Interpolated Bonds
August 10, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-40___|PIBD0712H408 11.3750] _ <IM|__ 8/18/2012 5| _0.01 60.000000] 2.0000 | 10:29:33 AM| 20000 | 35896 | 3.5706 | 3.5694
RTB03-07___|PID0312I070 5.2500] _ 1M| _9/24/2012] 42| 0.12 50.000000] 2.0000 | 10:21:51 AM| 2.0000 | 2.2339 | 2.0600 | 2.0510
FXTN 10-30___|PIBD1012J302 12.1250] __ 2M| 10/17/2012] 65/ 0.18 1.9018 | 1.7150 | 1.7107
FXTN 07-41___|PIBD0712K413 10.5000] _ 3M| 11/17/2012] 96| 0.26 16362 | 1.4381 | 1.4367
FXTN 07-42___|PIBD0713A421 9.0000] __ 5M| __ 1/5/2013] __145] 0.40 1.8211 | 1.6248 | 1.6163
FXTN 0319 __|PIBD0313A199 5.2500] _ 5M| __ 1/7/2013] __147| 0.40 1.8286 | 1.6324 | 1.6237
FXTN 07-43___|PIBD0713C438 8.7500] _ 7M| _ 3/3/2013] _ 202| 055] _ 142.000000] 19875 | 2:18:52 PM| 19910 | 2.0373 | 1.8331 | 18195
FXTN 0566 |PIBD0513C664 66250  7M| 3/13/2018] 212] 058 2.0761 | 1.8632 | 1.8509
FXTN 10-31 __[PIBD1013C316 12.7500] __ 8M| _ 3/27/2013] _ 226] 0.62 2.1304 | 1.9053 | 1.8948
FXTN 10-32___|PIBD1013E320 11.7500] __ OM| _ 5/15/2013] __275] 075 2.3204 | 2.0528 | 20484
FXTN 07-44___|PIBDO0713F446 9.6250] _ 11M| _ 6/29/2013] _ 320| 0.88 2.4949 | 21882 | 2.189
RTB 0507 |PID0513G075 9.0000] __ 1Y| _ 7/31/2013] _ 352| 0.96 63.412332] 2.3300 | 12:43:11 PM| 2.3489 | 2.6190 | 22845 | 2.2899
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] _ 422| 1.16 2.7043 | 23552 | 2.3585
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] __446| 1.2 2.7264 | 2.3741 | 23763
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 532 1.46] _ 275.612000] 24250 | 12:41:52 PM| 24313 | 2.8057 | 2.4419 | 24399
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 589 1.61 2.8583 | 2.4868 | 24821
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 701| 1.92 2.9615 | 25750 | 25650
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 0/24/2014] 772 2.1 0.400000] 2.9000 | _2:41:31 PM| 2.9000 | 3.1496 | 2.7568 | 2.7918
FXTN 07-46___|PIBD0714J466 6.5000]  2.5Y| _ 10/4/2014] _ 782| 2.14 3.1761 | 2.7824 | 28237
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 792| 2.17 3.2026 | 2.8080 | 28557
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _ 925] 253 3.5549 | 3.1486 | 3.2805
FXTN 0568 |PIBDO515E685 6.3750]  3Y| 513/2015] 1008] 2.75]  500.000000] 3.7500 | 3:55:41 PM| 3.7500 | 3.7615 | 3.3483 | 3.5296
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3Y|  5/22/2015] _1012| 2.77 3.7853 | 3.3714 | 3.5584
FXTN 04-20 * |PIBD0415G203 48750 3Y| _ 7/21/2015] _1072| 2.94 3.9442 | 3.5250 | 3.7500
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1101| 3.02]  347.089298| 5.5500 | 12:44:18 PM| 3.5828 | 4.0194 | 35093 | 3.7928
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1107 3.03 4.0350 | 3.6147 | 3.8017
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1199 3.8 4.2736 | 3.8504 | 3.9376
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1219 3.34 4.3255 | 3.9017 | 3.9671
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1247 3.42 4.3981 | 3.9734 | 4.0085
FXTN 07-48___|PIBD0716A488 7.0000] _ 3.5Y| _ 1/27/2016] 1262 3.6 4.4370 | 40118 | 4.0306
RTB0510 __ |PID0516C107 6.0000]  4v|  3/3/2016] 1298] 3.56 6.050000 4.5000 | 3:44554 PM| 4.1064 | 4.5304 | 4.1041 | 4.0838
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 5/30/2016] 1325] 3.63 4.6005 | 4.1733 | 4.1236
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1353 3.71 4.6731 | 42450 | 4.1650
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 0/4/2016] _1483] 4.06] _ 130.000000] 4.4450 | 11:02:49 AM| 44475 | 4.6846 | 4.3199 | 4.2590
RTB 07-01 PIID07161018 7.0000] __4.5Y| _ 0/24/2016] 1503 4.12 32.925000] 4.2950 | 12:03:50 PM| 4.2950 | 4.6864 | 4.3314 | 4.0734
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1566 4.6 46911 | 4.3619 | 43117
FXTN07-49 __|PIBD0717C493 7.0000 __ 5Y| _ 3/31/2017| _1691] 463 9.698000] 42850 | 11:28:43 AM| 4.2850 | 4.7030 | 44397 | 4.4093
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] _1715] _4.70 4.7052 | 44535 | 4.4267
FXTN 0570 * |PIBD0517G705 4.6250] _ 5Y| __ 7/6/2017] 1787] 4.90] __ 140.330000] 4.4850 | 11:30:58 AM| 4.4921 | 4.7115 | 4.4950 | 4.4787
RTB07-02___|PIID0717H026 6.6250 _ 55Y| _ 8/19/2017| 1832 502 4.7229 | 45098 | 4.4882
FXTN 10-44___|PIBD1017H447 7.7500] __5.5Y| _ 8/23/2017| 1836 5.3 4.7239 | 45111 | 4.4890
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] _1902| 5.21 4.7406 | 45329 | 4.5029
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1997| 547  1,053.830000] 45000 | 3:26:04 PM| 45000 | 4.7646 | 45642 | 45228
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] _2196] 6.0 4.8149 | 46297 | 45646
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FXTN 10-47 __|PIBD1018K478 88750 _ 6.5Y| 11/20/2018] 2290 6.27 4.8387 | 4.6606 | 4.5844
FXTN 10-46___|PIBD1019B485 7.8750 __ 7Y| _2/19/2019| 2381] 652 4.8617 | 4.6906 | 4.6035
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2447| 6.70 4.8784 | 47123 | 46174
FXTN 07-54 * |PIBD0719G547 47500] __ 7Y| _ 7/19/2019] 2531 6.93 4.8996 | 4.7400 | 4.6350
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2745 7.52 4.9250 | 4.7651 | 4.6736
RTB 10-01 PIID1020H015 7.2500] __8.5Y| _ 8/19/2020] 2928 8.02 4.9483 | 4.7865 | 4.7065
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2956 8.10 4.9517 | 47898 | 4.7116
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] 3047 8.35 4.9629 | 4.8004 | 4.7280
RTB 10-02___|PID1021C027 73750 OY| _ 3/3/2021] 3124 856 4.9724 | 4.8095 | 4.7418
FXTN 10-53___|PIBD1021D531 6.5000 _ OY| _ 4/28/2021] 3180|871 __ 200.000000] 4.8325 | 11:3757 AM| 4.8394 | 4.9792 | 4.8160 | 4.7519
RTB 1003 |PIiD1021J039 5.7500] _ 95Y| 10/20/2021] 3355] 9.19 51.500000] 4.9000 | 3:31:42 PM| 4.8277 | 5.0007 | 4.8365 | 4.7835
FXTN 10-55___|PIBD1021K551 5.7500]  95Y| 11/24/2021] 3390 9.29]  550.000000] 4.8325 | 11:18:31 AM| 4.8452 | 5.0050 | 4.8406 | 4.7898
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3446] 9.44] _ 157.000000] 48500 | 3:17:21 PM| 4.8130 | 5.0119 | 4.8472 | 4.7999
FXTN 20-02___|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3500] _9.59 5.0185 | 4.8535 | 4.8096
FXTN 10-56_*_|PIBD1022H562 48750 10Y| _ 8/2/2022] 3641 9.98 4.000000] 4.8100 | 10:46:00 AM| 4.8100 | 5.0358 | 4.8700 | 4.8350
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3717] 10.18 5.0530 | 4.8870 | 4.8527
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] 3843 10.53 5.0816 | 4.9153 | 4.8821
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] _3941| 10.80 5.1039 | 4.9372 | 4.9049
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4088| 11.20 5.1372 | 4.9702 | 4.9392
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] _4312| 11.81 5.1881 | 50204 | 4.9914
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2024] 4375 11.99 5.2024 | 5.0345 | 5.0061
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4473 12.25 5.2246 | 5.0564 | 5.0290
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4627| 12.68 5.2596 | 5.0909 | 5.0649
FXTN20-11___|PIBD2025J116 12.1250] __14Y| _10/20/2025] _4816| 13.19 5.3025 | 5.1333 | 5.1089
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4856| 13.30 5.3116 | 5.1423 | 5.1183
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4907| 13.44 5.3231 | 5.1537 | 5.1302
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5181] 14.19 6.570000 5.5000 | 2:46:32 PM| 53509 | 5.3853 | 5.2151 | 5.1940
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5229| 14.33 5.3062 | 52058 | 52052
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5313 1456] __ 166.275000] 52565 | 3:34:32 PM| 52566 | 54153 | 52447 | 52248
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5502 15.07 5.4582 | 52870 | 5.2689
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5957| 16.32 5.5615 | 53890 | 53750
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6496 17.80 5.6838 | 55097 | 55006
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6558] 17.97 5.6979 | 55236 | 55151
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] 6740 18.47 5.7392 | 55644 | 55575
FXTN20-17___|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6914] 18.94] 3,051.822000] 5.6000 | 4:12:39 PM| 55911 | 5.7787 | 56034 | 55981
FXTN 25-04 __|PIBD2531J042 9.3750] _ _19Y| _ 10/5/2031] 6992 19.16 5.7964 | 5.6209 | 56163
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7112| 19.48 4.355500] 57150 | 2:36:34 PM| 57034 | 5.8236 | 56478 | 5.6442
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2032] 7140] 19.56] 1,376.411000] 5.6600 | 4:07:32 PM| 5.6508 | 58300 | 56541 | 5.6508
FXTN 25-05___|PIBD2532K057 8.5000] _ 25v| 11/29/2032] 7413 20.31 5.8637 | 56860 | 56751
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8119] 22.04 5.9509 | 5.7687 | 5.7381
FXTN 25-07 __|PIBD25351071 8.0000] _ 25Y| _ 9/30/2035] _8448| 23.15 5.9915 | 58072 | 57674
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8525] 23.36 1.925000] 58250 | 2:43:28 PM| 58250 | 6.0010 | 5.8163 | 5.7743
FXTN 25-09 * |PIBD25361097 7.6250]  25v|  09/20/2036] 8813 24.15 6.0365 | 5.8500 | 5.8000




