Interpolated Bonds
August 24, 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]  <IM| _ 9/24/2012] _ 27| 0.07 28117 | 2.7131 | 23571
FXTN 10-30___|PIBD1012J302 12.1250] __ 2M| 10/17/2012] 50| 0.14 2.1434 | 19754 | 14826
FXTN 07-41___|PIBD0712K413 10.5000] __ 2M| 11/17/2012] 81| 0.22 17409 | 1.5345 | 1.4054
FXTN 07-42___|PIBD0713A421 9.0000] __4M| __ 1/5/2013] _ 130] 0.36 0.100000| 1.5500 | 10:44:42 AM| 1.5500 | 1.7699 | 15610 | 1.4738
FXTN 0319 __|PIBD0313A199 5.2500] _ 5M| __ 1/7/2013] _ 132| 0.36 17684 | 1.5706 | 1.4788
FXTN 07-43___|PIBD0713C438 8.7500] __6M| _ 3/3/2013] 187 051 2.0026 | 1.8356 | 1.6174
FXTN 0566 |PIBD0513C664 66250 7M| 3/13/2013] _197] 054 2.0320 | 1.8666 | 1.6453
FXTN 10-31 __[PIBD1013C316 12.7500] __ 7M| _ 8/27/2013] 211|058 2.0651 | 1.8997 | 1.6858
FXTN 10-32___|PIBD1013E320 11.7500] ___OM| _ 5/15/2013] __ 260| 0.71 21811 | 2.0167 | 18277
FXTN 07-44___|PIBDO0713F446 9.6250] _ 10M| _ 6/29/2013] _ 305] 0.84 2.2876 | 2.1222 | 1.9581
RTB 0507 |PID0513G075 9.0000  11M| _7/31/2013] _837] 0.92 82.347000] 2.3500 | 3:16:43 PM| 2.3667 | 2.3633 | 2.1979 | 2.0508
FXTN 10-33___|PIBD1013J337 11.0000] __ 1.5Y| _ 10/9/2013] __407| 1.12 2.4944 | 22904 | 21711
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] 431 1.18 2.5339 | 23106 | 2.1994
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 517 142 2.6756 | 2.3829 | 2.3008
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 574] 157 2.7694 | 24308 | 2.3680
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] 686 1.88 2.9538 | 25250 | 25000
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 9/24/2014] _ 757] 2.07 3.1188 | 2.7191 | 2.7003
FXTN 07-46___|PIBD0714J466 6.5000] _2.5Y| _ 10/4/2014] 767 2.10 3.1420 | 2.7465 | 2.7285
SPTB 10-03___|SPTB1014J037 12.2500] _2.5Y| _1014/2014] _ 777| 2.13 3.1652 | 2.7738 | 2.7567
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] __910| 2.49 1500000 3.3750 | 2:31:02 PM| 3.3750 | 3.4742 | 3.1374 | 3.1319
FXTN 0568 |PIBDO515E685 6.3750]  av| 5/13/2015] 88| 2.71 3.6553 | 3.8507 | 3.3520
FXTN 07-47 __|PIBDO715E477 8.3750]  3Y| 5/22/2015] 997 2.73]  120.000000] 3.8500 | 11:44:32 AM| 3.8525 | 3.6763 | 3.3753 | 3.3773
FXTN 04-20 __|PIBD0415G203 4.8750] __ 3Y| _ 7/21/2015] _1057| 2.90 3.8156 | 3.5393 | 3.5466
RTB 0509 _ |PIID0515H097 5.8750  3Y|  8/19/2015] 1086 298]  260.000000] 3.5500 | 3:54:39 PM| 3.5500 | 3.8830 | 3.6186 | 3.6284
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1092| 2.99 1500000 3.6000 | 2:32:07 PM| 3.6000 | 3.8969 | 3.6350 | 3.6453
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1184 3.4 4.1671 | 3.8557 | 3.8481
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1204] _3.30 4.2258 | 3.9036 | 3.8922
FXTN 10-39___|PIBD1016A393 9.2500]  35Y|  1/12/2016] 1232 3.38 4.3080 | 3.9708 | 3.9539
FXTN 07-48___|PIBD0716A488 7.0000] _8.5Y| _ 1/27/2016] 1247 342 4.3520 | 4.0067 | 3.9869
RTB0510 __ |PID0516C107 6.0000 __ 4Y| _ 3/3/2016] 1283] 352 4.315000] 42500 | 3:2454 PM| 4.1445 | 4.4577 | 4.0931 | 4.0663
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 3/30/2016] 1310|359 45370 | 4.1578 | 4.1258
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y| _4/27/2016] 1338|367 4.6192 | 40250 | 4.1875
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 0/4/2016] _1468] 4.02] _ 100.000000] 4.2450 | 11:36:36 AM| 4.2475 | 4.6736 | 4.2878 | 4.2602
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] 1488 _4.08 9.000000] 45000 | 3:18:12 PM| 45000 | 4.6819 | 4.2975 | 4.2713
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1541] 4.2 4.7041 | 43231 | 4.3010
FXTN07-49 __|PIBD0717C493 7.0000 __ 5Y| _ 3/31/2017| 1676 459 4.7605 | 4.3884 | 4.3764
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] _1700] _4.66 4.7706 | 4.4000 | 4.3899
FXTN 0570 __|PIBD0517G705 4.6250] _ 5Y| _ 7/6/2017] 1772| 4.85] _ 1,800.000000] 44600 | 4:08:14 PM| 44575 | 4.8007 | 4.4348 | 4.4301
RTB07-02___|PIID0717H026 6.6250] _ 5Y| _8/19/2017] 1817| 4.98 4.8195 | 4.4566 | 4.4553
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _ 8/23/2017| _1821] 499 4.8212 | 44585 | 4.4575
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1887 5.17 4.8315 | 44857 | 4.4829
FXTN 10-45___|PIBD1018A451 5.8750]  55Y|  1/31/2018] 1982 543] _ 100.000000| 4.5600 | 8:48:18 AM| 4.5600 | 4.8463 | 45249 | 45195
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2181 598 4.8773 | 4.6069 | 45961
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2275 6.23 4.8920 | 46457 | 4.6322
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FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2366 648 4.9062 | 4.6832 | 4.6673
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2432| 6.66 5.000000] 46100 | 9:13:19 AM| 4.6100 | 4.9165 | 4.7104 | 4.6927
FXTN 07-54 * |PIBD0719G547 4.7500] __ 7Y|__ 7/19/2019] 2516 6.89 7.900000] 4.6250 | 11:49:19 AM| 4.6250 | 4.9296 | 4.7450 | 4.7250
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2730|748 4.9502 | 47701 | 4.7530
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2913] 7.98 1.350000] 4.9750 | 10:18:44 AM| 5.0248 | 4.9679 | 4.7915 | 4.7769
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2941] 8.06 10.000000] 4.9000 | 11:37:29 AM| 4.9000 | 4.9706 | 4.7948 | 4.7805
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] _3082| 8.31] __ 141.000000] 4.8650 | 3:26:00 PM| 4.8544 | 4.9793 | 4.8054 | 4.7924
RTB 10-02____|PID1021C027 73750]  ov|  3/3/2021] 3109] 852]  700.000000] 4.8600 | 3:43:27 PM| 4.8686 | 4.9867 | 4.8145 | 4.8025
FXTN 10-53___|PIBD1021D531 6.5000] _ OY| _ 4/28/2021] 3165] 867 4.9921 | 4.8210 | 4.8098
RTB 10-03____|PIID1021J039 5.7500] _ 95Y| 10/20/2021] 3340] 9.15 0.010000] 4.9500 | 9:52:34 AM| 4.9500 | 5.0090 | 4.8415 | 4.8326
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3375] 9.25| _ 597.517000] 4.9500 | 3:54:05 PM| 48412 | 50124 | 4.8456 | 4.8372
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3431 9.40] __ 500.000000] 4.8500 | 3:18:34 PM| 4.8450 | 5.0178 | 4.8522 | 4.8445
FXTN 20-02___|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3485] 955 5.0230 | 4.8585 | 4.8516
FXTN 10-56_*_|PIBD1022H562 48750] _ 10Y| __ 8/2/2022] 3626] 9.93 5.0365 | 4.8750 | 4.8700
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3702| 10.14 5.0550 | 4.8940 | 4.8883
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3828| 10.49 5.0857 | 4.9255 | 4.9186
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3926 10.76 5.1095 | 4.9500 | 4.9422
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4073 11.16 5.1453 | 4.9868 | 4.9776
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] _4297| 11.77 5.1997 | 5.0428 | 5.0315
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2024] 4360 11.95 5.2151 | 50586 | 5.0467
FXTN 20-09___|PIBD2024K091 13.7500] __ 13Y|__11/11/2024] _4458| 12.21 5.2389 | 5.0831 | 50703
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4612| 12.64 5.2764 | 51216 | 51073
FXTN20-11___|PIBD2025J116 12.1250] __14Y|_10/20/2025] _4801] 13.15 5.3223 | 5.1688 | 5.1528
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4841] 13.26 5.3321 | 5.1788 | 5.1624
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] 4892 13.40 5.3445 | 51916 | 5.1747
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] _5166] 14.15 43.010000 54000 | 3:26:18 PM| 53458 | 54111 | 5.2601 | 52407
FXTN 20-13___|PIBD2026L139 8.0000 _ 15Y| _ 12/7/2026] 5214] 14.28 5.4228 | 52721 | 52522
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5298 14.52 15.230000] 52500 | 2:58:19 PM| 52567 | 54432 | 52931 | 52724
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| __ 9/6/2027] 5487| 15.03 5.4892 | 53404 | 53179
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5942| 16.28 5.5099 | 54542 | 54274
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6481] 17.76 5.7310 | 55890 | 555672
FXTN 25-02___|PIBD2530G029 12.5000] __18Y|__ 7/26/2030] _ 6543 17.93 5.7460 | 5.6045 | 55721
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] 6725 18.42 5.7903 | 5.6500 | 56159
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6899] 18.90] 6,049.992000| 5.6675 | 3:58:24 PM| 5.6708 | 5.8326 | 56935 | 56578
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6977| 19.12 5.8516 | 57130 | 56765
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7097| 19.44 5.8808 | 5.7430 | 5.7054
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7125 1952] _ 381.310000] 57100 | 3:57:24 PM| 57122 | 5.8876 | 57500 | 5.7122
FXTN 25-05___|PIBD2532K057 85000 _ 25v| 11/29/2032] 7398| 20.27 5.9009 | 5.7568 | 5.7151
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8104 22.0 5.9852 | 57745 | 5.7226
FXTN 25-07 __|PIBD25851071 8.0000]  25Y|  0/30/2035] 8433| 23.10 7.000000] 5.8500 | 3:24:09 PM| 5.8500 | 5.9512 | 5.7828 | 5.7261
FXTN 25-08___|PIBD2535L086 8.1250 _ 25Y| 12/16/2035] 8510 23.32] _ 292.803000] 5.7500 | 4:13:13 PM| 57402 | 5.9550 | 57847 | 5.7270
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  0/20/2036] 8798 24.10 4.900000| 5.8000 | 3:24:39 PM| 5.8000 | 5.9690 | 57920 | 5.7300
FXTN 2510 * |PIBD2537H103 5.7500] _ 25Y|  8/16/2037] 9119] 24.98]  170.620000] 5.7157 | 3:46:28 PM| 5.7153 | 5.9846 | 58000 | 57335




