Interpolated Bonds

June 28, 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] 33| 0.9 2.7019 | 25350 | 2.2250
FXTN 07-40___|PIBD0712H408 11.3750] __2M| _ 8/18/2012] 50| 0.14 2.5865 | 2.4188 | 22163
RTB03-07___|PID0312I070 5.2500] _ 3M| _9/24/2012] 87| 024 0.500000] 2.8500 | 11:26:18 AM| 2.8500 | 2.3749 | 2.2051 | 2.2051
FXTN 10-30___|PIBD1012J302 12.1250] __ 4M|_10/17/2012] __110] _0.30 24011 | 2.0286 | 22286
FXTN 07-41___|PIBD0712K413 10.5000] __ 5M| 11/17/2012] _ 141] _0.39 2.4364 | 2.0602 | 2.2602
FXTN 07-42___|PIBD0713A421 9.0000] __7M| __ 1/5/2013] _ 190| 0.2 2.4904 | 23096 | 2.3093
FXTN 0319 __|PIBD0313A199 5.2500] _ 7M| _ 1/7/2013] _ 192| 053 24923 | 23115 | 23112
FXTN 07-43___|PIBD0713C438 8.7500  8M|  3/3/2013] 247 0.68] __ 100.000000| 2.8500 | 10:50:44 AM| 2.8500 | 2.5452 | 2.3644 | 2.3626
FXTN 0566 |PIBD0513C664 6.6250  oM| 3/13/2013] 257 0.70 2.5548 | 2.3740 | 23719
FXTN 10-31 __[PIBD1013C316 12.7500] __OM| _ 3/27/2013] __271| 074 2.5683 | 2.3875 | 2.3850
FXTN 10-32___|PIBD1013E320 11.7500] __11M|__ 5/15/2013] __320| 0.88 26154 | 2.4346 | 24308
FXTN 07-44___|PIBD0713F446 9.6250] __ 1Y| _ 6/29/2013] _ 365] 1.00 2.6600 | 2.4786 | 24731
RTB 0507 |PID0513G075 9.0000] 15Y] 7/31/2013] _897] 1.09 2.7048 | 25168 | 25060
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] 467 1.28 2.8028 | 26005 | 25781
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] 491 1.35 2.8364 | 2.6291 | 26028
FXTN 05-67 __|PIBD0514A673 62500 2Y| _ 1/27/2014] _577] 158 10.353014] 4.0000 | _3:28:26 PM| 4.0000 | 2.9567 | 2.7319 | 2.6913
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] 634 1.74 3.0365 | 2.8000 | 2.7500
FXTN 10-35___|PIBD1014G356 12.7500] _ 2.5Y| _ 7/15/2014] _ 746] 2.04 3.2916 | 2.9900 | 29519
RTB 05-08___ |PIID0514I080 6.2500] _2.5Y| _ 9/24/2014] 817 2.4 1.000000] 35001 | 3:48:20 PM| 35001 | 3.4534 | 3.1104 | 3.0799
FXTN 07-46___|PIBD0714J466 6.5000  2.5Y| _ 10/4/2014] _ 827] 227 3.4761 | 3.1274 | 3.0979
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 837| 2.9 3.4989 | 3.1443 | 3.1159
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] __970| 2.66 1.800000] 34750 | 3:42:32 PM| 3.4750 | 3.8018 | 3.3699 | 3.3557
FXTN 0568 |PIBDO515E685 6.3750]  av| 5/13/2015] 1f048] 2.87 3.9795 | 3.5022 | 3.4963
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] _1057| 2.90 4.0000 | 35175 | 35125
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] _1117] 3.06 4.1123 | 3.6552 | 3.6502
RTB 0509 _ |PIID0515H097 5.8750] _ 35Y|  8/19/2015] 1146] 3.14 0.900000] 4.2500 | _3:45:00 PM| 4.2500 | 4.1666 | 3.7217 | 3.7167
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] _1152| 3.16 4.1779 | 3.7355 | 3.7305
FXTN 05-69 __|PIBD0515K697 4.6250 _ 3.5Y| 11/25/2015] 1244 3.41 4.3501 | 3.9466 | 3.9416
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1264 3.46 3.000000] 3.8750 | ©0:35:01 AM| 3.8750 | 4.3876 | 3.9925 | 3.9875
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1292| 354 4.4400 | 4.0568 | 4.0518
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__ 1/27/2016] 1307|358 5.854000] 4.5000 | 2:55:15 PM| 4.5000 | 4.4681 | 4.0912 | 4.0862
RTB0510 __ |PID0516C107 6.0000]  4v|  3/3/2016] 1343] 3.68 2.200000| 4.3500 | 0:51:06 AM| 4.3500 | 4.5355 | 4.1738 | 4.1688
FXTN 10-40___|PIBD1016C407 75000 4Y| _ 3/30/2016] _1370] 3.75 4.5860 | 4.2357 | 4.2307
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1398 3.83 4.6385 | 4.3000 | 4.2950
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 9/4/2016] 1528 4.19 2.153000] 4.8000 | 2:55:48 PM| 4.8000 | 4.8049 | 4.4436 | 4.4404
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] 1548 4.24 0.912908| 4.0000 | 8:53:49 AM| 4.0000 | 4.8305 | 4.4657 | 4.4628
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] _1601] 4.39 4.8984 | 45243 | 4.5021
FXTN07-49 ___|PIBD0717C493 7.0000] __ 5Y| _3/31/2017] 1736] 4.76 3.469000] 4.9500 | 2:56:41 PM| 4.6575 | 5.0712 | 4.6735 | 46731
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1760 _4.82 5.1019 | 4.7000 | 4.7000
RTB07-02___|PIID0717H026 6.6250  55Y| _ 8/19/2017] 1877] 5.14 5.1111 | 47353 | 4.7353
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] 1881 5.15 5.1114 | 4.7365 | 4.7365
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1947| 5.33 0.731000] 5.0250 | 255721 PM| 5.0250 | 5.1165 | 4.7563 | 4.7563
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] _2042| 559 5.1239 | 4.7850 | 4.7850
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2241] 6.14 48.000000] 48900 | 1056:27 AM| 48900 | 5.1395 | 4.8449 | 4.8449
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FXTN 10-47 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2335 6.40 5.1468 | 4.8733 | 48733
FXTN 10-46___|PIBD1019B485 7.8750 __ 7Y| _ 2/19/2019] 2426] 665 54.472202| 5.0000 | 1057:21 AM| 4.9206 | 5.1539 | 4.9007 | 4.9007
FXTN 07-58_*_|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2492| 6.83 5.1590 | 4.9206 | 4.9206
FXTN 10-50 __|PIBD1020B508 7.7500]  8Y| 2/18/2020] 2790] 7.64]  135.000000] 5.1000 | 11:49:14 AM| 5.1000 | 5.3671 | 5.0362 | 50361
RTB 10-01 PIID1020H015 7.2500] _ 8.5Y| _ 8/19/2020] 2973 8.15] _ 1,000.525000] 52250 | 4:07:38 PM| 52251 | 54949 | 51072 | 5.1070
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3001|822 19.000000] 52800 | 11:19:34 AM| 52800 | 5.5144 | 51180 | 51178
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 3092 847 80.253270| 5.2500 | 12:07:43 PM| 5.2227 | 55780 | 5.1533 | 5.1531
RTB 10-02____|PID1021C027 73750]  ov|  3/3/2021] 3169] 8.68] _ 169.700000] 5.2500 | 3:53:44 PM| 52733 | 5.6317 | 5.1832 | 5.1829
FXTN 10-53___|PIBD1021D531 6.5000 _ OY|  4/28/2021| 3225] 8.84] _ 251.000000] 52775 | 11:52:30 AM| 5.2673 | 56708 | 52049 | 5.2046
RTB 1003 |PIiD1021J039 5.7500] _ 95Y| 10/20/2021] 3400] 9.32 0.550000] 5.6250 | 9:52:33 AM| 55113 | 5.7930 | 52728 | 52725
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3435 9.41 74.000000] 5.3400 | 11:25:43 AM| 5.3368 | 58174 | 5.2864 | 5.2860
FXTN 10-54 __|PIBD1022G545 6.3750]  10v|  1/19/2022] 3491] 0.56] 272500000 5.3250 | 11:38:10 AM| 5.3287 | 5.8565 | 5.3081 | 53077
FXTN 20-02_*_|PIBD2022C021 15.0000] __ 10Y| _ 3/14/2022] _3545] 9.71 2.000000| 5.3267 | ©:02:37 AM| 5.3267 | 5.8942 | 53200 | 5.3287
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3762| 10.31 5.9046 | 5.3638 | 5.3635
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3888 10.65 2.000000| 5.3875 | ©0:03:41 AM| 5.3875 | 5.9107 | 53841 | 5.3837
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] _3986| 10.92 3.500000] 5.4164 | 0:04:43 AM| 5.4164 | 59154 | 53998 | 53995
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4133 11.32 5.9204 | 54234 | 54231
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4357| 11.94 3.000000 54698 | ©0:05:39 AM| 5.4698 | 59332 | 54593 | 5.4590
FXTN 20-08___|PIBD2024H086 12.8750] __13Y| __ 8/5/2004] 4420 12.11 5.9362 | 54694 | 54691
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4518 12.38 5.9400 | 54851 | 54849
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4672| 12.80 5.9483 | 55098 | 55096
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4861| 13.32 5.9573 | 55401 | 55399
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4901| 13.43 5.9593 | 55465 | 55464
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4952| 13557 5.9617 | 55647 | 55546
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5226 14.32 6.679000| 5.8650 | 3:38:38 PM| 5.8898 | 5.9748 | 55987 | 55986
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5274] 14.45 5.9772 | 56064 | 56063
RTB 15-02___|PIiD1527C023 5.3750]  15Y|  3/1/2027| 5358] 14.68] _ 195.700000| 54400 | 10:52:36 AM| 54400 | 5.9812 | 56198 | 56197
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5547| 15.20 5.9902 | 5.6502 | 56501
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6002| 16.44 6.0121 | 57231 | 5.7231
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6541] 17.92]  100.000000| 5.7650 | 3:41:47 PM| 5.7675 | 6.0879 | 58096 | 5.8097
FXTN 25-02___|PIBD2530G029 12.5000]  19Y| _ 7/28/2030] 6603| 18.09 6.0409 | 5.8195 | 58196
FXTN 25-03___|PIBD2531A032 11.2500] _ 19Y|  1/26/2031] 6785] 18.59]  100.000000] 5.7950 | 3:4854 PM| 57975 | 6.0496 | 58487 | 58489
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6959] 19.07| 12,257.885000] 5.9100 | 4:10:04 PM| 5.9168 | 6.0680 | 58766 | 58768
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 7087] 19.28 6.0617 | 58892 | 58693
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7157| 19.61 8.150000 5.9800 | 3:43:51 PM| 5.9263 | 6.0675 | 59084 | 59086
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2032] 7185| 19.68]  ©921.404381] 59150 | 3:58:25 PM| 59130 | 6.0688 | 5.9129 | 59131
FXTN 25-05___|PIBD2532K057 8.5000] _ 25Y| 11/29/2032] 7458 20.43 6.1336 | 5.9541 | 59560
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8164] 22.37 6.3013 | 6.0605 | 6.0670
FXTN 25-07 __|PIBD25851071 8.0000] _ 25Y| _ 9/30/2035] 8493 23.27 6.3795 | 6.1102 | 6.1188
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8570] 23.48]  175.800000] 6.1550 | 4:02556 PM| 6.1656 | 6.3978 | 6.1218 | 6.1309
FXTN 25-09 * |PIBD25361097 76250 25Y| _ 9/29/2036] _8858| 24.27 57.200000] 6.1750 | 4:03:30 PM| 6.2085 | 6.4662 | 6.1652 | 6.1762




