Interpolated Bonds

June 29, 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] 30| 0.8 2.8273 | 25399 | 25567
FXTN 07-40___|PIBD0712H408 11.3750] __2M| _ 818/2012] 47| 0.13 25209 | 2.1893 | 2.2064
RTB03-07___|PID0312I070 5.2500] _ oM| _ 9/24/2012] 84| 0.23 2.000000] 2.9500 | 2:56:14 PM| 2.9500 | 2.4347 | 2.1959 | 2.1994
FXTN 10-30___|PIBD1012J302 12.1250] __ 4M|_10/17/2012] _ 107| 0.9 2.3812 | 2.2000 | 2.1950
FXTN 07-41___|PIBD0712K413 10.5000] __ 5M| 11/17/2012] _ 138] 0.38 2.4208 | 2.0277 | 22245
FXTN 07-42___|PIBD0713A421 9.0000] __6M| __ 1/5/2013] 187|051 24834 | 22714 | 22711
FXTN 0319 __|PIBD0313A199 5.2500] __6M| __ 1/7/2013] _ 189] 0.52 2.4850 | 2.2732 | 22730
FXTN 07-43___|PIBD0713C438 87500 8M|  3/3/2013] _244] 0.67] _ 100.000000] 2.8500 | 9:38557 AM| 2.8500 | 2.5369 | 2.3349 | 2.3302
FXTN 0566 |PIBD0513C664 6.6250  oM| 3/13/2013] 254 0.70 2.5460 | 2.3462 | 2.3406
FXTN 10-31 __[PIBD1013C316 12.7500] __ OM| _ 3/27/2013] __268] 0.73 2.5688 | 2.3621 | 2.3552
FXTN 10-32___|PIBD1013E320 11.7500] __11M|__ 5/15/2013] __317| 0.7 2.6036 | 2.4175 | 24062
FXTN 07-44___|PIBD0713F446 9.6250] __ 1Y| _ 6/29/2013] _ 362| 0.99 2.6474 | 24703 | 24552
RTB 0507 |PID0513G075 9.0000] 15Y| 7/31/2013] _394] 1.08 2.7058 | 25268 | 25101
FXTN 10-33___|PIBD1013J337 11.0000] __ 1.5Y| _ 10/9/2013] 464 1.7 2.8336 | 26503 | 2.6304
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] 488 1.34 2.8774 | 2.6927 | 26716
FXTN 05-67 __|PIBD0514A673 6.2500] __ 2Y| _ 1/27/2014] _ 574| 157 _ 424.143552] 3.0000 | 2:48:02 PM| 29172 | 3.0344 | 2.8445 | 28193
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 631| 1.73 3.1385 | 2.0451 | 29172
FXTN 10-35___|PIBD1014G356 12.7500] _ 2.5Y| _ 7/15/2014] _ 743| 2.04 3.3437 | 3.0033 | 3.0722
RTB 05-08___ |PIID0514I080 6.2500] _2.5Y| _0/24/2014] 814 223 3.4737 | 3.1873 | 3.1704
FXTN 07-46___|PIBD0714J466 6.5000]  2.5Y| _ 10/4/2014] _ 824] 2.6 3.4921 | 3.2006 | 3.1843
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| 10/14/2014] _ 834] 2.8 3.5104 | 32138 | 3.1981
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] __967| 265 3.7541 | 3.3898 | 3.3821
FXTN 0568 |PIBDO515E685 6.3750]  3v| 5/13/2015] 1045] 2.86 3.8970 | 3.4931 | 3.4900
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] 1054] 2.89 11.000000] 3.6000 | 11:01:41 AM| 3.6000 | 3.9135 | 35050 | 3.5025
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] _1114] 3.05 4.0424 | 3.6440 | 3.6402
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1143] 3.13 0.225000] 4.2500 | _3:05:15 PM| 4.2500 | 4.1047 | 3.7112 | 3.7067
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] _1149] 3.15 41176 | 3.7251 | 3.7205
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1241 _3.40 4.3153 | 3.9382 | 3.9316
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1261 345 4.3582 | 3.9846 | 3.9775
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1289 3.5 44184 | 40494 | 4.0418
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__ 1/27/2016] _1304] 357 5.150000] 42750 | 41022 PM| 4.2799 | 4.4506 | 4.0842 | 4.0762
RTB0510 __ |PID0516C107 6.0000]  4v|  3/3/2016] 1340] 3.67 0.350000] 4.6000 | 3:31:50 PM| 4.6000 | 4.5280 | 4.1676 | 4.1588
FXTN 10-40___|PIBD1016C407 75000 4Y| _ 3/30/2016] _1367] 3.75 4.5860 | 4.2301 | 4.2207
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1395 3.82 4.6462 | 4.2950 | 4.2850
FXTN 10-42___|PIBD10161420 9.1250 _ 45Y| __ 9/4/2016] _1525] 4.18 48112 | 44404 | 4.4322
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 0/24/2016] 1545 4.23 4.8366 | 4.4628 | 4.4549
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1598 4.38 4.9039 | 45221 | 4.5149
FXTN07-49 ___|PIBD0717C493 7.0000] __ 5Y| _3/31/2017] 1733|475 17.890000| 4.7000 | 4:09:38 PM| 4.7000 | 5.0753 | 4.6731 | 4.6678
FXTN 20-01 * |PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1757 4.1 5.1058 | 4.7000 | 4.6950
RTB07-02___|PIID0717H026 6.6250 _ 55Y| _ 8/19/2017| 1874 5.13 5.1156 | 4.7440 | 4.7342
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] _1878] 5.15 5.1159 | 4.7455 | 4.7355
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1944] 533 5.1215 | 4.7703 | 4.7576
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] 2039 5.9 5.1295 | 4.8050 | 4.7894
FXTN 07-51 __|PIBDO718H511 5.0000]  65Y|  8/18/2018] 2238] 6.13 _ 1,5650.000000] 4.9000 | 3:13:00 PM| 4.8942 | 5.1462 | 4.8807 | 4.8560
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FXTN 10-47 __|PIBD1018K478 88750 _ 6.5Y| 11/20/2018] 2332 6.39 5.1541 | 4.9160 | 4.8875
FXTN 10-46___|PIBD1019B485 7.8750 __ 7Y| _ 2/19/2019] 2423| 664 5.1618 | 4.9502 | 4.9179
FXTN 07-58_*_|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2489 6.82 5.1673 | 4.9750 | 4.9400
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2787 7.64 5.3801 | 5.0596 | 5.0849
RTB 10-01 PIID1020H015 7.2500]  85Y|  8/19/2020] 2970] 8.14] _ 250.000000] 52250 | 8:48:12 AM| 52250 | 5.5108 | 5.1116 | 50932
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2998] 8.21 5.5308 | 5.1196 | 5.1021
FXTN 10-52___|PIBD1020L525 5.8750]  85Y| 12/16/2020] 3089] 8.46 9.000000| 5.3000 | 2:54:10 PM| 5.3000 | 5.5958 | 5.1454 | 5.1311
RTB 10-02____|PID1021C027 7.3750]  9ov|  3/3/2021] 3166] 8.67] 1,153.580000] 5.1800 | 2:50:53 PM| 52222 | 5.6507 | 5.1673 | 5.1556
FXTN 10-53___|PIBD1021D531 6.5000 _ OY| _ 4/28/2021| 3222 8.83 1.000000] 5.0000 | 11:33:48 AM| 5.0000 | 5.6907 | 5.1832 | 5.1735
RTB 10-03____|PIID1021J039 5.7500] _ 9.5Y| 10/20/2021] 3397 9.31 5.8157 | 52329 | 52292
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3432| 9.40| _ 1,402.000000] 52950 | 3:45:11 PM| 53037 | 5.8407 | 52428 | 52403
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10Y|  1/19/2022| 3488] 9.56]  675.000000] 5.2700 | 3:23:30 PM| 5.2754 | 5.8807 | 5.2588 | 52582
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3542| 9.70 5.9192 | 52741 | 52754
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3759| 10.30 5.9254 | 53111 | 53124
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3885 10.64 5.9290 | 5.3326 | 5.3339
FXTN 20-05___|PIBD2023E054 11.8750] __ 11Y|__ 5/29/2023] 3983 10.91 5.9318 | 53494 | 5.3506
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4130 11.32 5.9359 | 53745 | 53756
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4354 11.93 5.9423 | 54127 | 54138
FXTN 20-08___|PIBD2024H086 12.8750] __13Y| __ 8/5/2024] _4417| 12.10 5.9441 | 54235 | 54246
FXTN 20-09___|PIBD2024K091 13.700] __13Y| 11/11/2024] 4515 12.37 5.9469 | 54402 | 54413
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4669| 12.79 5.9513 | 54665 | 54675
FXTN20-11___|PIBD2025J116 12.1250] __14Y|__10/20/2025] _4858| 13.31 5.9566 | 54987 | 54998
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4898| 13.42 5.9578 | 55056 | 55066
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4949| 13.56 5.9592 | 55143 | 55153
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5223| 14.31 1.280000] 57000 | 12:01:31 PM| 57278 | 59670 | 5.5610 | 5.5620
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5271] 14.44 5.9684 | 55692 | 55702
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| __ 3/1/2027] 5355] 14.67 52.000000] 54400 | 11:39:04 AM| 54385 | 59708 | 5.5836 | 5.5845
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5544] 15.19 5.9761 | 56158 | 56167
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5999| 16.44 5.9891 | 56935 | 56943
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] 6538 17.91 6.0044 | 5.7855 | 5.7862
FXTN 25-02___|PIBD2530G029 12.5000] _ 19Y| _ 7/28/2030] 6600] 18.08 6.0061 | 5.7961 | 5.7968
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6782| 1858 31.840000] 59100 | 3:09:12PM| 59100 | 6.0113 | 5.8272 | 5.8279
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6956] 19.06] 28,705.134000| 5.8880 | 4:14:13 PM| 5.8894 | 6.0163 | 58569 | 58575
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 7084] 19.27 6.0185 | 5.8702 | 58708
FXTN 20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7154 19.60 41.500000] 6.0750 | 257:33 PM| 59376 | 6.0219 | 5.8907 | 5.8913
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2082] 7182] 19.68]  1,849.247000 5.9400 | 3:58:22 PM| 5.8951 | 6.0227 | 58954 | 58961
FXTN 25-05 ___|PIBD2532K057 8.5000] _ 25Y| 11/29/2032] 7455 20.42 6.0814 | 5.9313 | 59318
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8161] 22.36 6.2334 | 6.0241 | 6.0242
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  9/30/2035] 8490] 23.26 6.3042 | 6.0673 | 6.0672
FXTN 25-08___|PIBD2535L086 8.1250] _ 25Y| 12/16/2035] _8567| 23.47| _ 2,454.150000] 6.1250 | 2:52:15 PM| 6.1133 | 6.3207 | 6.0774 | 6.0773
FXTN 25-09 * |PIBD25361097 7.6250]  25v|  09/20/2036] 8855] 24.26 50.000000] 62000 | 9:53:32 AM| 6.2000 | 6.3827 | 6.1153 | 6.1150




