Interpolated Bonds

May 28, 2012
Instrument . Last . W. Ave
ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) : Traded Time PDSI-F | PDSI-R1 | PDSI-R2
Name Yield Yid

RTB 05-06 P11ID0512H067 7.1250 2M 8/1/2012 64 0.18 2.4085 2.2417 2.2000
FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 81| 0.22 50.000000( 2.4250 10:16:24 AM| 2.4250 2.3951 2.2214 2.2000
RTB 03-07 P11D03121070 5.2500 4M 9/24/2012 118 0.32 2.3998 2.2221 2.2339
FXTN 10-30 PIBD1012J302 12.1250 5M| 10/17/2012 141 0.39 2.4229 2.2488 2.2750
FXTN 07-41 PIBD0712K413 10.5000 5M| 11/17/2012 172 0.47 2.4796 2.3071 2.3347
FXTN 07-42 PIBD0713A421 9.0000 ™ 1/5/2013 221 0.61 2.6026 2.4283 2.4347
FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 223 0.61 2.6076 2.4333 2.4388
FXTN 07-43 PIBD0713C438 8.7500 9M 3/3/2013 278 0.76 0.091000( 3.5000 3:39:42 PM| 3.5000 2.7456 2.5694 2.5510
FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 288 0.79 2.7707 2.5941 2.5714
FXTN 10-31 PIBD1013C316 12.7500 10M 3/27/2013 302 0.83 2.8059 2.6288 2.6000
FXTN 10-32 PIBD1013E320 11.7500 NG 5/15/2013 351| 0.96 2.9288 2.7500 2.7000
FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 396 1.08 2.9771 2.7715 2.7179
RTB 05-07 P11ID0513G075 9.0000 1.5Y 7/31/2013 428| 1.17 3.0114 2.7868 2.7307
FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 498| 1.36 3.0864 2.8202 2.7585
FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 522 1.43 3.1121 2.8317 2.7681
FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 608 1.67 3.2043 2.8728 2.8023
FXTN 10-34 * |PIBD1014C341 12.3750 2Y 3/25/2014 665 1.82 3.2654 2.9000 2.8250
FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 777 2.13 3.4217 3.0721 3.0064
RTB 05-08 P11D05141080 6.2500 2.5Y 9/24/2014 848 2.32 3.5208 3.1812 3.1213
FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 858 2.35 3.5348 3.1966 3.1375
SPTB 10-03 SPTB1014J037 12.2500 2.5Y| 10/14/2014 868 2.38 3.5487 3.2119 3.1537
FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 1001 2.74 3.7343 3.4163 3.3691
FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1079 2.96 3.8432 3.5362 3.4954
FXTN 07-47 * |PIBDO715E477 8.3750 3Y 5/22/2015 1088 2.98 3.8558 3.5500 3.5100
FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1148 3.15 3.9955 3.6864 3.6490
RTB 05-09 P11ID0515H097 5.8750 3.5Y 8/19/2015 1177 3.22 0.100000( 4.6000 3:43:45 PM| 4.6000 4.0631 3.7523 3.7162
FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1183 3.24 4.0770 3.7659 3.7301
FXTN 05-69 PIBD0515K697 4.6250 3.5Y| 11/25/2015 1275| 3.49 2.695000( 4.6500 11:14:24 AM| 4.6500 4.2913 3.9750 3.9432
FXTN 10-38 PIBD1015L.384 10.1250 4Y| 12/15/2015 1295| 3.55 4,3379 4.0205 3.9896
FXTN 10-39 PIBD1016A393 9.2500 4y 1/12/2016 1323 3.62 4.4031 4.0841 4.0544
FXTN 07-48 PIBD0716A488 7.0000 a4y 1/27/2016 1338 3.67 19.230000| 4.4000 3:03:31 PM| 4.4153 4.4380 41182 4.0892
RTB 05-10 P11ID0516C107 6.0000 NG 3/3/2016 1374 3.76 1.000000{ 4.5000 2:40:53 PM| 4.5000 45219 4,2000 41726
FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1401 3.84 45848 42614 | 4.2351
FXTN 10-41 * |PIBD1016D416 7.0000 4y 4/27/2016 1429 3.92 4.6500 4.3250 4.3000
FXTN 10-42 PIBD10161420 9.1250 4.5Y 9/4/2016 1559 4.27 4.8095 45135 4.4706
RTB 07-01 P11D07161018 7.0000 4.5Y 9/24/2016 1579 4.33 4.8341 45425 4.4968
FXTN 10-43 PIBD1016K436 6.2500 45Y| 11/16/2016 1632| 4.47 4.,8991 46194 | 4.5664
FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1767| 4.84 5.0648 4.8152 4.7435
FXTN 20-01 * |PIBD2017D011 14.3750 5Y 4/24/2017 1791 4.91 5.0942 4.8500 4.7750
RTB 07-02 P1ID0717H026 6.6250 5.5Y 8/19/2017 1908 5.23 0.300000{ 5.0500 2:30:41 PM| 5.0500 5.1179 4.8820 4.8142
FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1912| 5.24 5.1187 4,8831 4.8155
FXTN 07-50 PIBD0717J502 5.3750 5.5Y| 10/28/2017 1978| 5.42 5.1321 49011 4.8376
FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2073 5.68 5.1513 4.9270 4.8694
FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2272 6.22 98.440000( 5.0000 2:53:21 PM| 4.9848 5.1915 49814 | 4.9360




Interpolated Bonds

May 28, 2012
Instrument . Last . W. Ave
ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) : Traded Time PDSI-F | PDSI-R1 | PDSI-R2
Name Yield Yid

FXTN 10-47 PIBD1018K478 8.8750 6.5Y| 11/20/2018 2366 6.48 5.2105 5.0071 4.9675
FXTN 10-48 PIBD1019B485 7.8750 Y 2/19/2019 2457 6.73 5.2290 5.0320 4.,9979
FXTN 07-53 * |PIBD0719D531 5.0000 7Y 4/26/2019 2523 6.91 5.2423 5.0500 5.0200
FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2821 7.73 5.4137 5.1915 5.1700
RTB 10-01 P11D1020H015 7.2500 8.5Y 8/19/2020 3004 8.23 5.5190 5.2784 5.2621
FXTN 10-51 PI1BD10201510 6.1250 8.5Y 9/16/2020 3032 8.31 5.5351 5.2917 5.2762
FXTN 10-52 PIBD1020L525 5.8750 9Y| 12/16/2020 3123 8.56 5.5875 5.3349 5.3220
RTB 10-02 P11D1021C027 7.3750 QY 3/3/2021 3200f 8.77 0.100000{ 5.5500 2:41:51 PM| 5.5500 5.6318 5.3715 5.3608
FXTN 10-53 PIBD1021D531 6.5000 QY 4/28/2021 3256f 8.92 5.6640 5.3981 5.3889
RTB 10-03 P11D1021J039 5.7500 9.5Y| 10/20/2021 3431 9.40 38.685000( 5.4300 3:10:38 PM| 5.4293 5.7647 5.4811 5.4770
FXTN 10-55 PIBD1021K551 5.7500 9.5Y| 11/24/2021 3466 9.50 5.7848 5.4978 5.4946
FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3522 9.65 100.000000| 5.5500 9:26:51 AM| 5.5500 5.8170 5.5244 5.5228
FXTN 20-02 * |PIBD2022C021 15.0000 10Y 3/14/2022 3576 9.80 5.8481 5.5500 5.5500
FXTN 20-03 P1BD2022J033 12.7500 10.5Y| 10/17/2022 3793| 10.39 5.8727 5.5780 5.5778
FXTN 20-04 PI1BD2023B048 13.0000 11Y 2/20/2023 3919 10.74 5.8870 5.5943 5.5940
FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 4017| 11.01 5.8981 5.6069 5.6066
FXTN 20-06 P1BD2023J068 11.3750 12Y| 10/23/2023 4164| 11.41 5.9148 5.6259 5.6254
FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4388| 12.02 5.9402 5.6548 5.6541
FXTN 20-08 PI1BD2024H086 12.8750 13Y 8/5/2024 4451| 12.19 5.9474 5.6629 5.6622
FXTN 20-09 PIBD2024K091 13.7500 13Y| 11/11/2024 4549| 12.46 5.9585 5.6755 5.6748
FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4703| 12.88 5.9760 5.6954 5.6945
FXTN 20-11 PI1BD2025J116 12.1250 14Y| 10/20/2025 4892| 13.40 5.9974 5.7198 5.7188
FXTN 25-01 PIBD2525K015 18.2500 14Y| 11/29/2025 4932| 13.51 6.0020 5.7250 5.7239
FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4983| 13.65 6.0077 5.7315 5.7304
RTB 15-01 P11D1526J019 6.2500 15Y| 10/20/2026 5257 14.40 0.455000( 5.9500 2:13:24 PM| 5.9500 6.0388 5.7669 5.7656
FXTN 20-13 PIBD2026L.139 8.0000 15Y 12/7/2026 5305 14.53 6.0443 5.7731 5.7717
RTB 15-02 P11D1527C023 5.3750 15Y 3/1/2027 5389 14.76 26.665000( 5.3760 3:21:10 PM| 5.3940 6.0538 5.7839 5.7825
FXTN 20-14 P1BD20271140 8.6250 16Y 9/6/2027 5578| 15.28 6.0753 5.8083 5.8067
FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6033 16.53 6.1269 5.8670 5.8651
FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6572 18.01 6.1881 5.9366 5.9342
FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6634 18.18 6.1951 5.9446 5.9421
FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6816 18.67 6.2158 5.9680 5.9655
FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 6990 19.15 3,152.250000 6.0225 2:53:04 PM| 6.0207 6.2355 5.9905 5.9878
FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7068 19.36 6.2444 6.0005 5.9978
FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7188 19.69 0.150000{ 6.0500 3:16:04 PM| 6.0500 6.2580 6.0160 6.0132
RTB 20-01 * |PIlID2032C014 5.8750 20Y 3/1/2032 7216| 19.77 438.488030( 6.0000 3:55:45 PM| 5.9883 6.2612 6.0196 6.0168
FXTN 25-05 PIBD2532K057 8.5000 21Y| 11/29/2032 7489 20.52 6.3312 6.0531 6.0507
FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8195 22.45 6.5123 6.1398 6.1386
FXTN 25-07 PIBD25351071 8.0000 24Y 9/30/2035 8524 23.35 6.5967 6.1802 6.1795
FXTN 25-08 PIBD2535L086 8.1250 24Y| 12/16/2035 8601 23.56 12.109000| 6.3000 3:24:05 PM| 6.3031 6.6165 6.1896 6.1891
FXTN 25-09 * |PIBD25361097 7.6250 25Y 9/29/2036 8889 24.35 321.400000( 6.2000 10:39:27 AM| 6.2249 6.6904 6.2249 6.2249




