Interpolated Bonds

July 19, 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] 12| 0.3 3.4417 | 3.3898 | 3.3898
FXTN 07-40___|PIBD0712H408 11.3750] M| _ 8/18/2012] 29| 0.8 25790 | 2.4469 | 24469
RTB03-07___|PID0312I070 5.2500] _ 2M| _ 9/24/2012] 66| 0.18 2.2802 | 2.1071 | 2.1071
FXTN 10-30___|PIBD1012J302 12.1250] __ 3M| 10/17/2012] 89| 024 2.2135 | 2.0250 | 2.0250
FXTN 07-41___|PIBD0712K413 10.5000] __ 4M| 11/17/2012] _ 120] 0.33 2.2646 | 2.0711 | 2.0711
FXTN 07-42___|PIBD0713A421 9.0000] _ 5M| __ 1/5/2013] _ 169 046 2.3453 | 2.1440 | 2.1440
FXTN 0319 __|PIBD0313A199 5.2500] _ 5M| __ 1/7/2013] __171] 047 2.3486 | 2.1470 | 2.1470
FXTN 07-43___|PIBD0713C438 8.7500] __ 8M| _ 3/3/2013] _ 226] 0.62 2.4280 | 2.0374 | 22374
FXTN 0566 |PIBD0513C664 6.6250]  8M| 3/13/2013] _ 236] 0.65 2.4423 | 2.0538 | 22538
FXTN 10-31 __[PIBD1013C316 12.7500] __ OM| _ 3/27/2013] __250] 0.68 2.4624 | 20769 | 22769
FXTN 10-32___|PIBD1013E320 11.7500] __10M| _ 5/15/2013] 299 0.82 25327 | 2.3577 | 23577
FXTN 07-44___|PIBD0713F446 9.6250] _ 11M| _ 6/29/2013] _ 344] 0.94 2.5073 | 2.4319 | 24319
RTB05-07 __ |PIID0513G075 9.0000] _ 1.5Y| _ 7/31/2013] _ 376] 1.03 2.6343 | 24656 | 2.4656
FXTN 10-33___|PIBD1013J337 11.0000] __ 1.5Y] _ 10/9/2013] 446 1.22 2.7049 | 25176 | 25176
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] __470] 1.29 0.472185] 25000 | 11:14:05 AM| 2.5000 | 2.7292 | 25355 | 2.5355
FXTN 05-67 __|PIBD0514A673 6.2500] __ 2Y| _ 1/27/2014] 566 152 28160 | 25994 | 25994
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] 613|168 2.8735 | 2.6418 | 26418
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 725] 1.99 2.9865 | 2.7250 | 2.7250
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 9/24/2014] _ 796] 2.18 3.350000] 3.6000 | 3:43:37 PM| 35475 | 3.1367 | 2.8877 | 28877
FXTN 07-46___|PIBD0714J466 6.5000] _ 2.5Y| _ 10/4/2014] __806| 2.21 3.1578 | 2.9106 | 2.9106
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 816] 2.24 3.1790 | 29335 | 2.9335
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _ 949] 2.60 3.4603 | 3.2382 | 3.2382
FXTN 05-68 __|PIBD0515E685 6.3750] __ 3Y| _ 5/13/2015] 1027 2.8 3.6252 | 3.4169 | 3.4169
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3Y|  5/22/2015] 1036] 2.84 3.6443 | 34375 | 3.4375
FXTN 04-20 * |PIBD0415G203 4.8750] __ 3Y| _ 7/21/2015] 1096 _3.00 3.7712 | 3.5750 | 35750
RTB05-09 __ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1125 3.08 3.8515 | 3.6524 | 3.6504
FXTN 10-37___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] _1131] 3.0 3.8682 | 3.6684 | 3.6684
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1223] 3.35 4.1232 | 3.9140 | 3.9140
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1243 _3.41 4.1786 | 3.9673 | 3.9673
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1271] 348 4.2562 | 4.0421 | 4.0421
FXTN 07-48___|PIBD0716A488 7.0000 ___4Y|__1/27/2016] _1286] 352 1.920000 4.5000 | 20450 PM| 4.5000 | 42978 | 4.0821 | 4.0821
RTB0510 __ |PID0516C107 6.0000] __ 4Y| _ 3/3/2016] 1322 362 0.250000] 4.7500 | _3:31:53 PM| 4.7500 | 4.3976 | 4.1782 | 4.1782
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 5/30/2016] 1349 3.70 4.4724 | 42503 | 4.2503
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y|__4/27/2016] _1377] 3.77 4.5500 | 4.3250 | 4.3250
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 9/4/2016] 1507 4.13 1.616000] 4.7000 | 20527 PM| 4.7000 | 4.6245 | 4.4074 | 4.4074
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _9/24/2016] 1527 4.18 0.300000] 4.8000 | 9:06:19 AM| 4.8000 | 4.6360 | 4.4200 | 4.4200
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1580 4.33 4.6664 | 4.4536 | 4.4536
FXTN07-49 ___|PIBD0717C493 7.0000 __ 5Y| _ 3/31/2017| _1715] 470 4.7438 | 45392 | 4.5392
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1739 4.76 4.7576 | 45544 | 45544
FXTN 0570 * |PIBD0517G705 46250 5Y| __ 7/6/2017] 1811] 4.96 4.7988 | 4.6000 | 4.6000
RTB07-02____|PIID0717H026 6.6250  55Y| _ 8/19/2017] _1856] 508 4.8029 | 4.6075 | 4.6075
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1860 5.10 4.8032 | 4.6082 | 4.6082
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1926] 528 4.8091 | 4.6193 | 46193
FXTN 10-45___|PIBD1018A451 5.8750] __ 6Y| _ 1/31/2018] 2021 554] _ 120.638000] 4.7400 | 2:31:38 PM| 4.6540 | 4.8176 | 4.6352 | 4.6352




Interpolated Bonds

July 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 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2220] 6.08 2.321000 4.6000 | ©0:56:48 AM| 4.6000 | 4.8354 | 4.6686 | 4.6686
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2314 6.34 4.8438 | 4.6843 | 4.6843
FXTN 10-46___|PIBD1019B485 7.8750] __ 7Y| _ 2/19/2019] 2405 659 2.363566] 4.6000 | 0:56:21 AM| 4.6000 | 4.8520 | 4.6996 | 4.6996
FXTN 07-58___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2471 6.77] __ 500.000000] 4.7200 | 10:08:59 AM| 4.7200 | 4.8579 | 4.7107 | 4.7107
FXTN 07-54 * |PIBD0719G547 47500 7Y| _ 7/19/2019] 2565] 7.00] _ 4,246.000000] 47150 | 11:03:07 AM| 4.7254 | 4.8654 | 4.7247 | 4.7247
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2769] 7.59 5.0648 | 4.7778 | 4.7778
RTB 10-01 PIID1020H015 7.2500] __8.5Y| _ 8/19/2020] 2952 8.09 5.2168 | 4.8232 | 4.8232
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2980 8.16 5.2416 | 4.8301 | 4.8301
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 3071|841 5.951870] 4.8250 | 0:57:30 AM| 4.8250 | 5.3221 | 4.8527 | 4.8527
RTB 10-02____|PID1021C027 73750 OY| _ 3/3/2021| 3148] 862 _ 500.120000] 4.9650 | 4:08:17 PM| 4.9650 | 5.3903 | 4.8718 | 4.8718
FXTN 10-53___|PIBD1021D531 6.5000]  9v| 4/28/2021] 3204] 8.78]  793.900000] 5.0000 | 10:53:13 AM| 4.9850 | 54398 | 4.885/ | 4.8857
RTB 10-03____|PIID1021J039 5.7500 _ 9.5Y| 10/20/2021] 3379 9.26 60.000000] 5.0250 | 10:27:07 AM| 5.0250 | 55947 | 4.9290 | 4.9290
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3414] 9.35] _ 372.000000] 49750 | 4:01:15PM| 49795 | 56257 | 4.9377 | 49377
FXTN 10-54 __|PIBD1022G545 6.3750] _ 10v|  1/19/2022] 3470] 9.51]  200.000000] 4.9650 | 10:46:39 AM| 4.9650 | 5.6753 | 4.9516 | 4.9516
FXTN 20-02_*_|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3524 965 5.7231 | 4.9650 | 4.9650
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3741] 10.25 5.7269 | 5.0067 | 5.0062
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] _3867| 10.59 5.7291 | 5.0309 | 5.0801
FXTN 20-05___|PIBD2023E054 11.8750] __11Y| _ 5/29/2023] _3965| 10.86 5.7308 | 5.0498 | 5.0487
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4112| 11.27 5.7333 | 5.0780 | 5.0767
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| _ 6/3/2024] 4336| 11.88 5.7372 | 51210 | 51192
FXTN 20-08___|PIBD2024H086 12.8750] __13Y| __ 8/5/2024] 4399 12.05 5.7383 | 5.1332 | 5.1311
FXTN 20-09___|PIBD2024K091 13.7500 __13Y| 11/11/2024] _4497| 12.32 5.7400 | 5.1520 | 5.1498
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4651| 12.74 5.7427 | 5.1816 | 5.1790
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4840| 13.26 5.7460 | 52179 | 52149
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4880 13.37 5.7467 | 52256 | 52225
FXTN20-12___|PIBD2026A122 10.2500 __ 14Y|__ 1/19/2026] _4931| 13.51 5.7476 | 52354 | 52322
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5205 14.26] __ 585.000000] 5.3900 | 3:36:11 PM| 54023 | 5.7524 | 52881 | 5.2842
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5253 14.39 5.7532 | 52973 | 52933
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5337| 14.62 34510000] 53500 | 357:20 PM| 53474 | 57547 | 5.3134 | 5.3093
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5526| 15.14 5.7580 | 53497 | 53452
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5981| 16.39 5.7659 | 54372 | 54315
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6520] 17.86 5.7753 | 55408 | 55339
FXTN 25-02___|PIBD2530G029 12.5000] __19Y| _ 7/26/2030] _6562| 18.03 5.7764 | 55527 | 55457
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6764] 18.53 5.7796 | 55677 | 55802
FXTN20-17___|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6938 19.01] 21,471.400000] 55975 | 3:53:43 PM| 56174 | 57826 | 56211 | 56133
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 7016 19.22 5.7840 | 56361 | 56281
FXTN20-18___|PIBD2032B183 5.8750]  20Y|  2/2/2082] 7136] 19.55]  351.000000] 5.6550 | 3:51:13 PM| 5.6545 | 5.7861 | 56691 | 56509
RTB 20-01 PID2032C014 5.8750]  20Y|  3/1/2082] 7164] 19.63] 10,350.408673| 5.6400 | 3:62:20 PM| 5.6562 | 5.7865 | 5.6645 | 56562
FXTN 25-05___|PIBD2532K057 8.5000 _ 25v| 11/29/2032] 7437| 20.38 5.8352 | 5.7013 | 56792
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8143 22.31 5.9610 | 57965 | 5.7387
FXTN 25-07 __|PIBD25851071 8.0000] _ 25Y| _ 9/30/2035] _8472| 23.21 6.0196 | 5.8408 | 5.7664
FXTN 25-08___|PIBD2535L086 8.1250] _ 25Y| 12/16/2035] 8549 23.42| _ 416.950000] 5./850 | 3:32:48 PM| 57765 | 6.0333 | 58512 | 57729
FXTN 25-09 * |PIBD25361097 7.6250]  25Y|  0/20/2036] 8837] 24.21]  106.640000] 5.8150 | 3:59:48 PM| 58776 | 6.0846 | 58900 | 5.7971




