Interpolated Bonds
August 31, 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] 21| 0.06 2.8902 | 2.8056 | 2.7778
FXTN 10-30___|PIBD1012J302 12.1250] M| 10/17/2012] 44| 0.12 2.1101 | 1.9536 | 1.9107
FXTN 07-41___|PIBD0712K413 10.5000] ___2M| 11/17/2012] __ 75] 0.21 17018 | 1.5265 | 1.5153
FXTN 07-42___|PIBD0713A421 9.0000] __4M| _ 1/6/2013] _ 124] 034 1.6853 | 15010 | 1.4913
FXTN 0319 __|PIBD0313A199 5.2500] __ 4M| __ 1/7/2013] __126] 035 16921 | 1.5077 | 1.4974
FXTN 07-43___|PIBD0713C438 8.7500] __6M| _ 3/3/2013] _ 181] 0.50 18779 | 1.6901 | 1.6658
FXTN 0566 |PIBD0513C664 6.6250  6M| 3/13/2013] _191] 0.5 1.9045 | 1.7166 | 1.6926
FXTN 10-31 __[PIBD1013C316 12.7500] __7M| _ 3/27/2013] __205] 056 19372 | 1.7497 | 1.7278
FXTN 10-32___|PIBD1013E320 11.7500] __ OM| _ 5/15/2013] _ 254] 0.70 2.0520 | 1.8657 | 1.8510
FXTN 07-44___|PIBDO0713F446 9.6250] _ 10M| _ 6/29/2013] _ 299 0.82 2.1573 | 1.9722 | 1.9642
RTB 0507 |PID0513G075 9.0000] __11M|__ 7/31/2013] _ 331 0.91 6.500000] 28750 | 3:16:10 PM| 2.2748 | 2.2322 | 2.0479 | 2.0447
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y] __10/9/2013] __401| _1.10 2.3852 | 2.1567 | 2.1565
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] _ 425] 1.16 1.000000] 3.0000 | 11:09:15 AM| 3.0000 | 2.4359 | 2.1881 | 2.1848
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 511] 1.0 26177 | 2.2933 | 2.2860
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 568 156 2.7362 | 2.3630 | 23531
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] 680 1.86 2.9750 | 25000 | 2.4850
RTB 0508 |PIID0514I080 6.2500] 25v| 0/24/2014] _ 751] 2.06 51.000000] 3.2500 | 3:45:06 PM| 2.9534 | 3.1630 | 2.7230 | 27018
FXTN 07-46___|PIBD0714J466 6.5000 _ 2.5Y| _ 10/4/2014] 761 2.08 3.1895 | 2.7544 | 2.7324
SPTB 10-03___|SPTB1014J037 12.2500] __2.5Y| _10/14/2014] 771 2.1 3.2159 | 2.7858 | 2.7629
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] 904 248 3.5681 | 3.2034 | 3.1691
FXTN 0568 |PIBDO515E685 6.3750]  av| 5/13/2015] 982] 2.69 3.7746 | 3.4484 | 3.4074
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y| _ 522/2015] 991 2.72 3.7985 | 3.4767 | 3.4349
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] 1051 2.88 3.9573 | 3.6651 | 3.6181
RTB 0509 _ |PIID0515H097 5.8750  3Y|  8/19/2015] 1080 2.96 1.000000] 4.2500 | 11:24:49 AM| 4.2500 | 4.0341 | 3.7562 | 3.7067
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1086] 2.98 4.0500 | 3.7750 | 3.7250
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] _1178] 3.23 4.2471 | 3.9339 | 3.8970
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1198| 3.8 4.2899 | 3.9685 | 3.9344
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1226] 3.36 4.3499 | 4.0169 | 3.9868
FXTN 07-48___|PIBD0716A488 7.0000] _ 8.5Y| _ 1/27/2016] _1241] 3.0 27200000 4.2000 | 3:36:12 PM| 4.1009 | 4.3820 | 4.0428 | 4.0148
RTB0510 __ |PID0516C107 6.0000] 35Y]  3/3/2016] 1277] .50 4.781000] 4.0500 | 3:51:28 PM| 4.0500 | 4.4591 | 4.1050 | 4.0822
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 3/30/2016] _1304] 357 45169 | 4.1516 | 4.1326
FXTN 10-41_* |PIBD1016D416 7.0000] ___4Y|__4/27/2016] _1332| 3.65 4.5769 | 4.2000 | 4.1850
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| _ 9/4/2016] 1462 4.01 32.000000| 4.2588 | 4:07:26 PM| 4.2600 | 4.6416 | 4.2774 | 4.2483
RTB 07-01 PIID07161018 7.0000] _ 4.5Y| _ 9/24/2016] 1482 4.06 18.221000] 4.1250 | 10:22:50 AM| 4.1250 | 4.6516 | 4.2893 | 4.2580
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1535 4.21 4.6780 | 4.3208 | 4.2838
FXTN07-49 __|PIBD0717C493 7.0000] __ 5Y| _ 3/31/2017] _1670] 458 36.000000| 4.3697 | 11:49:07 AM| 4.3839 | 4.7451 | 4.4012 | 4.3496
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1694 464 4.7571 | 44155 | 4.3612
FXTN 0570 __|PIBD0517G705 4.6250] __ 5Y| _ 7/6/2017] 1766 4.84 40.000000] 44500 | 10:16:37 AM| 4.4500 | 4.7929 | 4.4583 | 4.3963
RTB07-02___|PIID0717H026 6.6250] _ 5Y| _ 819/2017] 1811 4.96 2.000000] 44750 | 3:22:26 PM| 4.4750 | 4.8153 | 44851 | 4.4182
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _ 8/23/2017] _1815] 4.97 48173 | 44875 | 4.4202
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1881 5.15 5.000000 4.5500 | 3:26:55 PM| 4.4900 | 4.8238 | 45052 | 4.4433
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] 1976 541 4.8331 | 4.5306 | 4.4765
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2175] 596] _ 132.000000] 4.6250 | 3:49:40 PM| 4.6250 | 4.8526 | 45840 | 4.5462
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2269 6.22 4.8618 | 46092 | 4.5791
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FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2360 647 4.8708 | 4.6335 | 46110
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2426] 6.5 4.8773 | 46512 | 4.6341
FXTN 07-54 __|PIBD0719G547 47500 7Y| 7/19/2019] 2510 6.88] _ 139.000000| 4.6750 | 3:37:45 PM| 4.6814 | 4.8855 | 4.6737 | 4.6635
FXTN 07-55_*_|PIBD0719H555 47500 7Y| 8/30/2019] 2552] 6.99]  230.000000 4.6775 | 3:23:55 PM| 4.6763 | 4.8896 | 4.6850 | 4.6782
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2724 7.46 4.9123 | 47132 | 4.7073
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2907 7.96 1.200000 4.9500 | 2:40:43 PM| 4.9417 | 49364 | 4.7432 | 4.7381
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] _2985] 8.04 4.9401 | 47478 | 4.7429
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 3026 8.29 4.9521 | 47627 | 4.7582
RTB 10-02___|PID1021C027 7.3750] __85Y| _ 3/3/2021] 3103|850 _ 1,500.000000] 4.8300 | 3:53:39 PM| 4.8317 | 4.9622 | 4.7753 | 4.7712
FXTN 10-53___|PIBD1021D531 6.5000]  9v| 4/28/2021] 3159] 8.65]  170.000000] 4.8300 | 3:58:17 PM| 4.8300 | 4.9696 | 4.7845 | 4.7807
RTB 1003 |PIiD1021J039 5.7500]  95Y| 10/20/2021] 3334] 9.13 _ 300.100000] 4.9500 | 3:16:52 PM| 4.8500 | 4.9927 | 4.8131 | 48102
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3369 9.23] __ 100.000000] 4.8500 | 11:06:41 AM| 4.8500 | 4.9973 | 4.6189 | 48161
FXTN 10-54 __|PIBD1022G545 6.3750]  0.5v|  1/19/2022| 3425] 0.38]  1,020.000000] 4.8300 | 3:44:15 PM| 4.8329 | 5.0047 | 4.8280 | 4.8256
FXTN 20-02___|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3479|953 5.0118 | 4.8369 | 4.8347
FXTN 10-56_*_|PIBD1022H562 48750] __10Y| __ 8/2/2022] 3620] 9.92 5.0304 | 4.8600 | 4.8585
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3696 10.13 5.0477 | 4.8777 | 4.8762
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3822| 1047 5.0764 | 4.9070 | 4.9056
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3920 10.74 0.285000] 5.1750 | 11:04:06 AM| 5.1750 | 5.0988 | 4.9298 | 4.9285
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4067| 11.14 5.1323 | 4.9641 | 4.9627
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| _ 6/3/2024] 4291] 11.76 5.1833 | 5.0162 | 5.0150
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/5/2024] 4354 11.93 5.1977 | 50809 | 5.0296
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| _11/11/2024] 4452 12.20 5.2200 | 5.0537 | 5.0525
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4606| 12.62 5.2551 | 5.0896 | 5.0884
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] 4795 13.14 5.2082 | 5.1336 | 5.1325
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4835 13.25 5.3073 | 5.1429 | 5.1418
FXTN20-12___|PIBD2026A122 10.2500] __14Y| _ 1/19/2026] _4886| 13.39 5.3189 | 5.1548 | 5.1537
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5160 14.14] __ 236.010000] 53200 | 3:44:05 PM| 52903 | 53814 | 52186 | 5.2176
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5208| 14.27 5.3023 | 52297 | 5288
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5292 1450] __ 275.570000] 52750 | 3:54:24 PM| 52806 | 54115 | 52493 | 52484
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5481| 15.02 5.4545 | 52033 | 50024
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5936] 16.26 5.5583 | 5.3992 | 5.3985
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] 6475 17.74 0.400000] 56500 | 2:41:45 PM| 56500 | 5.6811 | 55247 | 5.5242
FXTN 25-02___|PIBD2530G029 12.5000]  18Y| _ 7/28/2030] 6537 17.91 5.6952 | 55392 | 55387
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6719| 18.41 5.7367 | 55815 | 55811
FXTN20-17___|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6893 18.88] 10,723.145549] 56395 | 4:11:50 PM| 56418 | 57764 | 56221 | 56217
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6971] 19.10 5.7942 | 56402 | 56398
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7091| 19.43 14.500000] 5.8000 | 3:03:32 PM| 5.7427 | 5.8215 | 56682 | 56678
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7119 19.50] __ 302.643000] 56999 | 3:50:52 PM| 56744 | 58279 | 56747 | 56744
FXTN 25-05___|PIBD2532K057 85000 25v| 11/29/2032] 7392 20.25 5.8362 | 56780 | 56777
FXTN 25-06 __|PIBD2534K062 9.2500]  25Y|  11/5/2034] 8098| 22.19 5.8650 | 56868 | 5.6864
FXTN 25-07 __|PIBD25851071 8.0000]  25Y|  0/30/2035] 8427 23.09 5.8775 | 56908 | 5.6905
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8504] 23.30]  250.000000] 5.7100 | 12:03:39 PM| 5.7116 | 5.8804 | 56918 | 56914
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  0/20/2036] 8792| 24.09 5.8913 | 5.6954 | 56950
FXTN 2510 * |PIBD2537H103 5.7500]  25Y|  8/16/2037] 9113] 24.97]  190.345000 5.6500 | 3:49:36 PM| 56817 | 5.9035 | 56993 | 56990




