Interpolated Bonds

April 19, 2012
'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 10-29___|PIBD1012D291 13.0000] _ <1M| _ 4/25/2012 5| 0.01 3.8159 | 3.7937 | 3.7906
FXTN07-39 __|PIBD0712D395 11.5000] __<1M|__ 4/28/2012 8] 0.02 3.6778 | 3.6391 | 3.6336
RTB 05-06___|PIID0512H067 71250 4M|__ 8/1/2012] 103|028 25532 | 2.3792 | 23542
FXTN 07-40___|PIBD0712H408 11.3750] __ 4M| _ 8/18/2012] _ 120] 0.33 2.5655 | 2.3893 | 2.3643
RTB03-07___ |PIID0312I070 5.2500] _ 5M| _ 9/24/2012] _ 157| 043 0.500000] 3.5000 | 2:27:42 PM| 35000 | 2.5925 | 24113 | 2.3863
FXTN 10-30___|PIBD1012J302 12.1250] __ 6M| 10/17/2012] 180 0.49 2.6092 | 2.4250 | 2.4000
FXTN 07-41___|PIBD0712K413 10.5000] __ 7M| 11/17/2012] 211 058 2.6377 | 2.4591 | 24255
FXTN 07-42___|PIBD0713A421 9.0000] __OM| _ 1/5/2013] _ 260| 0.71 2.6828 | 25129 | 24659
FXTN 0319 __|PIBD0313A199 5.2500] _ OM| __ 1/7/2013] _ 262| 0.72 2.6846 | 25151 | 24676
FXTN 07-43___|PIBD0713C438 8.7500] _ 11M| __ 3/3/2013] _ 317| 0.7 2.7352 | 25755 | 25129
FXTN 0566 |PIBD0513C664 6.6250 _ 11M| _ 5/13/2013] _ 327] 0.0 2.7444 | 25865 | 25212
FXTN 10-31 __|PIBD1013C316 12.7500] __11M| _ 3/27/2013] _ 341] 0.93 2.7572 | 2.6019 | 25327
FXTN 10-32___|PIBD1013E320 11.7500] _ 1.5Y| _ 5/15/2013] _ 390] 1.07 28186 | 2.6475 | 25746
FXTN 07-44___|PIBD0713F446 9.6250] _ 1.5Y| _ 6/29/2013] _ 435] 1.19 2.8862 | 26837 | 26140
RTB 0507 |PID0513G075 9.0000] _ 1.5Y| _ 7/31/2013] _ 467 1.28 2.9343 | 2.7094 | 26421
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] 587 147 3.0395 | 2.7657 | 2.7085
FXTN 07-45___|PIBD0713K457 71250 2Y| _ 11/2/2013] 561 154 3.0755 | 2.7850 | 2.7246
FXTN 05-67 __|PIBD0514A673 62500 2Y| _ 1/27/2014] 647 1.77 3.2047 | 2.8542 | 2.8000
FXTN 10-34_* |PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 704] 1.93 3.2004 | 2.9000 | 28500
FXTN 10-35___|PIBD1014G356 12.7500] _ 2.5Y| _ 7/15/2014] _ 816] 2.24 3.4923 | 3.1583 | 3.1250
RTB 05-08___ |PIID0514I080 6.2500] _2.5Y| _0/24/2014] _ 887 243 3.6203 | 3.3221 | 3.2993
FXTN 07-46___|PIBD0714J466 6.5000 _ 2.5Y| _ 10/4/2014] 897 246 3.6383 | 3.3452 | 3.3239
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] __907| 248 3.6564 | 3.3682 | 3.3484
FXTN 10-36_* |PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _1040] 2.85 3.8962 | 3.6750 | 3.6750
FXTN 0568 |PIBDO515E685 6.3750] _ 35Y|  5/13/2015] 1118] 3.06 9.043500| 3.6250 | 4:05:56 PM| 3.6250 | 4.0758 | 3.7920 | 3.7920
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3.5Y| _ 5/22/2015] 1127 3.09 4.0965 | 3.8055 | 3.8055
FXTN 04-20 __|PIBD0415G203 48750 3.5Y| _ 7/21/2015] 1187 3.5 4.2347 | 3.8955 | 3.8955
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1216] 3.33 5.000000 4.4000 | 10:52:52 AM| 4.5697 | 4.3015 | 3.9390 | 3.9390
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1222| 3.35 4.3153 | 3.9480 | 3.9480
FXTN 05-69 __|PIBD0515K697 4.6250] __ 4Y| 11/25/2015] 1314] 3.60 4.5271 | 4.0860 | 4.0860
FXTN 10-38___|PIBD1015L384 10.1250] __ 4Y| 12/15/2015] _1334] 3.65 45732 | 4.1160 | 4.1160
FXTN 10-39___|PIBD1016A393 9.2500] __ 4Y| _ 1/12/2016] 1362| 3.73 4.6377 | 4.1580 | 4.1580
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__1/27/2016] _1377] 3.77 25.057000| 4.7000 | _3:26:28 PM| 4.5150 | 4.6722 | 4.1805 | 4.1805
RTB0510 __ |PID0516C107 6.0000] __ 4Y| _ 3/3/2016] 1413] 3.67 0.200000] 4.8500 | 11:15:21 AM| 4.6996 | 4.7551 | 4.2345 | 4.2345
FXTN 10-40_* [PIBD1016C407 75000 4Y| _ 3/30/2016] _1440] 3.95 4.8173 | 42750 | 4.2750
FXTN 1041 ___|PIBD1016D416 7.0000] __45Y| _ 4/27/2016] 1468 _4.02 4.8274 | 43110 | 4.3095
FXTN 10-42___|PIBD10161420 9.1250] _ 4.5Y| __ 9/4/2016] 1598] 4.38 7.617000] 45500 | 2:35:43 PM| 4.5500 | 4.8744 | 4.4779 | 4.4696
RTB 07-01 PIID07161018 7.0000] __45Y| _0/24/2016] 1618 443 4.8817 | 45036 | 4.4943
FXTN 10-43___|PIBD1016K436 6.2500] __ 5Y| 11/16/2016] _1671] 458 4.9008 | 45716 | 45596
FXTN 07-49_* |PIBD0717C493 7.0000] __ 5Y| _ 3/31/2017] _1806] 495] _ 580.365000] 4.7250 | 3:20:18 PM| 4.7259 | 4.9496 | 4.7450 | 4.7259
FXTN 20-01 __|PIBD2017D011 14.3750] _ 5.5Y| _ 4/24/2017] _1830] 5.01 4.9573 | 47478 | 4.7293
RTB07-02___|PIID0717H026 6.6250] _ 55Y| _ 8/19/2017| 1947] 533 4.9949 | 47613 | 4.7461
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] 1951 535 4.9962 | 4.7617 | 4.7466
FXTN 07-50 __|PIBD0717J502 5.3750] __ 6Y| 10/28/2017] 2017| 553 5.0174 | 47694 | 4.7561




Interpolated Bonds

April 19, 2012
'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 10-45___|PIBD1018A451 58750] __ 6Y| _ 1/31/2018] 2112| 5.79 5.0479 | 4.7803 | 4.7697
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] 2311 6.3 5.1118 | 4.8033 | 4.7982
FXTN 1047 __|PIBD1018K478 8.8750] _ 7v| 11/20/2018] _2405] 6.59 5.1419 | 4.8142 | 48116
FXTN 10-48_* |PIBD1019B485 7.8750 __ 7Y| _ 2/19/2019] 2496 6.84 53.856849| 4.8500 | 10:37:58 AM| 4.8247 | 51712 | 4.8247 | 4.8247
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2860 7.84 5.3862 | 4.9679 | 4.9771
RTB 10-01 PIID1020H015 7.2500] _ 85Y|  8/19/2020] 3043] 8.34 5.4943 | 50899 | 5.0537
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 3071] 8.4 5.5109 | 50509 | 5.0654
FXTN 10-52___|PIBD1020L525 5.8750  OY| 12/16/2020] 3162 8.66 6.109998| 5.0000 | 10:05:38 AM| 5.0000 | 5.5647 | 5.0867 | 5.1036
RTB 10-02___|PID1021C027 73750 OY| _ 3/3/2021] 3239 8.7 5.6102 | 5.1170 | 5.1358
FXTN 10-53___|PIBD1021D531 6.5000] _ 95Y| _ 4/28/2021| 3295 9.03 5.6432 | 51391 | 5.1502
RTB 10-03____|PIID1021J039 5.7500] _ 9.5Y| 10/20/2021] 3470|951 5.7466 | 52079 | 52325
FXTN 10-55___|PIBD1021K551 57500 10Y| 11/24/2021] _3505] 9.60 40.341000| 5.3250 | 11:31:05 AM| 5.3325 | 57673 | 52217 | 5.2472
FXTN 10-54 __|PIBD1022G545 6.3750 _ 10Y| _ 1/19/2022] 3561 9.76 57.120000] 52650 | 3:17:16 PM| 5.2655 | 5.8004 | 5.2438 | 5.2706
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3615] 9.90 5.8323 | 5.2650 | 52933
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3832 10.50 5.8545 | 53126 | 5.3364
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] _3958| 10.84 5.8673 | 53402 | 5.3614
FXTN 20-05___|PIBD2023E054 11.8750] __ 12Y|__ 5/29/2023] _4056| 11.11 5.8773 | 53617 | 5.3809
FXTN 20-06___|PIBD2023J068 11.3750] __12Y| _10/23/2023] 4203 11.52 5.8923 | 53939 | 54101
FXTN 20-07 __|PIBD2024F075 12.3750] __13Y| __ 6/3/2024] _4427| 12.13 5.9152 | 54431 | 54547
FXTN 20-08___|PIBD2024H086 12.8750] __13Y| __ 8/5/2024] 4490 12.30 5.9216 | 54569 | 54672
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4588 1267 5.9316 | 54784 | 54867
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4742| 12.99 5.9473 | 55121 | 55173
FXTN20-11___|PIBD2025J116 12.1250] __14Y|__10/20/2025] _4931| 13.51 5.9666 | 55536 | 55548
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4971| 13.62 5.9707 | 55624 | 55628
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] 5022| 13.76 5.9759 | 55735 | 55729
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5296 14.51 1.000000] 56250 | 3:40:08 PM| 56250 | 6.0039 | 5.6336 | 5.6274
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5344] 14.64 6.0088 | 5.6442 | 56369
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5428| 14.67 7.800000] 5.2250 | 3:50:13 PM| 5.2096 | 6.0174 | 56626 | 5.6536
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5617| 15.39 6.0367 | 5.7040 | 56912
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _6072| 16.64 6.0831 | 5.8038 | 57816
FXTN 20-16 __|PIBD2030E166 8.7500] _ 19Y| _ 5/27/2030] _6611] 18.11 6.1381 | 5.9220 | 58888
FXTN 25-02___|PIBD2530G029 12.5000] __19Y| _ 7/26/2030] 6673 18.28 6.1444 | 59356 | 59011
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] 6855 18.78 6.1630 | 5.9756 | 59373
FXTN20-17 __|PIBD2031G171 8.0000] _ 20Y| _ 7/19/2031] 7029 19.26] __ 852.475800] 6.0750 | 4:09:02 PM| 6.0779 | 6.1808 | 6.0137 | 59718
FXTN 25-04 __|PIBD2531J042 9.3750] _ 20Y| _ 10/6/2031] 7107] 19.47 6.1887 | 6.0308 | 59673
FXTN20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7227| 19.80 6.2010 | 6.0571 | 6.0112
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2032] 7255] 19.88]  578.196930| 5.9750 | 4:06:30 PM| 5.9267 | 6.2038 | 6.0632 | 6.0168
FXTN 25-05___|PIBD2532K057 8.5000] _ 21Y| 11/29/2032] 7528 20.62 6.2729 | 6.1263 | 6.0793
FXTN 25-06 __|PIBD2534K062 9.2500] _ 23Y| _ 11/5/2034] 8234] 2256 6.4514 | 6.2896 | 6.2410
FXTN 25-07 __|PIBD25851071 8.0000]  24Y|  9/30/2035] 8563] 23.46 1.000000] 6.6000 | 11:13:42 AM| 6.6000 | 6.5346 | 6.3656 | 6.3164
FXTN 25-08___|PIBD2535L086 8.1250]  24Y| 12/16/2035] 8640] 23.67]  751.250000] 6.3150 | 4:0553 PM| 6.3132 | 6.5541 | 6.3834 | 6.3340
FXTN 25-09 * |PIBD25361097 7.6250]  25v|  09/20/2036] 8928 24.46 2.900000 6.4500 | 11:39:39 AM| 6.4500 | 6.6269 | 6.4500 | 6.4000




