Interpolated Bonds

June 14, 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] 47| 0.13 4.700000] 4.0000 | 10:19:38 AM| 3.8882 | 24316 | 2.2656 | 2.2611
FXTN 07-40___|PIBD0712H408 11.3750] __ 2M| _ 8/18/2012] 64| 0.18 25.000000] 2.5000 | _3:10:31 PM| 2.5000 | 2.4113 | 2.2429 | 2.0394
RTB03-07___|PID0312I070 5.2500] _ 4M| _ 9/24/2012] 101 0.28 2.3793 | 2.2075 | 2.2059
FXTN 10-30___|PIBD1012J302 12.1250] __ 4M|_10/17/2012] _ 124] 034 2.4082 | 2.0420 | 22401
FXTN 07-41___|PIBD0712K413 10.5000] __ 5M| 11/17/2012] _ 155] 0.42 2.4470 | 2.0885 | 22862
FXTN 07-42___|PIBD0713A421 9.0000] __7M| __ 1/5/2013] _ 204] 056 2.5087 | 23509 | 23461
FXTN 0319 __|PIBD0313A199 5.2500] _ 7M| __ 1/7/2013] _ 206] 056 25112 | 2.3534 | 23484
FXTN 07-43___|PIBD0713C438 8.7500] _ OM| _ 3/3/2013] _ 261| 0.72 2.5806 | 2.4198 | 24116
FXTN 0566 |PIBD0513C664 6.6250]  OM| _3/13/2013] 271 074 25032 | 24319 | 24231
FXTN 10-31 __[PIBD1013C316 12.7500] __10M| _ 8/27/2013] __285] 0.78 26109 | 2.4488 | 24392
FXTN 10-32___|PIBD1013E320 11.7500] __11M|__ 5/15/2013] _ 334] 0.92 2.6727 | 2.5081 | 24954
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] 379 1.04 2.7512 | 25632 | 25465
RTB05-07 __ |PIID0513G075 9.0000] _ 1.5Y| _ 7/31/2013] 411 1.13 2.8140 | 2.6027 | 25826
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y] _ 10/9/2013] 481 1.32 2.9513 | 26890 | 2.6616
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] __505] 1.38 2.9983 | 27186 | 2.6886
FXTN 05-67 __|PIBD0514A673 6.2500] __ 2Y| _ 1/27/2014] _ 591] 1.62 3.1670 | 2.8247 | 2.7857
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 648] 1.78 3.2788 | 2.8950 | 2.8500
FXTN 10-35___|PIBD1014G356 12.7500] _ 2.5Y| _ 7/15/2014] _ 760] 2.08 3.4759 | 3.0605 | 3.0254
RTB 05-08___ |PIID0514I080 6.2500] 25v| 0/24/2014] _831] 2.8 3.6008 | 3.1654 | 3.1366
FXTN 07-46___|PIBD0714J466 6.5000] _ 2.5Y| _ 10/4/2014] 841 2.30 3.6184 | 3.1802 | 3.1523
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 851| 2.33 3.6360 | 3.1949 | 3.1679
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] __984] 2.70 3.8700 | 3.3915 | 33762
FXTN 0568 |PIBDO515E685 6.3750]  av| 5/13/2015] 1062] 2.91 4.0072 | 35067 | 3.4984
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] 1071| 2.93 4.0231 | 35200 | 35125
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] 1131 _3.10 4.1368 | 3.6616 | 3.6548
RTB 0509 _ |PIID0515H097 5.8750] _ 35Y|  8/19/2015] 1160] 3.18 13.020000] 4.1000 | _3:27:09 PM| 4.1744 | 4.1917 | 3.7301 | 3.7236
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1166 3.19 4.2031 | 3.7443 | 3.7379
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1258 345 4.3774 | 3.9615 | 3.9561
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1278 _3.50 4.4153 | 4.0087 | 4.0036
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] _1306] 3.8 4.4684 | 40748 | 4.0700
FXTN 07-48___|PIBD0716A488 7.0000 ___4Y|__1/27/2016] _1321] 362 13.921000] 45000 | _3:10:11 PM| 4.3299 | 4.4968 | 4.1102 | 4.1056
RTB0510 __ |PID0516C107 6.0000]  4v|  3/3/2016] 1857 8.72 0.700000] 4.6500 | 10:58:22 AM| 4.8641 | 4.5650 | 4.1952 | 4.1910
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 5/30/2016] 1384 3.79 4.6162 | 42589 | 4.2551
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y|__4/27/2016] _1412| 3.67 4.6692 | 4.3250 | 4.3215
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 9/4/2016] 1542 4.2 2.022000] 4.9500 | 10:50:32 AM| 4.9500 | 4.8440 | 4.4938 | 4.4754
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _9/24/2016] 1562 4.28 4.8708 | 45198 | 4.4991
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1615 442 4.9421 | 45886 | 45618
FXTN07-49 ___|PIBD0717C493 7.0000] __ 5Y| _3/31/2017| _1750] 479 0.855000] 5.0000 | 11:00:24 AM| 5.0000 | 5.1235 | 4.7638 | 4.7216
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1774 4.86 5.1558 | 4.7950 | 4.7500
RTB07-02___|PIID0717H026 6.6250  55Y| _ 8/19/2017] 1891 5.18 5.1681 | 4.8303 | 4.7910
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1895 5.19 5.1685 | 4.8315 | 4.7924
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1961 537 0.178000| 5.1000 | 11:00:50 AM| 5.1000 | 5.1754 | 4.8514 | 4.8155
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] 2056 5.63 9.000000| 4.8700 | 3:57:53 PM| 4.8700 | 5.1854 | 4.8800 | 4.8488
FXTN 07-51 __|PIBDO718H511 5.0000]  65Y|  8/18/2018] 2255] 6.18] __ 200.000000] 4.9600 | 11:04:25 AM| 4.9600 | 5.2063 | 4.9400 | 4.9185
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FXTN 10-47 __|PIBD1018K478 88750 _ 6.5Y| 11/20/2018] 2349 6.44 5.2162 | 4.9683 | 49515
FXTN 10-46___|PIBD1019B485 7.8750] __ 7Y| _ 2/19/2019| 2440 668 _ 141.103209| 50200 | 10:39:23 AM| 5.0157 | 52258 | 4.9958 | 4.9834
FXTN 07-58_*_|PIBD0719D531 5.0000]  7Y|  4/26/2019] 2506] 6.87]  200.000000 5.0000 | 3:13:21 PM| 5.0000 | 5.2327 | 5.0157 | 5.0065
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2804 7.68 5.4455 | 51244 | 51178
RTB 10-01 PIID1020H015 7.2500] _ 8.5Y| _ 8/19/2020] 2987 8.18 5.5762 | 5.1912 | 5.1862
FXTN 10-51 ___|PIBD10201510 6.1250 _ 8.5Y| _ 9/16/2020] 3015] 8.6 5.5062 | 52014 | 5.1967
FXTN 10-52___|PIBD1020L525 5.8750] _ 9Y| 12/16/2020] _3106] 851] __ 325.000000] 53150 | 3:11:14 PM| 53027 | 5.6611 | 52347 | 52307
RTB 10-02____|PID1021C027 73750 OY| _ 3/3/2021| 3183 8.7 5.7161 | 52628 | 5.2595
FXTN 10-53___|PIBD1021D531 65000 OY|  4/28/2021] 3239 8.7 5.7561 | 5.2832 | 5.2804
RTB 10-03____|PIID1021J039 5.7500] _ 9.5Y| 10/20/2021] 3414] 935 1.685000] 54000 | 11:47:50 AM| 54059 | 5.8811 | 5.3471 | 53458
FXTN 10-55___|PIBD1021K551 5.7500]  05Y| 11/24/2021] 3449] 9.45]  196.861000] 5.3850 | 2:42:56 PM| 5.3967 | 5.9061 | 5.3599 | 5.3589
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10Y|  1/19/2022] 3505] 9.60 50.000000] 5.4000 | 10:37:08 AM| 5.4000 | 5.9461 | 5.3803 | 5.3798
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3569 9.75 5.9846 | 54000 | 5.4000
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3776 10.35 5.9908 | 54338 | 54299
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] _3902| 10.69 5.9944 | 54535 | 54473
FXTN 20-05___|PIBD2023E054 11.8750] __11Y| _ 5/29/2023] 4000 10.96 5.9972 | 54688 | 54608
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4147| 11.36 6.0014 | 54917 | 5.4811
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] _4371] 11.98 6.0078 | 55266 | 55120
FXTN 20-08___|PIBD2024H086 12.8750] __13Y| __ 8/5/2004] 4434 12.15 6.0096 | 5.5364 | 55207
FXTN 20-09___|PIBD2024K091 13.7500 __13Y| 11/11/2024] 4532 12.42 6.0124 | 55517 | 55342
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4686| 12.84 6.0168 | 5.5757 | 55654
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] 4875 13.36 6.0222 | 5.6052 | 55815
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4915 13.47 6.0233 | 5.6114 | 55670
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] _4966| 13.61 6.0248 | 56194 | 55940
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5240| 14.36 10.640000] 5.8750 | 3:12:34 PM| 5.7818 | 6.0326 | 56621 | 56318
FXTN 20-13___|PIBD2026L139 8.0000 _ 15Y| _ 12/7/2026] _5288| 14.49 6.0339 | 5.6696 | 56384
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| __ 3/1/2027] 5372 14.72 6.0363 | 5.6827 | 56500
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 0/6/2027] 5561] 15.24 6.0417 | 57121 | 5.6761
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6016] 16.48 6.0547 | 5.7831 | 57388
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] 6565 17.96 6.0701 | 5.8671 | 58131
FXTN 25-02___|PIBD2530G029 12.5000] __19Y| _ 7/28/2030] _6617| 18.13 6.0719 | 5.8768 | 58217
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6799| 18.63 6.0770 | 5.9051 | 58468
FXTN20-17 __|PIBD2031G171 8.0000] 195Y| _ 7/19/2031] 6973] 19.10] _ 4400.000000] 5.9700 | 3:11:38 PM| 5.9664 | 6.0820 | 59323 | 58707
FXTN 25-04 __|PIBD2531J042 9.3750] _19.5Y| _ 10/5/2031] _7051| 19.32 6.0842 | 5.9444 | 58815
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7171] 19.65 6.0877 | 59631 | 58981
RTB20-01 _*_|PIiD2032C014 5.8750]  20Y|  3/1/2082] 7199] 19.72]  176.775000] 5.9161 | 3:55:03 PM| 59019 | 6.0885 | 5.9675 | 59019
FXTN 25-05___|PIBD2532K057 8.5000 _ 21Y| 11/29/2032] 7472| 2047 6.1487 | 6.0218 | 59633
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] 8178 22.41 6.3045 | 6.1621 | 6.1220
FXTN 25-07 __|PIBD25351071 8.0000]  24Y|  09/30/2035] 8507 23.31 5.000000 6.2500 | 2:28:37 PM| 6.2500 | 6.3771 | 6.2275 | 6.1960
FXTN 25-08___|PIBD2535L086 8.1250] _ 24Y| 12/16/2035] 8584 23.52] _ 116.100000] 6.1950 | 12:02:50 PM| 6.1950 | 6.3941 | 6.2428 | 6.2133
FXTN 25-09 * |PIBD25361097 7.6250] _ 25Y| _ 0/29/2036] 8872 24.31] __ 126.080000] 6.3000 | _3:04:14 PM| 6.2781 | 6.4577 | 6.3000 | 6.2781




