Interpolated Bonds

June 06, 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] 5] 0.15 2.4085 | 2.0469 | 22469
FXTN 07-40___|PIBD0712H408 11.3750] __ oM| _ 818/2012] 72| 0.20 2.3888 | 2.0041 | 22041
RTB03-07___|PID0312I070 5.2500] __ 4M| _ 9/24/2012] _ 109| 0.30 0.992200] 4.0000 | 2:17:34 PM| 4.0000 | 2.3921 | 22238 | 2.2238
FXTN 10-30___|PIBD1012J302 12.1250] __ 5M| 10/17/2012] _ 132| 0.36 2.4212 | 2.0505 | 22525
FXTN 07-41___|PIBD0712K413 10.5000] __ 5M| 11/17/2012] 163|045 2.4603 | 2.2913 | 22913
FXTN 07-42___|PIBD0713A421 9.0000] __7M| __ 1/6/2013] _ 212| 058 2.5238 | 2.3562 | 2.3509
FXTN 0319 __|PIBD0313A199 5.2500] _ 7M| __ 1/7/2013] _ 214] 059 2.5064 | 23588 | 2.3534
FXTN 07-43___|PIBD0713C438 8.7500]  OM| _ 3/3/2013] _ 269 0.74 25081 | 2.4329 | 24198
FXTN 0566 |PIBD0513C664 6.6250] _ OM| _3/13/2013] _ 279] 0.76 26111 | 2.4463 | 24319
FXTN 10-31 __[PIBD1013C316 12.7500] __10M| _ 3/27/2013] __ 293| _0.80 2.6294 | 2.4652 | 24488
FXTN 10-32___|PIBD1013E320 11.7500] __11M|__ 5/15/2013] __342| 0.94 2.6933 | 25312 | 25081
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 387 1.06 2.7737 | 25887 | 25663
RTB05-07 __ |PIID0513G075 9.0000] _ 1.5Y| _ 7/31/2013] __419] 1.15 2.8379 | 26287 | 2.6090
FXTN 10-33___|PIBD1013J337 11.0000] __ 1.5Y| _ 10/9/2013] 489 1.34 2.9784 | 2.7162 | 2.7023
FXTN 07-45___|PIBD0713K457 7.1250] _ 15Y| _ 11/2/2013] 513 1.4 3.0065 | 2.7462 | 27343
FXTN 05-67 __|PIBD0514A673 62500 2Y| _ 1/27/2014] 599 164 3.1991 | 28537 | 28490
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] 656 1.80 3.3135 | 29250 | 2.9250
FXTN 10-35___|PIBD1014G356 12.7500] __2.5Y| _ 7/15/2014] _ 768] _2.10 3.5131 | 3.0005 | 3.0825
RTB 05-08___ |PIID0514I080 6.2500] _2.5Y| _ 0/24/2014] 839 2.30 1.020000 4.1250 | 2:37:45 PM| 4.1250 | 3.6396 | 3.1954 | 3.1824
FXTN 07-46___|PIBD0714J466 6.5000] _ 2.5Y| _ 10/4/2014] 849 2.33 3.6574 | 3.2102 | 3.1965
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] 859 2.35 3.6752 | 3.0249 | 3.2105
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _ 992| 2.72 3.9123 | 3.4215 | 3.3976
FXTN 0568 |PIBDO515E685 6.3750]  aY| 5/13/2015] 1070 2.93 4.0513 | 3.5367 | 35073
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] _1079] 2.96 4.0673 | 3.5500 | 35200
FXTN 04-20 __|PIBD0415G203 48750 _ 3.5Y| _ 7/21/2015] 1139 3.12 4.2426 | 3.6784 | 3.6557
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1168] 3.20 48.600000 4.0000 | 2:28:45 PM| 4.0224 | 4.3273 | 3.7405 | 3.7213
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] _1174] 8.2 4.3448 | 3.7534 | 3.7349
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1266 3.47 4.6136 | 3.9503 | 3.9431
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] 1286 8.52 4.6720 | 3.9931 | 3.9883
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] _1314] 3.60 4.7538 | 4.0531 | 4.0517
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__1/27/2016] 1329 3.64 60.000000] 4.2800 | 10:50:53 AM| 4.2800 | 4.7976 | 4.0852 | 4.0856
RTB0510 __ |PID0516C107 6.0000]  4v|  3/3/2016] 1365] 3.74 1.500000] 4.7500 | _3:29:23 PM| 4.7500 | 4.9028 | 4.1623 | 4.1670
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 5/30/2016] 1392 3.8 4.9817 | 42201 | 4.2081
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1420 3.89 5.0635 | 4.2800 | 4.2915
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 9/4/2016] _1550] 4.25 5.0793 | 4.4757 | 4.4795
RTB 07-01 PIID07161018 7.0000] __4.5Y| _ 9/24/2016] 1570 4.30 5.0818 | 4.5058 | 4.5084
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1623 445 5.0883 | 4.5856 | 4.5850
FXTN07-49 ___|PIBD0717C493 7.0000 __ 5Y| _3/31/2017| 1758 482 5.1048 | 4.7889 | 4.7803
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1782 4.88 5.1077 | 4.8250 | 4.8150
RTB07-02___|PIID0717H026 6.6250 _ 55Y| _ 8/19/2017] 1899 5.0 1.500000] 5.0000 | 2:18:33 PM| 5.0000 | 5.1301 | 4.8530 | 4.8446
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1903 5.21 5.1308 | 4.8530 | 4.8456
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1969 5.39 5.1435 | 4.8697 | 4.8623
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] _2064] 565] _ 420.800000] 4.8500 | 3:16:24 PM| 4.9548 | 5.1616 | 4.8924 | 4.8863
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] 2263 _6.20 5.1997 | 4.9400 | 4.9366
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FXTN 10-47 __|PIBD1018K478 88750 _ 6.5Y| 11/20/2018] 2357 6.46 5.2177 | 4.9625 | 4.9603
FXTN 10-46___|PIBD1019B485 7.8750] __ 7Y|__ 2/19/2019| 2448 6.71 5.2351 | 4.9842 | 4.9833
FXTN 07-58_*_|PIBD0719D531 5.0000]  7Y|  4/26/2019] 2514 6.89]  100.000000 5.0000 | 9:55:20 AM| 5.0000 | 5.2477 | 5.0000 | 5.0000
FXTN 10-50 __|PIBD1020B508 7.7500] _ 8Y| 2/18/2020] 2812] 7.70 _ 100.000000] 5.2000 | 10:05:29 AM| 5.2000 | 5.4660 | 5.1344 | 5.1260
RTB 10-01 PIID1020H015 7.2500] __8.5Y| _ 8/19/2020] 2995 8.21 11.900000| 5.5750 | 11:54:16 AM| 5.5750 | 5.6001 | 52170 | 5.2085
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3023| 8.8 5.6206 | 52296 | 52153
FXTN 10-52___|PIBD1020L525 5.8750] __ 9Y| 12/16/2020] 3114 853 5.6873 | 52707 | 52538
RTB 10-02____|PID1021C027 73750] Y|  3/3/2021] 3191] 8.74]  151.000000] 53760 | 3:36:17 PM| 53763 | 57437 | 5.3054 | 5.2864
FXTN 10-53___|PIBD1021D531 6.5000]  ov| 4/28/2021] 3247] 8.90] _ 700.000000] 54000 | 3:36:14 PM| 54525 | 5.7848 | 53307 | 53100
RTB 10-03____|PIID1021J039 5.7500] _ 95Y| 10/20/2021] 3422 9.38 47.900000] 55000 | 4:00:40 PM| 54520 | 59130 | 5.4096 | 5.3841
FXTN 10-55___|PIBD1021K551 5.7500]  05Y| 11/24/2021] 3457] 9.47]  350.733000] 54000 | 11:25:10 AM| 54769 | 5.9386 | 54254 | 53989
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10v|  1/19/2022] 3513] 9.62]  550.000000] 54000 | 3:34:33 PM| 54454 | 59797 | 5.4506 | 54226
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3567 9.77 6.0192 | 54750 | 5.4454
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3784] 10.37 6.0271 | 55070 | 5.4787
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3910 10.71 6.0316 | 5.5255 | 54980
FXTN 20-05___|PIBD2023E054 11.8750] __11Y| _ 5/29/2023] 4008 10.98 6.0351 | 55400 | 55130
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4155 11.38 6.0404 | 5.5616 | 55356
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4379 12.00 6.0485 | 55046 | 55699
FXTN 20-08___|PIBD2024H086 12.8750] _ 13Y| __ 8/5/2004] _4442| 12.17 6.0508 | 5.6039 | 55796
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] _4540| 12.44 6.0543 | 5.6183 | 55946
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4694] 12.86 6.0509 | 5.6410 | 56183
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] _4883| 13.38 6.0667 | 5.6689 | 56472
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4923 13.49 6.0682 | 5.6747 | 56534
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] 4974 13.63 6.0700 | 5.6823 | 56612
RTB 15-01 PID1526J019 6.2500]  15v| 10/20/2026] 5248 14.38 30.300000] 5.7500 | 359:55 PM| 5.7500 | 6.0799 | 5.7226 | 5.7032
FXTN 20-13___|PIBD2026L139 8.0000 _ 15Y| _ 12/7/2026] _5296| 14.51 6.0816 | 5.7297 | 57106
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| __ 3/1/2027] 5380 14.74 2.000000] 53760 | _3:16:41 PM| 53762 | 6.0847 | 57421 | 57235
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5569] 15.26 6.0915 | 5.7699 | 5.7525
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6024] 16.50 6.1079 | 58369 | 58223
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6563] 17.98 6.1273 | 59163 | 59049
FXTN 25-02___|PIBD2530G029 12.5000] __19Y| _ 7/26/2030] _ 6625 18.15 6.1296 | 5.9255 | 59144
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6807] 18.65 6.1361 | 5.9523 | 59423
FXTN20-17 __|PIBD2031G171 8.0000] _ 20Y| _ 7/19/2031] 6981] 19.13| 13,773.366653] 6.0225 | 4:12:05 PM| 6.0378 | 6.1424 | 59779 | 5.9690
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/6/2031] 7059] 19.34 6.1452 | 59894 | 59810
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7179] 19.67 6.1496 | 6.0071 | 59994
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| __ 3/1/2032] 7207| 19.75] _1,981.501513] 6.0015 | 4:12:41 PM| 6.0037 | 6.1506 | 6.0112 | 6.0037
FXTN 25-05 ___|PIBD2532K057 85000 21Y| 11/29/2032] 7480 20.49 6.2085 | 6.0640 | 6.0557
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] 8186 22.43 6.3562 | 6.2007 | 6.1903
FXTN 25-07 __|PIBD25351071 8.0000]  24Y|  09/30/2035] 8515| 23.33 6.4280 | 6.2644 | 6.2529
FXTN 25-08___|PIBD2535L086 8.1250]  24Y| 12/16/2035] 8502] 23.54 50.600000] 62000 | 3:36:40 PM| 6.2020 | 6.4443 | 6.2793 | 6.2676
FXTN 25-09 * |PIBD25361097 7.6250]  25Y]  0/20/2036] 8880 24.33 6.5054 | 6.3350 | 6.3225




