Interpolated Bonds

April 18, 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 6| 0.02 3.7764 | 3.7500 | 3.7462
FXTN07-39 __|PIBD0712D395 11.5000] __<1M|__ 4/28/2012 o[ 0.02 3.6422 | 3.6000 | 35939
RTB 05-06___|PIID0512H067 71250 4M|__ 8/1/2012] __104] 028 2.5656 | 2.3813 | 23542
FXTN 07-40___|PIBD0712H408 11.3750] __ 4M| 8182012 _ 121] 0.33 25811 | 2.3964 | 2.3643
RTB03-07___ |PIID0312I070 5.2500] _ 5M| _ 9/24/2012] 158|043 26148 | 2.4295 | 23863
FXTN 10-30___|PIBD1012J302 12.1250] __ 6M| 10/17/2012] _ 181] 0.50 2.6358 | 24500 | 2.4000
FXTN 07-41___|PIBD0712K413 10.5000] __ 7M| 11/17/2012] 212|058 2.6663 | 24315 | 2.3904
FXTN 07-42___|PIBD0713A421 9.0000] __OM| __ 1/5/2013] _ 261| 0.72 2.7146 | 2.4023 | 23752
FXTN 0319 __|PIBD0313A199 5.2500] _ OM| __ 1/7/2013] _ 263| 0.72 2.7165 | 2.4011 | 23746
FXTN 07-43___|PIBD0713C438 8.7500] _ 11M| __ 3/3/2013] _ 318] 0.7 2.7707 | 2.3683 | 2.3575
FXTN 0566 |PIBD0513C664 6.6250]  11M|  3/13/2013] _ 328] 0.90 2.7805 | 2.3623 | 2.3544
FXTN 10-31 __|PIBD1013C316 12.7500] __11M|__ 3/27/2013] __342| 0.94 2.7943 | 2.3540 | 2.3501
FXTN 10-32___|PIBD1013E320 11.7500] _ 1.5Y| _ 5/15/2013] _ 391] 1.07 2.8527 | 2.3872 | 23891
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 436] 1.19 2.9132 | 2.4607 | 24623
RTB 0507 |PID0513G075 9.0000 _ 1.5Y| _ 7/31/2013] _ 468| 1.28] __ 220.700000] 2.7500 | _4:06:45 PM| 2.7500 | 2.9562 | 2.5129 | 25144
FXTN 10-33___|PIBD1013J337 11.0000] _ 1.5Y| _ 10/9/2013] 588 147 3.0504 | 26273 | 26283
FXTN 07-45___|PIBD0713K457 71250 2Y| _ 11/2/2013] 562 154 3.0827 | 26665 | 2.6673
FXTN 05-67 __|PIBD0514A673 62500 2Y| _ 1/27/2014] _648] 1.78 0.525000] 2.2500 | 10:49:14 AM| 2.2500 | 3.1983 | 2.8069 | 2.8073
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 705] 1.93 3.2750 | 2.9000 | 2.9000
FXTN 10-35___|PIBD1014G356 12.7500] _ 2.5Y| _ 7/15/2014] _ 817| 2.4 3.4833 | 3.1583 | 3.1583
RTB 0508 |PIID0514I080 6.2500] _2.5Y| _ 0/24/2014] 888|243 3.6154 | 3.3221 | 3.3221
FXTN 07-46___|PIBD0714J466 6.5000 _ 2.5Y| _ 10/4/2014] 898|246 3.6340 | 3.3452 | 3.3452
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 908| 2.49 3.6526 | 3.3682 | 3.3682
FXTN 10-36_* |PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _1041] 2.85 3.9000 | 3.6750 | 36750
FXTN 0568 |PIBDO515E685 6.3750] _ 35Y|  513/2015] 1119] 3.07 4.600000] 3.7500 | 11:46:24 AM| 3.7500 | 4.0837 | 3.7871 | 3.7871
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3.5Y| _ 5/22/2015] 1128 3.09 4.1050 | 3.8001 | 3.8001
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] _1188] 3.5 4.2463 | 3.8863 | 3.8863
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1217] 3.33 0.500000] 43750 | 35122 PM| 44248 | 4.3146 | 3.9280 | 3.9280
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1223| 3.35 4.3287 | 3.9366 | 3.9366
FXTN 05-69 __|PIBD0515K697 4.6250] __ 4Y| 11/25/2015] _1315] 3.60 4.5455 | 4.0689 | 4.0689
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] _1335] 3.66 4.5026 | 4.0976 | 4.0976
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1363| 3.73 4.6586 | 4.1379 | 4.1379
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__1/27/2016] _1378] 3.78 19.750000] 4.2500 | 2:24:37 PM| 42942 | 4.6939 | 4.1504 | 4.1594
RTB0510 __ |PID0516C107 6.0000] _ 4Y| _ 3/3/2016] 1414] 3.67 4.170000] 42500 | 3:42:07 PM| 4.2738 | 4.7787 | 42112 | 4.2112
FXTN 10-40_* [PIBD1016C407 75000 4Y| _ 3/30/2016] 1441 3.95 4.8423 | 4.2500 | 4.2500
FXTN 1041 ___|PIBD1016D416 7.0000] _ 45Y| _ 4/27/2016] _1469] _4.02 4.8513 | 4.2883 | 4.2855
FXTN 10-42___|PIBD10161420 9.1250] _ 4.5Y| __ 9/4/2016] 1599 4.38 4.8929 | 4.4658 | 4.4502
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _9/24/2016] 1619 444 2.000000] 47000 | _3:37:05 PM| 4.7000 | 4.8994 | 4.4932 | 4.4755
FXTN 10-43___|PIBD1016K436 6.2500] __ 5Y| 11/16/2016] 1672 458 4.9163 | 4.5656 | 45426
FXTN 07-49_* |PIBD0717C493 7.0000 __ 5Y| _ 3/31/2017| _1807] 495] _ 202.073000] 4.7200 | 3:22:41 PM| 4.7136 | 4.9596 | 4.7500 | 4.7136
FXTN 20-01 __|PIBD2017D011 14.3750] _ 5.5Y| _ 4/24/2017] 1831 5.02 4.9670 | 4.7535 | 4.7184
RTB07-02___|PIID0717H026 6.6250  55Y| _ 8/19/2017] 1948] 534 5.0028 | 4.7704 | 4.7415
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] _1952| 535 5.0041 | 47710 | 4.7423
FXTN 07-50 __|PIBD0717J502 5.3750] __ 6Y| 10/28/2017] 2018] 553 1.491000] 5.0000 | 10:23:23 AM| 5.0000 | 5.0243 | 4.7806 | 4.7553
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FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] 2113] 5.79 5.0534 | 47943 | 4.7741
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2312| 6.3 5.1144 | 4.8232 | 4.8134
FXTN 1047 __|PIBD1018K478 8.8750] __ 7v| 11/20/2018] 2406 6.59 5.1433 | 4.8368 | 4.8320
FXTN 10-48_* |PIBD1019B485 7.8750 __ 7Y| _ 2/19/2019] 2497 6.84 50.000000] 48500 | 9:07:01 AM| 48500 | 5.1712 | 4.8500 | 4.8500
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] _2861] 7.84 5.3782 | 4.9634 | 4.9864
RTB 10-01 PIID1020H015 7.2500] _ 8.5Y| _ 8/19/2020] 3044 8.34 7.000000] 5.4000 | 3:42:35 PM| 54000 | 5.4823 | 5.0205 | 5.0550
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3072 8.42 5.4982 | 50292 | 5.0655
FXTN 10-52___|PIBD1020L525 5.8750  OY| 12/16/2020] 3163] 8.67 5.5500 | 5.0576 | 5.0996
RTB 10-02___|PID1021C027 73750 OY| _ 3/3/2021] 3240] 8.88 0.050000] 5.3750 | 9:33:59 AM| 5.3750 | 5.5938 | 5.0816 | 5.1285
FXTN 10-53___|PIBD1021D531 6.5000]  095Y| 4/28/2021] 3296] 9.0 5.6257 | 5.0990 | 5.1495
RTB 10-03____|PIID1021J039 5.7500] __ 10Y| 10/20/2021] 3471|951 5.7252 | 51536 | 5.2151
FXTN 10-55___|PIBD1021K551 5.7500] _ 10Y| 11/24/2021] 3506 9.61 80.000000] 53000 | 3:14:23 PM| 53000 | 57451 | 5.1645 | 5.2282
FXTN 10-54 __|PIBD1022G545 6.3750 _ 10Y| _ 1/19/2022| 3562 9.76] __ 252.000000] 53000 | 3:13:01 PM| 52597 | 5.7770 | 5.1819 | 5.2492
FXTN 20-02_*_|PIBD2022C021 15.0000] __ 10Y| _ 3/14/2022] 3616 9.91 5.8077 | 5.1987 | 5.2694
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3833 10.50 5.8290 | 5.2515 | 53171
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] _3959] 10.85 5.8414 | 52821 | 53448
FXTN 20-05___|PIBD2023E054 11.8750] __12Y| _ 5/29/2023] _4057| 11.12 5.8510 | 53050 | 5.3663
FXTN 20-06___|PIBD2023J068 11.3750] __12Y| _10/23/2023] 4204 11.52 5.8654 | 53416 | 5.3986
FXTN 20-07 __|PIBD2024F075 12.3750] __13Y| __ 6/3/2024] 4428 12.13 5.8874 | 5.3960 | 54478
FXTN 20-08___|PIBD2024H086 12.8750] __13Y| __ 8/5/2024] _4491| 12.30 5.8936 | 54113 | 54617
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] _4589] 1267 5.9032 | 54351 | 54832
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4743 12.99 5.9183 | 54725 | 55170
FXTN20-11___|PIBD2025J116 12.1250] __14Y|__10/20/2025] _4932| 13.51 5.9369 | 55184 | 55586
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4972| 13.62 5.9408 | 55281 | 55674
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] 5023| 13.76 5.9458 | 55405 | 55786
RTB 15-01 PID1526J019 6.2500]  15v| 10/20/2026] 5297 14.51] 585720000 55500 | 3:53:30 PM| 55968 | 5.9727 | 5.6071 | 56388
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5345 14.64 5.9774 | 56187 | 56493
RTB 15-02____|PIID1527C023 5.3750] 15|  3/1/2027] 5429] 14.87]  800.500000 5.4650 | 3:44:56 PM| 54648 | 59857 | 56391 | 56678
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5618 15.39 6.0042 | 5.6850 | 5.7093
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 6073 16.64 6.0489 | 5.7955 | 58093
FXTN 20-16 __|PIBD2030E166 8.7500] _ 19Y| _ 5/27/2030] _6612| 18.12 6.1018 | 5.9265 | 5.9277
FXTN 25-02___|PIBD2530G029 12.5000] __19Y| _ 7/26/2030] 6674 18.28 6.1079 | 59415 | 59413
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6856] 18.78 6.1257 | 5.9857 | 59813
FXTN20-17 __|PIBD2031G171 8.0000]  20Y| _ 7/19/2031] 7030] 19.26] 4,572.000000] 6.0750 | 3:38:38 PM| 6.0824 | 6.1428 | 6.0280 | 6.0195
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/5/2031] 7108 19.47 6.1505 | 6.0469 | 6.0367
FXTN20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7228 19.80 6.1623 | 6.0761 | 6.0630
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2082] 7256] 19.88]  852.337870| 59768 | 3:55:10 PM| 59985 | 6.1650 | 6.0829 | 6.0692
FXTN 25-05___|PIBD2532K057 8.5000] _ 21Y| 11/29/2032] 7529| 20.63 6.2361 | 6.1420 | 6.1281
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] 8235 2256 6.4200 | 6.2048 | 6.2803
FXTN 25-07 __|PIBD25851071 8.0000]  24Y|  9/30/2035] 8564| 23.46 6.5057 | 6.3660 | 6.3513
FXTN 25-08___|PIBD2535L086 8.1250]  24Y| 12/16/2035] 8641] 23.67 60.000000] 6.3000 | 2:38:03 PM| 6.2996 | 65258 | 6.3827 | 6.3679
FXTN 25-09 * |PIBD25361097 7.6250]  25v|  09/20/2036] 8929 24.46 6.6008 | 6.4450 | 6.4300




