Interpolated Bonds

October 24, 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 8] 002 2.7789 | 2.7398 | 2.7398
FXTN 0567 |PIBD0514A673 6.2500]  3M|  1/27/2014] 94| 0.26]  2,000.000000] 0.0200 | 8:47:18 AM| 0.0500 | 0.2037 | 0.0468 | 0.0468
FXTN 10-34___|PIBD1014C341 123750 5M| _ 3/25/2014] 151 0.4 0.3713 | 0.2000 | 0.1625
FXTN 10-35___|PIBD1014G356 12.7500]  oM| _ 7/15/2014] 263 0.72 0.4834 | 02181 | 0.1946
RTB 05-08 PIID05141080 6.2500]  11M| 9/24/2014] 334 0.9 13.000000] 0.1500 | 11:02:07 AM| 0.7373 | 05251 | 0.1945 | 0.1906
FXTN 07-46 __|PIBD0714J466 6.5000]  11M| 10/4/2014] 344 0.94 10.800000] 0.1500 | _ 8:55:00 AM| 0.1500 | 0.5310 | 0.1911 | 0.1900
SPTB 10-03 __ |SPTB1014J037 122500 1Y] 10/14/2014] 354] 097]  100.000000 0.1500 | 8:54:17 AM| 0.2250 | 0.5672 | 0.2236 | 0.2232
FXTN 10-36___|PIBD1015B367 12.3750]  1.5Y]  2/24/2015] _ 487] 1.33 1.3182 | 0.9737 | 0.9628
FXTN 05-68 _ |PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 565] 1.55 1.7586 | 1.4135 | 1.3966
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/20/2015] 574 1.57 1.8094 | 1.4643 | 1.4467
FXTN 0420 |PIBD0415G203 48750 Y| 7/21/2015] 634] 1.74 21482 | 1.8026 | 1.7804
RTB 05-09 PID0515H097 5.8750]  2Y|  8/19/2015]  663] 1.82 23119 | 1.9662 | 1.9416
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y|  8/25/2015] 669 1.83 2.3458 | 2.0000 | 1.9750
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015]  761] 2.08 2.3690 | 1.9687 | 1.9495
FXTN 10-38___|PIBD1015L384 101250 25Y| 12/15/2015] 781] 214 23741 | 1.9619 | 1.9440
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5v] 1/12/2016] 809 2.2 23812 | 1.9524 | 1.9363
FXTN 0748 |PIBD0716A488 7.0000] _2.5Y] 1/27/2016] 824 2.26 9.700000] 2.3750 | 11:07:45 AM| 2.3750 | 2.3849 | 1.9473 | 19321
RTB 05-10 PID0516C107 6.0000] 25Y|  3/3/2016] _ 860] 2.35 1.223000] 1.9500 | 2:36:30 PM| 2.0234 | 2.3940 | 1.9351 | 1.922f
FXTN 10-40___|PIBD1016C407 7.5000] _2.5v] 3/30/2016] _ 887| 243 24009 | 1.9250 | 1.9147
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016]  913] 2.50] _ 200.000000] 1.8600 | 10:44:15 AM| 1.8600 | 2.4074 | 1.9171 | 1.9075
FXTN 10-41 __ |PIBD1016D416 7.0000  3Y] 4/27/2016] _ 915] 251 2.4079 | 1.9164 | 1.9069
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 1045] 2.86 2.100000] 2.3750 | 11:08:17 AM| 2.3750 | 24407 | 1.8722 | 1.8709
RTB 0701 * |PID07161018 7.0000  3Y] 9/24/2016] 1065] 292 2.4458 | 1.8654 | 1.8654
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1118 3.06 2.5503 | 2.0261 | 2.0014
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1253] 3.43 87.400000] 2.5000 | 4:07:27 PM| 24225 | 2.8163 | 24354 | 2.3477
FXTN 20-01 __|PIBD2017D011 14.3750]  3.5Y]  4/24/2017] 1277] 3.50 2.8636 | 25081 | 2.4092
FXTN 0570 |PIBD0517G705 46250 4Y]  7/5/2017] 1349 3.69 2.000000] 2.8750 | 11:46:14 AM| 2.8750 | 3.0055 | 2.7264 | 25939
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1394 3.82 2.223000] 2.5000 | 9:48:28 AM| 25000 | 3.0942 | 2.8629 | 2.7093
FXTN 10-44 * |PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1398] 3.83]  500.000000] 2.7000 | 2:33:39 PM| 2.7200 | 3.1021 | 28750 | 2.7196
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1464 4.0 3.1233 | 2.8246 | 2.7006
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1475] 4.04 3.1268 | 2.8162 | 26975
FXTN 10-45 __ |PIBD1018A451 5.8750]  4.5Y| 1/31/2018] 1559] 4.27]  200.000000] 26000 | 9:32:40 AM| 26000 | 3.1538 | 2.7521 | 2.6733
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1671] 457| 2,615.541200] 26250 | 3:26:27 PM| 26161 | 3.1898 | 2.6666 | 2.6411
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| #/18/2018] 1758] 4.81 3.2177 | 2.6002 | 26161
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1852 5.07 3.2500 | 26806 | 2.6945
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y]  2/19/2019] 1943] 5.32 2.000000] 2.7500 | 11:08:49 AM| 2.7500 | 3.2814 | 2.7584 | 2.7704
FXTN 07563 |PIBD0719D531 5.0000] _ 55Y| _ 4/26/2019] 2009] 5.50 3.3041 | 28148 | 2.8255
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2093] 5.73 3.3330 | 28866 | 2.8955
FXTN 07-55 _|PIBD0719H555 47500 6Y|  8/30/2019] 2135] 5.85 36.500000] 3.1000 | 10:37:08 AM| 3.1000 | 3.3474 | 2.9225 | 2.9305
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y| 11/22/2019] 2219 6.08]  260.000000] 3.0000 | 11:32:37 AM| 3.0010 | 3.3763 | 2.9944 | 3.0006
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y|  2/18/2020] 2307] 6.32 3.4066 | 3.0696 | 3.0740
RTB 10-01 PIID1020H015 7.2500]  7Y]  8/19/2020] 2490 6.82 8.600000] 3.2000 | 2:53:17 PM| 3.2000 | 3.4696 | 3.2261 | 3.2266
FXTN 10-51 * |PIBD1020/510 6.1250]  7Y| 9/16/2020] 2518] 6.89 5.000000] 3.2000 | 2:46:28 PM| 3.2000 | 3.4792 | 3.2500 | 3.2500
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2609] 7.14 3.4965 | 3.2603 | 3.2617
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RTB 10-02 PIID1021C027 7.3750]  7.5Y]  3/3/2021] 2686 7.35 35110 | 3.2689 | 3.2715
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y|  4/28/2021] 2742 7.51 3.5217 | 3.2752 | 3.2787
RTB 10-03 PID1021J039 5.7500] __ 8Y| 10/20/2021] 2917] 7.99 1.000000] 3.5000 | 2:26:02 PM| 3.5000 | 3.5548 | 3.2950 | 3.3012
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2952 8.08 3.5615 | 3.2989 | 3.3057
FXTN 10-54 __|PIBD1022G545 6.3750]  8.5v]  1/19/2022] 3008| 8.24 3.5721 | 3.3052 | 3.3129
FXTN 20-02___|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3062| 8.38 3.5823 | 3.3113 | 3.3198
FXTN 10-56 __ |PIBD1022H562 48750 o]  8/2/2022] 3203] 877 3.6091 | 3.3272 | 3.3379
FXTN 1057 |PIBD1022/570 47500 OY] o/13/2022] 3245] 8.88 3.6170 | 3.3319 | 3.3433
FXTN 20-03 __|PIBD2022J033 12.7500 Y] 10/17/2022] 3279 8.98 3.6235 | 3.3358 | 3.3476
FXTN 1058 _ |PIBD1022L585 4.0000] 95Y| 12/6/2022] 3329] 0.1  150.000000] 34000 | 9:56:58 AM| 3.4000 | 3.6329 | 3.3414 | 3.3540
FXTN 20-04 __|PIBD2023B048 13.0000] _ 9.5Y|  2/20/2023] 3405 9.32 3.6474 | 3.3500 | 3.3638
FXTN 20-05 __|PIBD2023E054 11.8750] _ 10Y|  5/29/2023] 3503 9.59 3.6659 | 3.3610 | 3.3763
RTB 10-04 PIID1023H046 3.2500]  10Y| 8/15/2023] 3581] 0.80]  6,593.020000] 3.4000 | 3:42:49 PM| 3.3952 | 3.6807 | 3.3698 | 3.3863
FXTN 20-06_* |PIBD2023J068 11.3750] _ 10Y| 10/23/2023] 3650 9.99 3.6938 | 3.3776 | 3.3952
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3874] 10.61 3.7564 | 3.4414 | 3.4570
FXTN 20-08__|PIBD2024H086 12.8750]  11Y] _ 8/5/2024] 3937| 10.78 3.7740 | 3.4593 | 3.4744
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4035] 11.05 3.8014 | 3.4873 | 35014
FXTN 20-10 __ |PIBD2025D103 12.1250]  12Y]  4/14/2025] 4189 11.47 3.8444 | 35311 | 35439
FXTN20-11 __|PIBD2025J116 12.1250] _ 12Y] 10/20/2025] 4378| 11.99 3.8072 | 3.5850 | 3.5960
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4418| 12.10 3.9084 | 3.5964 | 3.6070
FXTN20-12___|PIBD2026A122 10.2500] 13|  1/19/2026] 4469 12.24 3.9227 | 3.6109 | 3.6211
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4743| 12.99 55.000000] 4.2250 | 11:41:13 AM| 4.2250 | 3.9992 | 3.6889 | 3.6967
FXTN 20-13__ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 4791] 13.12 4.0126 | 3.7026 | 3.7099
RTB 15-02 PIID1527C023 5.3750] 14|  3/1/2027] 4875] 1335 19.300000] 4.7000 | 2:26:17 PM| 4.6576 | 4.0361 | 3.7265 | 3.7331
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5064] 13.86 4.0889 | 3.7804 | 3.7852
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5519| 15.11 4.2161 | 3.9100 | 3.9107
FXTN 20-16__|PIBD2030E166 8.7500]  17Y|  5/27/2030] _6058] 16.59 4.3667 | 4.0635 | 4.0504
FXTN 25:02 __|PIBD2530G029 125000 17Y]  7/28/2030] 6120] 16.76 4.3840 | 4.0812 | 4.0765
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6302] 17.25 4.4348 | 4.1330 | 4.1267
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6476 17.73]  5,897.098000] 4.3150 | 3:54:06 PM| 4.2950 | 4.4835 | 4.1826 | 4.1747
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6554] 17.94 4.5053 | 4.2048 | 4.1962
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6674] 18.27 4.5388 | 4.2390 | 4.2293
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6702| 18.35] 2,163.404000] 4.4950 | 3:58:50 PM| 4.4297 | 4.5466 | 4.2469 | 4.2370
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6912 18.92 4.6053 | 4.3068 | 4.2949
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6975 19.10 4.6229 | 4.3247 | 4.3123
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 7087| 19.40] 3,182.453000] 4.2000 | 3.46:02 PM| 4.3432 | 4.6542 | 4.3566 | 4.3432
FXTN 25:06 _ |PIBD2534K062 9.2500]  25Y] 11/5/2034] 7681] 21.03 4.7448 | 4.4857 | 4.4811
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] 9/30/2035] 8010 21.93 4.7949 | 45572 | 45575
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8087| 22.14]  2,220.700000] 4.8300 | 3:39:22 PM]| 4.7966 | 4.8066 | 4.5739 | 4.5754
FXTN 25:09 _ |PIBD25361097 7.6250] 25|  ©9/20/2036] _8375] 22.93 60.680000] 4.8250 | 10:23:04 AM| 4.8338 | 4.8505 | 4.6365 | 4.6422
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 8696] 23.81] 145795800 5.0000 | 2:26:42 PM| 4.8876 | 4.8995 | 4.7063 | 4.7168
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8765 24.00]  2,705.553000] 4.7300 | 4:07:17 PM| 4.6698 | 4.9100 | 4.7213 | 4.7328




