Interpolated Bonds

June 27, 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 M| 8/1/2012] 34| 0.9 2.7327 | 25500 | 22422
FXTN 07-40___|PIBD0712H408 11.3750] __ 2M| _ 8/18/2012] 51| 0.14 2.6091 | 2.4286 | 22275
RTB03-07___|PID0312I070 5.2500] _ 3M| _9/24/2012] 88| 0.24 0.700000] 3.2500 | 3:18:58 PM| 3.2500 | 2.3826 | 2.2051 | 2.2051
FXTN 10-30___|PIBD1012J302 12.1250] __ 4M|_10/17/2012] __111] 0.30 24105 | 2.0286 | 22286
FXTN 07-41___|PIBD0712K413 10.5000] __ 5M| 11/17/2012] _ 142| 0.39 2.4481 | 2.0602 | 2.2602
FXTN 07-42___|PIBD0713A421 9.0000] __7M| __ 1/5/2013] _ 191 052 2.5063 | 23110 | 2.3096
FXTN 0319 __|PIBD0313A199 5.2500] _ 7M| __ 1/7/2013] _ 193] 0.3 2.5084 | 2.3132 | 23115
FXTN 07-43___|PIBD0713C438 8.7500  8M|  3/3/2013] _ 248] 0.68] _ 100.000000] 2.6000 | 2:50:37 PM| 2.7499 | 2.5683 | 2.3736 | 2.3644
FXTN 0566 |PIBD0513C664 66250  oM| 3/13/2013] _ 258] 0.71 25792 | 2.3846 | 2.3740
FXTN 10-31 __[PIBD1013C316 12.7500] __OM| _ 8/27/2013] __272| 075 2.5044 | 2.4000 | 23875
FXTN 10-32___|PIBD1013E320 11.7500] __11M|__ 5/15/2013] __321] 0.88 2.6478 | 2.4538 | 24346
FXTN 07-44___|PIBD0713F446 9.6250] __ 1Y| _ 6/29/2013] _ 366 1.00 2.6945 | 25017 | 24769
RTB 0507 |PID0513G075 9.0000] 15Y| 7/31/2013] _398] 1.09 0.200000] 3.0000 | 3:16:41 PM| 3.0000 | 2.7054 | 25193 | 2.4975
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y] _ 10/9/2013] 468 1.8 2.7294 | 25579 | 25426
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] _ 492] 1.35 2.7376 | 25711 | 255680
FXTN 05-67 __|PIBD0514A673 62500 2Y| _ 1/27/2014] _578] 158 2.7670 | 2.6186 | 26133
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 635] 1.74 2.7865 | 2.6500 | 2.6500
FXTN 10-35___|PIBD1014G356 12.7500 _ 2.5Y| _ 7/15/2014] _ 747| 2.05 3.0870 | 2.8817 | 28757
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 9/24/2014] _ 818] 2.4 0.100000] 4.4000 | 12:16:24 PM| 4.4000 | 3.2774 | 3.0285 | 3.0187
FXTN 07-46___|PIBD0714J466 6.5000  2.5Y| _ 10/4/2014] _ 828] 2.7 3.3042 | 3.0492 | 3.0389
SPTB 10-03___|SPTB1014J037 12.2500]  25Y| 10/14/2014] _ 838] 2.30 3.3310 | 3.0699 | 3.0590
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] 971|266 34.000000] 35000 | 3:06:08 PM| 35000 | 3.6878 | 3.3450 | 3.3270
FXTN 0568 |PIBDO515E685 6.3750]  av| 5/13/2015] 1049] 2.87 46.240000] 35040 | 3:08:02 PM| 35040 | 3.8970 | 3.5064 | 3.4842
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] _1058] 2.90 3.9212 | 3.5250 | 35023
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] _1118] 3.06 4.0315 | 3.6640 | 3.6427
RTB 0509 _ |PIID0515H097 5.8750] _ 3.5Y| _ 8/19/2015] 1147| 3.14 4.0848 | 3.7312 | 3.7105
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] _1153| 3.16 4.0958 | 3.7451 | 3.7245
FXTN 05-69 __|PIBD0515K697 4.6250 _ 3.5Y| 11/25/2015] 1245 3.41 4.2650 | 3.9582 | 3.9398
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1265] 347 4.3017 | 4.0046 | 3.9865
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1293| 354 4.3532 | 4.0694 | 4.0520
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__ 1/27/2016] _1308] 358 4.3808 | 4.1042 | 4.0871
RTB0510 __ |PID0516C107 6.0000] __ 4Y| __ 3/3/2016] 1344] 368 4.4470 | 4.1876 | 4.1713
FXTN 10-40___|PIBD1016C407 75000 4Y| _ 3/30/2016] 1371 3.76 4.4966 | 4.2501 | 4.2345
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1399 3.83 4.5481 | 4.3150 | 4.3000
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 9/4/2016] 1529 4.19 50.000000| 4.4550 | 3:26:16 PM| 4.4550 | 4.7200 | 4.4533 | 4.4436
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] 1549 4.24 4.7465 | 4.4745 | 4.4657
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1602 4.39 4.8166 | 4.5300 | 45243
FXTN07-49 ___|PIBD0717C493 7.0000] __ 5Y| _3/31/2017] 1737|476 7.000000] 46500 | 255222 PM| 4.6500 | 4.9952 | 4.6745 | 4.6735
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1761 4.82 5.0269 | 4.7000 | 4.7000
RTB07-02___|PIID0717H026 6.6250  55Y| _ 8/19/2017] 1878] 5.15 7.400000] 49250 | 2:48:15 PM| 4.9392 | 5.0496 | 4.7464 | 4.7440
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] _1882| 5.16 5.0504 | 4.7479 | 4.7455
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1948] 534 5.0632 | 4.7741 | 4.7703
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] _2043| 5.60 5.0816 | 4.8117 | 48059
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2242| 6.14 9.000000| 4.9250 | 2:50:08 PM| 4.9250 | 5.1202 | 4.8906 | 4.8807
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FXTN 10-47 __|PIBD1018K478 8.8750 _ 6.5Y| 11/20/2018] 2336 6.40 50.000000] 49150 | 3:02:05 PM| 49150 | 5.1384 | 4.9278 | 4.9160
FXTN 10-46___|PIBD1019B485 7.8750 __ 7Y| _ 2/19/2019] 2427] 665 5.1560 | 4.9639 | 4.9502
FXTN 07-58_*_|PIBD0719D531 5.0000]  7Y|  4/26/2019] 2493] 6.83 5.1688 | 4.9900 | 4.9750
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] _2791] 7.65 5.3246 | 5.0919 | 50783
RTB 10-01 PIID1020H015 7.2500] _ 8.5Y| _ 8/19/2020] 2974 8.15 5.4203 | 5.1544 | 5.1418
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3002 8.22 5.4349 | 5.1640 | 5.1515
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] 3093 8.47 68.396000] 52800 | 11:31:22 AM| 52946 | 54825 | 5.1951 | 5.1830
RTB 10-02____|PID1021C027 73750 9Y| _ 3/3/2021] 3170] 868 3.000000| 5.2500 | 3:47:03 PM| 5.2500 | 5.5227 | 52215 | 5.2097
FXTN 10-53___|PIBD1021D531 65000 OY|  4/28/2021] 3226 8.84 5.5520 | 5.2406 | 52291
RTB 10-03____|PIID1021J039 5.7500] _ 95Y| 10/20/2021] 3401] 9.32 5.6434 | 53004 | 52898
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3436 9.41 69.010000] 53500 | 11:56:07 AM| 5.3485 | 56617 | 5.3124 | 5.3019
FXTN 10-54 __|PIBD1022G545 6.3750]  10v|  1/19/2022| 3492] 057]  544.000000] 5.3300 | 3:36:55 PM| 5.3401 | 5.6910 | 5.3315 | 5.3214
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3546] 9.72 5.7192 | 53500 | 53401
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3763 10.31 5.7419 | 53831 | 53743
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] _3889] 10.65 5.7550 | 54023 | 53941
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] _3987| 10.92 5.7653 | 54173 | 5.4096
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4134] 11.33 5.7806 | 54397 | 54327
FXTN 20-07 __|PIBD2024F075 12.3750] _ 12Y| _ 6/3/2004] 4358| 11.94 5.8040 | 54738 | 54680
FXTN 20-08___|PIBD2024H086 12.8750] __13Y| __ 8/5/2004] _4421| 12.11 5.8106 | 54835 | 54779
FXTN 20-09___|PIBD2024K091 13.700] __13Y| 11/11/2024] _4519] 12.38 5.8208 | 54984 | 54934
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4673 12.80 5.8369 | 55219 | 55177
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4862| 13.32 10.000000| 5.5682 | 3:50:08 PM| 5.5562 | 5.8566 | 55507 | 55474
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4902| 13.43 5.8608 | 55568 | 55537
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] 4953 13557 10.000000| 5.5746 | 3:56:50 PM| 5.5746 | 5.8661 | 55646 | 55618
RTB 15-01 PID1526J019 6.2500] __ 15Y| 10/20/2026] 5227] 14.32 22.975000] 55500 | 2:42:47 PM| 56198 | 58947 | 5.6064 | 5.6049
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5275 14.45 5.8997 | 56137 | 56125
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| __ 3/1/2027] 5359] 14.68 50.000000] 54400 | 10:33:47 AM| 54400 | 5.9085 | 5.6265 | 5.6257
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5548 15.20 5.9282 | 56554 | 5.6565
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 6003 16.45 5.9757 | 57247 | 5.7272
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6542| 17.92 6.0320 | 5.8070 | 58121
FXTN 25-02___|PIBD2530G029 12.5000]  19Y| _ 7/28/2030] 6604] 18.09 6.0384 | 58164 | 58219
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6786| 18.59 6.0574 | 5.8442 | 58506
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6960] 19.07]  4,180.000000] 5.9350 | 3:58:46 PM| 59369 | 6.0756 | 58707 | 58780
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 7038] 19.28 6.0837 | 58826 | 58903
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| __ 2/2/2032] 7158 19.61 6.0963 | 5.9009 | 59092
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2032] 7186] 19.69]  538.537041] 5.9255 | 3:50:15 PM| 5.9136 | 6.0992 | 59052 | 59136
FXTN 25-05___|PIBD2532K057 8.5000] _ 25Y| 11/29/2032] 7459] 20.44 6.1596 | 5.9526 | 59587
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8165 22.37 6.3157 | 6.0752 | 6.0753
FXTN 25-07 __|PIBD25851071 8.0000] _ 25Y| _ 9/30/2035] _8494] 23.27 6.3885 | 6.1323 | 6.1297
FXTN 25-08___|PIBD2535L086 8.1250] _ 25Y| 12/16/2035] _8571| 23.48] _ 404.436000] 6.1750 | 4:05:47 PM| 6.1878 | 6.4055 | 6.1457 | 6.1424
FXTN 25-09 * |PIBD25361097 7.6250]  25v|  09/20/2036] 8859 24.27 8.000000] 6.3000 | 3:01:38 PM| 6.3000 | 6.4692 | 6.1957 | 6.1900




