Interpolated Bonds

May 29, 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 63| 0.17 2.4126 2.2417 2.2417
FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 80 0.22 2.3962 2.2214 2.2214
RTB 03-07 P11D03121070 5.2500 4M 9/24/2012 117] 0.32 2.4002 2.2249 2.2238
FXTN 10-30 PIBD1012J302 12.1250 5M| 10/17/2012 140| 0.38 2.4260 2.2550 2.2525
FXTN 07-41 PIBD0712K413 10.5000 5M| 11/17/2012 171 0.47 2.4607 2.2956 2.2913
FXTN 07-42 PIBD0713A421 9.0000 ™ 1/5/2013 220 0.60 2.5480 2.3862 2.3770
FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 222 0.61 5.000000{ 2.4000 3:10:11 PM| 2.4000 2.5519 2.3902 2.3808
FXTN 07-43 PIBD0713C438 8.7500 9M 3/3/2013 277 0.76 2.6604 2.5005 2.4851
FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 287 0.79 2.6801 2.5206 2.5040
FXTN 10-31 PIBD1013C316 12.7500 10M 3/27/2013 301 0.82 2.7077 2.5487 2.5306
FXTN 10-32 PIBD1013E320 11.7500 NG 5/15/2013 350 0.96 2.8043 2.6469 2.6235
FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 395 1.08 2.8791 2.6957 2.6681
RTB 05-07 P11ID0513G075 9.0000 1.5Y 7/31/2013 427 1.17 2.000000{ 4.0000 11:04:49 AM| 4.0000 2.9278 2.7170 2.6868
FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 497 1.36 3.0343 2.7637 2.7276
FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 521| 1.43 3.0708 2.7797 2.7416
FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 607 1.66 2.917000( 4.0000 3:20:59 PM| 4.0000 3.2017 2.8370 2.7918
FXTN 10-34 * |PIBD1014C341 12.3750 2Y 3/25/2014 664 1.82 1.500000{| 2.8000 3:13:22 PM| 2.8000 3.2885 2.8750 2.8250
FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 776 2.13 3.4932 3.0471 3.0050
RTB 05-08 P11D05141080 6.2500 2.5Y 9/24/2014 847 2.32 0.250000( 3.7500 3:49:44 PM| 3.7500 3.6229 3.1562 3.1192
FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 857 2.35 1.500000]| 3.1250 3:12:40 PM| 3.1250 3.6412 3.1716 3.1353
SPTB 10-03 SPTB1014J037 12.2500 2.5Y| 10/14/2014 867 2.38 3.6595 3.1869 3.1513
FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 1000 2.74 1.000000| 3.5000 3:14:43 PM| 3.5000 3.9025 3.3913 3.3651
FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1078| 2.95 4.0451 3.5112 3.4905
FXTN 07-47 * |PIBDO715E477 8.3750 3Y 5/22/2015 1087 2.98 3.494000( 3.5000 2:13:50 PM| 3.5000 4.0615 3.5250 3.5050
FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1147 3.14 4.1999 3.6702 3.6449
RTB 05-09 P11ID0515H097 5.8750 3.5Y 8/19/2015 1176 3.22 1.450000| 4.7500 12:10:33 PM| 4.6568 4.2668 3.7403 3.7125
FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1182 3.24 1.000000| 3.6500 3:14:08 PM| 3.6500 4.2807 3.7548 3.7265
FXTN 05-69 PIBD0515K697 4.6250 3.5Y| 11/25/2015 1274 3.49 4.4929 3.9774 3.9410
FXTN 10-38 PIBD1015L.384 10.1250 4Y| 12/15/2015 1294 3.55 4.5390 4.0258 3.9876
FXTN 10-39 PIBD1016A393 9.2500 4y 1/12/2016 1322 3.62 4.6036 4.0935 4.0529
FXTN 07-48 PIBD0716A488 7.0000 a4y 1/27/2016 1337| 3.66 4.6382 4,1298 4.0878
RTB 05-10 P11ID0516C107 6.0000 NG 3/3/2016 1373| 3.76 4,7212 4,2169 4,1718
FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1400 3.84 4.7835 4.2823 4.2347
FXTN 10-41 * |PIBD1016D416 7.0000 4y 4/27/2016 1428 3.91 4.8481 4.3500 4.3000
FXTN 10-42 PIBD10161420 9.1250 4.5Y 9/4/2016 1558 4.27 5.000000( 4.6250 10:21:51 AM| 4.6250 49474 45206 4.4616
RTB 07-01 P11D07161018 7.0000 4.5Y 9/24/2016 1578| 4.32 166.957900| 4.4550 2:57:31 PM| 4.4774 | 4.9627 4,5468 4.4865
FXTN 10-43 PIBD1016K436 6.2500 45Y| 11/16/2016 1631| 4.47 5.0032 46164 | 4.5523
FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1766] 4.84 10.000000| 4.7550 11:19:04 AM| 4.7575 5.1063 4.7935 4.7202
FXTN 20-01 * |PIBD2017D011 14.3750 5Y 4/24/2017 1790 4.90 5.1246 4.8250 4.7500
RTB 07-02 P1ID0717H026 6.6250 5.5Y 8/19/2017 1907| 5.22 18.600000| 4.9500 11:57:05 AM| 4.7068 5.1410 4.8570 4,7929
FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1911| 5.24 5.1415 4,8581 4.7944
FXTN 07-50 PIBD0717J502 5.3750 5.5Y| 10/28/2017 1977 5.42 5.1508 4.8761 4.8186
FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2072 5.68 36.000000( 4.8750 4:02:08 PM| 4.8750 5.1640 4.9020 4.8534
FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2271 6.22 5.1918 49564 | 4.9264
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y| 11/20/2018 2365 6.48 5.2050 4,9821 4.,9609
FXTN 10-48 PIBD1019B485 7.8750 Y 2/19/2019 2456 6.73 10.000000| 5.0000 11:34:09 AM| 5.0000 5.2177 5.0070 4.,9943
FXTN 07-53 * |PIBD0719D531 5.0000 7Y 4/26/2019 2522 6.91 7.980000( 4.9250 3:02:17 PM| 4.9375 5.2269 5.0250 5.0185
FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2820 7.73 5.4528 5.1778 5.1590
RTB 10-01 P11D1020H015 7.2500 8.5Y 8/19/2020 3003 8.23 209.000000] 5.4050 4:07:38 PM| 5.4795 5.5915 5.2717 5.2453
FXTN 10-51 PI1BD10201510 6.1250 8.5Y 9/16/2020 3031 8.30 5.6127 5.2860 5.2585
FXTN 10-52 PIBD1020L525 5.8750 9Y| 12/16/2020 3122 8.55 33.040000( 5.5000 3:35:02 PM| 5.4028 5.6817 5.3327 5.3014
RTB 10-02 P11D1021C027 7.3750 QY 3/3/2021 3199 8.76 5.7400 5.3722 5.3377
FXTN 10-53 PIBD1021D531 6.5000 QY 4/28/2021 3255 8.92 5.7825 5.4009 5.3641
RTB 10-03 P11D1021J039 5.7500 9.5Y| 10/20/2021 3430 9.40 6.200000( 5.5500 3:47:38 PM| 5.4290 5.9151 5.4906 5.4466
FXTN 10-55 PIBD1021K551 5.7500 9.5Y| 11/24/2021 3465 9.49 103.900000| 5.4250 2:36:01 PM| 5.4271 5.9416 5.5086 5.4631
FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3521 9.65 10.000000| 5.4800 12:01:42 PM| 5.4800 5.9841 5.5373 5.4895
FXTN 20-02 * |PIBD2022C021 15.0000 10Y 3/14/2022 3575 9.79 6.0250 5.5650 5.5150
FXTN 20-03 P1BD2022J033 12.7500 10.5Y| 10/17/2022 3792 10.39 6.0388 5.5916 5.5444
FXTN 20-04 PI1BD2023B048 13.0000 11Y 2/20/2023 3918 10.73 6.0469 5.6071 5.5614
FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 4016| 11.00 6.0531 5.6191 5.5747
FXTN 20-06 P1BD2023J068 11.3750 12Y| 10/23/2023 4163| 11.41 6.0625 5.6371 5.5945
FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4387| 12.02 6.0767 5.6646 5.6248
FXTN 20-08 PI1BD2024H086 12.8750 13Y 8/5/2024 4450 12.19 6.0808 5.6724 5.6334
FXTN 20-09 PIBD2024K091 13.7500 13Y| 11/11/2024 4548| 12.46 6.0870 5.6844 5.6466
FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4702| 12.88 6.0968 5.7033 5.6674
FXTN 20-11 PI1BD2025J116 12.1250 14Y| 10/20/2025 4891| 13.40 6.1088 5.7265 5.6930
FXTN 25-01 PIBD2525K015 18.2500 14Y| 11/29/2025 4931| 13.51 6.1114 5.7314 5.6984
FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4982| 13.65 6.1146 5.7376 5.7053
RTB 15-01 P11D1526J019 6.2500 15Y| 10/20/2026 5256( 14.40 0.780000( 5.8750 3:08:09 PM| 5.8966 6.1321 5.7712 5.7424
FXTN 20-13 PIBD2026L.139 8.0000 15Y 12/7/2026 5304 14.53 6.1352 57771 5.7489
RTB 15-02 P11D1527C023 5.3750 15Y 3/1/2027 5388 14.76 6.1405 5.7874 5.7602
FXTN 20-14 P1BD20271140 8.6250 16Y 9/6/2027 5577| 15.28 6.1526 5.8106 5.7858
FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6032 16.53 6.1815 5.8664 5.8474
FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6571 18.00 6.2159 5.9326 5.9203
FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6633| 18.17 6.2198 5.9402 5.9287
FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6815 18.67 6.2314 5.9625 5.9533
FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 6989 19.15 2,728.000000( 6.0100 4:14:24 PM| 6.0114 6.2425 5.9839 5.9768
FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7067 19.36 6.2475 5.9934 5.9874
FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7187 19.69 0.800000( 6.2000 11:34:17 AM| 6.2000 6.2551 6.0081 6.0036
RTB 20-01 * |PIlID2032C014 5.8750 20Y 3/1/2032 7215 19.77 664.151000| 6.0000 4:00:27 PM| 5.9906 6.2569 6.0116 6.0074
FXTN 25-05 PIBD2532K057 8.5000 21Y| 11/29/2032 7488 20.52 6.3273 6.0913 6.0347
FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8194 22.45 6.5094 6.2974 6.1055
FXTN 25-07 PIBD25351071 8.0000 24Y 9/30/2035 8523 23.35 6.5943 6.3934 6.1384
FXTN 25-08 PIBD2535L086 8.1250 24Y| 12/16/2035 8600 23.56 800.000000( 6.1500 2:52:16 PM| 6.1504 6.6142 6.4159 6.1461
FXTN 25-09 * |PIBD25361097 7.6250 25Y 9/29/2036 8888 24.35 50.000000( 6.1750 3:39:07 PM| 6.1750 6.6885 6.5000 6.1750




