Interpolated Bonds

March 23, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 10-29___|PIBD1012D291 13.0000] M| _ 4/25/2012] 30| 0.08 2.8335 | 26910 | 26910
FXTN07-39 __|PIBD0712D395 11.5000] M| _ 4/28/2012] 33| 0.09 2.7128 | 25556 | 25566
RTB 05-06___|PIID0512H067 71250 4M|__ 8/1/2012] __128] 035 0.100000] 3.0000 | 10:09:09 AM| 3.0000 | 2.5522 | 2.3750 | 2.3313
FXTN 07-40___|PIBD0712H408 11.3750] __ 5M| _ 8/18/2012] _ 145] 0.40 2.5561 | 2.3750 | 2.3464
RTB03-07___ |PIID0312I070 5.2500] __ 6M| _ 9/24/2012] _ 182| 0.50 0.550000] 4.3750 | 3:05:54 PM| 4.3977 | 2.5805 | 2.3922 | 2.3908
FXTN 10-30___|PIBD1012J302 12.1250] __ 7M|_10/17/2012] _ 205] 056 2.6590 | 2.4712 | 2.4635
FXTN 07-41___|PIBD0712K413 10.5000] __ 8M| 11/17/2012] _ 236] 065 2.7648 | 25776 | 25614
FXTN 07-42___|PIBD0713A421 9.0000] __10M| __ 1/6/2013] _ 285] 0.78 2.9321 | 2.7459 | 2.7162
FXTN 0319 __|PIBD0313A199 5.2500] _ 10M| __ 1/7/2013] _ 287| 0.79 2.9389 | 2.7527 | 2.7225
FXTN 07-43___|PIBD0713C438 8.7500] _ 11M| __ 3/3/2013] _ 342| 0.94 3.1266 | 29416 | 2.8963
FXTN 0566 |PIBD0513C664 66250 1v| 3/13/2013] _352] 0.96 3.1607 | 2.9760 | 2.9279
FXTN 10-31 __|PIBD1013C316 12.7500] ___1Y| _ 8/27/2013] _ 366 1.00 3.1949 | 3.0024 | 2.9500
FXTN 10-32___|PIBD1013E320 11.7500] _ 1.5Y| _ 5/15/2013] __415] 1.14 3.2670 | 3.0189 | 2.9500
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 460] 1.6 3.3332 | 3.0841 | 2.9500
RTB05-07 __ |PIID0513G075 9.0000] 15Y| 7/31/2013] _492] 1.35 1.000000] 35000 | 10:47:48 AM| 35000 | 3.3802 | 3.0449 | 2.9500
FXTN 10-33___|PIBD1013J337 11.0000] 2| 10/9/2013] 562 1.54 3.4832 | 3.0686 | 2.9500
FXTN 07-45___|PIBD0713K457 71250 2Y| _ 11/2/2013] __586] 1.61 3.5185 | 3.0767 | 2.9500
FXTN 05-67 __|PIBD0514A673 62500 __ 2Y| _ 1/27/2014] _ 672| 1.84] _ 374.935372| 2.9500 | 4:00:27 PM| 2.9500 | 3.6450 | 3.1057 | 2.9500
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 729| 2.00 3.7288 | 3.1250 | 2.9500
FXTN 10-35___|PIBD1014G356 12.7500] __2.5Y| _ 7/15/2014] _ 841| 2.30 3.8199 | 3.3083 | 3.1750
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 0/24/2014] _ 912] 250 3.8776 | 3.4246 | 33176
FXTN 07-46___|PIBD0714J466 6.5000 _ 3Y| _ 10/4/2014] 922 253 3.8857 | 34409 | 3.3377
SPTB 10-03___|SPTB1014J037 12.2500] __ 3Y| 10/14/2014] _ 982| 255 3.8938 | 3.4573 | 3.35/8
FXTN 10-36_* |PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _1065] 2.92 4.0019 | 3.6750 | 3.6250
FXTN 0568 |PIBDO515E685 6.3750]  35Y| 513/2015] 1143] 3.13 4.2002_| 3.8266 | 3.7766
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3.5Y| _ 5/22/2015] _1152| 3.16 4.2231 | 3.8441 | 8.7941
FXTN 04-20 __|PIBD0415G203 48750 3.5Y| _ 7/21/2015] _1212| 3.32 4.3756 | 3.9607 | 3.9107
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1241] 3.40 2.595000] 4.7500 | _3:05:16 PM| 4.7500 | 4.4493 | 4.0171 | 3.9671
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1247 3.42 4.4645 | 4.0288 | 3.9788
FXTN 05-69 __|PIBD0515K697 4.6250] _ 4Y| 11/25/2015] 1339 3.67 4.6984 | 42076 | 4.1576
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] 1359 8.72 4.7492 | 4.0464 | 4.1964
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1387 3.80 4.8204 | 4.3009 | 4.2509
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__ 1/27/2016] _1402| 3.84 4.8585 | 4.3300 | 4.2800
RTB05-10_* |PIID0516C107 6.0000]  4v|  3/3/2016] 1438] 3.94 4.9500 | 4.4000 | 4.3500
FXTN 10-40___|PIBD1016C407 7.5000] __45Y| _ 5/30/2016] 1465 4.01 4.9522 | 44314 | 4.3709
FXTN 1041 ___|PIBD1016D416 7.0000] __45Y| _ 4/27/2016] 1493 4.09 4.9545 | 4.4640 | 4.3926
FXTN 10-42___|PIBD10161420 9.1250] _ 4.5Y| __ 0/4/2016] 1623 445 0.800000] 4.5000 | 3:35:01 PM| 4.5000 | 4.9652 | 4.6151 | 4.4934
RTB 07-01 PIID07161018 7.0000] __4.5Y| _ 0/24/2016] 1643 450 4.9668 | 4.6384 | 45089
FXTN 10-43_*_|PIBD1016K436 6.2500] __ 5Y| 11/16/2016] 1696 4.65 4.9712 | 4.7000 | 45500
FXTN07-49 ___|PIBD0717C493 7.0000] _ 55Y| _ 3/31/2017| _1831] 5.2 4.9974 | 4.6836 | 45582
FXTN 20-01 __|PIBD2017D011 14.3750] _ 5.5Y| _ 4/24/2017] _1855] 508 5.0021 | 4.6807 | 45596
RTB07-02___|PIID0717H026 6.6250 _ 55Y| _ 8/19/2017| 1972 540 5.0248 | 4.6665 | 4.5667
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1976 541 5.0256 | 4.6661 | 45670
FXTN 07-50 __|PIBD0717J502 5.3750] __ 6Y| 10/28/2017] 2042|559 5.0384 | 4.6581 | 45710
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FXTN 10-45___|PIBD1018A451 58750] __ 6Y|  1/31/2018] 2137| 585 5.0569 | 4.6465 | 45767
FXTN 07-51 __|PIBDO718H511 5.0000]  65Y|  8/18/2018] 2336] 6.40] _ 150.000000| 4.8500 | 11:37:09 AM| 4.8500 | 5.0956 | 4.6224 | 45888
FXTN 1047 __|PIBD1018K478 8.8750] __ 7Y| 11/20/2018] _2430] 6.66 5.1138 | 4.6110 | 45945
FXTN 10-48_* |PIBD1019B485 7.8750]  7Y| 2/19/2019] 2521] 6.91] _ 100.000000] 4.6000 | 11:04:36 AM| 4.6000 | 5.1315 | 4.6000 | 4.6000
FXTN 10-50 __|PIBD1020B508 7.7500] _ 8Y|  2/18/2020] 2885] 7.90 5.3896 | 4.8537 | 4.8539
RTB 10-01 PIID1020H015 7.2500] __8.5Y| _ 8/19/2020] _3068] 8.1 5.5194 | 4.9813 | 4.9815
FXTN 10-51 ___|PIBD10201510 6.1250]  85Y| 9/16/2020] 3096] 8.48 5.5393 | 5.0008 | 5.0010
FXTN 10-52___|PIBD1020L525 5.8750] __ 9Y| 12/16/2020] 3187 8.73 5.6038 | 5.0642 | 5.0645
RTB 10-02___|PID1021C027 73750 OY| _ 3/3/2021] 3264 8.94 5.6584 | 51179 | 51182
FXTN 10-53___|PIBD1021D531 6.5000] _ 95Y| _ 4/28/2021] 3320 9.10 5.6981 | 5.1569 | 5.1572
RTB 10-03____|PIID1021J039 5.7500] __ 10Y| 10/20/2021] 3495] 958 5.8222 | 52789 | 52793
FXTN 10-55___|PIBD1021K551 5.7500] _ 10Y| 11/24/2021] 3530 9.67]  346.300000| 54000 | 4:10:40 PM| 5.3829 | 5.8470 | 53033 | 5.3087
FXTN 10-54 __|PIBD1022G545 6.3750]  10v|  1/19/2022| 3586] 9.82]  250.000000] 5.3760 | 11:37:18 AM| 53770 | 5.8867 | 5.3424 | 5.3428
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3640] 9.97 5.9250 | 5.3800 | 5.3804
FXTN 20-03___|PIBD2022J033 12.7500] __11Y|__10/17/2022] _3857| 1057 5.9384 | 54127 | 54167
FXTN 20-04 __|PIBD2023B048 13.0000] __ 11Y| _ 2/20/2023] 3983 10.91 5.9462 | 54317 | 54378
FXTN 20-05___|PIBD2023E054 11.8750] _ 12Y| _ 5/29/2023] _4081] 11.18 5.9522 | 54465 | 54542
FXTN 20-06___|PIBD2023J068 11.3750] __12Y| _10/23/2023] _4228| 1168 5.9613 | 54686 | 54788
FXTN 20-07 __|PIBD2024F075 12.3750] __13Y| __ 6/3/2024] 4452 12.20 5.9751 | 55024 | 55163
FXTN 20-08___|PIBD2024H086 12.8750] __13Y| __ 8/5/2004] 4515 12.37 5.9790 | 55119 | 55268
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4613 12.64 5.9851 | 55266 | 55432
FXTN 20-10___|PIBD2025D103 121250 14Y| _ 4/14/2025] _4767| 13.06 5.9946 | 55499 | 55690
FXTN20-11___|PIBD2025J116 12.1250] __14Y|__10/20/2025] _4956| 13.68 6.0063 | 5.5783 | 56006
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4996| 13.69 6.0087 | 55844 | 56073
FXTN20-12___|PIBD2026A122 10.2500 __14Y| _ 1/19/2026] _5047| 13.83 6.0119 | 55921 | 56159
RTB 15-01 PID1526J019 6.2500]  15v| 10/20/2026] 5821 14.58]  779.360000] 57500 | 2:26:06 PM| 54034 | 6.0288 | 5.6334 | 56617
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5369| 14.71 6.0318 | 5.6406 | 56698
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| _ 3/1/2027] 5453 14.94 24.500000] 53750 | 3:36:54 PM| 53759 | 6.0370 | 5.6632 | 5.6838
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 0/6/2027| 5642| 1546 6.0486 | 5.6817 | 57154
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6097| 16.70 6.0767 | 5.7503 | 5.7916
FXTN 20-16 __|PIBD2030E166 8.7500]  19Y|  5/27/2030] 6636] 18.18 6.1100 | 5.8315 | 58818
FXTN 25-02___|PIBD2530G029 12.5000] _ 19Y| _ 7/28/2030] 6698] 18.35 6.1139 | 5.8409 | 58921
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] 6880 18.85 20.000000] 6.1000 | 3:40:01 PM| 6.1000 | 6.1251 | 5.8683 | 5.9226
FXTN20-17 __|PIBD2031G171 8.0000]  20Y|  7/19/2031] 7054] 19.33] 1,344.014000] 5.9950 | 4:07:12 PM| 6.0045 | 6.1358 | 58945 | 59517
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/6/2031] 7132| 1954 6.1407 | 5.9063 | 5.9648
FXTN20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7252| 19.67 16.350000 5.8500 | 3:16:08 PM| 5.8500 | 6.1481 | 59244 | 5.9849
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2032] 7280] 19.95]  150.745547| 5.8617 | 3:52:19 PM| 5.8710 | 6.1498 | 59286 | 59895
FXTN 25-05___|PIBD2532K057 8.5000] _ 21Y| 11/29/2032] 7553 20.69 6.2368 | 6.0218 | 6.0728
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] _8259| 22.63 6.4616 | 6.2630 | 6.2882
FXTN 25-07 __|PIBD25851071 8.0000]  24Y|  0/30/2035] 8588 23.53 6.5664 | 6.3753 | 6.3886
FXTN 25-08___|PIBD2535L086 8.1250] _ 24Y| 12/16/2035] 8665 23.74] __ 703.650000] 6.2000 | 4:11:06 PM| 6.1872 | 6.5910 | 6.4016 | 6.4121
FXTN 25-09 * |PIBD25361097 7.6250]  25Y|  9/20/2036] 8953] 24.53 6.6827 | 6.5000 | 65000




