Interpolated Bonds

April 03, 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] _ <IM| _ 4/25/2012] 21| 0.06 3.2882 | 3.1912 | 3.1765
FXTN07-39 __|PIBD0712D395 11.5000] _ <1M| _ 4/28/2012] 24| 0.07 3.1815 | 3.0699 | 3.0529
RTB 05-06___|PIID0512H067 71250 4M|___ 8/1/2012] __119] 033 2.6804 | 2.4651 | 24633
FXTN 07-40___|PIBD0712H408 11.3750] __ 5M| _ 8/18/2012] _ 136] 037 26813 | 2.4728 | 24714
RTB03-07___ |PIID0312I070 5.2500] _ 5M| _ 9/24/2012] _ 173| 0.47| __ 160.000000] 2.4750 | 2:12:17 PM| 24750 | 2.6834 | 2.4896 | 24890
FXTN 10-30___|PIBD1012J302 12.1250] __ 7M|_10/17/2012] _ 196] 054 2.6846 | 25000 | 25000
FXTN 07-41___|PIBD0712K413 10.5000] __ 8M| 11/17/2012] _ 227| 0.62 2.7837 | 26006 | 25520
FXTN 07-42___|PIBD0713A421 9.0000] __OM| __ 1/6/2013] _ 276] 0.76 2.9404 | 27507 | 26342
FXTN 0319 __|PIBD0313A199 5.2500] _ OM| _ 1/7/2013] __278] 0.76 2.9468 | 2.7662 | 26376
FXTN 07-43___|PIBD0713C438 8.7500] _ 11M| _ 3/3/2013] _ 333| 0.91 50.000000| 2.8450 | 2:07:50 PM| 2.8450 | 3.1226 | 2.9448 | 2.7299
FXTN 0566 |PIBD0513C664 6.6250]  11M| _ 5/13/2013] _ 343| 0.94 3.1545 | 2.0773 | 2.7467
FXTN 10-31 __|PIBD1013C316 12.7500] __ 1Y| _ 8/27/2013] __357] 098 3.1823 | 3.0047 | 2.7630
FXTN 10-32___|PIBD1013E320 11.7500] __1.6Y| _ 5/15/2013] 406 1.1 3.2197 | 3.0878 | 2.7953
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 451] 1.4 3.2541 | 3.0682 | 2.8250
RTB05-07 __ |PIID0513G075 9.0000] 15Y] 7/31/2013] _483] 1.32 3.2785 | 3.0899 | 28461
FXTN 10-33___|PIBD1013J337 11.0000] __ 2Y| _ 10/9/2013] _ 5563] 1.5 3.3320 | 3.1372 | 28923
FXTN 07-45___|PIBD0713K457 71250 2Y| _ 11/2/2013] _ 577] 158 3.3504 | 3.1534 | 29081
FXTN 05-67 __|PIBD0514A673 62500 2Y| _ 1/27/2014] 663 1.82] __ 160.000000] 3.0000 | 2:10:11 PM| 3.0025 | 3.4161 | 32115 | 2.9648
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 720] 1.97 10.000000 3.0000 | 10:52:24 AM| 3.0000 | 3.4596 | 3.2500 | 3.0024
FXTN 10-35___|PIBD1014G356 12.7500 _ 2.5Y| _ 7/15/2014] _ 832| 2.8 3.5853 | 3.3750 | 3.2099
RTB 05-08___ |PIID0514I080 6.2500] 25v| 0/24/2014] 903|247 6.516000 3.5000 | 12:06:08 PM| 3.8066 | 3.6649 | 3.4542 | 3.3415
FXTN 07-46___|PIBD0714J466 6.5000] _2.5Y| _ 10/4/2014] _ 913] 250 3.6761 | 3.4654 | 3.3600
SPTB 10-03___|SPTB1014J037 12.2500] __ 3Y| 10/14/2014] _ 923| 253 3.6873 | 34766 | 3.3785
FXTN 10-36_* |PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] 1056 2.89 3.8365 | 3.6250 | 3.6250
FXTN 05-68 __|PIBD0515E685 6.3750]  35Y| 513/2015] 1134] 3.11] _ 100.000000] 3.7500 | 2:11:03 PM| 3.7500 | 3.9985 | 3.7566 | 3.7566
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3.5Y| _ 5/22/2015] _1143| 3.13 1.317000] 3.6500 | 12:12:37 PM| 3.6500 | 4.0172 | 3.7718 | 3.7718
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] _1203| _3.30 4.1418 | 3.8731 | 3.8731
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1232 3.38 4.700000] 4.0500 | 3:30:25 PM| 4.2723 | 4.2021 | 3.9220 | 3.9220
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1238 _3.39 4.2145 | 3.9321 | 3.9321
FXTN 05-69 __|PIBD0515K697 4.6250] _ 4Y| 11/25/2015] 1330] 3.64 4.4056 | 4.0874 | 4.0874
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] _1350] _3.70 4.4472 | 41211 | 4.1211
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1378] 3.78 45053 | 4.1684 | 4.1684
FXTN 07-48___|PIBD0716A488 7.0000 ___4Y|__1/27/2016] 1393 3.82 5.268000| 4.3000 | 10:40:44 AM| 4.3000 | 4.5365 | 4.1937 | 4.1937
RTB0510 __ |PID0516C107 6.0000 __4Y| __ 3/3/2016] 1429] 3.92 1787000 4.1000 | 2:06:52 PM| 4.2183 | 46112 | 4.2544 | 4.0544
FXTN 10-40_* [PIBD1016C407 75000 4Y| _ 53/30/2016] 1456 3.9 4.6673 | 4.3000 | 4.3000
FXTN 1041 ___|PIBD1016D416 7.0000] _ 45Y| _ 4/27/2016] 1484 _4.07 4.6789 | 4.3153 | 43153
FXTN 10-42___|PIBD10161420 9.1250] _ 4.5Y| __ 0/4/2016] 1614] 4.42| _ 100.800000] 4.1000 | 3:17:01 PM| 4.1992 | 4.7329 | 4.3863 | 4.3663
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] 1634 448 1425000 4.1250 | 3:15:42 PM| 4.2493 | 47412 | 4.3973 | 4.3973
FXTN 10-43___|PIBD1016K436 6.2500] __ 5Y| 11/16/2016] 1687 462 4.7632 | 44262 | 4.4262
FXTN 07-49_* |PIBD0717C493 7.0000 __ 5Y| _3/31/2017| 1822 499 4.8192 | 45000 | 45000
FXTN 20-01 __|PIBD2017D011 14.3750] _ 5.5Y| _ 4/24/2017] _1846] 506 4.8268 | 45104 | 45104
RTB07-02___|PIID0717H026 6.6250  55Y| _ 8/19/2017] 1963|538 0.963000] 4.2500 | 3:16:17 PM| 4.2557 | 4.8636 | 4.5613 | 4.5613
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1967 539 4.8649 | 4.5630 | 45630
FXTN 07-50 __|PIBD0717J502 5.3750] __ 6Y| 10/28/2017] 2083|557 4.8857 | 45917 | 45917
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FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] 2128] 5.3 4.9156 | 4.6330 | 4.6330
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2327] 6.38 60.000000] 4.6400 | 2:12:02 PM| 4.6425 | 49783 | 4.7196 | 4.7196
FXTN 1047 __|PIBD1018K478 8.8750] __ 7v| 11/20/2018] 2421 6.63 5.0079 | 4.7604 | 4.7604
FXTN 10-48_* |PIBD1019B485 7.8750] __ 7Y| _ 2/19/2019] 2512| 6.88 5.0365 | 4.8000 | 4.8000
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2876 7.88 5.2674 | 4.9688 | 4.9668
RTB 10-01 PIID1020H015 7.2500] _ 85Y|  8/19/2020] 3059] 8.38 5.3834 | 50537 | 5.0507
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3087 8.46 5.4012 | 50667 | 5.0635
FXTN 10-52___|PIBD1020L525 5.8750] _ 9Y| 12/16/2020] 3178 8.71 5.4589 | 51089 | 5.1052
RTB 10-02___|PID1021C027 73750 OY| _ 3/3/2021| 3255 8.92 1.000000] 53500 | 3:00:40 PM| 53500 | 55077 | 5.1446 | 5.1405
FXTN 10-53___|PIBD1021D531 6.5000] _ 95Y| _ 4/28/2021] 3311 9.7 5.5432 | 5.1705 | 5.1662
RTB 1003 |PIiD1021J039 5.7500] __ 10Y| 10/20/2021] 3486] 955 5.6542 | 52517 | 52464
FXTN 10-55___|PIBD1021K551 5.7500] _ 10Y| 11/24/2021] 3521 9.65] __ 180.000000] 53200 | 10:49:40 AM| 53200 | 5.6764 | 52679 | 52624
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10Y| _ 1/19/2022| 3577 9.80 32.858000| 5.3750 | 3:24:25 PM| 5.2774 | 57119 | 52939 | 52881
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3631 9.95 10.000000| 5.3000 | 10:21:29 AM| 5.3000 | 5.7462 | 53189 | 53128
FXTN 20-03___|PIBD2022J033 12.7500 __11Y|__10/17/2022] 3848| 1054 5.7683 | 53540 | 53482
FXTN 20-04 __|PIBD2023B048 13.0000] __11Y| _ 2/20/2023] 3974 10.89 5.7811 | 53743 | 5.3687
FXTN 20-05___|PIBD2023E054 11.8750] _ 12Y| _ 5/29/2023] _4072| 11.16 5.7911 | 53901 | 53847
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|_10/23/2023] _4219| 11.56 5.8061 | 54138 | 5.4087
FXTN 20-07 __|PIBD2024F075 12.3750] __13Y| __ 6/3/2004] 4443 12.17 5.8289 | 54499 | 54452
FXTN 20-08___|PIBD2024H086 12.8750] _ 13Y| __ 8/5/2004] 4506 12.35 5.8354 | 54601 | 54565
FXTN 20-09___|PIBD2024K091 13.7500] __ 13Y|__11/11/2024] _4604| 12.61 5.8454 | 54759 | 54714
FXTN 20-10___|PIBD2025D103 121250 14Y| _ 4/14/2025] _4758| 13.04 5.8611 | 55008 | 5.4965
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] _4947| 1355 5.8803 | 55313 | 55273
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4987| 13.66 5.8844 | 55377 | 55339
FXTN20-12___|PIBD2026A122 10.2500] __14Y| _ 1/19/2026] _5038| 13.80 5.8896 | 55450 | 55422
RTB 15-01 PID1526J019 6.2500]  15v| 10/20/2026] 5312 14.55 8.040000 5.8000 | 3:01:32 PM| 5.8000 | 5.9176 | 55901 | 55868
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5360| 14.68 5.9225 | 55079 | 55947
RTB 15-02____|PIID1527C023 5.3750]  15Y|  3/1/2027| 5444] 14.92]  018.600000| 54050 | 3:06:28 PM| 54012 | 5.9310 | 56114 | 56084
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5633 15.43 5.9503 | 5.6419 | 56392
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6088| 16.68 5.9967 | 5.7153 | 57133
FXTN 20-16 __|PIBD2030E166 8.7500] _ 19Y| _ 5/27/2030] _6627] 18.16 2.500000| 6.2970 | 12:21:06 PM| 6.2970 | 6.0516 | 58023 | 5.8012
FXTN 25-02___|PIBD2530G029 12.5000] _ 19Y|  7/28/2030] 6689 18.33 6.0580 | 5.8123 | 58113
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6871] 18.82 6.0765 | 5.8417 | 58410
FXTN 20-17 __|PIBD2031G171 8.0000]  20Y|  7/19/2031] 7045] 19.30]  565.850723| 5.9500 | 4:00:18 PM| 59309 | 6.0943 | 58697 | 58693
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/5/2031] 7123 19.52 6.1022 | 58823 | 58820
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7243| 19.84 1.000000] 59400 | 10:42:20 AM| 59400 | 6.1145 | 5.9017 | 5.9016
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2082] 7271| 19.92]  849.319000] 5.8815 | 3:59:29 PM| 5.8897 | 6.1173 | 5.9062 | 59062
FXTN 25-05___|PIBD2532K057 85000 21Y| 11/29/2032] 7544] 2067 6.1838 | 5.9786 | 59704
FXTN 25-06 __|PIBD2534K062 9.2500]  23Y|  11/5/2034] 8250] 22.60 6.3559 | 6.1659 | 6.1366
FXTN 25-07 __|PIBD25851071 8.0000]  24Y|  9/30/2035] 8579] 23.50 1.200000] 64000 | 3:01:49 PM| 6.4000 | 6.4361 | 6.2532 | 6.2141
FXTN 25-08___|PIBD2535L086 8.1250] _ 24Y| 12/16/2035] _8656| 23.72] _ 535.493000] 6.2000 | 3:12:11 PM| 6.2123 | 6.4548 | 6.2736 | 6.2322
FXTN 25-09 * |PIBD25361097 7.6250]  25Y|  0/20/2036] 8944] 24.50 2.000000] 6.2500 | 3:12:39 PM| 6.2500 | 6.5250 | 6.3500 | 6.3000




