000 | 11:23:30 AM[ 29000 | 3.4750 | 2.8563 | 2.8536
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1855 5.08 3.5062 | 2.9359 | 29335
FXTN 10-48 __ |PIBD1019B485 7.8750]  55Y|  2/19/2019] 1946] 5.3 8.000000] 3.5000 | 10:06:32 AM| 3.5000 | 3.5364 | 3.0130 | 3.0109
FXTN 07563 |PIBD0719D531 5.0000] _ 6Y|  4/26/2019] 2012] 551 3.5583 | 3.0689 | 3.0671
FXTN 0754 |PIBD0719G547 4.7500] __ 6Y|  7/19/2019] 2096] 5.74]  700.000000| 3.1250 | 12:02:46 PM| 3.1046 | 3.5862 | 3.1400 | 3.1385
FXTN 07-55 _|PIBD0719H555 47500 6Y]  8/30/2019] 2138] 5.85 3.6002 | 3.1756 | 3.1742
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y| 11/22/2019] 2222 6.08] 1,100.369000] 3.1000 | 3:19:05 PM| 3.1579 | 3.6280 | 3.2468 | 3.2457
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y]  2/18/2020] 2310] 6.32 3.6573 | 3.3213 | 3.3205
RTB 10-01 PIID1020H015 7.2500]  7Y]  8/19/2020] 2493] 6.83 3.7180 | 3.4763 | 3.4762
FXTN 10-51 * |PIBD1020/510 6.1250]  7Y] 9/16/2020] 2521] 6.90 3.7273 | 3.5000 | 3.5000
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2612] 7.15 3.7567 | 3.5080 | 3.5028
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RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2689 7.36 3.7816 | 3.5148 | 3.5052
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y|  4/28/2021] 2745] 7.52 3.7997 | 3.5198 | 3.5070
RTB 10-03 PID1021J039 5.7500] __ 8Y| 10/20/2021] 2920] 7.99 1.200000] 35750 | 3:17:39 PM| 3.7050 | 3.8563 | 3.5352 | 3.5124
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2955] 8.09 1.000000] 3.5800 | 3:55:25 PM| 3.5800 | 3.8676 | 3.5383 | 3.5135
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5Y] 1/19/2022] 3011| 8.24 12.000000] 3.6000 | 3:56:21 PM| 3.6000 | 3.8857 | 3.5433 | 3.5153
FXTN 20-02___|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3065 8.39 3.9031 | 3.5481 | 3.5170
FXTN 10-56 __ |PIBD1022H562 48750 ov]  8/2/2022] 3206] 8.78 10.000000] 3.7000 | 11:09:13 AM| 3.7000 | 3.9487 | 3.5605 | 3.5214
FXTN 1057 |PIBD1022/570 47500 Ov] o/13/2022] 3248] 8.89 3.9623 | 3.5642 | 3.5227
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3282] 8.99 3.9733 | 3.5672 | 3.5237
FXTN 1058 _ |PIBD1022L585 4.0000] 95Y| 12/6/2022] 3332] 0.12|  633.390000] 3.5500 | 4:03:40 PM| 35482 | 3.9894 | 35716 | 3.5253
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y]  2/20/2023] 3408] 9.33 4.0140 | 35784 | 35277
FXTN 20-05 __|PIBD2023E054 11.8750] _ 10Y|  5/29/2023] 3506] 9.60 4.0457 | 35870 | 35307
RTB 10-04 PIID1023H046 3.2500] _ 10Y|  8/15/2023] 3584] 0.81]  128.357000] 35200 | 3:30:17 PM| 35353 | 4.0709 | 3.5939 | 3.5331
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3653] 10.00 4.0932 | 3.6000 | 3.5353
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3877| 10.61 41381 | 3.6587 | 3.5982
FXTN 20-08__|PIBD2024H086 128750 11Y] _ 8/5/2024] 3940[ 10.79 41507 | 3.6752 | 3.6159
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4038 11.06 41703 | 3.7008 | 3.6434
FXTN 20-10 __ |PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4192 11.48 4.2012 | 3.7411 | 3.6866
FXTN20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4381] 11.99 4.2391 | 3.7906 | 3.7396
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4421] 12.10 4.2471 | 3.8011 | 3.7509
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4472 12.24 4.2573 | 3.8145 | 3.7652
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4746| 12.99 16.530000] 4.5000 | 3:19:25 PM| 4.4593 | 4.3122 | 3.8862 | 3.8421
FXTN 20-13__ |PIBD2026L139 8.0000]  14Y| 12/7/2026] 4794] 13.13 4.3218 | 3.8988 | 3.8556
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4878 13.36 0.500000] 4.6250 | 11:44:39 AM| 4.6250 | 4.3386 | 3.9208 | 3.8791
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5067| 13.87 4.3765 | 3.9703 | 3.9322
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5522| 15.12 4.4677 | 4.0894 | 4.0599
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6061] 16.59 4.5756 | 4.2306 | 4.2112
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 6123] 16.76 4.5881 | 4.2468 | 4.0286
FXTN 25:03 _ |PIBD2531A032 11.2500] 18]  1/26/2031] 6305] 17.26 4.6245 | 4.2044 | 4.2797
FXTN 20-17 __|PIBD2031G171 8.0000] _ 18Y|  7/19/2031] 6479| 17.74] _ 9,525.000000] 4.6150 | 3:51:34 PM| 4.6374 | 4.6594 | 4.3400 | 4.3285
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6557| 17.95 4.6750 | 4.3604 | 4.3504
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6677| 18.28 5.800000] 5.0000 | ©9:52:05 AM| 5.0000 | 4.6991 | 4.3919 | 4.3841
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6705] 18.36] 1,454.400000] 4.7800 | 3:.48:07 PM| 4.8038 | 4.7047 | 4.3992 | 4.3919
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6915 18.93 4.7467 | 4.4542 | 4.4509
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6978| 19.10 4.7594 | 4.4707 | 4.4686
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7090 19.41 2.700000] 4.4500 | 10:11:50 AM| 4.5233 | 4.7818 | 45000 | 4.5000
FXTN 25:06_|PIBD2534K062 9.2500]  25v] 11/5/2034] 7684] 21.04 4.9508 | 4.6931 | 4.6834
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 8013| 21.94 5.0443 | 4.8001 | 4.7849
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8090] 22.15] 1,812.921059] 5.0650 | 3:32:40 PM| 5.0951 | 5.0662 | 4.8251 | 4.8087
FXTN 25:09 __ |PIBD25361097 7.6250]  25v]  0/20/2036] 8378| 22.94 5.1482 | 4.9187 | 4.8976
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8699 23.82 11.420000] 5.3000 | 10:45:19 AM| 5.3000 | 5.2395 | 5.0231 | 4.9967
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8768] 24.01] 1,979.963000 4.9375 | 4:05:50 PM| 4.9458 | 5.2501 | 5.0455 | 5.0180




