Interpolated Bonds
August 28, 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] 26| 0.7 0.100000] 2.4000 | 255759 PM| 24000 | 2.8091 | 2.7287 | 2.7287
FXTN 10-30___|PIBD1012J302 12.1250] __ 2M| 10/17/2012] 49| 0.13 2.1263 | 1.9857 | 19857
FXTN 07-41___|PIBD0712K413 10.5000] __ 2M| 11/17/2012] 80| 0.2 17691 | 15903 | 1.5908
FXTN 07-42___|PIBD0713A421 9.0000] __4M| __ 1/6/2013] _ 129] 035 17710 | 1.5954 | 15857
FXTN 0319 __|PIBD0313A199 5.2500] _ 5M| __ 1/7/2013] 131 0.36 1.082000] 3.0000 | 351:54 PM| 3.0000 | 1.7778 | 1.6031 | 1.5929
FXTN 07-43___|PIBD0713C438 8.7500] __6M| _ 3/3/2013] 186 051 19641 | 1.8135 | 1.7893
FXTN 0566 |PIBD0513C664 6.6250  7M| 3/13/2013] _196] 0.54 1.9887 | 1.8395 | 1.8143
FXTN 10-31 __[PIBD1013C316 12.7500] __7M| _ 3/27/2013] __210| 058 2.0175 | 1.8685 | 1.8429
FXTN 10-32___|PIBD1013E320 11.7500] ___OM| _ 5/15/2013] _ 259 0.71 2.1185 | 1.9700 | 1.9429
FXTN 07-44___|PIBDO0713F446 9.6250] _ 10M| _ 6/29/2013] _ 304] 0.83 22112 | 2.0632 | 20348
RTB 0507 |PID0513G075 9.0000] __11M| _ 7/31/2013] _ 336] 0.92 2.2772 | 2.1294 | 2.1001
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| __10/9/2013] __406| 1.1 24142 | 20064 | 2.1971
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] __430] 1.18 24601 | 2.0521 | 22232
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 516 _1.41 2.6244 | 2.3441 | 23165
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 573] 157 2.7333 | 2.4051 | 23784
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] 685 1.88 2.9473 | 25250 | 25000
RTB 05-08___ |PIID0514I080 6.2500]  2.5Y| _ 9/24/2014] _ 76| 2.07 3.1179 | 2.7305 | 26924
FXTN 07-46___|PIBD0714J466 6.5000] _ 2.5Y| _ 10/4/2014] _ 766] 2.10 3.1420 | 2.7594 | 2.7195
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 776] 2.13 3.1660 | 2.7884 | 2.7466
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] 909 2.49 3.4857 | 3.1733 | 3.1069
FXTN 0568 |PIBDO515E685 6.3750]  aY| 5/3/2015] 987 2.70 3.6731 | 3.3990 | 33182
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] _ 996| 2.73 3.6048 | 34251 | 3.3426
FXTN 04-20 __|PIBD0415G203 4.8750] __ 3Y| _ 7/21/2015] 1056 2.89 3.8390 | 3.5087 | 35052
RTB 0509 _ |PIID0515H097 5.8750  3Y|  8/19/2015] 1085 2.97 1.050000] 42500 | 3:31:24 PM| 42500 | 3.9087 | 3.6826 | 3.5837
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] 1091 2.99 3.9231 | 3.7000 | 3.6000
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] _1183| 3.4 4.1882 | 3.9057 | 3.8244
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1203| _3.30 4.2458 | 3.9504 | 3.8732
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1231] 3.7 4.3265 | 4.0130 | 3.9415
FXTN 07-48___|PIBD0716A488 7.0000] __8.5Y| _ 1/27/2016] 1246 3.1 4.3697 | 4.0465 | 3.9780
RTB0510 __ |PID0516C107 6.0000] _ 4Y| _ 3/3/2016] 1282 351 11.700000] 45000 | _3:49:27 PM| 4.3433 | 4.4734 | 4.1270 | 4.0659
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 3/30/2016] 1309 359 45512 | 4.1874 | 4.1317
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y|__4/27/2016] 1337 _3.66 4.6319 | 4.2500 | 4.2000
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 9/4/2016] 1467 4.02 4.6775 | 4.3307 | 4.2875
RTB 07-01 PIID07161018 7.0000] __4.5Y| _ 9/24/2016] 1487 _4.07 4.000000] 44750 | 2:52:26 PM| 44937 | 4.6845 | 4.3432 | 4.3009
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1540 4.22 4.7030 | 4.3761 | 4.3366
FXTN07-49 __|PIBD0717C493 7.0000 __ 5Y| _ 3/31/2017| 1675 459 1.000000] 45000 | 2:30:58 PM| 45000 | 4.7503 | 4.4599 | 4.4274
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1699 465 4.7588 | 4.4748 | 4.4436
FXTN 0570 __|PIBD0517G705 46250 5Y| _ 7/6/2017] 1771] 485 4.7840 | 45196 | 4.4920
RTB07-02___|PIID0717H026 6.6250] _ 5Y| _ 8/19/2017] 1816] 4.98 3.100000] 4.7500 | 3:24555 PM| 46144 | 4.7998 | 45475 | 4.5223
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _ 8/23/2017| 1820 499 4.8012 | 4.5500 | 45250
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] _1886] 5.17 4.8124 | 45690 | 4.5440
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] 1981 543 76.200000] 45800 | 4:03:51 PM| 45715 | 4.8285 | 4.5063 | 4.5713
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2180] 597 4.8623 | 4.6536 | 4.6286
FXTN 1047 __|PIBD1018K478 8.8750 _ 6.5Y| 11/20/2018] 2274 6.23 4.8783 | 4.6806 | 4.6556
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FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2365 648 4.8937 | 4.7068 | 4.6818
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2431] 6.66 4.9050 | 4.7258 | 4.7008
FXTN 07-54 * |PIBD0719G547 47500] __ 7Y|__ 7/19/2019] 2515] 6.89 1.000000] 4.6500 | 11:27:25 AM| 4.6500 | 4.9192 | 4.7500 | 4.7250
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2729 7.48 4.9410 | 47741 | 4.7530
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2912| 7.98 1.884500] 5.0000 | 3:03:46 PM| 4.0993 | 4.0505 | 4.7947 | 4.7769
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2940 8.05 4.9624 | 47979 | 4.7805
FXTN 10-52___|PIBD1020L525 5.8750]  85Y| 12/16/2020] 3031] 8.30] _ 100.000000 4.8000 | 9:55:16 AM| 4.8000 | 4.9716 | 4.8081 | 4.7924
RTB 10-02____|PID1021C027 73750 OY| _ 3/3/2021] 3108] 852| _ 600.550000] 4.9250 | 11:43:35 AM| 4.8750 | 4.9794 | 4.8168 | 4.8025
FXTN 10-53___|PIBD1021D531 65000 OY|  4/28/2021] 3164 867 4.9851 | 4.8231 | 4.8098
RTB 1003 |PIiD1021J039 5.7500] _ 95Y| 10/20/2021] 3339] 9.15 5.900000| 5.0000 | 11:40:02 AM| 5.0000 | 5.0029 | 4.8428 | 4.8326
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3374 9.24 5.0064 | 4.8467 | 4.8372
FXTN 10-54 __|PIBD1022G545 6.3750]  0.5v|  1/19/2022| 3430] ©9.40]  200.000000] 4.8500 | 9:07:11 AM| 48500 | 5.0121 | 4.8530 | 4.8445
FXTN 20-02___|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3484 955 5.0176 | 4.8591 | 4.8516
FXTN 10-56_*_|PIBD1022H562 48750] _ 10Y| __ 8/2/2022] 3625] 9.93 2.000000| 4.7850 | ©0:32:32 AM| 4.7850 | 5.0319 | 4.8750 | 4.8700
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3701] 10.14 5.0497 | 4.8939 | 4.8883
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3827] 1048 5.0792 | 4.9252 | 4.9186
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3925 10.75 5.1022 | 4.0496 | 4.9422
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|_10/23/2023] 4072 11.16 5.1366 | 4.9861 | 4.9776
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4296| 11.77 5.1890 | 5.0418 | 5.0315
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2004] 4359] 11.94 5.2038 | 5.0575 | 5.0466
FXTN 20-09___|PIBD2024K091 13.7500] __ 13Y|__11/11/2024] _4457| 12.21 5.2267 | 50819 | 5.0702
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4611| 12.63 5.2628 | 51202 | 5.1073
FXTN20-11___|PIBD2025J116 12.1250] __ 14Y|_10/20/2025] 4800 13.15 5.3071 | 5.1672 | 5.1528
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4840| 13.26 5.3164 | 51771 | 5.1624
FXTN20-12___|PIBD2026A122 10.2500 _ 14Y| _ 1/19/2026] _4891| 13.40 5.3284 | 51898 | 5.1746
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5165 14.15 14.550000] 54745 | 3:12:01 PM| 5.4386 | 53925 | 52579 | 5.2406
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5213 14.28 5.4038 | 5.2698 | 52521
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| _ 3/1/2027] 5297| 1451 79560000 5.3100 | 35419 PM| 53028 | 54234 | 52907 | 5.2723
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5486 15.03 5.4677 | 53377 | 53178
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5941] 16.28 5.5742 | 54509 | 54273
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] 6480 17.75 5.7004 | 55849 | 55570
FXTN 25-02___|PIBD2530G029 12.5000] __18Y| _ 7/26/2030] _6542| 17.92 5.7150 | 5.6008 | 55719
FXTN 25-03___|PIBD2531A032 11.2500 __19Y| _ 1/26/2031] _6724| 18.42 5.7576 | 56455 | 56157
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6898] 18.90]  4,577.600000] 5.6600 | 4:14:35 PM| 5.6610 | 5.7983 | 56888 | 56576
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6976 19.11 5.8166 | 57082 | 56764
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7096| 19.44 0.500000] 5.7850 | 12:08:12 PM| 5.7850 | 5.8447 | 5.7380 | 5.7053
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7124 1952] _ 337.600000] 57476 | 3:36:49 PM| 57120 | 5.8512 | 57450 | 5.7120
FXTN 25-05___|PIBD2532K057 85000 25v| 11/29/2032] 7397| 2027 5.8643 | 57445 | 57155
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8103 22.20 5.8980 | 57432 | 57247
FXTN 25-07 __|PIBD25851071 8.0000]  25Y|  0/30/2035] 8432 23.10 3.000000| 5.9000 | 11:20:32 AM| 5.9000 | 5.9137 | 5.7427 | 5.7289
FXTN 2508 |PIBD2535L086 8.1250] _ 25Y| 12/16/2035] 8509 23.31] _ 534.609000] 5.7500 | 4:03:46 PM| 57571 | 5.9174 | 57425 | 57299
FXTN 25-09 __|PIBD25361097 7.6250] _ 25Y| _ 0/29/2036] _8797] 24.10 5.9312 | 57420 | 57337
FXTN 2510 * |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 9118 24.98] __ 353.354000] 57200 | 4:13:23 PM| 57072 | 5.9465 | 57414 | 57378




