Interpolated Bonds

May 21, 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 2M| _ 8/1/2012] 71| 0.19 2.4002 | 2.0437 | 22044
FXTN 07-40___|PIBD0712H408 11.3750] __ 3M| _ 8/18/2012] 88| 024 2.3845 | 2.0286 | 2.1725
RTB03-07___|PID0312I070 5.2500] __ 4M| _ 9/24/2012] _ 125] 0.34 2.000000 3.0000 | 3:42:17 PM| 3.0000 | 2.3998 | 2.2368 | 2.1815
FXTN 10-30___|PIBD1012J302 12.1250] __ 5M|_10/17/2012] 148|041 24131 | 2450 | 2.1930
FXTN 07-41___|PIBD0712K413 10.5000] __6M| 11/17/2012] __179] 0.49 24716 | 2.0821 | 22364
FXTN 07-42___|PIBD0713A421 9.0000] __8M| __ 1/5/2013] _ 228] 0.62 26171 | 2.3746 | 23414
FXTN 0319 __|PIBD0313A199 5.2500] _ 8M| __ 1/7/2013] _ 230| 0.63 2.6230 | 2.3784 | 23457
FXTN 07-43___|PIBD0713C438 8.7500] _ 10M| __ 3/3/2013] _ 285] 0.78 30.000000] 2.3000 | 1053:04 AM| 2.3000 | 2.7863 | 2.4822 | 24636
FXTN 0566 |PIBD0513C664 6.6250 _ 10M| _ 5/13/2013] 295 0.8 2.8160 | 25011 | 24850
FXTN 10-31 __[PIBD1013C316 12.7500] __10M| _ 3/27/2013] _ 309 0.85 2.8576 | 25275 | 25150
FXTN 10-32___|PIBD1013E320 11.7500] __ 1Y| _ 5/15/2013] __358] 0.98 3.0031 | 26200 | 26200
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 403| 1.10 3.0328 | 2.6601 | 26601
RTB05-07 __ |PIID0513G075 9.0000] 15Y| 7/31/2013] _435] 1.19 3.0539 | 26887 | 2.6887
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y] _ 10/9/2013] __505] 1.38 3.1001 | 2.7511 | 2.7511
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] 529 145 3.1160 | 2.7725 | 2.7725
FXTN 05-67 __|PIBD0514A673 62500 2Y| _ 1/27/2014] _ 615] 1.68 3.1728 | 2.8492 | 28492
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 672| 1.84 _ 500.000000] 2.9000 | 2:39:15 PM| 2.9000 | 3.2104 | 2.9000 | 2.9000
FXTN 10-35___|PIBD1014G356 12.7500 _ 2.5Y| _ 7/15/2014] _ 784] 2.15 3.4032 | 3.0787 | 3.0668
RTB 05-08___ |PIID0514I080 6.2500]  2.5Y| _ 9/24/2014] _ 855] 2.34 13.031000] 42500 | 2:38:21 PM| 4.2384 | 3.5254 | 3.1920 | 3.1726
FXTN 07-46___|PIBD0714J466 6.5000]  2.5Y| _ 10/4/2014] 865 2.7 3.5426 | 3.2080 | 3.1874
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 875] 2.40 3.5698 | 3.2239 | 3.2023
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _1008| 2.76 3.7887 | 3.4362 | 3.4004
FXTN 05-68 __|PIBD0515E685 6.3750]  3v| 5/13/2015] 1086] 2.98 3.9230 | 3.5606 | 35166
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] _1095] 3.00 3.9385 | 3.5750 | 35300
FXTN 04-20 __|PIBD0415G203 48750 _ 3.5Y| _ 7/21/2015] _1155] 3.16 4.0806 | 3.7114 | 3.6672
RTB05-09 __ |PIID0515H097 5.8750] _ 3.5Y| _ 8/19/2015] 1184 3.4 4.1493 | 3.7773 | 3.7336
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1190 3.6 4.1635 | 3.7909 | 3.7473
FXTN 05-69 __|PIBD0515K697 46250 4Y|_11/25/2015] 1282 3.51 3.000000| 5.0000 | 3:41:32 PM| 5.0000 | 4.3814 | 4.0000 | 3.9577
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] _1302] 357 4.4288 | 4.0455 | 4.0085
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1330] 3.64 4.4951 | 4.1091 | 4.0675
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__ 1/27/2016] _1345] 3.68 45306 | 4.1432 | 4.1018
RTB0510 __ |PID0516C107 6.0000] __4Y| _ 3/3/2016] 1381 3.78 3.500000] 4.8000 | 3:40:10 PM| 4.7857 | 4.6159 | 42250 | 4.1842
FXTN 10-40___|PIBD1016C407 75000 4Y| _ 3/30/2016] _1408] 3.86 4.6798 | 4.0864 | 4.2460
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] _1436] 393 4.7462 | 4.3500 | 43100
FXTN 10-42___|PIBD10161420 9.1250 _ 45Y| __ 9/4/2016] 1566 4.29 16.060000] 4.6750 | 10:58:26 AM| 4.6911 | 4.8677 | 4.5206 | 4.4840
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] 1586 4.35 4.9095 | 4.5468 | 45108
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] _1639] 449 4.9672 | 46164 | 45817
FXTN07-49 ___|PIBD0717C493 7.0000] __ 5Y| _3/31/2017] 1774 4.86 5.1142 | 4.7935 | 4.7624
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] _1798| 4.93 5.1404 | 4.8250 | 4.7945
RTB07-02___|PIID0717H026 6.6250  55Y| _ 819/2017] 1915] 525 5.710000 4.8000 | 3:13:41 PM| 4.8000 | 5.1677 | 4.8690 | 4.8305
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] _1919] 526 5.1687 | 4.8705 | 4.8318
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] _1985] 544 18.537000 5.0000 | 3:19:03 PM| 4.8310 | 5.1841 | 4.8953 | 4.8521
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] _2080| 5.70 5.2063 | 4.9309 | 4.8314
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] 2279 6.24 5.2529 | 50057 | 4.9427
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FXTN 10-47 __|PIBD1018K478 88750 _ 6.5Y| 11/20/2018] 2373 6.50 5.2748 | 50410 | 49716
FXTN 10-46___|PIBD1019B485 7.8750 __ 7Y| _ 2/19/2019] 2464] 6.75 5.2961 | 50752 | 4.9997
FXTN 07-58_*_|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2530 6.93 50.000000] 5.0200 | 11:35:21 AM| 5.0200 | 53115 | 5.1000 | 5.0200
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] _2828] 7.75 5.4993 | 52203 | 5.1411
RTB 10-01 PIID1020H015 7.2500] _ 8.5Y| _ 8/19/2020] _3011] 8.25 5.6146 | 52941 | 52155
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3039] 8.33 5.6322 | 53054 | 52269
FXTN 10-52___|PIBD1020L525 5.8750] __ 9Y| 12/16/2020] 3130|858 7.000000 5.4750 | 3:42:33 PM| 54085 | 5.6896 | 5.3422 | 5.2639
RTB 10-02____|PID1021C027 73750 9Y| _ 3/3/2021| 3207 8.79 13.000000 5.5000 | 11:16:56 AM| 5.5000 | 5.7381 | 53732 | 5.2952
FXTN 10-53___|PIBD1021D531 65000 OY|  4/28/2021] 3263| 8.94 58.450000] 53750 | 257:43 PM| 53750 | 57734 | 5.3958 | 5.3180
RTB 10-03____|PIID1021J039 5.7500] _ 95Y| 10/20/2021] 3438] 9.42 5.8836 | 54665 | 53891
FXTN 10-55___|PIBD1021K551 5.7500] _ 10Y| 11/24/2021] 3473| 9.5 76.000000] 54300 | 3:51:13 PM| 54480 | 59057 | 54806 | 5.4033
FXTN 10-54 __|PIBD1022G545 6.3750 _ 10Y| _ 1/19/2022] 3529 967 5.9410 | 55032 | 54261
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3583| 9.82 5.9750 | 5.5250 | 5.4480
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3800 10.41 5.9931 | 55691 | 5.4865
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] _3926] 10.76 6.0036 | 5.5789 | 55088
FXTN 20-05___|PIBD2023E054 11.8750] _ 12Y| _ 5/29/2023] _4024| 11.02 6.0118 | 55043 | 55262
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4171] 11.43 6.0241 | 56174 | 555623
FXTN 20-07 __|PIBD2024F075 12.3750] __13Y| __ 6/3/2024] 4395 12.04 6.0428 | 5.6626 | 55920
FXTN 20-08___|PIBD2024H086 12.8750] __ 13Y| __ 8/5/2004] _4458| 12.21 6.0480 | 5.6625 | 56031
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] _4556| 12.48 6.0562 | 5.6779 | 56205
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4710 12.90 6.0691 | 57021 | 5.6478
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4899| 13.42 6.0849 | 5.7318 | 56813
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4939| 13.53 6.0882 | 5.7381 | 56884
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] 4990 13.67 6.0024 | 57461 | 5.6974
RTB 15-01 PID1526J019 6.2500] __ 15Y| _10/20/2026] 5264] 14.42 2.000000| 5.9500 | 10:35:31 AM| 5.9500 | 6.1153 | 5.7892 | 5.7460
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5312| 1455 6.1193 | 5.7967 | 5.7545
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| __ 3/1/2027] 5396] 14.78 3.915000| 5.3750 | 11:09:45 AM| 5.3750 | 6.1263 | 58099 | 5.7694
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5585 15.30 6.1421 | 58396 | 58029
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 6040 16,55 6.1801 | 5.9111 | 58836
FXTN 20-16 __|PIBD2030E166 8.7500] _ 19Y| _ 5/27/2030] _6579| 18.02 6.2251 | 5.9958 | 59791
FXTN 25-02___|PIBD2530G029 12.5000] __19Y| _ 7/26/2030] _6641] 18.19 6.2303 | 6.0055 | 59901
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6823| 18.69 6.2455 | 6.0341 | 6.0224
FXTN20-17 __|PIBD2031G171 8.0000]  20Y|  7/19/2031] 6997| 19.17| 4,252.440000] 6.0850 | 2:29:56 PM| 6.0993 | 6.2600 | 6.0615 | 6.0532
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/6/2031] 7075 19.38 6.2665 | 6.0737 | 6.0671
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7195 19.71 6.2765 | 6.0926 | 6.0883
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2082] 7223] 19.79]  165.338565 5.9200 | 3:4541 PM| 59375 | 6.2788 | 6.0970 | 6.0933
FXTN 25-05___|PIBD2532K057 85000 21Y| 11/29/2032] 7496| 2054 6.3466 | 6.1709 | 6.1605
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] _8202| 22.47 6.5219 | 6.3621 | 6.3342
FXTN 25-07 __|PIBD25851071 8.0000] _ 24Y| _ 9/30/2035] _8531] 23.37 6.6036 | 6.4512 | 6.4152
FXTN 25-08___|PIBD2535L086 8.1250 _ 24Y| 12/16/2035] 8608 23.68 §.207000] 62000 | _3:57:14 PM| 6.3425 | 6.6227 | 6.4720 | 6.4341
FXTN 25-09 * |PIBD25361097 7.6250]  25v|  09/20/2036] 8896 24.37 6.6042 | 6.5500 | 65050




