Interpolated Bonds
August 17, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
RTB03-07 ___ |PID0312I070 5.2500]  1M| _ 9/24/2012] _ 33| 0.09 0.400000 2.5000 | 3:50:04 PM| 2.5000 | 2.2002 | 2.0361 | 2.0264
FXTN 10-30___|PIBD1012J302 12.1250] __ 2M| 10/17/2012] 56| 0.15 19762 | 1.8110 | 1.8030
FXTN 07-41___|PIBD0712K413 10.5000] __ 3M| 11/17/2012] 87| 024 1.6744 | 1.5076 | 1.5019
FXTN 07-42___|PIBD0713A421 9.0000] _ 5M| __ 1/6/2013] _ 136] 037 17161 | 15563 | 1.5656
FXTN 0319 __|PIBD0313A199 5.2500  5M| _ 1/7/2013] 138 0.38 0.080000| 2.6250 | 10:08:23 AM| 2.6250 | 1.7239 | 1.5667 | 1.5640
FXTN 07-43___|PIBD0713C438 8.7500] _ 7M| _ 3/3/2013] _ 193] 0.3 1.9404 | 1.7868 | 1.7868
FXTN 0566 |PIBD0513C664 66250 7M| 3/13/2013] _ 203] 0.56 1.9805 | 1.8203 | 1.8203
FXTN 10-31 __[PIBD1013C316 12.7500] __ 7M| _ 8/27/2013] 217|059 2.0368 | 1.8672 | 1.8671
FXTN 10-32___|PIBD1013E320 11.7500] __ OM| _ 5/15/2013] __ 266] 0.73 2.2337 | 2.0313 | 2.0311
FXTN 07-44___|PIBDO0713F446 9.6250] _ 10M| _ 6/29/2013] _ 311 0.85 24145 | 2.1819 | 21817
RTB 0507 |PID0513G075 9.0000]  11M| _ 7/31/2013] 343 0.94 0.200000] 3.2000 | 3:54:45 PM| 3.2000 | 2.5430 | 22891 | 2.2888
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| __10/9/2013] __413] 1.13 2.6360 | 2.3553 | 2.3532
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] 437 _1.20 2.6607 | 2.3716 | 2.3689
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 523 143 2.7492 | 2.4301 | 24249
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 580 1.59 2.8078 | 24689 | 24620
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 692| 1.90 2.9231 | 25450 | 25350
RTB 0508 |PIID0514I080 6.2500] 25Y| 0/24/2014]  763] 2.09 0.500000] 3.5000 | 3:49:19 PM| 3.5000 | 3.0968 | 2.7442 | 2.7360
FXTN 07-46___|PIBD0714J466 6.5000] _2.5Y| _ 10/4/2014] 773 2.12 3.1213 | 2.7723 | 2.7643
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 783] 2.15 3.1458 | 2.8004 | 2.7926
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] _ 916 251 3.4712 | 3.1736 | 3.1692
FXTN 0568 |PIBDO515E685 6.3750]  aY| 5/13/2015] 994] 2.72 50.000000] 3.7500 | 10:45:11 AM| 3.7500 | 3.6621 | 3.3925 | 3.3900
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] _1003| 2.75 3.6841 | 3.4177 | 3.4155
FXTN 04-20 __|PIBD0415G203 4.8750] __ 3Y| _ 7/21/2015] _1063| 2.91 3.8310 | 3.5861 | 3.5854
RTB 0509 * |PIID0515H097 5.8750  3Y|  8/19/2015] 1092] 2.99 50.000000] 35850 | 1053:40 AM| 35850 | 3.9019 | 3.6675 | 3.6675
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] 1098 _3.01 3.9185 | 3.6808 | 3.6802
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] _1190] 3.6 41719 | 3.8843 | 3.8746
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1210] 3.3 4.2270 | 3.9286 | 3.9168
FXTN 10-39___|PIBD1016A393 9.2500]  35Y|  1/12/2016] 1238] 3.39 4.3041 | 3.9905 | 3.9760
FXTN 07-48___|PIBD0716A488 7.0000] _ 8.5Y| _ 1/27/2016] 1253 3.43 4.3455 | 4.0237 | 4.0077
RTB0510 __ |PID0516C107 6.0000]  4Y|  3/3/2016] 1289] 3.53 8.000000 4.5000 | 12:06:11 PM| 4.5625 | 4.4446 | 4.1033 | 4.0838
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 3/30/2016] 1316 3.61 45190 | 4.1631 | 4.1408
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y| _4/27/2016] _1344] 3.8 4.5062 | 4.2250 | 4.2000
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 0/4/2016] 1474] 4.04] _ 700.000000] 4.3250 | 11:37:34 AM| 43221 | 4.6533 | 4.855 | 4.2673
RTB 07-01 PIID07161018 7.0000] __4.5Y| _ 0/24/2016] 1494 4.09 4.6621 | 4.0048 | 4.2776
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1547 4.24 4.6854 | 4.3195 | 4.3050
FXTN07-49 __|PIBD0717C493 7.0000 __ 5Y| _ 3/31/2017| 1682 461 4.7447 | 4.3824 | 4.3749
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1706 467 4.7553 | 4.3936 | 4.3673
FXTN 0570 __|PIBD0517G705 4.6250] _ 5Y| __ 7/6/2017] 1778] 4.87] _ 400.000000] 44500 | 8:45:34 AM| 4.4500 | 4.7869 | 4.4271 | 4.4245
RTB07-02___|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1823 499 0.500000] 4.3630 | _9:40:18 AM| 4.3630 | 4.8067 | 4.4480 | 4.4478
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _8/23/2017| 1827 5.0 4.8085 | 4.4499 | 4.4499
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1893| 5.19 4.8176 | 44770 | 4.4742
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1988] 545 23.600000] 45775 | 10:26:409 AM| 45564 | 4.8308 | 4.5159 | 4.5093
FXTN 07-51 __|PIBDO718H511 5.0000  6Y| 8/18/2018] 2187 5.99]  600.000000| 4.5850 | 2:48:27 PM| 4.5025 | 4.8585 | 4.5076 | 4.5827
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2281 6.5 35.000000] 4.7250 | 11:48:06 AM| 4.7250 | 4.8715 | 4.6361 | 4.6173
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FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019| 2372 650 4.8842 | 4.6735 | 46509
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2438] 6.68 4.8933 | 4.7005 | 46752
FXTN 07-54 * |PIBD0719G547 47500 7Y| _ 7/19/2019] 2522| 6.91| _ 7,546.700000] 4.7200 | 3:13:07 PM| 4.7062 | 4.9050 | 4.7350 | 4.7062
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2736] _7.50 4.9263 | 4.7620 | 4.7365
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2919 8.0 4.000000] 48250 | 3:37:28 PM| 4.8250 | 4.9445 | 4.7851 | 4.7624
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2947 8.7 4.9473 | 4.7886 | 4.7664
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] _3088] 8.32] __ 110.000000] 4.8750 | 10:21:18 AM| 48750 | 4.9563 | 4.8001 | 4.7792
RTB 10-02____|PID1021C027 73750 9Y| _ 3/3/2021] 3115] 853 4.9640 | 4.8098 | 4.7901
FXTN 10-53___|PIBD1021D531 6.5000]  9v| 4/28/2021] 3171] 8.69] 3,000.000000] 4.8600 | 3:57:36 PM| 4.8600 | 4.9695 | 4.8169 | 4.7981
RTB 10-03____|PIID1021J039 5.7500]  05Y| 10/20/2021] 3346] 9.17]  494.070000 4.9500 | 3:15:10 PM| 4.8588 | 4.9869 | 4.8389 | 4.8228
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3381] 9.26 4.9904 | 4.8433 | 4.8278
FXTN 10-54 __|PIBD1022G545 6.3750]  0.5Y|  1/19/2022| 3437] 90.42]  820.000000] 4.8600 | 3:49:43 PM| 4.8658 | 4.9960 | 4.8504 | 4.8357
FXTN 20-02___|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3491|956 5.0014 | 4.8572 | 4.8434
FXTN 10-56_*_|PIBD1022H562 4.8750] _ 10Y| _ #/2/2022] 3632] 9.95] 1,500.000000 4.8700 | 11:4152 AM| 4.8633 | 5.0154 | 4.8750 | 4.8633
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3708 10.16 5.0323 | 4.8932 | 4.8817
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3834] 10.50 5.0603 | 4.9235 | 4.9122
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] _3982| 10.77 5.0821 | 4.9470 | 4.9360
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4079| 11.18 5.1148 | 4.9823 | 4.9716
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4303 11.79 5.1647 | 50861 | 5.0258
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/5/2004] _4366] 11.96 5.1787 | 50512 | 5.0411
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| _11/11/2024] _4464] 12.23 5.2005 | 5.0747 | 5.0648
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4618 12.65 5.2348 | 51117 | 5.1021
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] _4807| 13.17 5.2768 | 5.1571 | 5.1478
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4847| 13.28 5.2857 | 5.1667 | 5.1575
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] _4898| 13.42 5.2970 | 5.1789 | 5.1699
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5172| 14.17 8.627000| 52500 | 3:36:32 PM| 5.3179 | 53580 | 52447 | 5.2362
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5220| 14.30 5.3687 | 52562 | 52478
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5304 14.53 14.095000 5.2500 | 3:36:00 PM| 5.2985 | 53874 | 52764 | 5.2682
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5493 15.05 5.4294 | 53218 | 53139
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5948| 16.30 5.5307 | 54310 | 54241
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6487| 17.77 1.450000] 57250 | 3:46:42PM| 57250 | 5.6506 | 5.5604 | 55546
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6549] 17.94 5.6644 | 55753 | 55696
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6731] 18.44 5.7049 | 56190 | 56137
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6905] 18.92] 1,107.500000] 5.6750 | 4:14:45 PM| 5.6723 | 5.7436 | 56607 | 56558
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6983 19.13 5.7609 | 56795 | 56747
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7103 19.46 38.800000] 57150 | 11:31:50 AM| 57314 | 5.7876 | 5.7083 | 5.7038
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7131| 19.54] _ 647.455000] 57200 | 4:09:28 PM| 57105 | 5.7938 | 57150 | 5.7105
FXTN 25-05___|PIBD2532K057 8.5000] _ 25Y| 11/29/2032] _7404] 20.28 5.8101 | 57156 | 57120
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8110 22.2 5.8520 | 57173 | 5.7157
FXTN 25-07 __|PIBD25851071 8.0000] _ 25Y| _ 9/30/2035] _8439| 23.12 5.8716 | 57181 | 5.7175
FXTN 2508 |PIBD2535L086 8.1250 _ 25Y| 12/16/2035] 8516 23.33] __ 283.000000] 5.7050 | 11:14:14 AM| 57167 | 5.8761 | 57183 | 57179
FXTN 25-09 __|PIBD25361097 7.6250] _ 25Y| _ 0/29/2036] _8804] 24.12 1.000000] 57750 | ©9:31:58 AM| 57750 | 5.8982 | 5.7190 | 5.7194
FXTN 2510 * |PIBD2537H103 5.7500] __ 25Y| _ 8/16/2037] 9125 25.00] __ 263.116000] 57250 | 3:53:00 PM| 57257 | 59123 | 57197 | 57211




