Interpolated Bonds
February 03, 2012

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 05-65 _|PIBD0512B658 5.7500] <iM| _2/21/2012] 15| 0.04]  304.076057] 2.5000 | 4:05:04 PM| 2.5000 | 3.4039 | 3.3264 | 3.3167
FXTN 1020 |PIBD1012D29f 13.0000 M| 4/25/2012] 79| o0.22 2.0050 | 1.8917 | 1.8800
FXTN 07-39 _|PIBD0712D395 11.5000 M| 4/28/2012] 82| o0.22 2.0065 | 1.8929 | 1.8821
RTB 0506 |PID0512H067 7.1250]  6M| _ &/1/2012] 77| o0.48 2.416000] 2.0000 | 11:53:27 AM| 2.0945 | 2.1967 | 1.9917 | 1.9867
FXTN 07-40___|PIBD0712H408 11.3750]  7M| 8/®&/2012] 194] 0.53 2.2153 | 2.0127 | 2.0067
RTB03-07 _|PIID03121070 52500  8M| 0/24/2012] 231] 0.63] 305587000 2.7500 | 4:05:44 PM| 2.7296 | 2.2534 | 2.0595 | 2.0499
FXTN 10-30___|PIBD1012J302 12.1250]  oM| 10/7/2012] 254 0.70 2.2770 | 2.0886 | 2.0768
FXTN 07-41 __|PIBDO712K413 10.5000]  10M| 11/17/2012] _285] 0.78 2.3089 | 21279 | 2.1131
FXTN 07-42___|PIBDO713A421 9.0000  1iM| _ 1/5/2013] 334 0.92 2.3593 | 2.1899 | 2.1703
FXTN 0319 _ |PIBD0313A199 52500  1iM| _ 1/7/2013] _338] 0.92 2.3614 | 21925 | 21727
FXTN 07-43 __|PIBD0713C438 8.7500] 15Y]  3/32013] 391] 1.07 4.000000 3.0000 | 3:55:41 PM| 3.0000 | 24651 | 22407 | 2.2234
FXTN 0566 |PIBD0513C664 6.6250 15Y] 3/43/2013] 401] 1.10 2.4843 | 22493 | 2.2326
FXTN 10-31 __|PIBD1013C316 12.7500] 15Y] 3/27/2013] _ 415] 1.14 25112 | 2.2613 | 2.2454
FXTN 10-32___|PIBD1013E320 11.7500] 15Y] 5/5/2013]  464] 1.27 2.6051 | 2.3036 | 2.2901
FXTN 07-44 __|PIBDO713F446 9.6250] 15Y] 6/29/2013] 509] 1.39 2.6014 | 23423 | 23313
RTB 0507 |PID0513G075 9.0000] 15Y] 7/31/2013] _541] 1.48 2.7528 | 2.3699 | 2.3605
FXTN 10-33 __|PIBD1013J337 11.0000] _ 2Y] 10/9/2013] _611] 1.67 2.8871 | 24302 | 24245
FXTN 07-45 __|PIBDO713K457 71250 Y] 11/2/2013] 35| 1.74 1.000000] 26500 | ©9:32:28 AM| 26500 | 2.9331 | 2.4509 | 2.4464
FXTN 0567 * |PIBD0514A673 6.2500  2Y| 1/27/2014] 721] 1.98 3.0081 | 25250 | 25250
FXTN 10-34 __|PIBD1014C341 12.3750] 25Y| 3/25/2014] _ 778] 2.13 3.2638 | 2.7355 | 2.7333
FXTN 10-35 __|PIBD1014G356 12.7500] 25Y] 7/15/2014] _ 890] 2.44 3.5893 | 3.1490 | 3.1425
RTB05-08 |PIID0514080 6.2500]  3Y| 0/24/2014] 961] 2.63 0.593000| 3.5500 | 11:57:53 AM| 3.5500 | 3.7957 | 3.4112 | 3.4019
FXTN 07-46 __|PIBD0714J466 6.5000]  3Y| 10/4/2014] _o71] 2.66 3.8248 | 3.4481 | 3.4385
SPTB 10-03 * [SPTB1014J037 12.2500]  3Y| 10/14/2014] _ 981] 2.69 3.8538 | 3.4850 | 3.4750
FXTN 10-36 __|PIBD1015B367 12.3750]  35Y| 2/24/2015] 1114] 3.05 4.0400 | 3.6813 | 3.6744
FXTN 0568 |PIBDO515E685 6.3750] 35Y| 513/2015] 1192] 3.7 4.1491 | 3.7964 | 3.7913
FXTN 07-47 __|PIBDO715E477 8.3750]  35Y| 522/2015] 1201] 3.29 4.1617 | 3.8096 | 3.8048
FXTN 0420 |PIBD0415G203 4.8750]  35Y] 7/21/2015] 1261] 3.45 4.2457 | 3.8982 | 3.8948
RTB05-09  |PID0515H097 5.8750]  4Y] 8/19/2015] 1290] 3.53 0.250000] 4.3000 | 2:20:10 PM| 4.3000 | 4.2862 | 3.9410 | 3.9383
FXTN 10-37 ___|PIBD1015H370 11.8750]  4Y|  8/25/2015] 1296] 3.55 4.2046 | 3.9498 | 3.9473
FXTN 0569 |PIBD0515K697 4.6250]  4Y| 11/25/2015] 1388] 3.80 50.000000] 4.3000 | 9:04:24 AM| 4.3000 | 4.4234 | 4.0856 | 4.0852
FXTN 10-38__|PIBD1015L384 10.1250]  4Y| 12/15/2015] 1408] 3.86 4.4514 | 4.1151 | 4.1152
FXTN 10-39 __|PIBD1016A393 9.2500]  4Y| 1/12/2016] 1436] 3.93 4.4905 | 4.1564 | 4.1572
FXTN 07-48 * |PIBD0716A488 7.0000  4Y] 1/27/2016] 1451] 3.98 20.250000] 43750 | 11:26:17 AM| 3.8810 | 45115 | 4.1785 | 4.1796
RTB05-10 _ |PID0516C107 6.0000] 45Y]  3/3/2016] 1487] 4.07 4.800000] 4.3000 | 3:54:24 PM| 4.3000 | 4.5520 | 4.1863 | 4.1921
FXTN 10-40___|PIBD1016C407 7.5000]  45Y]  3/30/2016] 1514] 4.15 4.5824 | 4.1920 | 4.2014
FXTN 10-41 __|PIBD1016D416 7.0000] 45Y] 4/27/2016] 1542] 4.22 4.6139 | 4.1980 | 4.2111
FXTN 1042 |PIBD10161420 9.1250]  5Y|  0/4/2016] 1672] 4.58]  229.600000] 4.2500 | 4:.12:42 PM| 4.2499 | 4.7602 | 4.2250 | 4.2561
RTB 07-01 PID07161018 7.0000 Y| 0/24/2016] 1692] 4.64  680.250000] 4.4000 | 3:55:02 PM| 4.2919 | 4.7827 | 4.2302 | 4.2630
FXTN 1043 * |PIBD1016K436 6.2500]  5Y| 11/16/2016] 1745] 4.78 4.8423 | 4.2415 | 4.2813
FXTN 07-49 __|PIBD0717C493 7.0000  55Y] 3/31/2017] 1880] 5.15 4.8741 | 4.2923 | 4.3248
FXTN20-01 __|PIBD2017D011 14.3750]  55Y] 4/24/2017] 1904] 5.22 4.8798 | 4.3014 | 4.3325
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2021] 5.54 4.9074 | 4.3454 | 4.3702
FXTN 10-44 __|PIBD1017H447 7.7500] Y] 8/23/2017] 2025] 5.5 4.9083 | 4.3469 | 4.3715




Interpolated Bonds
February 03, 2012

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 07-50 __|PIBD0717J502 53750  6Y| 10/28/2017] 2091] 5.73 4.9239 | 4.3717 | 4.3928
FXTN 10-45 _|PIBD1018A451 58750 6Y| 1/31/2018] 2186] 5.99]  650.000000] 44500 | 3:51:07 PM| 4.4558 | 4.9463 | 4.4075 | 4.4234
FXTN 0751 |PIBDO0718H511 5.0000]  7Y| 8/#/2018] 2385] 6.53] _ 110.000000] 4.5000 | 10:49:35 AM| 45177 | 4.9932 | 4.4823 | 4.4874
FXTN 10-47 * |PIBD1018K478 8.8750]  7Y| 11/20/2018] 2479] 6.79 5.0154 | 4.5177 | 45177
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2570] 7.04 50.000000] 46500 | 9:56:31 AM| 4.6500 | 5.0308 | 4.5572 | 4.5565
FXTN 1050 |PIBD1020B508 7.7500]  85Y|  2/18/2020] 2934] 8.04]  300.000000] 4.9000 | 3:42:12 PM| 4.9000 | 5.0922 | 4.7152 | 4.7114
RTB 10-01 PIID1020H015 7.2500  OY| 8/19/2020] 3117] 8.54]  246.000000] 4.9000 | 3:39:50 PM| 4.9118 | 5.1232 | 4.7946 | 4.7893
FXTN 1051 |PIBD10201510 6.1250  9ov] 0/16/2020] 3145] 8.62 5.1279 | 4.8068 | 4.8012
FXTN 1052 |PIBD1020L525 5.8750] Y| 12/16/2020] 3236] 8.87 1.000000] 5.0000 | 10:32:25 AM| 5.0000 | 5.1433 | 4.8463 | 4.8400
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3313] 0.08] 3,108.800000] 4.9250 | 3:52:41 PM| 4.9784 | 5.1563 | 4.8797 | 4.8727
FXTN 1053 |PIBD1021D531 6.5000]  05Y|  4/28/2021] 3369] 9.23] 11,100.000000] 4.9450 | 3:59:13 PM| 4.9726 | 5.1657 | 4.9040 | 4.8966
RTB 1003 |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3544] 9.71] 5,047.734000] 4.9700 | 4.01:11 PM| 5.0034 | 5.1953 | 4.9799 | 49711
FXTN 1055 |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3579] 9.81]  2,961.312000] 4.9700 | 4:10:01 PM| 5.0038 | 5.2012 | 4.9951 | 4.9860
FXTN 1054 * |PIBD1022G545 6.3750]  10Y|  1/19/2022] 3635] 0.96]  4,048.746000] 5.0000 | 3:56:03 PM| 5.0221 | 5.2107 | 5.0194 | 50098
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y]  3/14/2022] 3689 10.11 5.2222 | 5.0303 | 5.0206
FXTN 2003 |PIBD2022J033 12.7500] 11| 10/7/2022] 3906 10.70 5.2686 | 5.0738 | 5.0639
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4032 11.05 5.2055 | 5.0990 | 5.0891
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4130] 11.32 5.3165 | 5.1187 | 5.1087
FXTN 2006 |PIBD2023J068 11.3750]  12Y] 10/23/2023] 4277 11.72 5.3479 | 5.1482 | 5.1380
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4501 12.33 5.3958 | 5.1931 | 5.1828
FXTN 2008 |PIBD2024H086 12.8750]  13Y|  8/5/2024] 4564] 12.50 5.4092 | 5.2057 | 5.1954
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4662 12.77 5.4302 | 5.2254 | 5.2150
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4816 13.19 5.4631 | 5.2562 | 5.2457
FXTN20-11 __|PIBD2025J116 12.1250]  14Y| 10/20/2025] 5005 13.71 5.5035 | 5.2041 | 5.2835
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5045 13.82 5.5120 | 5.3021 | 5.2915
FXTN20-12 __|PIBD2026A122 10.2500]  14Y]  1/19/2026] 5096 13.96 5.5229 | 5.3124 | 53016
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5370] 14.71] 1,873.142000] 55095 | 3:58:28 PM| 54493 | 5.5815 | 5.3673 | 5.3564
FXTN20-13 _|PIBD2026L139 8.0000]  15Y]  12/7/2026] 5418 14.84 5.5918 | 5.3769 | 5.3660
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5691 15.59 5.6501 | 5.4317 | 54205
FXTN20-15 _ |PIBD2028L151 9.5000]  17Y|  12/4/2028] 6146| 16.84 5.7474 | 55229 | 55114
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6685 18.32 5.8626 | 5.6310 | 5.6190
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6747| 18.48 5.8758 | 5.6434 | 56314
FXTN 2503 |PIBD2531A032 11.2500]  19Y|  1/26/2031] 6929 18.98 5.9147 | 56799 | 56678
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7103| 19.46] 20,088.132127] 57025 | 4:.11:51 PM| 57404 | 5.9519 | 5.7148 | 5.7025
FXTN 2504 |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7181 19.67 5.9686 | 5.7304 | 5.7181
FXTN20-18 * |PIBD2032B183 5.8750]  20Y|  2/2/2032] 7301] 20.00] 2,395.424000 5.7050 | 3:58:16 PM| 57563 | 5.9942 | 5.7545 | 5.7421
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/29/2032] 7602 20.83 6.0228 | 5.7807 | 5.7705
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8308 22.76 6.0899 | 5.8422 | 58372
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8637 23.66 6.1211 | 58708 | 58682
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8714] 23.87| 3,258.521206] 5.8250 | 3:20:47 PM| 5.8903 | 6.1284 | 5.8775 | 58755
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 9002] 24.66] _ 374.400000] 5.9100 | 11:47:09 AM| 59027 | 6.1558 | 5.9026 | 59027




