Interpolated Bonds

May 02, 2012
'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
RTB 05-06___|PIID0512H067 71250 3M|__ 8/1/2012] 90| 0.5 2.4500 | 2.1499 | 2.0834
FXTN 07-40___|PIBD0712H408 11.3750] __ 4M|__ 8/18/2012] _ 107| 0.9 2.4623 | 2.1873 | 2.0965
RTB03-07___|PID0312I070 5.2500] _ 5M| _ 9/24/2012] _ 144] 0.39 2.4890 | 2.0686 | 2.1252
FXTN 10-30___|PIBD1012J302 12.1250] __ 5M| 10/17/2012] 167 046 2.5057 | 2.3192 | 2.1430
FXTN 07-41___|PIBD0712K413 10.5000] __ 7M| 11/17/2012] _ 198] 054 2.5478 | 23829 | 2.2030
FXTN 07-42___|PIBD0713A421 9.0000] __8M| __ 1/6/2013] 247|068 2.6401 | 2.4777 | 23448
FXTN 0319 __|PIBD0313A199 5.2500]  8M|  1/7/2013] _249] 0.68] _ 201.866000| 2.5000 | 8:57:54 AM| 2.5000 | 2.6439 | 24815 | 2.3506
FXTN 07-43___|PIBD0713C438 8.7500] _ 10M| __ 3/3/2013] _ 304] 0.83 2.7475 | 25679 | 2.5098
FXTN 0566 |PIBD0513C664 6.6250]  11M| 3/13/2013] _314] 0.86 2.7664 | 2.6073 | 25387
FXTN 10-31 __[PIBD1013C316 12.7500] __11M| _ 3/27/2013] __328] 0.90 2.7927 | 2.6344 | 25792
FXTN 10-32___|PIBD1013E320 11.7500] _ 1.5Y| _ 5/15/2013] _ 377| 1.03 10.191000] 2.6500 | _8:56:47 AM| 2.6500 | 2.8747 | 2.6873 | 2.6523
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 422| 1.16 2.9428 | 2.7070 | 26720
RTB 0507 |PID0513G075 9.0000] _ 1.5Y| _ 7/31/2013] _ 454] 1.24] __ 182.000000] 2.8760 | 2:47:22 PM| 2.7250 | 2.9912 | 2.7211 | 2.6861
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] 524 1.44 3.0972 | 2.7518 | 2.7168
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] 548 150 3.1335 | 2.7623 | 2.7273
FXTN 05-67 __|PIBD0514A673 62500 2v| _ 1/27/2014] _ 634] 1.74 3.2637 | 2.8000 | 2.7650
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 691 1.69 3.3500 | 2.8250 | 2.7900
FXTN 10-35___|PIBD1014G356 12.7500] _2.5Y| _ 7/15/2014] _ 803| 2.0 3.5026 | 3.0750 | 3.0467
RTB 05-08___ |PIID0514I080 6.2500] 25Y| 0/24/2014] 874 2.39 3.5093 | 3.2335 | 3.094
FXTN 07-46___|PIBD0714J466 6.5000] _ 2.5Y| _ 10/4/2014] 884|242 3.6129 | 3.2558 | 3.2323
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 894] 245 3.6265 | 3.2781 | 3.2552
FXTN 10-36_*_|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] 1027 2.81 3.8077 | 3.5750 | 35600
FXTN 0568 |PIBDO515E685 6.3750]  35Y| 513/2015] 1105] 3.03] 184900000 3.6500 | 3:46:48 PM| 3.6256 | 3.9504 | 3.7071 | 3.6834
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3.5Y| _ 5/22/2015] _1114] 3.05 3.9770 | 3.7224 | 36977
FXTN 04-20 __|PIBD0415G203 48750 _ 3.5Y| _ 7/21/2015] 1174 8.2 4.0937 | 3.8240 | 3.7926
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1208] 3.30 2.283000 4.6000 | 2:03:58 PM| 4.5250 | 4.1501 | 3.8731 | 3.8385
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1209 _3.31 4.1618 | 3.8833 | 3.8480
FXTN 05-69 __|PIBD0515K697 4.6250] __ 4Y| 11/25/2015] 1301] 356 4.3408 | 4.0391 | 3.9935
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] 1321 3.62 4.3797 | 4.0730 | 4.0252
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] _1349] 3.70 4.4342 | 4.1204 | 4.0695
FXTN 07-48___|PIBD0716A488 7.0000] __4Y|__ 1/27/2016] 1364 3.74 70.000000] 4.2350 | 12:14:54 PM| 4.2350 | 4.4633 | 4.1459 | 4.0932
RTB0510 __ |PID0516C107 6.0000]  4v|  3/3/2016] 1400] 3.84 0.300000] 4.7500 | _3:47:19 PM| 4.7500 | 4.5334 | 4.2068 | 4.1502
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 3/30/2016] 1427 3.9 45850 | 42506 | 4.1929
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] _1455] 3.9 4.6404 | 43000 | 4.2372
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 0/4/2016] 1585 4.34 4.7474 | 44506 | 4.3672
RTB 07-01 PIID07161018 7.0000] __4.5Y| _ 0/24/2016] 1605 440 2.113336] 48000 | 2:53:11 PM| 4.1981 | 4.7638 | 44761 | 4.4103
FXTN 10-43___|PIBD1016K436 6.2500] _ 5Y| 11/16/2016] 1658 454 4.8074 | 45383 | 44715
FXTN07-49 ___|PIBD0717C493 7.0000] __ 5Y| _ 3/31/2017] _1793] 491] __ 200.000000] 4.6600 | 2:18:21 PM| 4.6550 | 4.9185 | 4.6968 | 4.6273
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1817|498 4.9383 | 4.7250 | 4.6550
RTB07-02___|PIID0717H026 6.6250 _ 55Y| _ 8/19/2017| 1934 530 1.000000] 49000 | 9:19:15 AM| 49000 | 4.9746 | 4.7690 | 4.7037
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1938 531 4.9759 | 4.7705 | 4.7054
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| _10/28/2017] _2004] 5.49 4.9964 | 47953 | 4.7329
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] _2099] 575 38.130000] 49500 | 3:29:15 PM| 4.7801 | 5.0259 | 4.8309 | 4.7725
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] 2298 _6.30 5.0878 | 4.9057 | 4.8554
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FXTN 10-47 __|PIBD1018K478 88750 7v| 11/20/2018] 2392] 655 5.1170 | 4.9410 | 4.8946
FXTN 10-46___|PIBD1019B485 7.8750] __ 7Y| _ 2/19/2019] 2483 6.80 5.1453 | 4.9752 | 4.9325
FXTN 07-58_*_|PIBD0719D531 5.0000]  7Y|  4/26/2019] 2549] 6.98]  125.000000] 4.9600 | 3:59:50 PM| 4.9600 | 5.1658 | 5.0000 | 4.9600
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2847 7.80 21.511000] 5.1750 | 10:45:34 AM| 5.1750 | 53752 | 5.0580 | 5.0368
RTB 10-01 PIID1020H015 7.2500] _ 85Y|  8/19/2020] 3030] 8.30 0.210000] 5.2000 | 11:37:41 AM| 5.2000 | 5.5038 | 5.0935 | 5.0840
FXTN 10-51 ___|PIBD10201510 6.1250]  85Y| 9/16/2020] 3058] 8.38 5.5235 | 5.0990 | 5.0912
FXTN 10-52___|PIBD1020L525 5.8750] __ 9Y| 12/16/2020] 3149 8.63 3.000000| 5.2600 | 3:53:50 PM| 5.2600 | 5.5874 | 5.1167 | 5.1147
RTB 10-02____|PID1021C027 73750 OY| _ 3/3/2021] 3226 8.84 0.050000] 5.3000 | 2:09:06 PM| 5.3000 | 5.6415 | 5.1317 | 5.1346
FXTN 10-53___|PIBD1021D531 6.5000 _ OY| _ 4/28/2021| 3282 8.99 5.6809 | 5.1425 | 5.1490
RTB 10-03____|PIID1021J039 5.7500] _ 9.5Y| 10/20/2021] 3457 947 5.8039 | 5.1766 | 5.1941
FXTN 10-55___|PIBD1021K551 5.7500] _ 10Y| 11/24/2021] 3492| 957| _ 873.300000] 52250 | 35:42:38 PM| 52601 | 58285 | 5.1834 | 52031
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10Y| _ 1/19/2022| 3548] 9.72| __ 400.000000] 5.1750 | 11:12:11 AM| 5.1691 | 5.8678 | 5.1943 | 5.2176
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3602| 9.67 5.9058 | 52048 | 52315
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3819| 10.46 5.9201 | 52446 | 52676
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3945 10.81 5.9285 | 52678 | 5.2886
FXTN 20-05___|PIBD2023E054 11.8750] __12Y| _ 5/29/2023] 4043 11.08 5.9350 | 5.2858 | 5.3049
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|_10/23/2023] _4190| 11.48 5.9447 | 53128 | 53294
FXTN 20-07 __|PIBD2024F075 12.3750] __13Y| __ 6/3/2024] _4414] 12.09 5.9595 | 53540 | 5.3667
FXTN 20-08___|PIBD2024H086 12.8750] _ 13Y| __ 8/6/2004] 4477| 12.27 5.9637 | 53655 | 53772
FXTN 20-09___|PIBD2024K091 13.700 __13Y| 11/11/2024] 4575 12.53 5.9702 | 53835 | 53985
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4729| 12.96 5.9804 | 54118 | 54192
FXTN20-11___|PIBD2025J116 121250 14Y|__10/20/2025] _4918| 13.47 5.9920 | 54466 | 54507
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4958| 13.68 5.9955 | 54530 | 54573
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] _5009| 13.72 5.9989 | 54633 | 5.4658
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5283 14.47] _ 269.111000| 57625 | 3:45:03 PM| 55315 | 6.0170 | 55136 | 5.5114
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5331| 14.61 6.0202 | 55224 | 55194
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| __ 3/1/2027] 5415 14.84 1.000000] 52000 | 3:13:18 PM| 53094 | 6.0258 | 5.5379 | 55334
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5604 15.35 6.0383 | 55726 | 55649
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6059| 16.60 6.0684 | 5.6662 | 56407
FXTN 20-16 __|PIBD2030E166 8.7500]  19Y|  5/27/2030] 6598] 18.08 6.1041 | 5.7552 | 5.7304
FXTN 25-02___|PIBD2530G029 12.5000]  19Y| _ 7/28/2030] 6660] 18.25 6.1082 | 5.7666 | 57407
FXTN 25-03___|PIBD2531A032 11.2500 __19Y| _ 1/26/2031] _6842| 18.75 6.1203 | 58000 | 5.7710
FXTN20-17 __|PIBD2031G171 8.0000]  20Y|  7/19/2031] 7016] 19.22] 31,050.671367] 5.7900 | 4:05:19 PM| 5.8351 | 6.1318 | 58320 | 58000
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/6/2031] 7094 19.44 6.1369 | 5.8463 | 58130
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7214 19.76] _ 201.700000] 5.7800 | 3:43:43 PM| 57811 | 6.1449 | 58684 | 58330
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7242| 19.84] 2,422.047300] 58250 | 4:12:42 PM| 58751 | 6.1467 | 5.8735 | 58377
FXTN 25-05 ___|PIBD2532K057 8.5000] _ 21Y| 11/29/2032] 7515 20.59 6.1973 | 5.9431 | 58855
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] _8221| 22.52 6.3282 | 6.1231 | 6.0091
FXTN 25-07 __|PIBD25351071 8.0000]  24Y|  9/30/2035] 8550] 23.42 6.3892 | 6.2070 | 6.0667
FXTN 25-08___|PIBD2535L086 8.1250]  24Y| 12/16/2035] 8627| 23.64] 3,181.500000] 6.0500 | 3:51:22 PM| 6.0901 | 6.4035 | 6.2266 | 6.0802
FXTN 25-09 * |PIBD25361097 7.6250]  25v|  9/20/2036] 8915| 24.42]  400.000000] 6.1000 | 3:18:27 PM]| 6.1306 | 6.4569 | 6.3000 | 6.1306




