Interpolated Bonds
February 29, 2012

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 1020 |PIBD1012D291 13.0000] M| 4/25/2012] 55| 0.15 2.2755 | 2.0917 | 1.9687
FXTN 07-39 _|PIBD0712D395 11.5000 M| 4/28/2012] 58] 0.16 2.2894 | 2.1060 | 1.9566
RTB 0506 |PID0512H067 7.1250]  5M| _ &/1/2012] 153] 0.42 2.4900 | 2.3083 | 2.1687
FXTN 07-40___|PIBD0712H408 11.3750]  5M| 8/&/2012] 170 0.47 25118 | 2.3286 | 22446
RTB03-07 _|PIID03121070 52500  7M| 9/24/2012] 207] 0.57]  186.032000] 3.1250 | 3:20:00 PM| 2.4839 | 2.5067 | 2.4122 | 2.3504
FXTN 10-30___|PIBD1012J302 12.1250 M| 10/7/2012] _230] 0.63 2.6729 | 24875 | 23812
FXTN 07-41 __|PIBDO712K413 10.5000  oM| 11/7/2012] 261] o0.72 2.7755 | 25890 | 2.4228
FXTN 07-42 __|PIBDO713A421 9.0000 foM] _ 1/5/2013] _310] 0.85 2.9377 | 2.7494 | 24884
FXTN 0319 _ |PIBD0313A199 5.2500]  10M| _ 1/7/2013] _ 312] 0.85]  157.598000] 2.4500 | 11:57:51 AM| 2.4500 | 2.9443 | 2.7560 | 24911
FXTN 07-43 __|PIBD0713C438 8.7500] 15Y]  3/3/2013] 367] 1.01] _ 140.000000] 2.6000 | 2:03:16 PM| 2.6025 | 3.0981 | 2.8984 | 25645
FXTN 0566 |PIBD0513C664 6.6250 15Y] 3/3/2013] 377] 1.03 3.1054 | 2.8969 | 25777
FXTN 10-31 __|PIBD1013C316 12.7500] 15Y] 3/27/2013] 391] 1.07 3.1157 | 28949 | 25062
FXTN 10-32___|PIBD1013E320 11.7500] 15Y]  5/15/2013] _ 440] 1.2 3.1518 | 2.8877 | 2.6608
FXTN 07-44___|PIBDO713F446 9.6250] 15Y] 6/29/2013] 485] 1.33 3.1849 | 2.8811 | 2.7202
RTB 0507 |PID0513G075 9.0000] 15Y] 7/31/2013] _517] 1.42 0.700000| 3.2500 | 3:56:17 PM| 3.2500 | 3.2084 | 2.8764 | 2.7625
FXTN 10-33 __|PIBD1013J337 11.0000]  2Y] 10/9/2013] 87| 1.61 3.2500 | 2.8661 | 28548
FXTN 07-45 __|PIBDO713K457 71250 Y] 11/2/2013] _611] 1.67 3.2775 | 2.8626 | 2.8865
FXTN 0567 * |PIBD0514A673 6.2500] Y| 1/27/2014] 97| 1.91 80.000000] 3.0000 | 3:20:39 PM| 3.0000 | 3.3408 | 2.8500 | 3.0000
FXTN 10-34 __|PIBD1014C341 12.3750]  25Y| 3/25/2014]  754] 2.07]  500.000000] 2.8750 | 11:48:30 AM| 2.8750 | 3.4113 | 2.9428 | 3.0649
FXTN 10-35 __|PIBD1014G356 12.7500] 25Y] 7/15/2014] _ 866] 2.37 3.5498 | 3.1252 | 3.1924
RTB05-08 |PIID0514080 6.2500]  3Y| 0/24/2014] 937] 257 3.6377 | 3.2408 | 3.2733
FXTN 07-46 __|PIBD0714J466 6.5000]  3Y| 10/4/2014] _947] 2.59 3.6500 | 3.2571 | 3.2847
SPTB 10-03 _ |SPTB1014J037 12.2500]  3Y| 1014/2014] _ 957] 2.62 3.6624 | 3.2734 | 3.2961
FXTN 10-36 _* |PIBD1015B367 12.3750]  3Y|  2/24/2015] 1090] 2.99 3.8269 | 3.4900 | 3.4475
FXTN 0568 |PIBDO515E685 6.3750]  35Y| 513/2015] 1168] 3.20 3.9424 | 3.6289 | 35898
FXTN 07-47 __|PIBDO715E477 8.3750] 35Y| 522/2015] 1177] 3.22 21.600000] 4.0000 | 10:25:08 AM| 4.0000 | 3.9557 | 3.6449 | 3.6063
FXTN 0420 |PIBD0415G203 4.8750]  35Y] 7/21/2015] 1237] 3.39 4.0445 | 3.7517 | 3.7158
RTB05-09  |PID0515H097 5.8750]  35Y|  8/19/2015] 1266] 3.47 11.725000] 4.5000 | 3:20:39 PM| 4.2868 | 4.0874 | 3.8034 | 3.7687
FXTN 10-37 ___|PIBD1015H370 11.8750]  35Y| 8/25/2015] 1272] 3.48 4.0963 | 3.8140 | 3.7796
FXTN 0569 |PIBD0515K697 4.6250]  4Y| 11/25/2015] 1364] 3.74 4.2325 | 3.9778 | 3.9475
FXTN 10-38__|PIBD1015L384 10.1250]  4Y| 12/15/2015] 1384] 3.79 4.2621 | 4.0134 | 3.9840
FXTN 10-39 __|PIBD1016A393 9.2500]  4Y| 1/12/2016] 1412] 3.87 4.3036 | 4.0633 | 4.0351
FXTN 07-48 * |PIBD0716A488 7.0000 4] 1/27/2016] 1427] 3.91 4.3258 | 4.0900 | 4.0625
RTB05-10 _ |PID0516C107 6.0000] 45Y|  3/3/2016] 1463] 4.01 4.500000| 4.4250 | 11:27:47 AM| 4.4139 | 4.3730 | 4.1084 | 4.0867
FXTN 10-40___|PIBD1016C407 7.5000]  45Y] 3/30/2016] 1490] 4.08 4.4084 | 4.1221 | 4.1048
FXTN 10-41 __|PIBD1016D416 7.0000] 45Y]  4/27/2016] 1518] 4.16 4.4452 | 4.1364 | 4.1237
FXTN 1042 |PIBD10161420 0.1250] Y|  0/4/2016] 1648] 4.52]  164.303243| 4.2500 | 3:26:30 PM| 4.2512 | 4.6158 | 4.2028 | 4.2110
RTB 07-01 PID07161018 7.0000  5Y| 0/24/2016] 1668] 4.57 3.217005] 4.5000 | 2:20:55 PM| 4.7137 | 4.6420 | 4.2130 | 4.2245
FXTN 1043 * |PIBD1016K436 6.2500  5Y| 11/16/2016] 1721] 4.72 4.7115 | 4.2400 | 4.2601
FXTN 07-49 __|PIBD0717C493 7.0000  55Y] 3/31/2017| 1856] 5.08 20.000000] 44000 | 12:17:07 PM| 44025 | 4.7203 | 4.2817 | 4.2961
FXTN20-01 __|PIBD2017D011 14.3750]  55Y| 4/24/2017] 1880] 5.15 4.7219 | 4.2891 | 4.3025
RTB07-02__ |PID0717H026 6.6250]  55Y] 8/19/2017] 1997] 5.47 5.490000| 4.7500 | 10:16:14 AM| 4.7500 | 4.7296 | 4.3253 | 4.3337
FXTN 10-44 __|PIBD1017H447 7.7500]  55Y] 8/23/2017] 2001] 5.48 4.7298 | 4.3265 | 4.3347
FXTN 0750 __|PIBD0717J502 53750 6Y| 10/28/2017] 2067] 5.66 4.7341 | 4.3469 | 4.3523
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FXTN 10-45 __|PIBD1018A451 5.8750]  6Y| 1/31/2018] 2162] 5.92]  168.105000] 4.5500 | 11:14:18 AM| 45536 | 4.7403 | 4.3763 | 4.3776
FXTN 0751 |PIBDO0718H511 5.0000]  65Y| 8/18/2018] 2361] 6.47]  831.070000] 45150 | 4:14:32 PM| 45263 | 4.7533 | 4.4378 | 4.4307
FXTN 10-47 __|PIBD1018K478 8.8750]  7Y| 11/20/2018] 2455] 6.73 4.7504 | 4.4669 | 4.4557
FXTN 10-48 * |PIBD1019B485 7.8750  7Y]  2/19/2019] 2546] 6.98 5.000000| 4.5500 | 3:00:16 PM| 4.5500 | 4.7654 | 4.4950 | 4.4800
FXTN 1050 |PIBD1020B508 7.7500  8Y] 2/18/2020] 2910] 7.7 4.9198 | 4.6339 | 4.6388
RTB 10-01 PIID1020H015 7.2500]  85Y|  8/19/2020] 3093] 8.47 3.675600 5.0500 | 3:14:00 PM| 5.0636 | 4.9975 | 4.7038 | 4.7186
FXTN 1051 |PIBD10201510 6.1250]  ov] 0/16/2020] 3121] 855 5.0094 | 4.7144 | 4.7309
FXTN 1052 |PIBD1020L525 58750 Y| 12/16/2020] 3212] 8.80 5.0480 | 4.7492 | 4.7706
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3289] 9.01]  2,000.300000] 5.1000 | 11:11:54 AM| 4.8500 | 5.0807 | 4.7786 | 4.8042
FXTN 1053 |PIBD1021D531 6.5000] 05Y| 4/28/2021] 3345] 9.16 5.1044 | 4.7999 | 4.8286
RTB 1003 |PIiD1021J039 5.7500]  10Y] 10/20/2021] 3520] 9.64 6.200000] 5.0999 | 2:04:00 PM| 5.0999 | 5.1787 | 4.8667 | 4.9049
FXTN 1055 |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3555] .74  110.655000] 5.0750 | 3:19:57 PM| 5.0524 | 5.1935 | 4.8801 | 4.9202
FXTN 1054 * |PIBD1022G545 6.3750]  10Y|  1/19/2022] 3611] 9.89]  515.000000] 4.9650 | 3:43:18 PM| 4.9196 | 5.2173 | 4.9014 | 4.9446
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y]  3/14/2022] 3665 10.04 5.2292 | 4.9118 | 4.9545
FXTN 2003 |PIBD2022J033 12.7500]  11Y] 10/7/2022] 3882 10.64 5.2770 | 4.9536 | 4.9943
FXTN 2004 |PIBD2023B048 13.0000] 11| _ 2/20/2023] 4008 10.98 5.3048 | 4.9778 | 50173
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4106 11.25 5.3264 | 4.9966 | 5.0353
FXTN 2006 |PIBD2023J068 11.3750]  12Y] 10/23/2023] 4253 11.65 5.3588 | 5.0249 | 50622
FXTN 2007 __|PIBD2024F075 12.3750]  13Y|  6/3/2024] 4477 12.27 5.4081 | 5.0680 | 5.1032
FXTN 2008 |PIBD2024H086 12.8750]  13Y|  8/5/2024] 4b40| 12.44 5.4220 | 5.0801 | 5.1147
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4638 12.71 5.4436 | 5.0989 | 5.1326
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4792 13.13 5.4775 | 5.1285 | 5.1608
FXTN20-11 __|PIBD2025J116 12.1250]  14Y| 10/20/2025] 4981 13.65 5.5191 | 5.1649 | 5.1954
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5021 13.76 5.5280 | 5.1726 | 5.2027
FXTN20-12 __|PIBD2026A122 10.2500]  14Y]  1/19/2026] 5072 13.90 5.5392 | 5.1824 | 52121
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5346 14.65] 1,365.577568] 5.2500 | 4:06:01 PM| 53009 | 5.5096 | 5.2351 | 5.2622
FXTN20-13 _|PIBD2026L139 8.0000]  15Y]  12/7/2026] 5394 14.78 5.6101 | 5.2443 | 5.2710
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5667 15.53 5.6703 | 5.2968 | 53210
FXTN20-15 _ |PIBD2028L151 9.5000]  17Y| 12/4/2028] 6122 16.77 5.7705 | 5.3843 | 54043
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6661 18.25 5.8893 | 5.4879 | 55029
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6723 18.42 5.9029 | 54999 | 55143
FXTN 2503 |PIBD2531A032 11.2500]  19Y|  1/26/2031] 6905 18.92 5.9430 | 55348 | 55476
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y]  7/19/2031] 7079] 19.39]  4,079.990000] 5.6350 | 4:02:35 PM| 5.6036 | 5.9814 | 55683 | 55794
FXTN 2504 |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7157] 19.61 5.9986 | 5.5833 | 55937
FXTN20-18 * |PIBD2032B183 5.8750]  20Y|  2/2/2032] 7277] 19.94]  771.700000] 5.6650 | 4:03:48 PM| 56798 | 6.0250 | 5.6064 | 56157
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/20/2032] 7578 20.76 6.0522 | 5.6408 | 56442
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8284] 22.70 6.1161 | 5.7216 | 5.7111
FXTN 2507 |PIBD2535l071 8.0000]  24Y]  0/30/2035] 8613| 23.60 1.500000] 6.0000 | 2:55:39 PM| 6.0000 | 6.1458 | 5.7593 | 5.7423
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8690] 23.81]  524.260000] 5.7500 | 4:01:39 PM| 5.7628 | 6.1528 | 5.7681 | 5.7496
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 8978] 24.60]  201.050000] 5.7500 | 11:46:57 AM| 5.7768 | 6.1788 | 5.8010 | 5.768




