Interpolated Bonds

May 31, 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 61| 0.17 2.4092 2.2417 2.2417
FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 78| 0.21 2.3916 2.2214 2.2214
RTB 03-07 P11D03121070 5.2500 4M 9/24/2012 115 0.32 51.050000( 2.7500 3:04:20 PM| 2.6378 2.3997 2.2283 2.2238
FXTN 10-30 PIBD1012J302 12.1250 5M| 10/17/2012 138/ 0.38 2.4319 2.2625 2.2525
FXTN 07-41 PIBD0712K413 10.5000 5M| 11/17/2012 169| 0.46 2.4754 2.3086 2.2913
FXTN 07-42 PIBD0713A421 9.0000 ™ 1/5/2013 218 0.60 2.5545 2.3876 2.3614
FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 220 0.60 60.000000| 2.7600 11:57:06 AM| 2.7533 2.5578 2.3909 2.3643
FXTN 07-43 PIBD0713C438 8.7500 9M 3/3/2013 275 0.75 60.000000| 3.0100 12:17:33 PM| 3.0033 2.6500 2.4816 2.4459
FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 285 0.78 2.6667 2.4981 2.4608
FXTN 10-31 PIBD1013C316 12.7500 10M 3/27/2013 299 0.82 2.6902 2.5212 2.4815
FXTN 10-32 PIBD1013E320 11.7500 NG 5/15/2013 348 0.95 2.7723 2.6019 2.5542
FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 393 1.08 2.8465 2.6534 2.6038
RTB 05-07 P11ID0513G075 9.0000 1.5Y 7/31/2013 425 1.16 0.102000( 3.0000 11:11:09 AM| 3.0000 2.8988 2.6828 2.6334
FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 495| 1.36 3.0133 2.7469 2.6984
FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 519 1.42 3.0526 2.7689 2.7206
FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 605 1.66 860.000000( 2.8500 3:48:57 PM| 2.8533 3.1933 2.8478 2.8004
FXTN 10-34 * |PIBD1014C341 12.3750 2Y 3/25/2014 662 1.81 3.2865 2.9000 2.8533
FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 774 2.12 3.4836 3.0721 3.0258
RTB 05-08 P11D05141080 6.2500 2.5Y 9/24/2014 845 2.32 25.222000( 4.2500 10:28:24 AM| 4.2500 3.6085 3.1812 3.1352
FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 855 2.34 200.000000| 3.1400 4:00:48 PM| 3.1425 3.6261 3.1966 3.1506
SPTB 10-03 SPTB1014J037 12.2500 2.5Y| 10/14/2014 865 2.37 3.6437 3.2119 3.1660
FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 998 2.73 3.8777 3.4163 3.3710
FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1076] 2.95 4.0149 3.5362 3.4911
FXTN 07-47 * |PIBDO715E477 8.3750 3Y 5/22/2015 1085 2.97 4.0308 3.5500 3.5050
FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1145 3.14 4.1529 3.6908 3.6483
RTB 05-09 P11ID0515H097 5.8750 3.5Y 8/19/2015 1174 3.22 6.530000( 4.7000 11:50:19 AM| 4.5615 4.2120 3.7588 3.7175
FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1180 3.23 4,2242 3.7729 3.7318
FXTN 05-69 PIBD0515K697 4.6250 3.5Y| 11/25/2015 1272 3.48 4.4115 3.9887 3.9515
FXTN 10-38 PIBD1015L.384 10.1250 4Y| 12/15/2015 1292| 3.54 4,4522 4.0356 3.9992
FXTN 10-39 PIBD1016A393 9.2500 4y 1/12/2016 1320 3.62 4.,5092 41013 4.0661
FXTN 07-48 PIBD0716A488 7.0000 a4y 1/27/2016 1335 3.66 879.508265( 4.3250 3:51:48 PM| 4.3192 4.,5397 4,1365 4,1019
RTB 05-10 P11ID0516C107 6.0000 NG 3/3/2016 1371 3.76 4.6130 4,2210 4,1879
FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1398 3.83 4.6680 4.2843 4.2523
FXTN 10-41 * |PIBD1016D416 7.0000 4y 4/27/2016 1426 3.91 4.7250 4.3500 4,3192
FXTN 10-42 PIBD10161420 9.1250 4.5Y 9/4/2016 1556 4.26 800.183000( 4.5500 3:54:11 PM| 4.5526 4.8631 45206 4.4847
RTB 07-01 P11D07161018 7.0000 4.5Y 9/24/2016 1576 4.32 155.000000| 4.4500 9:44:34 AM| 4.4500 4.8844 4,5468 45101
FXTN 10-43 PIBD1016K436 6.2500 45Y| 11/16/2016 1629| 4.46 4,9407 46164 | 45776
FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1764 4.83 2.787000 5.0500 11:34:24 AM| 5.0500 5.0841 4.7935 4.7494
FXTN 20-01 * |PIBD2017D011 14.3750 5Y 4/24/2017 1788 4.90 5.1096 4.8250 4.7800
RTB 07-02 P1ID0717H026 6.6250 5.5Y 8/19/2017 1905| 5.22 3.000000{ 5.1250 11:21:23 AM| 5.1250 5.1351 4.8610 4.8214
FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1909| 5.23 5.1360 4.8622 4.8228
FXTN 07-50 PIBD0717J502 5.3750 5.5Y| 10/28/2017 1975 5.41 0.350000{ 5.1000 11:34:54 AM| 5.1000 5.1504 4.8825 4.8462
FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2070 5.67 5.1711 49117 4.8798
FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2269 6.22 200.000000| 5.0250 11:22:18 AM| 5.0125 5.2145 4,9728 4,9502
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y| 11/20/2018 2363 6.47 5.2350 5.0017 4.9834
FXTN 10-48 PIBD1019B485 7.8750 Y 2/19/2019 2454 6.72 344.021175( 5.0000 4:03:28 PM| 5.0389 5.2548 5.0297 5.0156
FXTN 07-53 * |PIBD0719D531 5.0000 7Y 4/26/2019 2520 6.90 5.2692 5.0500 5.0389
FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2818 7.72 5.4902 5.1865 5.1772
RTB 10-01 P11D1020H015 7.2500 8.5Y 8/19/2020 3001 8.22 83.004000( 5.6000 10:50:56 AM| 5.4096 5.6259 5.2703 5.2620
FXTN 10-51 PI1BD10201510 6.1250 8.5Y 9/16/2020 3029 8.30 5.6466 5.2831 5.2750
FXTN 10-52 PIBD1020L525 5.8750 9Y| 12/16/2020 3120 8.55 114.784523| 5.0498 3:23:08 PM| 5.0401 5.7141 5.3248 5.3172
RTB 10-02 P11D1021C027 7.3750 QY 3/3/2021 3197 8.76 8.170000( 5.5350 3:32:52 PM| 5.5350 5.7712 5.3600 5.3529
FXTN 10-53 PIBD1021D531 6.5000 QY 4/28/2021 3253 8.91 366.000000( 5.4700 2:24:.08 PM| 5.4717 5.8127 5.3857 5.3789
RTB 10-03 P11D1021J039 5.7500 9.5Y| 10/20/2021 3428 9.39 3.675000( 5.3500 11:22:07 AM| 5.3500 5.9425 5.4658 5.4601
FXTN 10-55 PIBD1021K551 5.7500 9.5Y| 11/24/2021 3463 9.49 290.000000| 5.5250 2:49:49 PM| 5.5388 5.9684 5.4819 5.4763
FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3519 9.64 943.400000| 5.4500 2:56:39 PM| 5.5273 6.0100 5.5075 5.5023
FXTN 20-02 * |PIBD2022C021 15.0000 10Y 3/14/2022 3573 9.79 6.0500 5.5322 5.5273
FXTN 20-03 P1BD2022J033 12.7500 10.5Y| 10/17/2022 3790 10.38 6.0601 5.5623 5.5576
FXTN 20-04 PI1BD2023B048 13.0000 11Y 2/20/2023 3916 10.73 6.0659 5.5798 5.5752
FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 4014| 11.00 6.0705 5.5934 5.5889
FXTN 20-06 P1BD2023J068 11.3750 12Y| 10/23/2023 4161| 11.40 6.0773 5.6138 5.6094
FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4385| 12.01 6.0878 5.6448 5.6407
FXTN 20-08 PI1BD2024H086 12.8750 13Y 8/5/2024 4448| 12.19 6.0907 5.6535 5.6495
FXTN 20-09 PIBD2024K091 13.7500 13Y| 11/11/2024 4546| 12.45 6.0952 5.6671 5.6632
FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4700| 12.88 6.1024 5.6885 5.6847
FXTN 20-11 PI1BD2025J116 12.1250 14Y| 10/20/2025 4889| 13.39 6.1112 5.7147 5.7110
FXTN 25-01 PIBD2525K015 18.2500 14Y| 11/29/2025 4929 13.50 6.1130 5.7202 5.7166
FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4980| 13.64 6.1154 5.7273 5.7237
RTB 15-01 P11D1526J019 6.2500 15Y| 10/20/2026 5254 14.39 0.010000{ 5.8500 9:35:18 AM| 5.8500 6.1282 5.7653 5.7620
FXTN 20-13 PIBD2026L.139 8.0000 15Y 12/7/2026 5302 14.53 6.1304 5.7720 5.7687
RTB 15-02 P11D1527C023 5.3750 15Y 3/1/2027 5386| 14.76 6.1343 5.7836 5.7804
FXTN 20-14 P1BD20271140 8.6250 16Y 9/6/2027 5575| 15.27 6.1431 5.8098 5.8068
FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6030 16.52 6.1642 5.8729 5.8703
FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6569 18.00 6.1893 5.9476 5.9456
FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6631| 18.17 6.1922 5.9562 5.9542
FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6813| 18.67 0.770000( 5.9300 2:09:32 PM| 5.9300 6.2006 5.9815 5.9796
FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 6987 19.14 2,387.812000 6.0325 4:08:20 PM| 6.0355 6.2087 6.0056 6.0039
FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7065 19.36 6.2123 6.0164 6.0148
FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7185 19.68 2.700000( 6.3750 3:42:10 PM| 6.1041 6.2179 6.0330 6.0316
RTB 20-01 * |PIlID2032C014 5.8750 20Y 3/1/2032 7213 19.76 640.208979| 6.0350 11:48:46 AM| 6.0352 6.2192 6.0369 6.0355
FXTN 25-05 PIBD2532K057 8.5000 21Y| 11/29/2032 7486 20.51 6.2842 6.1002 6.0786
FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8192 22.44 6.4522 6.2640 6.1903
FXTN 25-07 PIBD25351071 8.0000 24Y 9/30/2035 8521 23.35 10.350000| 6.6000 2:43:00 PM| 6.6000 6.5305 6.3403 6.2423
FXTN 25-08 PIBD2535L086 8.1250 24Y| 12/16/2035 8598 23.56 189.701509| 6.2500 3:03:28 PM| 6.2037 6.5488 6.3582 6.2545
FXTN 25-09 * |PIBD25361097 7.6250 25Y 9/29/2036 8886| 24.35 8.441000( 6.3250 10:39:34 AM| 6.3250 6.6173 6.4250 6.3000




