Interpolated Bonds

May 07, 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] 85 023 24147 | 20203 | 2.1897
FXTN 07-40___|PIBD0712H408 11.3750] __ 4M|__ 8/18/2012] _ 102| 028 2.4158 | 2.2500 | 2.2150
RTB03-07___|PID0312I070 5.2500] _ 5M| _ 9/24/2012] 139 0.38 7.000000] 2.8000 | 2:54:19 PM| 2.7929 | 2.4175 | 2.2500 | 2.2150
FXTN 10-30___|PIBD1012J302 12.1250] __ 5M| 10/17/2012] _ 162| 044 2.4186 | 2.2500 | 2.2150
FXTN 07-41___|PIBD0712K413 10.5000] __ 7M| 11/17/2012] _ 193] 0.53 24539 | 2.0848 | 22433
FXTN 07-42___|PIBD0713A421 9.0000] __8M| __ 1/5/2013] _ 242| 0.6 2.5539 | 2.3852 | 2.3250
FXTN 0319 __|PIBD0313A199 5.2500] __ 8M| __ 1/7/2013] _ 244] 067 2.5580 | 2.3893 | 2.3283
FXTN 07-43___|PIBD0713C438 8.7500]  10M| _ 3/3/2013] _ 299] 0.82] _ 140.000000] 2.6300 | 3:50:16 PM| 2.6400 | 2.6703 | 25020 | 2.4200
FXTN 0566 |PIBD0513C664 6.6250]  10M| 3/13/2013] _ 309] 0.85 2.6907 | 25225 | 24367
FXTN 10-31 __[PIBD1013C316 12.7500] __11M|__ 3/27/2013] __323| 0.88 2.7192 | 25512 | 2.4600
FXTN 10-32___|PIBD1013E320 11.7500] _ 1.5Y| _ 5/15/2013] _ 372| 1.02 2.6140 | 2.6339 | 25311
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _417| 1.14 2.8878 | 26649 | 2.5697
RTB 0507 |PID0513G075 9.0000] 15Y| 7/31/2013] _449] 1.3 20.000000] 2.7600 | 3:51:15 PM| 2.7600 | 2.9403 | 2.6869 | 2.5971
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y] _ 10/9/2013] 519 1.42 3.0550 | 2.7351 | 26570
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] 543 149 3.0944 | 2.7516 | 26776
FXTN 05-67 __|PIBD0514A673 6.2500] __ 2Y| _ 1/27/2014] 629 1.72 69.454616] 2.8000 | 3:46:36 PM| 2.8000 | 3.2354 | 2.8108 | 2.7512
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] 686 1.88 3.3288 | 2.8500 | 2.8000
FXTN 10-35___|PIBD1014G356 12.7500] _ 2.5Y| _ 7/15/2014] _ 798| 2.19 3.4904 | 3.1000 | 3.0567
RTB 05-08___ |PIID0514I080 6.2500] 25v| 0/24/2014] _869] 2.38 3.5028 | 3.2585 | 3.2194
FXTN 07-46___|PIBD0714J466 6.5000] _2.5Y| _ 10/4/2014] 879 2.4 3.6072 | 3.2808 | 3.2423
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] 889 2.44 3.6216 | 3.3031 | 3.2652
FXTN 10-36_*_|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _1022| 2.80 3.8135 | 3.6000 | 35700
FXTN 0568 |PIBDO515E685 6.3750] _ 35Y|  5/13/2015] 1100] 3.01 3.9764 | 3.7276 | 3.6952
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3.5Y| _ 5/22/2015] 1109 3.04 3.9952 | 3.7423 | 3.7096
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] 1169 _3.20 4.500000] 3.4750 | ©:18:08 AM| 3.4750 | 4.1206 | 3.8404 | 3.8059
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1198] 3.28 20330000 4.3500 | 250:21 PM| 4.4943 | 4.1812 | 3.8879 | 3.8524
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] _1204] _3.30 4.1937 | 3.8977 | 3.8621
FXTN 05-69 __|PIBD0515K697 46250 _ 4Y| 11/25/2015] 1296] 3.5 4.3859 | 4.0481 | 4.0097
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y|_12/15/2015] 1316 _3.61 4.4277 | 4.0808 | 4.0418
FXTN 10-39___|PIBD1016A393 9.2500] __4Y| _ 1/12/2016] _1344] 3.68 4.4862 | 4.1266 | 4.0867
FXTN 07-48___|PIBD0716A488 7.0000 ___4Y| __1/27/2016] 1359 3.72| __ 134.100000] 4.2500 | 4:06:39 PM| 4.2500 | 4.5176 | 4.1512 | 4.1108
RTB0510 __ |PID0516C107 6.0000]  4Y|  3/3/2016] 1395] 3.82 2.950000] 4.6000 | 11:12:58 AM| 4.5661 | 4.5028 | 4.2100 | 4.1685
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 3/30/2016] 1422] 3.90 4.6492 | 42542 | 4.2119
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y| _4/27/2016] _1450] 3.97 4.7077 | 4.3000 | 4.2568
FXTN 10-42___|PIBD10161420 9.1250 _ 45Y| __ 9/4/2016] 1580 4.33 4.8361 | 44616 | 4.4249
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] _1600] 4.38 0.822000] 4.6250 | 3:10:10 PM| 4.6335 | 4.8559 | 4.4865 | 4.4508
FXTN 10-43___|PIBD1016K436 6.2500] __ 5Y| 11/16/2016] 1653 453 4.9083 | 4.5523 | 45194
FXTN07-49 ___|PIBD0717C493 7.0000 ___5Y| _3/31/2017| 1788 490 5.0417 | 47202 | 4.6940
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] _1812| 4.96 5.0654 | 4.7500 | 4.7250
RTB07-02___|PIID0717H026 6.6250  55Y| _ 819/2017] 1929] 528 5.0974 | 4.8019 | 4.7730
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1933 530 5.0084 | 4.8037 | 4.7746
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1999 548 5.1165 | 4.8330 | 4.8016
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] 2094] 574 5.1424 | 4.8752 | 4.8406
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2293] 6.28 5.1968 | 4.9636 | 4.9221




Interpolated Bonds

May 07, 2012
'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 10-47 __|PIBD1018K478 88750 7Y| 11/20/2018] 2387 654 5.2225 | 50053 | 4.9607
FXTN 10-46___|PIBD1019B485 7.8750] __ 7Y| _ 2/19/2019| 2478] 6.79 5.0474 | 50457 | 4.9980
FXTN 07-58_*_|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2544] 6.97 5.2654 | 5.0750 | 5.0250
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2842 7.79 5.4499 | 5.1456 | 5.0958
RTB 10-01 PIID1020H015 7.2500]  85Y|  8/19/2020] 3025] 8.29 5.686000 54000 | 11:30:55 AM| 5.4000 | 55632 | 5.1892 | 5.1392
FXTN 10-51 ___|PIBD10201510 6.1250]  85Y| 9/16/2020] 3053] 8.36 5.5805 | 5.1958 | 5.1458
FXTN 10-52___|PIBD1020L525 5.8750] _ 9Y| 12/16/2020] 3144 8.61 5.6369 | 52174 | 5.1675
RTB 10-02____|PID1021C027 73750 OY| _ 3/3/2021| 3221] 882 1.000000] 53500 | 10:13:22 AM| 5.3500 | 5.6845 | 5.2357 | 5.1857
FXTN 10-53___|PIBD1021D531 65000 _ OY| 4/28/2021] 3277| 8.98 32.592000] 5.2400 | 11:18:17 AM| 5.2400 | 57192 | 52490 | 5.1990
RTB 10-03____|PIID1021J039 5.7500] _ 95Y| 10/20/2021] 3452 9.46 10.000000| 5.3750 | 3:20:42 PM| 5.3755 | 5.8275 | 5.2906 | 5.2406
FXTN 10-55___|PIBD1021K551 5.7500] _ 10Y| 11/24/2021] 3487 955 5.8492 | 52989 | 52489
FXTN 10-54 __|PIBD1022G545 6.3750] __10Y| _ 1/19/2022| 3543 9.71 50.000000] 52750 | 3:31:40 PM| 52750 | 58839 | 5.3122 | 5.2622
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3597| 9.85 5.9173 | 53250 | 52750
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3814] 1045 5.9298 | 5.3586 | 53116
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3940 10.79 5.9370 | 53782 | 53329
FXTN 20-05___|PIBD2023E054 11.8750] __12Y| _ 5/29/2023] 4088 11.06 5.9427 | 53934 | 5.3494
FXTN 20-06___|PIBD2023J068 11.3750] __12Y| _10/23/2023] 4185 11.47 5.9511 | 54161 | 53743
FXTN 20-07 __|PIBD2024F075 12.3750] __13Y| __ 6/3/2024] _4409] 12.08 5.9640 | 54509 | 54121
FXTN 20-08___|PIBD2024H086 12.8750] _ 13Y| __ 8/5/2004] 4472| 12.05 5.9676 | 54606 | 54227
FXTN 20-09___|PIBD2024K091 13.7500 __13Y| 11/11/2024] 4570 12.52 5.9732 | 54758 | 54393
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4724] 12.94 5.9821 | 54997 | 54653
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] _4913| 13.46 5.9929 | 55290 | 54972
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4953 1357 5.9952 | 55352 | 55039
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] _5004| 13.71 5.9982 | 55431 | 55125
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5278| 14.46 4.000000| 5.7650 | 11:31:14 AM| 5.7287 | 6.0139 | 55855 | 55588
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5326| 14.59 6.0167 | 55930 | 55669
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| __ 3/1/2027] 5410 14.82 26.010000] 57250 | 3:12:10PM| 53751 | 6.0215 | 5.6060 | 5.5811
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 0/6/2027] 5599] 15.34 6.0324 | 56353 | 56130
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 6054 16.59 6.0585 | 5.7058 | 56898
FXTN 20-16 __|PIBD2030E166 8.7500]  19Y|  5/27/2030] 6593] 18.06 6.0895 | 5.7893 | 5.7808
FXTN 25-02___|PIBD2530G029 12.5000]  19Y|  7/28/2030] 6655 18.23 6.0931 | 5.7990 | 5.7912
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6837| 18.73 6.1035 | 5.8272 | 58220
FXTN20-17 __|PIBD2031G171 8.0000]  20Y|  7/19/2031] 7011] 19.21] 6,457.650000] 5.8900 | 4:11:15 PM| 5.8898 | 6.1135 | 58541 | 58513
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/5/2031] _7089| 19.42 6.1180 | 5.8662 | 58645
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2082] 7209] 19.75 5.100000| 5.9000 | 2:58:23 PM| 5.9254 | 6.1249 | 58848 | 58848
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2032] 7237| 19.83]  103.905546] 5.9297 | 3:41:32 PM| 5.8710 | 6.1265 | 58892 | 58395
FXTN 25-05___|PIBD2532K057 8.5000] _ 21Y| 11/29/2032] 7510 2058 6.1956 | 5.9725 | 5.9687
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] _8216| 2251 6.3743 | 6.1881 | 6.1736
FXTN 25-07 __|PIBD25851071 8.0000] _ 24Y| _ 9/30/2035] 8545 23.41 6.4576 | 6.2886 | 6.2691
FXTN 25-08___|PIBD2535L086 8.1250 _ 24Y| 12/16/2035] 8622 23.62 6.885000] 6.4000 | 3:29:56 PM| 6.3367 | 6.4771 | 6.3121 | 6.2914
FXTN 25-09 * |PIBD25361097 7.6250]  25Y|  9/20/2036] 8910 24.41 6.5500 | 6.4000 | 6.3750




