Interpolated Bonds

April 16, 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] _ <1M| _ 4/25/2012 8| 0.02 3.7115 | 3.6750 | 3.6650
FXTN07-39 __|PIBD0712D395 11.5000] _ <1M| _ 4/28/2012] 11| 0.03 3.5879 | 3535/ | 35214
RTB 05-06___|PIID0512H067 71250 _4M|___ 8/1/2012] 106 0.29 2.5702 | 23813 | 2.3333
FXTN 07-40___|PIBD0712H408 11.3750] __ 4M|__ 8/18/2012] _ 123| 034 2.5865 | 2.3964 | 2.3536
RTB03-07___ |PIID0312I070 5.2500] _ 5M| _ 9/24/2012] _ 160| 0.44 2.600000] 2.8000 | 11:05:10 AM| 2.8000 | 2.6221 | 2.4295 | 2.3976
FXTN 10-30___|PIBD1012J302 12.1250] __ 6M| 10/17/2012] _ 183] 0.50 2.6442 | 2.4500 | 24250
FXTN 07-41___|PIBD0712K413 10.5000] __ 7M| 11/17/2012] _ 214] 0.59 2.6934 | 25008 | 24653
FXTN 07-42___|PIBD0713A421 9.0000] __OM| _ 1/5/2013] _ 263| 0.72 2.7711 | 25799 | 25289
FXTN 0319 __|PIBD0313A199 5.2500] _ OM| __ 1/7/2013] _ 265] 0.73 2.7743 | 25831 | 25315
FXTN 07-43___|PIBD0713C438 8.7500] _ 11M| __ 3/3/2013] _ 320] 0.88 2.8615 | 2.6724 | 26029
FXTN 0566 |PIBD0513C664 6.6250]  11M|  3/13/2013] _ 330] 0.90 2.8774 | 26886 | 26159
FXTN 10-31 __|PIBD1013C316 12.7500] __ 1Y| _ 3/27/2013] __344] 094 2.8972 | 2.7038 | 26312
FXTN 10-32___|PIBD1013E320 11.7500] _ 1.5Y| _ 5/15/2013] _ 393| 1.08 2.9583 | 2.7303 | 2.6745
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 438] 1.0 3.0144 | 27546 | 2.7143
RTB 0507 |PID0513G075 9.0000] 15Y] 7/31/2013] _470] 1.9 0.500000] 3.2500 | 2:05:28 PM| 3.2500 | 3.0544 | 2.7719 | 2.7426
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] __540] 148 3.1417 | 2.8097 | 28044
FXTN 07-45___|PIBD0713K457 71250 2Y| _ 11/2/2013] 564 155 3.1716 | 2.8227 | 28256
FXTN 05-67 __|PIBD0514A673 62500 2Y| _ 1/27/2014] _ 650] 1.78 41.000000] 2.8000 | _4:10:18 PM| 2.8000 | 3.2789 | 2.8692 | 2.9017
FXTN 10-34_* |PIBD1014C341 12.3750 Y| 3/25/2014] 707 1.94]  130.000000 3.0000 | 11:33:18 AM| 3.0000 | 3.3500 | 2.9000 | 29520
FXTN 10-35___|PIBD1014G356 12.7500 _ 2.5Y| _ 7/15/2014] 819 2.4 3.5442 | 3.1667 | 3.1847
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 9/24/2014] _ 890| 2.44 19.172000] 3.7500 | _3:49:44 PM| 3.7396 | 3.6674 | 3.3357 | 3.3322
FXTN 07-46___|PIBD0714J466 6.5000 _ 2.5Y| _ 10/4/2014] 900|247 3.6847 | 3.3595 | 3.3530
SPTB 10-03___|SPTB1014J037 12.2500] _2.5Y| _10/14/2014] _ 910|249 3.7020 | 3.3833 | 3.3737
FXTN 10-36_* |PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _1043| 2.86 3.9327 | 3.7000 | 3.6500
FXTN 0568 |PIBDO515E685 6.3750 _ 3.5Y| _ 5/13/2015] 1121] 3.7 4.1048 | 3.8073 | 3.7641
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3.5Y| _ 5/22/2015] _1130] 3.10 4.1247 | 3.8196 | 8.7772
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] _1190] 3.6 4.2571 | 3.9021 | 3.8650
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1219] 3.34 5.000000 4.0000 | 3:03:28 PM| 4.0000 | 4.3211 | 3.9420 | 3.9074
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] _1225] 3.36 4.3343 | 3.9503 | 39162
FXTN 05-69 __|PIBD0515K697 46250 4Y|_11/25/2015] 1317 3.61 4.5373 | 4.0768 | 4.0507
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] 1337 3.66 4.5815 | 4.1043 | 4.0800
FXTN 10-39___|PIBD1016A393 9.2500] __4Y| _ 1/12/2016] _1365] 3.74 4.6433 | 4.1428 | 4.1209
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__ 1/27/2016] _1380] 3.78 4.6764 | 4.1634 | 4.1429
RTB0510 __ |PID0516C107 6.0000] __4Y| __ 3/3/2016] 1416] 3.68 4.7558 | 4.2129 | 4.1955
FXTN 10-40_* [PIBD1016C407 75000 4Y| _ 3/30/2016] _1443] 3.95 4.8154 | 4.2500 | 4.2350
FXTN 1041 ___|PIBD1016D416 7.0000] __45Y| _ 4/27/2016] _1471] 4.3 4.8274 | 42902 | 4.2763
FXTN 10-42___|PIBD10161420 9.1250] _ 4.5Y| __ 9/4/2016] _1601| 4.39 4.8835 | 4.4766 | 4.4681
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _9/24/2016] 1621|444 4.8921 | 45053 | 4.4976
FXTN 10-43___|PIBD1016K436 6.2500] __ 5Y| 11/16/2016] 1674 459 4.9149 | 45814 | 45758
FXTN 07-49_* |PIBD0717C493 7.0000] __ 5Y| _ 3/31/2017] 1809 4.96 50.000000| 4.7750 | _3:20:08 PM| 4.7750 | 4.9731 | 4.7750 | 4.7750
FXTN 20-01 __|PIBD2017D011 14.3750] _ 5.5Y| _ 4/24/2017] _1833] 5.02 4.9797 | 47811 | 4.7811
RTB07-02___|PIID0717H026 6.6250  55Y| _ 8/19/2017] 1950] 534 5.0119 | 4.8108 | 48108
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] _1954] 535 5.0130 | 4.8118 | 48118
FXTN 07-50 __|PIBD0717J502 5.3750] __ 6Y| 10/28/2017] 2020] 553 8.250000] 4.6750 | 3:51:43 PM| 4.6750 | 5.0312 | 4.8285 | 4.8285
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FXTN 10-45___|PIBD1018A451 58750] __ 6Y| _ 1/31/2018] 2115] 5.79 5.0573 | 4.8526 | 4.8526
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2314] 6.34 5.1121 | 4.9031 | 4.9031
FXTN 1047 __|PIBD1018K478 8.8750] __ 7¥| 11/20/2018] 2408 _6.60 5.1380 | 4.9269 | 4.9269
FXTN 10-48_* |PIBD1019B485 7.8750 __ 7Y| _ 2/19/2019] 2499 6.85 5.1631 | 4.9500 | 4.9500
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2863 7.84 5.3746 | 5.0964 | 50153
RTB 10-01 PIID1020H015 7.2500] _ 8.5Y| _ 8/19/2020] _3046] 8.35 5.4810 | 51700 | 50481
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3074| 8.42 5.4973 | 5.1812 | 50532
FXTN 10-52___|PIBD1020L525 5.8750] __ 9Y| 12/16/2020] _3165] 867 2.100000| 54000 | 3:35:02 PM| 5.4000 | 5.5502 | 52178 | 5.0695
RTB 10-02___|PID1021C027 73750 OY| _ 3/3/2021] 3242| 8.8 0.200000] 5.6000 | 2:25:10 PM| 5.6000 | 5.5949 | 5.2488 | 5.0833
FXTN 10-53___|PIBD1021D531 6.5000]  0.5v| 4/28/2021] 3298] 9.04 3.300000] 5.1000 | 3:50:31 PM| 5.1000 | 5.6275 | 5.2713 | 5.0934
RTB 10-03____|PIID1021J039 5.7500] _ 10Y| 10/20/2021] 3473|952 5.7292 | 53417 | 5.1248
FXTN 10-55___|PIBD1021K551 5.7500] _ 10Y| 11/24/2021] 3508] 9.61]  303.896000] 5.1300 | 3:14:44 PM| 52608 | 5.7495 | 5.3558 | 5.1310
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10Y| _ 1/19/2022| 3564] 9.76] _ 1,102.000000] 54000 | 3:30:16 PM| 5.1204 | 5.7821 | 53783 | 5.1411
FXTN 20-02_*_|PIBD2022C021 15.0000] __ 10Y| _ 3/14/2022] 3618| 9.91 5.8135 | 54000 | 5.1508
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3835 10.51 5.8386 | 54377 | 52048
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] _3961] 10.85 5.8531 | 54597 | 52362
FXTN 20-05___|PIBD2023E054 11.8750] _ 12Y| _ 5/29/2023] _4059| 11.12 5.8645 | 54767 | 5.2606
FXTN 20-06___|PIBD2023J068 11.3750] __12Y| _10/23/2023] 4206 11.52 5.8815 | 55023 | 52972
FXTN 20-07 __|PIBD2024F075 12.3750] __13Y| __ 6/3/2004] 4430 12.14 5.9074 | 55412 | 53530
FXTN 20-08___|PIBD2024H086 12.8750] __13Y| __ 8/5/2004] 4493 12.31 5.9146 | 55622 | 5.3687
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] _4591] 1268 5.9260 | 55693 | 53931
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4745 13.00 5.9438 | 55960 | 54315
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4934| 13.52 5.9656 | 56289 | 54786
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4974 13.63 5.9703 | 56350 | 54885
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] 5025 13.77 5.9762 | 56447 | 55012
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5299 14.52 30.050000] 58000 | 358:15 PM| 57415 | 6.0078 | 5.6924 | 55695
FXTN 20-13___|PIBD2026L139 8.0000 _ 15Y| _ 12/7/2026] _5347] 14.65 6.0134 | 5.7008 | 55815
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5431| 14.88] __ 700.500000] 53710 | 3:38:31 PM| 54263 | 6.0231 | 57154 | 56024
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| __ 9/6/2027] 5620 15.40 6.0450 | 5.7482 | 56495
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 6075 16.64 6.0076 | 5.8274 | 5.7628
FXTN 20-16 __|PIBD2030E166 8.7500] _ 19Y| _ 5/27/2030] _6614] 18.12 6.1599 | 5.9211 | 58971
FXTN 25-02___|PIBD2530G029 12.5000] __19Y| _ 7/26/2030] 6676 18.29 6.1671 | 5.9319 | 59125
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6858| 18.79 6.1881 | 5.9636 | 59578
FXTN20-17 __|PIBD2031G171 8.0000] _ 20Y| _ 7/19/2031] 7082 19.27| _ 1,686.174000] 6.1500 | 4:02:19 PM| 6.1449 | 6.2083 | 59939 | 6.0012
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/6/2031] 7110 19.48 6.2173 | 6.0074 | 6.0206
FXTN20-18___|PIBD2032B183 5.8750] _ 20Y| __ 2/2/2032] 7230 19.81 4.000000| 6.1000 | 11:19:59 AM| 6.1000 | 6.2311 | 6.0283 | 6.0505
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7258 19.88] _ 2,729.243029] 6.0000 | _4:01:14 PM| 6.0034 | 6.2344 | 6.0332 | 6.0575
FXTN 25-05___|PIBD2532K057 8.5000] _ 21Y| 11/29/2032] 7531| 20.63 6.2984 | 6.0718 | 6.0846
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] 8237] 22557 6.4641 | 6.1718 | 6.1547
FXTN 25-07 __|PIBD25351071 8.0000] _ 24Y| _ 9/30/2035] _8566] 23.47 6.5413 | 6.2183 | 6.1873
FXTN 25-08___|PIBD2535L086 8.1250]  24Y| 12/16/2035] 8643] 23.68] _ 112.000000 6.3250 | 3:48:14 PM| 6.2982 | 6.5593 | 6.2292 | 6.1950
FXTN 25-09 * |PIBD25361097 7.6250]  25v|  9/20/2036] 8931] 24.47]  306.180000] 6.2000 | 3:07:40 PM| 6.2236 | 6.6269 | 6.2700 | 6.2236




