Interpolated Bonds

July 16, 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|__ 8/1/2012] 15| 0.04 10.487610] 3.0000 | 2:18:04 PM| 3.0466 | 3.3691 | 3.3100 | 3.3100
FXTN 07-40___|PIBD0712H408 11.3750] M| _ 818/2012] 32| 0.09 2.6030 | 2.4721 | 24721
RTB03-07___|PID0312I070 5.2500] _ 2M| _ 9/24/2012] 69| 0.19 1506900 3.5000 | _3:46:28 PM| 3.5000 | 2.3570 | 2.2131 | 2.2161
FXTN 10-30___|PIBD1012J302 12.1250] _ 3M| 10/17/2012] 92| 025 2.3112 | 2.1700 | 2.1750
FXTN 07-41___|PIBD0712K413 10.5000] __ 4M| 11/17/2012] _ 123| 0.34 2.3290 | 2.1811 | 2.1842
FXTN 07-42___|PIBD0713A421 9.0000] _ 5M| __ 1/6/2013] _ 172| 047 2.3573 | 2.1986 | 2.1988
FXTN 0319 __|PIBD0313A199 5.2500] _ 5M| __ 1/7/2013] __174] 048 2.3585 | 2.1993 | 2.1994
FXTN 07-43___|PIBD0713C438 8.7500] __ 8M| _ 3/3/2013] _ 229| 0.63 2.4508 | 2.2801 | 2.2801
FXTN 0566 |PIBD0513C664 6.6250  8M| 3/13/2013] _239] 0.65 2.4680 | 2.0952 | 22952
FXTN 10-31 __[PIBD1013C316 12.7500] __ OM| _ 3/27/2013] _ 253| 0.69 24921 | 2.3163 | 23163
FXTN 10-32___|PIBD1013E320 11.7500] __10M| _ 5/15/2013] __302| 0.83 2.5764 | 2.3904 | 2.3904
FXTN 07-44___|PIBD0713F446 9.6250] __ 1Y| _ 6/29/2013] _ 347] 095 2.6538 | 2.4564 | 24584
RTB05-07 __ |PIID0513G075 9.0000] _ 1.5Y| _ 7/31/2013] _ 379 1.04 2.6900 | 24906 | 2.4906
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y] _ 10/9/2013] 449 1.3 2.7475 | 25426 | 25426
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] 473 1.30 2.7673 | 255605 | 2.5605
FXTN 05-67 __|PIBD0514A673 6.2500] __ 2Y| _ 1/27/2014] 559 153 2.8380 | 2.6244 | 26244
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 616] 1.69 2.8848 | 26668 | 2.6668
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 728] 1.99 2.9769 | 2.7500 | 2.7500
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 0/24/2014] 799 2.19 0.200000] 5.0000 | 11:51:12 AM| 5.0000 | 3.2039 | 29383 | 29383
FXTN 07-46___|PIBD0714J466 6.5000] 2.5Y| _ 10/4/2014] __809] 2.22 3.2350 | 2.9649 | 2.9649
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 819| 2.4 3.2678 | 2.9914 | 29914
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _ 952| 2.61 3.6930 | 3.3442 | 3.3442
FXTN 0568 |PIBDO515E685 6.3750]  aY| 5/13/2015] 1030] 2.82 3.9424 | 35511 | 8.5511
FXTN 07-47 _*_|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] _1089] 2.85 3.9712 | 3.5750 | 35750
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3.5Y| _ 7/21/2015] 1099 3.01 4.0781 | 3.7158 | 8.7070
RTB 0509 _ |PIID0515H097 5.8750] 35Y|  8/19/2015] 1128] 3.09 15.068000] 3.8750 | 3:23:15 PM| 4.3281 | 4.1298 | 3.7838 | 8.7707
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1134 3.1 4.1405 | 3.7979 | 3.7839
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1226] 3.36 4.3044 | 4.0137 | 3.9863
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1246 _3.41 4.3400 | 4.0606 | 4.0303
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1274 3.49 4.3899 | 4.1263 | 4.0919
FXTN 07-48___|PIBD0716A488 7.0000] ___4Y|__1/27/2016] 1289 353 15.000000] 4.3000 | _3:37:28 PM| 4.3000 | 4.4167 | 4.1615 | 4.1249
RTB0510 __ |PID0516C107 6.0000]  4v|  3/3/2016] 1325] 3.63 2.500000] 45000 | 3:35:27 PM| 45798 | 4.4808 | 4.2460 | 4.2040
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 3/30/2016] 1352 3.70 4.5289 | 4.3003 | 4.2634
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y|__4/27/2016] _1380] 3.78 4.5788 | 4.3750 | 4.3250
FXTN 10-42___|PIBD10161420 9.1250 _ 45Y| __ 9/4/2016] _1510] 4.14 4.215000] 47500 | 2:42:13 PM| 4.7500 | 4.6532 | 4.4499 | 4.4149
RTB 07-01 PIID07161018 7.0000] __4.5Y| _ 9/24/2016] 1530 4.19 8.000000] 5.0000 | _2:32:54 PM| 5.0000 | 4.6646 | 4.4614 | 4.4287
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1583 4.34 4.6949 | 44919 | 4.4653
FXTN07-49 ___|PIBD0717C493 7.0000 __ 5Y|__3/31/2017| 1718 471 4.7720 | 45697 | 45586
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017| 1742 477 4.7858 | 45835 | 4.5752
FXTN 0570 * |PIBD0517G705 4.6250] __ 5Y| _ 7/6/2017] 1814] 4.97 4.8269 | 46250 | 4.6250
RTB07-02____|PIID0717H026 6.6250 _ 55Y| _ 8/19/2017| 1859 5.9 1.600000 5.0000 | _2:14:17 PM| 5.0000 | 4.8420 | 4.6352 | 4.6342
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1863 5.10 4.8433 | 4.6361 | 4.6350
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1929] 528 4.8655 | 4.6511 | 4.6485
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] _2024] 555] __ 540.000000] 4.6500 | 11:25:16 AM| 4.6500 | 4.8973 | 4.6727 | 4.6680
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FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] 2223| 6.09] __ 100.000000] 4.7700 | 10:48:30 AM| 4.7975 | 4.9640 | 4.7180 | 4.7087
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2317|635 4.9955 | 47393 | 4.7279
FXTN 10-46___|PIBD1019B485 7.8750] __ 7Y| _ 2/19/2019] 2408 6.60 5.0260 | 4.7600 | 4.7465
FXTN 07-58_*_|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2474] 6.78] _ 3,000.000000] 4.7550 | 4:09:09 PM| 4.7600 | 5.0481 | 4.7750 | 4.7600
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2772 759 5.0451 | 4.8491 | 48277
RTB 10-01 PIID1020H015 7.2500] __8.5Y| _ 8/19/2020] 2955 8.10 9.550000| 5.0200 | 3:15:56 PM| 5.0200 | 5.3661 | 4.8945 | 4.8693
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2983 8.17 43.300000] 5.0200 | 9:05:43 AM| 5.0200 | 5.3846 | 4.9015 | 4.8756
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] 3074 8.42 50.400000] 4.9950 | 9:05:46 AM| 4.9950 | 54447 | 4.9241 | 4.8963
RTB 10-02___|PID1021C027 73750 __ OY| _ 3/3/2021] 3151| 863 __ 445.075000] 53750 | 2:1555 PM| 4.9948 | 54957 | 4.9432 | 4.9138
FXTN 10-53___|PIBD1021D531 6.5000 _ OY| _ 4/28/2021| 3207|879 _ 1,577.660000] 4.9500 | 4:05:11 PM| 4.9633 | 55327 | 49571 | 4.9265
RTB 10-03____|PIID1021J039 5.7500]  95Y| 10/20/2021] 3382 9.27]  510.000000] 4.9500 | 3:55:07 PM| 4.9853 | 5.6484 | 5.0006 | 4.9663
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3417| 9.36] _ 1,773.458500] 4.9600 | 4:07:06 PM| 4.9884 | 56715 | 50093 | 4.9742
FXTN 10-54 __|PIBD1022G545 6.3750]  10Y|  1/19/2022| 3473] 9.52]  665.000000] 5.0000 | 3:33:51 PM| 4.9992 | 5.7085 | 5.0232 | 4.9670
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3527 9.66 5.7442 | 50367 | 4.9992
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3744] 10.26 5.7509 | 5.0742 | 5.0382
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3870 10.60 5.7547 | 5.0961 | 5.0608
FXTN 20-05___|PIBD2023E054 11.8750] __11Y| _ 5/29/2023] _3968| 10.67 5.7677 | 5.1130 | 50784
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4115 11.27 5.7622 | 51385 | 5.1047
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] _4339| 11.89 5.7691 | 51773 | 5.1449
FXTN 20-08___|PIBD2024H086 12.8750] _ 13Y| __ 8/5/2024] _4402| 12.06 5.7710 | 5.1882 | 5.1563
FXTN 20-09___|PIBD2024K091 13.7500 __13Y| 11/11/2024] 4500 12.33 5.7740 | 52052 | 5.1738
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4654] 12.75 5.7788 | 52319 | 52015
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] _4843| 13.27 5.7846 | 52646 | 5354
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4883 13.38 5.7858 | 52715 | 52426
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4934| 13.52 5.7873 | 52808 | 52517
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5208| 14.27 69.292000] 54200 | 3:52:53 PM| 54917 | 57957 | 5.3278 | 5.3009
FXTN 20-13___|PIBD2026L139 8.0000 _ 15Y| _ 12/7/2026] _5256| 14.40 5.7972 | 53361 | 53095
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5340 14.63 37.040000] 53150 | 3:49:51 PM| 53937 | 57998 | 5.3507 | 5.3246
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5529] 15.15 5.8056 | 53834 | 5.3585
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5984] 16.39 5.8195 | 54622 | 54402
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6523] 17.87 5.8360 | 5.5555 | 55369
FXTN 25-02___|PIBD2530G029 12.5000] _ 19Y| _ 7/28/2030] 6585| 18.04 5.8379 | 55663 | 55480
FXTN 25-03___|PIBD2531A032 11.2500 __19Y| _ 1/26/2031] _6767| 1854 0.314000] 5.6500 | 10:50:23 AM| 5.6500 | 5.8435 | 55978 | 55807
FXTN20-17 __|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6941] 19.02] 23,610.179000] 55855 | 4:12:01 PM| 56079 | 5.8488 | 56279 | 56119
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 7019 19.23 5.8512 | 56415 | 56259
FXTN20-18___|PIBD2032B183 5.8750] _ 20Y| _ 2/2/2032] 7139 19.56] __ 594.900000] 57000 | 3:44:40 PM| 57094 | 58549 | 56622 | 56474
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| __ 3/1/2032] 7167| 19.64] 13,110.318100] 56300 | 4:13:21 PM| 56499 | 5.8556 | 56671 | 56525
FXTN 25-05___|PIBD2532K057 8.5000] _ 25v| 11/29/2032] 7440 20.38 5.8975 | 56911 | 56776
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8146 22.32 6.0054 | 5.7533 | 5.7425
FXTN 25-07 __|PIBD25851071 8.0000] _ 25Y| _ 9/30/2035] 8475 23.22] __ 199.200000] 58500 | 9:47:14 AM| 58562 | 6.0657 | 57823 | 5.7727
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8552] 23.43] 1,304.092000] 5.7750 | 3:56:05 PM| 5.7958 | 6.0675 | 5.7891 | 57798
FXTN 25-09 * |PIBD25361097 7.6250] _ 25Y| _ 0/29/2036] _8840| 24.22 55.000000] 58750 | 3:05:33 PM| 58750 | 6.1115 | 5.8144 | 5.8063




