Interpolated Bonds

August 22, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
RTB03-07 ___ |PID0312I070 5.2500] _ 1M| _ 9/24/2012] _ 32| 0.09 2.2308 | 20750 | 2.0286
FXTN 10-30___|PIBD1012J302 12.1250] __ 2M| 10/17/2012] 5] 0.15 2.0008 | 1.8450 | 1.8150
FXTN 07-41___|PIBD0712K413 10.5000] __ 3M| 11/17/2012] 86| 024 1.6908 | 15850 | 1.5271
FXTN 07-42___|PIBD0713A421 9.0000] _ 5M| __ 1/6/2013] _ 185] 037 17348 | 1.5720 | 1.5720
FXTN 0319 __|PIBD0313A199 5.2500] _ 5M| __ 1/7/2013] 137|038 2.367870] 2.0000 | 11:42:24 AM| 2.0000 | 1.7429 | 15798 | 15798
FXTN 07-43___|PIBD0713C438 8.7500] _ 7M| _ 3/3/2013] _ 192| 053 1.9655 | 1.7942 | 1.7850
FXTN 0566 |PIBD0513C664 6.6250  7M| 3/13/2018] _202] 055 2.0057 | 1.8344 | 1.8169
FXTN 10-31 __[PIBD1013C316 12.7500] __ 7M| _ 3/27/2013] __216] 0.59 2.0621 | 1.8906 | 1.8615
FXTN 10-32___|PIBD1013E320 11.7500] __ OM| _ 5/15/2013] __ 265] 0.73 2.2594 | 2.0875 | 2.0175
FXTN 07-44___|PIBDO0713F446 9.6250] _ 10M| _ 6/29/2013] _ 310] 0.85 2.4406 | 22683 | 2.1608
RTB 0507 |PID0513G075 9.0000]  11M| _ 7/31/2013] 342 0.94 8.000000] 2.3500 | 2:49:18 PM| 2.3500 | 2.5695 | 2.3969 | 2.2627
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| __10/9/2013] __412| 1.13 2.6622 | 2.4572 | 23274
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] 436 1.19 2.6868 | 24695 | 2.3435
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 522 143 2.7749 | 25135 | 24013
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] 579 1.59 2.8333 | 25427 | 24397
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 691 1.89 2.9481 | 26000 | 25150
RTB 05-08___ |PIID0514I080 6.2500] _2.5Y| _ 0/24/2014] 762 2.09 0.500000] 3.2750 | 3:41:45 PM| 3.2750 | 3.1075 | 2.7642 | 2.6898
FXTN 07-46___|PIBD0714J466 6.5000] _ 2.5Y| _ 10/4/2014] _ 772] 2.12 3.1299 | 2.7873 | 2.7145
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 782| 2.14 3.1524 | 2.8104 | 27391
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _ 915] 251 3.4510 | 3.1180 | 3.0666
FXTN 0568 |PIBDO515E685 6.3750]  aY| 5/13/2015] 993] 2.72 3.6261 | 3.2984 | 3.0587
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] _1002| 2.75 3.6463 | 3.3192 | 3.2808
FXTN 04-20 __|PIBD0415G203 4.8750] __3Y| _ 7/21/2015] _1062| 2.91 3.7810 | 3.4579 | 3.4286
RTB 0509 * |PIID0515H097 5.8750  3Y|  8/19/2015] 1091] 2.99 37.000000] 45000 | 12:02:37 PM| 3.6006 | 3.8462 | 3.5250 | 3.5000
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1097 _3.01 3.8626 | 3.5417 | 35167
FXTN 0569 |PIBD0515K697 46250 3.5Y| 11/25/2015] 1189 3.6 41154 | 37972 | 3.7722
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1209 _3.31 4.1703 | 3.8528 | 3.8278
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1237 3.39 4.2473 | 3.9306 | 3.9056
FXTN 07-48___|PIBD0716A488 7.0000] _ 8.5Y| _ 1/27/2016] 1252 343 73750000 4.2250 | 3:40:41 PM| 4.0535 | 4.2885 | 3.9722 | 3.9472
RTB0510 __ |PID0516C107 6.0000]  4v|  3/3/2016] 1288] 3.5 10.171000] 4.0510 | 3:33:49 PM| 3.9793 | 4.3674 | 4.0722 | 4.0472
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 3/30/2016] 1315] 3.60 44615 | 41472 | 4.1222
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y|__4/27/2016] _1343] 3.68 4.5385 | 4.2250 | 4.2000
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 0/4/2016] 1473| 4.04 4.6104 | 43125 | 4.2861
RTB 07-01 PIID07161018 7.0000] __4.5Y| _0/24/2016] 1493 4.09 4.6215 | 4.3259 | 4.2994
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1546 4.24 4.6508 | 4.3616 | 4.3345
FXTN07-49 __|PIBD0717C493 7.0000] __ 5Y| _ 3/31/2017| _1681] 461 4.7255 | 44504 | 4.4239
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] _1705] 467 4.7388 | 4.4686 | 4.4398
FXTN 0570 __|PIBD0517G705 46250 5Y| _ 7/6/2017] 1777 487 4.7787 | 45170 | 4.4875
RTB07-02___|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1822 499 2.860000] 45750 | 3:42:44 PM| 45969 | 4.8036 | 45473 | 4.5173
FXTN 10-44_*_|PIBD1017H447 7.7500] ___5Y| _ 8/23/2017| 1826 5.00 4.8058 | 4.5500 | 45200
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1892] 5.18 48171 | 45690 | 45325
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] 1987 544 4.8334 | 45963 | 45506
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2186 5.99 4.8675 | 4.6536 | 4.5884
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] _2280] 6.5 4.8837 | 4.6806 | 4.6063
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FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019| 2371 650 4.8993 | 4.7068 | 4.6236
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2437| 6.8 4.9106 | 47258 | 4.6361
FXTN 07-54 * |PIBD0719G547 47500 7Y| __7/19/2019] 2521| 6.91] __ 132.000000] 4.6150 | 4:06:19 PM| 4.6521 | 4.9250 | 4.7500 | 4.6521
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2735 7.49 4.9432 | 47760 | 4.6941
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2918 7.9 15.900000] 4.9500 | 3:04:37 PM| 4.9500 | 4.9588 | 4.7983 | 4.7300
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2946 8.07 4.9612 | 4.8017 | 4.7355
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 3037 8.32 4.9690 | 4.8128 | 4.7534
RTB 10-02____|PID1021C027 73750 9Y| _ 3/3/2021| 3114] 853 4.9755 | 4.8221 | 4.7685
FXTN 10-53___|PIBD1021D531 65000 OY| _ 4/28/2021] 3170| 8.68 4.9803 | 4.8289 | 4.7795
RTB 10-03____|PIID1021J039 5.7500] _ 95Y| 10/20/2021] 3345] 9.16 0.500000] 4.8250 | 10:43:33 AM| 4.8250 | 4.9952 | 4.8502 | 4.8139
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3380] 9.26 2.000000] 4.9250 | 11:57:35 AM| 4.9250 | 4.9982 | 4.8545 | 4.8207
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3436] 9.4 50.000000] 4.8400 | 11:12:57 AM| 4.8400 | 5.0080 | 4.8613 | 4.8317
FXTN 20-02___|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3490 956 5.0076 | 4.8679 | 4.8423
FXTN 10-56_*_|PIBD1022H562 48750 __10Y| _ 8/2/2022] 3631 9.95 5.0196 | 4.8850 | 4.8700
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3707| 10.16 5.0385 | 4.9035 | 4.8885
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3833 10.50 5.0698 | 4.9341 | 49192
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] _3981] 10.77 5.0942 | 49579 | 4.9431
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4078 11.17 5.1307 | 4.9936 | 4.9789
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4302 11.79 5.1864 | 5.0480 | 5.0335
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2004] 4365 11.96 5.2020 | 5.0633 | 5.0488
FXTN 20-09___|PIBD2024K091 13.7500 __13Y| _11/11/2024] 4463 12.23 5.2264 | 50871 | 50727
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4617| 12.65 5.2647 | 5.1245 | 51102
FXTN20-11___|PIBD2025J116 12.1250] __14Y|__10/20/2025] _4806| 13.17 5.3116 | 51704 | 5.1563
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4846| 13.28 5.3216 | 5.1802 | 5.1660
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4897| 13.42 5.3343 | 5.1925 | 5.1784
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5171] 14.17 1.302000] 54000 | 3:40:09 PM| 5.3808 | 54024 | 52591 | 5.2452
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5219| 14.30 5.4143 | 52708 | 52569
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5303 14.53 16.831000] 51000 | 3:57:04 PM| 52377 | 54852 | 52912 | 52774
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5492 15.05 5.4821 | 53371 | 5.3234
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5947| 16.29 5.5052 | 54476 | 54343
FXTN 20-16 __|PIBD2030E166 8.7500 _ 18Y| _ 5/27/2030] _6486] 17.77 5.7292 | 55786 | 55656
FXTN 25-02___|PIBD2530G029 12.5000] __18Y| _ 7/26/2030] _6548| 17.94 5.7446 | 55936 | 55807
FXTN 25-03___|PIBD2531A032 11.2500 __19Y| _ 1/26/2031] 6730 18.44 5.7898 | 56378 | 56250
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6904] 18.92]  635.716000 5.7250 | 3:50:27 PM| 5.6766 | 5.8331 | 56801 | 56674
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6982 19.13 5.8524 | 56990 | 5.6864
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7102| 19.46 5.8823 | 57282 | 57157
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2032] 7130] 19.53] _ 109.876000| 5.6925 | 3:37:34 PM| 5.7225 | 58892 | 5.7350 | 57225
FXTN 25-05___|PIBD2532K057 85000 _ 25v| 11/29/2032] 7403 20.28 5.8986 | 5.7405 | 57233
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8109| 22.22 5.9228 | 57546 | 57255
FXTN 25-07 __|PIBD25851071 8.0000] _ 25Y| _ 9/30/2035] _8438| 23.12 5.9341 | 57612 | 57264
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8515| 23.33 2.000000| 5.8500 | 3:41:23 PM| 5.8500 | 5.9368 | 5.7628 | 57267
FXTN 25-09 __|PIBD25361097 7.6250] _ 25Y| _ 0/29/2036] 8803] 24.12 5.9467 | 5.7686 | 57275
FXTN 2510 * |PIBD2537H103 5.7500 _ 25Y| _ 8/16/2037] 9124 25.00] __ 497.151000] 57261 | 3:46:27 PM| 57280 | 5.9577 | 57750 | 5.7285




