Interpolated Bonds

May 23, 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] 69| 0.19 2.3839 | 2.0281 | 22266
FXTN 07-40___|PIBD0712H408 11.3750] __ 3M| _ 8/18/2012] 86| 024 2.3658 | 2.2054 | 2.2030
RTB03-07___|PID0312I070 5.2500] __ 4M| _ 9/24/2012] _ 123| 0.34 1500000 2.7500 | 3:25:56 PM| 2.7500 | 2.3760 | 2.1764 | 2.1751
FXTN 10-30___|PIBD1012J302 12.1250] __ 5M| 10/17/2012] __146] 0.40 2.3861 | 2.1600 | 2.1595
FXTN 07-41___|PIBD0712K413 10.5000] __6M| 11/17/2012] 177|048 2.4435 | 2.0085 | 21918
FXTN 07-42___|PIBD0713A421 9.0000] __8M| __ 1/5/2013] _ 226] 0.62 25010 | 2.3773 | 23124
FXTN 0319 __|PIBD0313A199 5.2500] _ 8M| __ 1/7/2013] _ 228] 0.62 25070 | 2.3842 | 23173
FXTN 07-43___|PIBD0713C438 8.7500] _ 10M| _ 3/3/2013] _ 283| 0.78] __ 200.000000] 2.5500 | 11:08:13 AM| 25500 | 2.7626 | 2.5736 | 2.4526
FXTN 0566 |PIBD0513C664 6.6250 _ 10M| _ 5/13/2013] 293 0.80 2.7927 | 2.6080 | 24772
FXTN 10-31 __[PIBD1013C316 12.7500] __10M| _ 3/27/2013] __307| 0.84 2.8348 | 2.6563 | 25117
FXTN 10-32___|PIBD1013E320 11.7500] __ 1Y| _ 5/15/2013] __356] 0.98 10.191000] 2.6250 | 0:38:16 AM| 2.6250 | 2.9823 | 2.8250 | 2.6322
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 401 1.10 3.0265 | 28250 | 2.6598
RTB05-07 __ |PIID0513G075 9.0000] _ 1.5Y| _ 7/31/2013] _ 433] 1.19 3.0579 | 2.8250 | 2.6795
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y] _ 10/9/2013] __503| 1.38 3.1265 | 2.8250 | 2.7225
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] 527 1.44 3.1501 | 2.8250 | 2.7372
FXTN 05-67 __|PIBD0514A673 62500 2v| _ 1/27/2014] 613|168 50.462500 2.8250 | 10:02:17 AM| 2.8250 | 3.2345 | 2.8250 | 2.7900
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 670] 1.84 3.2004 | 28250 | 28250
FXTN 10-35___|PIBD1014G356 12.7500] _ 2.5Y| _ 7/15/2014] _ 782| 2.14 3.4757 | 3.0236 | 3.0103
RTB 05-08___ |PIID0514I080 6.2500]  2.5Y| _ 9/24/2014] _ 853| 2.34 0.820000] 3.7500 | 2:58:02 PM| 4.0022 | 3.5932 | 3.1495 | 3.1278
FXTN 07-46___|PIBD0714J466 6.5000 _ 2.5Y| _ 10/4/2014] _ 863| 2.36 3.6098 | 3.1672 | 3.1444
SPTB 10-03___|SPTB1014J037 12.2500] _2.5Y| _10/14/2014] _ 873| 2.39 3.6263 | 3.1849 | 3.1609
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _1006] 2.76 3.8464 | 3.4207 | 3.3810
FXTN 05-68 __|PIBD0515E685 6.3750]  av| 5/13/2015] 1084] 2.97 3.9755 | 3.5590 | 35101
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] _1093| 2.99 9.000000] 3.5101 | 3:42:13 PM| 3.5139 | 3.9904 | 35750 | 3.5250
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] _1153| 3.16 4.1548 | 37114 | 3.6622
RTB 0509 _ |PIID0515H097 5.8750] _ 3.5Y| _ 8/19/2015] 1182 3.24 2.005000] 4.1000 | _2:46551 PM| 4.3487 | 4.2343 | 3.7773 | 3.7286
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] _1188] 3.5 4.2508 | 3.7909 | 3.7423
FXTN 05-69 __|PIBD0515K697 46250 4Y|_ 11/25/2015] 1280 3.51 4.5029 | 4.0000 | 3.9527
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] _1300] 3.56 4.5577 | 4.0455 | 3.9985
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] _1328] 3.64 4.6345 | 4.1091 | 4.0625
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__ 1/27/2016] _1343] 3.68 4.6756 | 4.1432 | 4.0968
RTB0510 __ |PID0516C107 6.0000] __4Y| _ 3/3/2016] 1379] 3.78 3.500000] 44500 | 3:30:49 PM| 4.7352 | 4.7743 | 42250 | 4.1792
FXTN 10-40___|PIBD1016C407 75000 4Y| _ 3/30/2016] _1406] 3.85 4.8483 | 40864 | 4.2410
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1434|393 4.9250 | 4.3500 | 4.3050
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 0/4/2016] 1564 4.8 0.400000] 4.9990 | 3:06:18 PM| 4.9990 | 4.9941 | 45296 | 4.4792
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] _1584] 4.34 5.0047 | 45572 | 4.5060
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1637 448 5.0328 | 4.6304 | 4.5770
FXTN07-49 ___|PIBD0717C493 7.0000] __ 5Y| _3/31/2017] 1772|485 5.1046 | 4.8169 | 4.7578
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1796 4.92 5.1173 | 4.8500 | 4.7900
RTB07-02___|PIID0717H026 6.6250  55Y| _ 8/19/2017] 1913] 524 5.1422 | 4.8860 | 4.8276
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] _1917] 525 5.1431 | 4.8872 | 4.8288
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1983|543 5.1571 | 4.9075 | 4.8500
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] _2078| 5.69 5.1773 | 4.9367 | 4.8805
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2277| 6.24] __ 250.000000] 5.0000 | 3:22:38 PM| 49920 | 5.2197 | 4.9978 | 4.9444
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FXTN 10-47 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] _2371] 6.50 5.2397 | 50267 | 4.9746
FXTN 10-46___|PIBD1019B485 7.8750 _ 7Y| _ 2/19/2019] 2462| 6.75 5.2591 | 5.0547 | 5.0038
FXTN 07-58_*_|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2528| 6.93 4.000000| 5.0000 | 3:58:37 PM| 4.9900 | 5.2731 | 5.0750 | 5.0250
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2826 7.74 5.4810 | 52066 | 5.1544
RTB 10-01 PIID1020H015 7.2500] _ 8.5Y| _ 8/19/2020] 3009 8.24 5.6087 | 52874 | 52339
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3037 8.32 5.6282 | 52998 | 52461
FXTN 10-52___|PIBD1020L525 5.8750] __ 9Y| 12/16/2020] 3128] 857 5.6917 | 53400 | 5.2856
RTB 10-02____|PID1021C027 73750 OY| _ 3/3/2021] 3205] 8.8 5.7454 | 53740 | 53191
FXTN 10-53___|PIBD1021D531 6.5000 _ OY| _ 4/28/2021] 3261 893 5.7845 | 53987 | 5.3434
RTB 10-03____|PIID1021J039 5.7500] _ 9.5Y| 10/20/2021] 3436 9.41 0.500000] 5.5500 | 2:14:15 PM| 5.5500 | 5.9065 | 54760 | 5.4194
FXTN 10-55___|PIBD1021K551 5.7500] _ 10Y| 11/24/2021] 3471] 951] __ 450.000000] 54900 | 4:06:09 PM| 54828 | 59310 | 54914 | 54346
FXTN 10-54 __|PIBD1022G545 6.3750 _ 10Y| _ 1/19/2022] 3527 9.66 13.820000] 55000 | 3:47:51 PM| 5.4691 | 59700 | 55162 | 54589
FXTN 20-02_*_|PIBD2022C021 15.0000] __ 10Y| _ 3/14/2022] 3581 9.81 6.0077 | 5.5400 | 54824
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3798 10.41 6.0210 | 5.5651 | 55119
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3924 10.75 6.0288 | 55797 | 55290
FXTN 20-05___|PIBD2023E054 11.8750] _ 12Y| _ 5/29/2023] 4022 11.02 6.0348 | 55911 | 5.5424
FXTN 20-06___|PIBD2023J068 11.3750] __12Y| _10/23/2023] _4169| 11.42 6.0438 | 5.6081 | 55624
FXTN 20-07 __|PIBD2024F075 12.3750] __13Y| __ 6/3/2024] 4393 12.04 6.0576 | 5.6340 | 55928
FXTN 20-08___|PIBD2024H086 12.8750] __ 13Y| __ 8/5/2004] _4456| 12.21 6.0614 | 56413 | 5.6014
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] _4554] 12.48 6.0674 | 56527 | 5.6147
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4708 12.90 6.0769 | 5.6705 | 56357
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4897| 13.42 6.0885 | 5.6924 | 56614
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4937| 13.53 6.0910 | 5.6970 | 56668
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4988| 13.67 6.0941 | 5.7029 | 56738
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5262| 14.42 0.600000] 6.0000 | _3:38:21 PM| 58330 | 6.1109 | 57347 | 57110
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5310 1455 6.1139 | 57402 | 5.7176
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| __ 3/1/2027] 5394] 14.78 3.910000] 53810 | 3:27:05PM| 54154 | 6.1190 | 57499 | 57290
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5563 15.30 6.1306 | 5.7718 | 5.7547
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6038| 16.54 6.1586 | 5.8245 | 58166
FXTN 20-16 __|PIBD2030E166 8.7500] _ 19Y| _ 5/27/2030] _6577| 18.02 6.1917 | 58869 | 58899
FXTN 25-02___|PIBD2530G029 12.5000] _ 19Y|  7/28/2030] 6639 18.19 6.1955 | 58941 | 58983
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6821] 18.69 6.2066 | 5.9152 | 59231
FXTN20-17 __|PIBD2031G171 8.0000] _ 20Y| _ 7/19/2031] 6995 19.16] _ 7,512.441000] 6.0100 | 4:06:52 PM| 59947 | 6.2173 | 59353 | 59468
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/6/2031] 7073 19.38 6.2221 | 59444 | 5.9574
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7193 19.71 1.000000] 59000 | 11:08:20 AM| 59000 | 6.2295 | 5.9583 | 5.9737
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7221| 19.78] _ 4473.096000] 6.0100 | 4:11:32 PM| 59487 | 6.2312 | 59615 | 59775
FXTN 25-05 ___|PIBD2532K057 85000 21Y| 11/29/2032] 7494 20.53 6.2867 | 6.0494 | 6.0546
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] 8200 22.47 6.4302 | 6.2766 | 6.2540
FXTN 25-07 __|PIBD25351071 8.0000] _ 24Y| _ 9/30/2035] _8529] 23.37 6.4970 | 6.3825 | 6.3469
FXTN 25-08___|PIBD2535L086 8.1250] _ 24Y| 12/16/2035] 8606 23.58] __ 603.720000] 62150 | 4:04:25 PM| 6.1981 | 6.5127 | 6.4073 | 6.3687
FXTN 25-09 * |PIBD25361097 7.6250 _ 25Y| _ 9/29/2036] _8894] 24.37 4.400000] 6.2250 | 3:04:34 PM| 6.2854 | 6.5712 | 65000 | 6.4500




