Interpolated Bonds

July 12, 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 <IM|___ &/1/2012] 19| 0.5 3.3148 | 3.2385 | 3.2154
FXTN 07-40___|PIBD0712H408 11.3750] M| _ 818/2012] 36| 0.10 2.6677 | 25192 | 24744
RTB03-07___|PID0312I070 5.2500] _ 2M| _ 9/24/2012] 73| 0.20 2.3895 | 2.0321 | 22158
FXTN 10-30___|PIBD1012J302 12.1250] __ 3M| 10/17/2012] 96| 0.26 2.3377 | 2.1827 | 2.1808
FXTN 07-41___|PIBD0712K413 10.5000] __ 4M| 11/17/2012] 127|035 2.3784 | 22168 | 22063
FXTN 07-42___|PIBD0713A421 9.0000] __6M| __ 1/5/2013] _ 176] 048 2.4428 | 2.0706 | 22467
FXTN 0319 __|PIBD0313A199 5.2500] _ 6M| __ 1/7/2013] _ 178] 0.9 1.185000] 2.2000 | 12:02:30 PM| 2.2000 | 2.4454 | 2.2728 | 2.0484
FXTN 07-43___|PIBD0713C438 8.7500] __ 8M| _ 3/3/2013] _ 233| 064 2.5416 | 2.3696 | 2.2889
FXTN 0566 |PIBD0513C664 6.6250]  8M| 3/13/2013] _ 243] 0.67 25592 | 2.3875 | 22962
FXTN 10-31 __[PIBD1013C316 12.7500] __ OM| _ 8/27/2013] _ 257| 0.70 2.5839 | 24125 | 2.3065
FXTN 10-32___|PIBD1013E320 11.7500] __10M| _ 5/15/2013] 306 0.84 2.6704 | 25000 | 23424
FXTN 07-44___|PIBD0713F446 9.6250] __ 1Y| _ 6/29/2013] _ 351] 0.96 2.7498 | 25804 | 2.3754
RTB 0507 |PID0513G075 9.0000] 15Y| 7/31/2013] 383 1.0 1.893000] 2.8750 | 2:37.07 PM| 2.8750 | 2.7869 | 26142 | 2.4153
FXTN 10-33___|PIBD1013J337 11.0000] __ 1.5Y| _ 10/9/2013] _ 453| 1.24 2.8459 | 26617 | 25216
FXTN 07-45___|PIBD0713K457 7.1250] _ 15Y| _ 11/2/2013] 477 1.31 2.8661 | 26780 | 25580
FXTN 05-67 __|PIBD0514A673 62500 2Y| _ 1/27/2014] _ 563| 154 2.9385 | 27363 | 2.6885
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 620] 1.70 2.9865 | 2.7750 | 2.7750
FXTN 10-35___|PIBD1014G356 12.7500] __2.5Y| _ 7/15/2014] _ 732| 2.01 3.2376 | 29868 | 2.9868
RTB 0508 |PIID0514I080 6.2500] 25Y|  0/24/2014]  803] 2.20 5.000000| 3.7000 | 3:55:33 PM| 5.4993 | 3.3967 | 3.1211 | 3.1211
FXTN 07-46___|PIBD0714J466 6.5000] _2.5Y| _ 10/4/2014] 813 223 3.4191 | 3.1400 | 8.1400
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| 10/14/2014] _ 823] 2.5 3.4415 | 3.1589 | 3.1589
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] 956 2.62 3.7396 | 34105 | 3.4105
FXTN 0568 |PIBDO515E685 6.3750]  aY| 5/13/2015] 1034] 2.83 3.9144 | 3.5580 | 35580
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] 1043] 2.86 5.000000] 3.5750 | 2:03:01 PM| 3.5750 | 3.9346 | 35750 | 3.5750
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] _1103| _3.02 4.0409 | 8.7070 | 8.7070
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1132] 3.10 3.500000] 43250 | 3:55:55 PM| 4.3250 | 4.0922 | 3.7707 | 8.7707
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1138 3.12 4.1028 | 3.7839 | 3.7839
FXTN 05-69 __|PIBD0515K697 4.6250]  35Y| 11/25/2015] 1230 3.7 4.2658 | 3.9863 | 3.9863
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1250 _3.42 4.3012 | 4.0303 | 4.0303
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] _1278] 3.50 4.3508 | 4.0919 | 4.0919
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y| _ 1/27/2016] _1293| 354 4.260000] 45000 | 11:32:45 AM| 45000 | 4.3773 | 4.1249 | 4.1249
RTB0510 __ |PID0516C107 6.0000] __ 4Y| _ 3/3/2016] 1329 3.64 21500000 4.2000 | 2:28:14 PM| 4.2812 | 44411 | 4.2040 | 4.2040
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 5/30/2016] 1356 3.72 4.4889 | 4.0634 | 4.2634
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1384 3.79 4.5385 | 4.3250 | 4.3250
FXTN 10-42___|PIBD10161420 9.1250 _ 45Y| __ 9/4/2016] 1514] 4.15 54.100000] 4.5000 | 2:41:37 PM| 4.5113 | 46203 | 4.4119 | 44119
RTB 07-01 PIID07161018 7.0000] __4.5Y| _0/24/2016] 1534 4.20 11.000000] 4.7500 | _3:56:13 PM| 4.7500 | 4.6328 | 4.4252 | 44252
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1587 4.35 4.6662 | 4.4606 | 4.4606
FXTN07-49 ___|PIBD0717C493 7.0000 __ 5Y| _3/31/2017| 1722 472 0.931000] 4.7500 | 11:34:02 AM| 4.7500 | 4.7511 | 45509 | 4.5509
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] _1746] 4.78 4.7662 | 4.5669 | 4.5669
FXTN 0570 * |PIBD0517G705 4.6250] __ 5Y| _ 7/6/2017] 1818] 4.98 4.000000] 4.6000 | 2:50:23 PM| 4.6000 | 4.8115 | 46150 | 4.6150
RTB07-02____|PIID0717H026 6.6250 _ 55Y| _ 8/19/2017| 1863 5.10 4.8303 | 4.6344 | 4.6344
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017] _1867] 5.12| _ 705.338000] 4.7500 | 10:59:24 AM| 4.7500 | 4.8320 | 4.6362 | 4.6362
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] _1933| 5.30 4.8595 | 4.6647 | 4.6647
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] _2028] 556 4.8990 | 4.7057 | 47057
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FXTN 07-51 __|PIBDO718H511 5.0000 _ 6.5Y| _ 8/18/2018] 2227 6.10 33.136055] 4.7900 | 1151:01 AM| 4.7719 | 49820 | 4.7916 | 4.7916
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] _2321] 6.36 5.0211 | 4.8322 | 4.8322
FXTN 10-46___|PIBD1019B485 7.8750 __ 7Y|__ 2/19/2019] 2412 6.6 5.0590 | 4.8715 | 48715
FXTN 07-58_*_|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2478] 6.79 5.0865 | 4.9000 | 4.9000
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2776 7.61 5.2023 | 4.9566 | 4.9495
RTB 10-01 PIID1020H015 7.2500] __8.5Y| _ 8/19/2020] _2959] .11 5.4186 | 4.9914 | 4.9799
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2987 8.18 5.4379 | 4.9967 | 4.9846
FXTN 10-52___|PIBD1020L525 5.8750]  85Y| 12/16/2020] 3078 8.43] _ 144.016809] 4.9000 | 11:36:21 AM| 5.0664 | 55007 | 5.0140 | 4.9997
RTB 10-02___|PID1021C027 73750 __ OY| _ 3/3/2021] 3155] 864 4.200000] 5.1000 | 3:57:10 PM| 5.1264 | 55639 | 5.0286 | 5.0125
FXTN 10-53___|PIBD1021D531 6.5000]  ov| 4/28/2021] 3211] 8.80]  500.000000] 5.0600 | 11:19:45 AM| 5.0600 | 55926 | 5.0392 | 5.0218
RTB 10-03____|PIID1021J039 5.7500]  95Y| 10/20/2021] 3386] 9.28]  143.225000] 5.0850 | 2:59:30 PM| 5.0969 | 5.7134 | 5.0725 | 5.0509
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3421 9.37] __ 161.000000] 50625 | 2:35:23 PM| 5.0624 | 5.7375 | 50791 | 50567
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10Y| _ 1/19/2022| 3477] 953 5.7762 | 5.0897 | 5.0660
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3531 967 5.8135 | 5.1000 | 5.0750
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3748| 10.27 5.8206 | 51428 | 51193
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3874 10.61 5.8248 | 51677 | 5.1450
FXTN 20-05___|PIBD2023E054 11.8750] __11Y| _ 5/29/2023] _3972| 10.88 5.8281 | 5.1870 | 5.1650
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|_10/23/2023] _4119] 11.28 5.8329 | 52161 | 5.1950
FXTN 20-07 __|PIBD2024F075 12.3750] _ 12Y| __ 6/3/2024] 4343 11.90 5.8404 | 52603 | 52408
FXTN 20-08___|PIBD2024H086 12.8750] _ 13Y| __ 8/5/2024] _4406| 12.07 5.8424 | 52727 | 52536
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] _4504] 12.34 5.8457 | 52921 | 52736
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4658| 12.76 5.8508 | 53224 | 53051
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] _4847| 13.28 5.8571 | 53598 | 5.3437
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4867| 13.39 5.8584 | 5.3677 | 53518
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4938| 13.53 5.8601 | 53777 | 53622
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5212| 14.28 1.150000] 56250 | 356:40 PM| 56685 | 58691 | 54318 | 54182
FXTN 20-13___|PIBD2026L139 8.0000 _ 15Y| _ 12/7/2026] _5260| 14.41 5.8707 | 54413 | 54280
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5344] 14.64 8.000000| 5.3300 | 3:37:15 PM| 5.3150 | 58735 | 54579 | 54451
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5533 15.16 5.8798 | 54952 | 54837
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5988| 16.41 5.8949 | 55850 | 55766
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6527] 17.88 5.9127 | 56914 | 56866
FXTN 25-02___|PIBD2530G029 12.5000] _ 19Y| _ 7/28/2030] 6589] 18.05 5.9148 | 57036 | 56993
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6771] 1855 5.9208 | 57395 | 5.7365
FXTN20-17 __|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6945 19.03] 27,979.961000] 5.7300 | 4:03:02 PM| 57262 | 59266 | 57739 | 5.7720
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 7023| 19.24 5.9291 | 57893 | 5.7879
FXTN20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7143 1957 2.000000| 5.8500 | 11:30:36 AM| 5.8500 | 5.9331 | 58129 | 5.8124
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2082] 7171] 19.65] 8,183.912000] 5.8320 | 3:52:20 PM| 5.8181 | 5.9340 | 5.8185 | 58181
FXTN 25-05___|PIBD2532K057 8.5000] _ 25Y| 11/29/2032] 7444] 20.39 5.9708 | 58321 | 58821
FXTN 25-06 __|PIBD2534K062 9.2500]  25Y|  11/5/2034] 8150] 22.33 6.0660 | 5.8673 | 58683
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  0/30/2035] 8479 23.23 40.800000] 59800 | 1159:25 AM| 59900 | 6.1104 | 5.8837 | 5.8852
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8556] 23.44]  3,233.080000] 5.8900 | 11:4453 AM| 59012 | 6.1208 | 5.8875 | 58891
FXTN 25-09 * |PIBD25361097 7.6250]  25Y|  0/20/2036] 8844] 24.23]  150.000000] 5.9450 | 4:02:41 PM| 59383 | 6.1596 | 5.9019 | 59039




