Interpolated Bonds

October 08, 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] 24| 0.07 1.4227 | 1.3015 | 1.3015
FXTN 0567 |PIBD0514A673 6.2500]  4M| _1/27/2014] _ 110] 0.30] _ 3,300.000000] 0.0005 | 4:06:19 PM| 0.0005 | 0.4553 | 0.0189 | 0.0189
FXTN 10-34___|PIBD1014C341 123750 5M| 3/25/2014]  167] 046 0.5276 | 0.0726 | 0.0726
FXTN 10-35___|PIBD1014G356 127500 oM| _ 7/15/2014] _279] 0.76 0.6242 | 0.1419 | 0.1419
RTB 05-08 PIID05141080 6.2500]  1Y| 9/24/2014] _ 350] 0.96 0.6806 | 0.1820 | 0.1820
FXTN 07-46 __|PIBD0714J466 6.5000  1Y] 10/4/2014] _ 360] 0.99 0.6885 | 0.1876 | 0.1876
SPTB 10-03 __ |SPTB1014J037 12.2500]  1.5Y] 10/14/2014] _ 370] 1.0 0.7305 | 0.2312 | 0.2312
FXTN 10-36___|PIBD1015B367 12.3750]  1.56Y] _ 2/24/2015] _ 503] 1.38 15911 | 1.1469 | 1.1469
FXTN 05-68 _ |PIBD0515E685 6.3750]  2Y| 5/13/2015] 581] 1.59 2.0958 | 1.6840 | 1.6840
FXTN 07-47 __ |PIBDO715E477 8.3750]  2Y| 5/22/2015]  590] 1.62 21541 | 1.7459 | 1.7459
FXTN 0420 |PIBD0415G203 48750 2Y|  7/21/2015] _ 650] 1.78 25423 | 2.1590 | 2.1590
RTB 05-09 PID0515H097 5.8750]  2Y| 8/19/2015] 679 1.86 0.300000] 2.8750 | 3:53:55 PM| 2.6247 | 2.7300 | 2.3587 | 2.3587
FXTN 10-37_* |PIBD1015H370 11.8750]  2Y|  8/25/2015] _ 685] 1.88 2.7688 | 2.4000 | 2.4000
FXTN 0569 |PIBD0515K697 4.6250]  2.5Y| 11/25/2015] 777|213 2.7833 | 2.3891 | 23884
FXTN 10-38___|PIBD1015L384 10.1250]  25Y] 12/15/2015] _ 797] 2.18 2.7865 | 2.3867 | 2.3859
FXTN10-39 ___|PIBD1016A393 9.2500] 2.5Y] 1/12/2016] _ 825] 2.26 2.7909 | 2.3834 | 2.3823
FXTN 0748 |PIBD0716A488 7.0000] _2.5v] 1/27/2016] _ 840] 2.30 2.7933 | 23816 | 2.3804
RTB 05-10 PID0516C107 6.0000] 25Y| _ 3/3/2016] _ 876] 2.40 10.000000] 2.3750 | 2:15:02 PM| 2.3750 | 2.7989 | 2.3774 | 2.3759
FXTN 10-40___|PIBD1016C407 7.5000] 2.5Y] 3/30/2016] _ 903] 247 2.8032 | 2.3742 | 23725
FXTN 0320 |PIBD0316D206 16250]  3Y|  4/25/2016] 920] 2.54 3.200000] 2.0000 | 12:01:56 PM| 2.0000 | 28073 | 2.3711 | 2.3692
FXTN 10-41 __ |PIBD1016D416 7.0000 _ 3Y] 4/27/2016] _931] 255 2.8076 | 2.3709 | 2.3689
FXTN 1042 |PIBD1016/420 9.1250]  3Y|  9/4/2016] 1061] 290]  300.000000] 2.3000 | 10:05:23 AM| 2.3000 | 2.8281 | 2.3555 | 2.3525
RTB 0701 * |PID07161018 7.0000]  3Y| 0/24/2016] 1081 2.96 53.700000] 2.6500 | 10:49:35 AM| 2.6500 | 2.8313 | 2.3531 | 2.3500
FXTN 10-43 __ |PIBD1016K436 6.2500]  3.5Y] 11/16/2016] 1134 3.10 2.9304 | 2.4879 | 24853
FXTN 0749 |PIBD0717C493 7.0000] 3.5Y]  3/31/2017] 1269 3.47 3.1830 | 2.8312 | 2.8299
FXTN 20-01 __|PIBD2017D011 14.3750] 4|  4/24/2017] 1293] 354 3.2279 | 2.8923 | 28911
FXTN 0570 |PIBD0517G705 46250 4Y]  7/5/2017] 1365] 3.74 3.3625 | 3.0754 | 3.0749
RTB 07-02 PIID0717H026 6.6250]  4Y| 8/19/2017] 1410] 3.86 20.275000] 3.2000 | 8:52:58 AM| 3.2000 | 3.4467 | 3.1898 | 3.1898
FXTN 10-44 * |PIBD1017H447 7.7500]  4Y] 8/23/2017] 1414] 3.87 3.4542 | 3.2000 | 3.2000
FXTN 0750 |PIBD0717J502 5.3750]  4.5Y| 10/28/2017] 1480] 4.05 1.000000] 2.8750 | 11:1552 AM| 28750 | 3.4618 | 3.2092 | 3.1848
FXTN 0571 |PIBD0517K719 4.1250]  4.5Y] 11/8/2017] 1491] 4.08]  145.000000] 3.1200 | 11:19:57 AM| 3.1200 | 3.4631 | 3.2107 | 3.1822
FXTN 10-45 __ |PIBD1018A451 5.8750]  4.5Y]  1/31/2018] 1575] 4.31 3.4728 | 3.2004 | 3.1629
FXTN 0572 |PIBD0518E723 21250  5Y| 5/23/2018] 1687] 4.62] 1,559.510000] 3.1000 | 3:15:46 PM| 3.1170 | 3.4857 | 3.2379 | 3.1371
FXTN 0751 * |PIBD0718H511 5.0000]  5Y| 8/18/2018] 1774 486 3.4958 | 3.2500 | 3.1170
FXTN 10-47 __|PIBD1018K478 8.8750]  5.5Y| 11/20/2018] 1868 5.11 3.5239 | 3.2809 | 3.1644
FXTN 10-48 __ |PIBD1019B485 7.8750]  5.5Y] 2/19/2019] 1959 5.36 3.5511 | 3.3109 | 3.2102
FXTN 07563 |PIBD0719D531 5.0000]  6Y]  4/26/2019] 2025] 554 3.5708 | 3.3326 | 3.2435
FXTN 0754 |PIBD0719G547 47500 6Y] 7/19/2019] 2109] 577 3.5059 | 3.3602 | 3.2858
FXTN 0755 |PIBD0719H555 4.7500] 6V 8/30/2019] 2151 5.89] 132117000 3.1500 | 8:59:37 AM| 3.1500 | 3.6085 | 3.3740 | 3.3070
FXTN 07566 |PIBD0719K560 3.8750]  65Y| 11/22/2019] 2235 6.12]  202.000000] 3.2000 | _8:56:07 AM| 3.2000 | 3.6336 | 3.4016 | 3.3493
FXTN 10-50 __|PIBD1020B508 7.7500] _ 6.5Y|  2/18/2020] 2323] 6.36 3.6598 | 3.4306 | 3.3937
RTB 10-01 PIID1020H015 7.2500]  7Y] 8/19/2020] 2506] 6.86 3.7145 | 3.4908 | 3.4859
FXTN 10-51 * |PIBD1020/510 6.1250]  7v| 0/16/2020] 2534 6.94 3.7229 | 3.5000 | 3.5000
FXTN 1052 |PIBD1020L525 5.8750]  7.5Y] 12/16/2020] 2625] 7.19 3.7374 | 35128 | 3.5066
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RTB 10-02 PIID1021C027 73750 7.5Y]  3/3/2021] 2702 7.40 2.750000] 3.6500 | 2:36:00 PM| 3.6863 | 3.7496 | 3.5237 | 35122
FXTN 10-53 __|PIBD1021D531 6.5000]  8Y| 4/28/2021] 2758 7.55 3.7585 | 3.5316 | 3.5163
RTB 10-03 PID1021J039 5.7500] _ 85Y| 10/20/2021] 2933 8.03 3.7863 | 3.5563 | 3.5291
FXTN 10-55 _ |PIBD1021K551 5.7500]  8.5Y| 11/24/2021] 2968 8.13 3.7918 | 3.5612 | 35316
FXTN 10-54 __|PIBD1022G545 6.3750] _8.5Y|  1/19/2022] 3024] 8.28]  100.000000] 3.6500 | 3:05:39 PM| 3.6500 | 3.8007 | 3.5691 | 3.5357
FXTN 20-02___|PIBD2022C021 15.0000]  8.5Y]  3/14/2022] 3078] 8.43 3.8093 | 35768 | 3.5397
FXTN 10-56 __ |PIBD1022H562 48750 Y]  8/2/2022] 3219 8.8 3.8317 | 3.5067 | 3.5499
FXTN 1057 |PIBD1022/570 47500 ov] o/13/2022] 3261 8.93 3.8383 | 3.6026 | 3.5530
FXTN 20-03 __|PIBD2022J033 12.7500]  9.5Y] 10/17/2022] 3295] 9.02 3.8437 | 3.6074 | 35555
FXTN 1058 _ |PIBD1022L585 4.0000] 9.5Y] 12/6/2022] 3345] .16 3.8517 | 3.6144 | 3.5591
FXTN 20-04 __|PIBD2023B048 13.0000]  9.5Y] 2/20/2023] 3421] 9.37 3.8638 | 3.6252 | 3.5647
FXTN 20-05 __|PIBD2023E054 11.8750] _ 10Y|  5/29/2023] 3519 9.63 3.8793 | 3.6390 | 3.5718
RTB 10-04 * |PID1023H046 3.2500]  10Y| 8/15/2023] 3597 0.85]  314.602406] 3.5750 | 4:06:58 PM| 35775 | 3.8917 | 3.6500 | 3.5775
FXTN 20-06__|PIBD2023J068 11.3750] _10.5Y| 10/23/2023] 3666] 10.04 3.9048 | 3.6618 | 3.5907
FXTN 20-07 __|PIBD2024F075 123750 11Y] _ 6/3/2024] 3890] 10.65 3.9472 | 3.7001 | 3.6337
FXTN 20-08 __|PIBD2024H086 128750 11Y] _ 8/5/2024] 3953 10.82 3.9592 | 3.7109 | 3.6458
FXTN 20-09 __|PIBD2024K091 13.7500] _ 12Y] 11/11/2024] 4051] 11.09 3.9778 | 3.7277 | 3.6646
FXTN 20-10 __|PIBD2025D103 12.1250]  12Y] _ 4/14/2025] 4205| 11.51 4.0070 | 3.7541 | 3.6941
FXTN 20-11 __|PIBD2025J116 12.1250] _ 13Y| 10/20/2025] 4394 12.03 4.0428 | 3.7864 | 3.7304
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4434] 1214 4.0504 | 3.7932 | 3.7380
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4485 12.28 4.0600 | 3.8020 | 3.7478
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4759| 13.03 0.500000] 4.7500 | 3:40:55 PM| 4.7500 | 4.1120 | 3.8489 | 3.8004
FXTN 20-13___|PIBD2026L139 8.0000]  14Y| 12/7/2026] 4807| 13.16 41211 | 3.8571 | 3.8096
RTB 15-02 PIID1527C023 5.3750]  14Y]  3/1/2027] 4891] 13.39 0.220000] 4.7500 | 11:47:56 AM| 4.7500 | 4.1370 | 3.8714 | 3.8257
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 5080 13.91 41728 | 3.9038 | 3.8620
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5535] 15.15 4.2591 | 3.9817 | 3.9492
FXTN 20-16__|PIBD2030E166 8.7500]  17Y]  5/27/2030] 6074| 16.63 4.3612 | 4.0739 | 4.0526
FXTN 25:02 __|PIBD2530G029 125000] _ 17Y| _ 7/28/2030] 6136] 16.80]  600.000000] 5.2775 | 4:07:33 PM| 5.2675 | 4.3730 | 4.0845 | 4.0645
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6318 17.30 4.4075 | 4.1157 | 4.0994
FXTN 20-17 __ |PIBD2031G171 8.0000]  18Y|  7/19/2031] 6492 17.77] _ 2,101.250000] 4.9050 | 4:12:20 PM| 4.9187 | 4.4405 | 4.1454 | 4.1328
FXTN 25:04 __|PIBD2531J042 9.3750]  18Y] 10/5/2031] 6570 17.99 4.4553 | 4.1588 | 4.1478
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6690 18.32 4.4780 | 4.1793 | 4.1708
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6718] 18.39]  393.928300] 5.1500 | 4:06:46 PM| 5.1539 | 4.4833 | 4.1841 | 4.1762
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6928] 18.97 4.5231 | 4.2201 | 4.2164
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6991] 19.14 4.5351 | 4.2308 | 4.2285
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 7103] 19.45 22.000000] 4.2500 | 2:13:38 PM| 4.3623 | 4.5563 | 4.2500 | 4.2500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7697| 21.07 4.9398 | 4.6150 | 4.6154
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 8026] 21.97 5.1522 | 4.8172 | 48178
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8103 22.18 5.2019 | 4.8645 | 4.8652
FXTN 25:09 __ |PIBD25361097 7.6250]  25v]  0/20/2036] 8391] 22.97 2.000000] 5.8250 | 2:41:31 PM| 58250 | 5.3878 | 5.0415 | 5.0424
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8712] 23.85 11.250000] 5.3000 | 3:02:07 PM| 54958 | 55951 | 5.2387 | 5.2399
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8781| 24.04]  1,687.664500] 5.2500 | 4:10:57 PM| 5.2802 | 56396 | 5.2811 | 5.2823




