Interpolated Bonds

October 04, 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 2] 0.0 3.4203 | 34153 | 3.4153
FXTN 0745 |PIBD0713K457 74250 <IM| _11/2/2013] 26| 0.07 15078 | 1.3819 | 1.3819
FXTN 0567 |PIBD0514A673 6.2500]  4M| 1/27/2014] 12| 0.31 4.271000] 0.4500 | 2:48:56 PM| 0.4731 | 0.7404 | 05598 | 0.5598
FXTN 10-34___|PIBD1014C341 123750 5M|  3/25/2014]  169] 046 0.9991 | 0.8143 | 0.8143
FXTN 10-35___|PIBD1014G356 12.7500]  oM| _ 7/15/2014] _281] 077 1.2056 | 1.0188 | 0.9513
RTB 05-08 PIID05141080 6.2500]  1Y| 0/24/2014]  352] 0.96 4.615246] 0.8750 | 2:57:32 PM| 0.7906 | 1.3775 | 1.1767 | 1.0564
FXTN 07-46 __|PIBD0714J466 6.5000  1Y] 10/4/2014] 362] 0.99 20.000000] 1.4750 | 11:20:11 AM| 1.7370 | 1.4203 | 1.2132 | 1.0833
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 372] 1.02 14631 | 1.2497 | 1.1102
FXTN 10-36___|PIBD1015B367 12.3750]  1.56Y]  2/24/2015] _ 505] 1.38 2.0329 | 1.7354 | 1.4676
FXTN 05-68 _|PIBD0515E685 6.3750]  2Y| 5/13/2015] _ 583] 1.60 2.3670 | 2.0202 | 16772
FXTN 07-47 __ |PIBDO715E477 8.3750]  2v| 5/22/2015]  592| 1.62 24055 | 2.0531 | 1.7014
FXTN 0420 |PIBD0415G203 48750 2Y| 7/21/2015] _6b2] 1.79 2.6626 | 2.2722 | 1.8626
RTB 05-09 PID0515H097 5.8750]  2Y| 819/2015] 681] 1.86]  101.600000] 19500 | 3:55:19 PM| 19567 | 2.7868 | 2.3781 | 1.9406
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y| 8/25/2015]  687| 1.88 2.8125 | 24000 | 1.9567
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] _ 779] 2.3 28241 | 2.4232 | 2.0829
FXTN 10-38___|PIBD1015L384 10.1250]  25Y] 12/15/2015] 799 2.19 2.8266 | 2.4283 | 21104
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 827] 2.26 2.8302 | 2.4354 | 21488
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] 82| 2.3 1.000000] 26250 | 11:39:04 AM| 26250 | 2.8321 | 24391 | 2.1694
RTB 05-10 PID0516C107 6.0000] 2.5vY]  3/3/2016] _ 878] 240 2.963000] 2.4000 | 2:16:34 PM| 2.4875 | 2.8366 | 2.4482 | 2.2187
FXTN 10-40___|PIBD1016C407 7.5000] _ 2.5Y] 3/30/2016] _ 905] 248 2.8400 | 24551 | 2.2558
FXTN 0320 |PIBD0316D206 16250]  3Y| 4/25/2016] 931] 2.55 28433 | 2.4616 | 22915
FXTN 10-41 __ |PIBD1016D416 7.0000 _ 3v] 4/27/2016] _ 933] 2.55 28436 | 2.4621 | 20042
FXTN 10-42 ___|PIBD1016/420 9.1250]  3v|  9/4/2016] 1063] 2.9f 2.8600 | 2.4949 | 24726
RTB 0701 * |PID07161018 7.0000  3Y] 0/24/2016] 1083] 2.97 2.8625 | 25000 | 25000
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1136 3.11 2.9544 | 26114 | 26114
FXTN 0749 |PIBD0717C493 7.0000] _3.5Y]  3/31/2017] 1271] 3.48 3.1883 | 2.8952 | 28952
FXTN 20-01 __|PIBD2017D011 14.3750] 4|  4/24/2017] 1295] 355 3.2200 | 29456 | 2.9456
FXTN 0570 |PIBD0517G705 46250 4Y|  7/5/2017] 1367] 374 20.000000] 2.9000 | 10:59:53 AM| 2.9000 | 3.3547 | 3.0970 | 3.0970
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1412| 3.87 3.4327 | 3.1916 | 3.1916
FXTN 10-44 * |PIBD1017H447 7.7500] _ 4Y] #/23/2017] 1416] 3.88 3.4396 | 3.2000 | 3.2000
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1482] 4.06 34411 | 3.1820 | 3.1877
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y]  11/8/2017] 1493] 4.09 26.893000] 3.1000 | 105122 AM| 3.1000 | 3.4414 | 3.1790 | 3.1856
FXTN 10-45 _ |PIBD1018A451 5.8750]  4.5Y] 1/31/2018] 1577| 4.32 20.000000] 3.2300 | 2:18:18 PM| 3.2300 | 3.4433 | 3.1560 | 3.1700
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1689] 4.62] 1,178.900000] 3.1000 | 2:53:51 PM| 3.1392 | 3.4459 | 3.1254 | 3.1491
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1776] 486 97.000000] 3.2500 | 3:02:22 PM| 3.0567 | 3.4479 | 3.1016 | 3.1329
FXTN 10-47 __ |PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1870] 5.2 3.4801 | 3.1509 | 3.1783
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y] 2/19/2019] 1961] 5.37 35113 | 3.1986 | 3.2223
FXTN 07563 |PIBD0719D531 5.0000]  6Y| 4/26/2019] 2027] 555 3.5339 | 3.2332 | 3.2541
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2111] 5.78 3.5627 | 3.2772 | 3.2947
FXTN 0755 |PIBD0719H555 4.7500] __ 6Y| _ 8/30/2019] 2153 5.89 3.5771 | 3.2992 | 3.3150
FXTN 07566 |PIBD0719K560 3.8750]  6.5Y] 11/22/2019] 2237 6.12 3.6059 | 3.3433 | 3.3556
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y|  2/18/2020] 2325] 6.37 3.6360 | 3.3894 | 3.3981
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2508 6.87 3.6987 | 3.4853 | 3.4865
FXTN 10-51 * |PIBD1020/510 6.1250  7v| 0/16/2020] 2536 6.94 3.7083 | 3.5000 | 3.5000
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FXTN 10-52__|PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2627| 7.19 13.708000| 3.6500 | 2:37:33 PM| 3.7470 | 3.7233 | 3.4982 | 3.4994
RTB 10-02 PID1021C027 7.3750] _ 7.5Y]  3/3/2021] 2704] 7.40 0.100000] 3.6500 | 2:47:52 PM| 3.6500 | 3.7360 | 3.4967 | 3.4988
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2760 7.56 3.7452 | 3.4957 | 3.4985
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 2935 8.04 0.200000] 3.7500 | 2:43:46 PM| 3.7500 | 3.7740 | 3.4923 | 3.4973
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2970] 8.3 0.500000] 3.6750 | 2:41:21 PM| 3.6750 | 3.7797 | 3.4916 | 3.4970
FXTN 10-54 __|PIBD1022G545 6.3750] 8.5Y|  1/19/2022] 3026] 8.28]  200.000000] 3.6500 | 11:22:30 AM| 3.6500 | 3.7890 | 3.4905 | 3.4966
FXTN 20-02__|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3080] 8.43 3.7979 | 3.4895 | 3.4963
FXTN 10-56 __ |PIBD1022H562 48750  OY]  8/2/2022] 3221 8.82 3.8211 | 3.4867 | 3.4953
FXTN 1057 |PIBD1022/570 47500 OY] o/13/2022] 3263] 8.93 3.8280 | 3.4859 | 3.4950
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3297] 9.03 3.8336 | 3.4853 | 3.4948
FXTN 1058 |PIBD1022L585 4.0000] 9.5Y] 12/6/2022] 3347] 0.16 16.800000 3.5325 | 10:54:31 AM| 35325 | 3.8418 | 3.4843 | 3.4944
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y] 2/20/2023] 3423] 9.37 3.8543 | 3.4828 | 3.4939
FXTN 20-05 __ |PIBD2023E054 11.8750]  10Y]  5/29/2023] 3521] 0.64 3.8705 | 3.4809 | 3.4932
RTB 10-04 * |PID1023H046 3.2500]  10Y| 8/15/2023] 3599 0.85]  650.702000| 3.4801 | 3:27:45 PM| 3.4927 | 3.8833 | 3.4794 | 3.4927
FXTN 20-06___|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3668] 10.04 3.8963 | 3.4946 | 35076
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3892] 10.66 3.9385 | 3.5438 | 3.5560
FXTN 20-08 __|PIBD2024H086 12.8750]  11Y|  8/5/2024] 3955] 10.83 3.9504 | 3.5576 | 3.5696
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4053 11.10 3.9688 | 3.5792 | 3.5908
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4207| 11.52 3.9978 | 3.6130 | 3.6240
FXTN20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4396 12.04 4.0334 | 3.6546 | 3.6649
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4436 12.15 4.0410 | 3.6634 | 36735
FXTN20-12___|PIBD2026A122 10.2500]  13Y|  1/19/2026] 4487| 12.28 4.0506 | 3.6746 | 3.6845
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4761] 13.03 50.000000] 4.4000 | 10:48:44 AM| 4.4000 | 4.1022 | 3.7348 | 3.7437
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 4809] 13.17 41113 | 3.7454 | 3.7541
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 4893 13.40 7.618000] 4.1000 | 10:05:37 AM| 4.1000 | 4.1271 | 3.7638 | 3.7722
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5082| 13.91 41627 | 3.8054 | 3.8130
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5537| 15.16 4.2484 | 3.9054 | 3.9113
FXTN 20-16__|PIBD2030E166 8.7500]  17Y] 5/27/2030] 6076] 16.64 4.3499 | 4.0238 | 4.0277
FXTN 25:02 __|PIBD2530G029 125000 17Y] _ 7/28/2030] 6138| 16.80 4.3616 | 4.0375 | 4.0411
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6320 17.30 4.3959 | 4.0775 | 4.0804
FXTN 20-17 __|PIBD2031G171 8.0000]  18Y| 7/19/2031] 6494 17.78]  620.000000] 4.9400 | 3:06:43 PM| 4.9862 | 4.4287 | 4.1157 | 4.1180
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6572 17.99 4.4434 | 4.1328 | 4.1349
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6692 18.32 4.4660 | 4.1592 | 4.1608
RTB 20-01 PIID2032C014 5.8750]  19Y]  3/1/2032] 6720 18.40 9.290000] 5.0750 | 2:31:43 PM| 5.1185 | 4.4713 | 4.1654 | 4.1668
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6930] 1897 45108 | 4.2115 | 4.2122
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6993| 19.15 4.5207 | 4.2054 | 4.0258
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] 7105] 19.45 2.800000] 3.8500 | 3:23:31 PM| 3.7692 | 4.5438 | 4.2500 | 4.2500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7699| 21.08 4.8956 | 4.6038 | 4.6063
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  ©9/30/2035] 8028 21.98 5.0004 | 4.7997 | 4.8036
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8105 2219 16.000000] 5.2500 | 11:21:39 AM| 5.2500 | 5.1360 | 4.8456 | 4.8498
FXTN 2509 |PIBD25361097 7.6250] 25|  ©9/20/2036] 8393] 22.98 5.3065 | 5.0171 | 5.0225
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8714] 23.86 50.000000] 5.3000 | 3:15:10 PM| 5.2600 | 5.4966 | 5.2083 | 5.2150
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8783 24.05]  247.706820] 5.2501 | 3:44:56 PM| 5.2560 | 55375 | 5.494 | 5.2564




