Interpolated Bonds

June 13, 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] 48| 0.13 2.3990 | 2.2656 | 2.2611
FXTN 07-40___|PIBD0712H408 11.3750] __2M| _ 8/18/2012] 65/ 0.18 2.3827 | 2.0429 | 22394
RTB03-07___|PID0312I070 5.2500] __ 4M| _ 9/24/2012] _ 102| 0.28 5.500000 4.0000 | 2:57:45 PM| 4.0000 | 2.3582 | 2.2075 | 2.2059
FXTN 10-30___|PIBD1012J302 12.1250] __ 4M|_10/17/2012] _ 125] 0.34 2.3868 | 2.0420 | 2.2401
FXTN 07-41___|PIBD0712K413 10.5000] __ 5M| 11/17/2012] _ 156] 0.43 2.4255 | 2.0885 | 22862
FXTN 07-42___|PIBD0713A421 9.0000] __7M| __ 1/6/2013] _ 205] 056 2.4874 | 23488 | 23463
FXTN 0319 __|PIBD0313A199 5.2500] _ 7M| __ 1/7/2013] _ 207] 057 24899 | 2.3512 | 23487
FXTN 07-43 __|PIBD0713C438 8.7500] _ OM| _ 3/3/2013] _ 262| 0.72] __ 102.000000] 2.6000 | 9:28:30 AM| 2.6000 | 25697 | 2.4146 | 2.4121
FXTN 0566 |PIBD0513C664 6.6250] _ OM| _3/13/2013] _ 272| 0.5 25724 | 2.4262 | 24237
FXTN 10-31 __[PIBD1013C316 12.7500] __10M| _ 3/27/2013] __286] 0.78 2.5001 | 2.4423 | 24398
FXTN 10-32___|PIBD1013E320 11.7500] __11M|__ 5/15/2013] _ 335] 0.92 2.6522 | 24988 | 24963
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 380] 1.04 2.7324 | 25548 | 25474
RTB05-07 __ |PIID0513G075 9.0000] _ 1.5Y| _ 7/31/2013] _ 412| 1.13 2.7968 | 25950 | 2.5834
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y] _ 10/9/2013] _ 482| 1.32 2.9377 | 2.6857 | 2.6621
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] 506 1.39 2.9860 | 2.7165 | 26891
FXTN 05-67 __|PIBD0514A673 6.2500] __ 2Y| _ 1/27/2014] 592 1.62 12.000000] 2.9000 | 3:20:30 PM| 2.9000 | 3.1591 | 2.8269 | 2.7859
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] 649 1.78 3.2738 | 2.9000 | 2.8500
FXTN 10-35___|PIBD1014G356 12.7500 _ 2.5Y| _ 7/15/2014] _ 761] 2.08 3.4707 | 3.0628 | 3.0259
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 9/24/2014] _ 832| 2.8 1.862000] 4.4500 | 3:17:41 PM| 4.4500 | 35955 | 3.1661 | 3.1375
FXTN 07-46___|PIBD0714J466 6.5000] _2.5Y| _ 10/4/2014] 842 2.31 3.6131 | 3.1806 | 3.1582
SPTB 10-03___|SPTB1014J037 12.2500] _2.5Y| _10/14/2014] _ 852| 2.33 3.6306 | 3.1951 | 3.1689
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] __985] 2.70 3.8644 | 3.3885 | 3.3778
FXTN 0568 |PIBDO515E685 6.3750]  av| 5/13/2015] 1063] 2.91 4.0015 | 35019 | 3.5004
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] _1072| 2.94 4.0173 | 35150 | 35145
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] _1132| 3.10 4.1317 | 3.6584 | 3.6565
RTB 0509 _ |PIID0515H097 5.8750] _ 3.5Y| _ 8/19/2015] 1161 3.18 41870 | 3.7277 | 8.7251
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1167 _3.20 4.1984 | 37421 | 3.7393
FXTN 05-69 __|PIBD0515K697 4.6250]  35Y| 11/25/2015] 1259 3.45 4.3738 | 3.9619 | 3.9570
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] 1279 _3.50 44119 | 40097 | 4.0044
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1307 358 4.4653 | 4.0767 | 4.0706
FXTN 07-48___|PIBD0716A488 7.0000 ___4Y|__1/27/2016] 1322 362 20.000000| 4.2500 | 12:12:13 PM| 4.9500 | 44988 | 4.1125 | 4.1061
RTB0510 __ |PID0516C107 6.0000]  4Y|  3/3/2016] 1358] 3.72 0.470000] 4.8000 | 2:52:42 PM| 4.7659 | 4.5625 | 4.1985 | 4.1913
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 3/30/2016] 1385 3.79 4.6139 | 42631 | 4.2552
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y|__4/27/2016] _1413] 3.67 4.6673 | 4.3300 | 43215
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 9/4/2016] _1543| 4.3 4.8220 | 4.4808 | 4.4754
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] 1563 4.28 4.8458 | 45040 | 4.4991
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1616 443 4.9089 | 4.5655 | 45618
FXTN07-49 ___|PIBD0717C493 7.0000] __ 5Y| _3/31/2017| 1751 480 5.0695 | 4.7222 | 4.7216
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1775] 4.86 5.0981 | 4.7500 | 4.7500
RTB07-02___|PIID0717H026 6.6250  55Y| _ 8/19/2017] 1892] 5.18 5.1148 | 47932 | 4.7852
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1896 5.19 5.1154 | 4.7946 | 4.7864
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1962| 538 5.1249 | 4.8190 | 4.8062
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] 2057| 564 3.000000| 4.8600 | 2:05:18 PM| 4.8600 | 5.1385 | 4.8540 | 4.8348
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] 2256 6.18 5.1670 | 4.9274 | 4.8946
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FXTN 10-47 __|PIBD1018K478 88750 _ 6.5Y| 11/20/2018] 2350 6.4 5.1805 | 4.9621 | 4.9228
FXTN 10-46___|PIBD1019B485 7.8750] __ 7Y| _ 2/19/2019] 2441 669 5.1935 | 4.9957 | 4.9502
FXTN 07-58_*_|PIBD0719D531 5.0000]  7Y|  4/26/2019] 2507| 6.87] _ 100.000000] 4.9700 | 3:55:44 PM| 4.9700 | 5.2030 | 5.0200 | 4.9700
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] _2805] 7.68 5.4171 | 51346 | 50917
RTB 10-01 PIID1020H015 7.2500] __8.5Y| _ 8/19/2020] _2988] 8.19 0.415000] 5.6000 | 10:20:15 AM| 5.6000 | 5.5486 | 5.2050 | 5.1664
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] _3016] 8.6 5.5687 | 5.2158 | 5.1779
FXTN 10-52___|PIBD1020L525 5.8750] __ 9¥| 12/16/2020] 3107 851 25.000000] 5.3000 | 10:09:38 AM| 53000 | 56341 | 5.2508 | 5.2150
RTB 10-02____|PID1021C027 73750 OY| _ 3/3/2021| 3184 872 1.250000] 54000 | 11:02:28 AM| 5.4000 | 5.6894 | 5.2804 | 5.2465
FXTN 10-53___|PIBD1021D531 65000 OY| _ 4/28/2021] 3240| 8.88 5.7297 | 53019 | 5.2693
RTB 10-03____|PIID1021J039 5.7500] _ 95Y| 10/20/2021] 3415 9.36 0.200000] 5.5000 | 2:49:50 PM| 5.5000 | 5.8554 | 5.3692 | 5.3408
FXTN 10-55___|PIBD1021K551 5.7500]  05Y| 11/24/2021] 3450] 9.45]  355.250000] 5.4155 | 3:16:16 PM| 54133 | 5.8806 | 5.3827 | 53551
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10Y|  1/19/2022] 3506] 9.61 50.000000] 54000 | 3:05:09 PM| 54000 | 59208 | 5.4042 | 5.3779
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3560] 9.75 5.9596 | 54250 | 5.4000
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3777 1035 5.9658 | 54563 | 54314
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3903 10.69 5.9693 | 54745 | 54496
FXTN 20-05___|PIBD2023E054 11.8750] __11Y| _ 5/29/2023] _4001] 10.96 5.9721 | 54886 | 54638
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4148| 11.36 5.9763 | 55098 | 54850
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| _ 6/3/2024] 4372| 11.98 5.9826 | 55421 | 55174
FXTN 20-08___|PIBD2024H086 12.8750] _ 13Y| __ 8/5/2004] 4435 12.15 5.9844 | 55512 | 55266
FXTN 20-09___|PIBD2024K091 13.7500 __13Y| 11/11/2024] 4533 12.42 5.9872 | 55653 | 55407
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4687| 12.84 5.9916 | 55675 | 55630
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] _4876| 13.36 5.9969 | 5.6148 | 55903
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4916| 13.47 5.9981 | 56206 | 55961
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y|__ 1/19/2026] _4967| 13.61 50.000000] 55750 | 2:20:47 PM| 55989 | 59995 | 5.6279 | 5.6035
RTB 15-01 PID1526J019 6.2500]  15v| 10/20/2026] 5241 14.36 30.600000] 58500 | 3:21:13PM| 58325 | 6.0073 | 5.6675 | 5.6431
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5289| 14.49 6.0087 | 5.6744 | 56501
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| _ 3/1/2027] 5373 14.72 9.920000| 5.3760 | 3:12:35 PM| 5.3760 | 6.0110 | 56865 | 5.6622
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 0/6/2027| 5562 15.24 6.0164 | 5.7138 | 5689
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6017] 16.48 6.0293 | 5.7794 | 5.7554
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6556] 17.96 6.0446 | 58571 | 58333
FXTN 25-02___|PIBD2530G029 12.5000] _ 19Y|  7/28/2030] 6618 18.13 6.0464 | 58661 | 58423
FXTN 25-03___|PIBD2531A032 11.2500] _ 19Y|  1/26/2031] 6800] 18.63 6.0515 | 5.8923 | 58686
FXTN20-17 __|PIBD2031G171 8.0000] 195Y|  7/19/2031] 6974] 19.11] 5514452000 5.9375 | 4:14:00 PM| 5.9314 | 6.0665 | 59174 | 58938
FXTN 25-04 __|PIBD2531J042 9.3750] _19.5Y| _ 10/5/2031] 7052 19.32 6.0567 | 5.9287 | 59050
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7172| 19.65 25.200000] 59500 | 351:06 PM| 59500 | 6.0621 | 5.9460 | 5.9224
RTB20-01 _*_|PIiD2032C014 5.8750]  20Y| _ 3/1/2082] 7200] 19.73] _ 777.433000] 5.9300 | 4:01:27 PM| 5.9257 | 6.0629 | 59500 | 59265
FXTN 25-05___|PIBD2532K057 8.5000 _ 21Y| 11/29/2032] 7473 2047 6.1292 | 6.0071 | 5.9858
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] _8179| 22.41 6.3007 | 6.1548 | 6.1392
FXTN 25-07 __|PIBD25351071 8.0000]  24Y|  09/30/2035] 8508] 23.31]  100.000000| 6.1400 | 2:28557 PM| 6.1425 | 6.3806 | 6.2236 | 6.2107
FXTN 25-08___|PIBD2535L086 8.1250 _ 24Y| 12/16/2035] 8585 23.52 45.000000] 6.1500 | 2:27:56 PM| 6.1710 | 6.3993 | 6.2397 | 6.2274
FXTN 25-09 * |PIBD25361097 7.6250]  25Y|  0/20/2036] 8873| 24.31 6.4692 | 6.3000 | 6.2900




