Interpolated Bonds
August 08, 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 o| 0.02 3.4615 | 3.4300 | 3.4290
RTB03-07___|PID0312I070 5.2500] _ 2M| _ 9/24/2012] 46| 0.13 4.032000] 1.7000 | _2:51:41 PM| 1.7000 | 2.2604 | 2.1015 | 2.0685
FXTN 10-30___|PIBD1012J302 12.1250] __ 2M| 10/17/2012] 69| 0.19 2.0429 | 1.8786 | 1.7166
FXTN 07-41___|PIBD0712K413 10.5000] __ 4M|_11/17/2012] __100] 027 1.8633 | 1.6942 | 1.4289
FXTN 07-42___|PIBD0713A421 9.0000] _ 5M| __ 1/5/2013] _ 149] 0.1 1.9564 | 1.7885 | 1.5037
FXTN 0319 __|PIBD0313A199 5.2500] _ 5M| __ 1/7/2013] 151 041 1.9602 | 1.7923 | 1.6004
FXTN 07-43___|PIBD0713C438 8.7500] _ 7M| _ 3/3/2013] _ 206] 0.56] __ 400.000000] 1.9875 | 12:24:07 PM| 2.0000 | 2.1040 | 1.9241 | 1.7925
FXTN 0566 |PIBD0513C664 6.6250  7M| 3/13/2013] _ 216] 0.59 2.1386 | 1.9537 | 1.8290
FXTN 10-31 __[PIBD1013C316 12.7500] __ 8M| _ 3/27/2013] _ 230| 0.63 2.1871 | 1.9952 | 1.8800
FXTN 10-32___|PIBD1013E320 11.7500] __ OM| _ 5/15/2013] __279] 0.76 2.3570 | 21405 | 2.0587
FXTN 07-44___|PIBDO0713F446 9.6250]  11M| _ 6/29/2013] _ 324 0.89 25129 | 2.0739 | 22228
RTB 0507 |PID0513G075 9.0000 1| 7/31/2013] _356] 0.98 4.500000] 2.3250 | 3:00:47 PM| 2.3250 | 2.6238 | 2.3687 | 2.3394
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] _ 426] 1.17 2.7076 | 2.4329 | 24037
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] 450 1.23 2.7308 | 2.4494 | 24184
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 536 147 85.000000] 2.4500 | 35450 PM| 2.4485 | 2.8115 | 25086 | 2.4712
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 593| 1.62 2.8654 | 25479 | 25062
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 705] 1.93 2.9712 | 2.6250 | 25750
RTB 05-08___ |PIID0514I080 6.2500] _2.5Y| _ 0/24/2014] 776 2.13 3.1614 | 2.8020 | 2.7520
FXTN 07-46___|PIBD0714J466 6.5000 _ 2.5Y| _ 10/4/2014] _ 786] 2.15 3.1882 | 2.8270 | 2.7770
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 796] 2.18 3.2150 | 2.8519 | 2.8019
FXTN 10-36___|PIBD1015B367 12.3750] __ 3Y| _ 2/24/2015] 929 255 3.5714 | 3.1835 | 3.1335
FXTN 0568 |PIBDO515E685 6.3750]  av| 5/13/2015] 1f007] 2.76 3.7805 | 3.3780 | 3.3280
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] _1016] 2.78 3.8046 | 3.4004 | 3.3504
FXTN 04-20 * |PIBD0415G203 48750] __3Y| _ 7/21/2015] _1076] 2.95 3.9654 | 3.5500 | 35000
RTB 0509 _ |PIID0515H097 5.8750]  35Y|  8/19/2015] 1105] 3.08 4.0337 | 3.6248 | 35728
FXTN 10-37 ___|PIBD1015H370 11.8750] _ 3.5Y| _ 8/25/2015] _1111] 3.04 4.0478 | 3.6403 | 35878
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] _1203| _3.30 4.2644 | 3.6777 | 38186
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1223| 3.35 4.3115 | 3.9293 | 3.8688
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1251 3.43 4.3774 | 40015 | 3.9391
FXTN 07-48___|PIBD0716A488 7.0000] __3.5Y| _ 1/27/2016] 1266 347 4.4127 | 40402 | 3.9767
RTB0510 __ |PID0516C107 6.0000]  4v|  3/3/2016] 1302] 357 0.500000] 4.4000 | 11:53:06 AM| 4.4000 | 4.4974 | 4.1331 | 4.0670
FXTN 10-40___|PIBD1016C407 75000 4Y| _ 3/30/2016] 1329 3.64 45610 | 4.2028 | 4.1348
FXTN 10-41_* |PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1357 3.72 4.6269 | 42750 | 4.2050
FXTN 10-42___|PIBD10161420 9.1250] _ 45Y| __ 0/4/2016] _1487| 4.07| _ 150.400000] 4.3000 | 3:54:49 PM| 43025 | 4.6782 | 4.3574 | 4.2900
RTB 07-01 PIID07161018 7.0000] __4.5Y| _0/24/2016] 1507 4.13 5.000000| 4.6500 | 10:30:55 AM| 4.6500 | 4.6861 | 4.3700 | 4.3031
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1560 4.27 4.7070 | 4.4036 | 4.3378
FXTN07-49 __|PIBD0717C493 7.0000] __ 5Y| _ 3/31/2017] _1695] 464 1798000 4.2500 | 253:39 PM| 4.9500 | 4.7602 | 4.4892 | 4.4261
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1719 471 4.7697 | 45044 | 4.4418
FXTN 0570 * |PIBD0517G705 4.6250] __ 5Y| _ 7/6/2017] 1791 4.91| _ 400.000000] 44900 | 3:49:32 PM| 44900 | 4.7981 | 45500 | 4.4889
RTB07-02___|PIID0717H026 6.6250 _ 55Y| _ 8/19/2017| 1836 5.3 4.8047 | 4.5606 | 4.4967
FXTN 10-44___|PIBD1017H447 7.7500] _ 5.5Y| _ 8/23/2017] _1840] 504 4.8053 | 4.5615 | 4.4974
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1906 5.22 4.8150 | 45770 | 45088
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] 2001 548] __ 570.000000] 45000 | 3:46:01 PM| 45057 | 4.8290 | 45994 | 4.5252
FXTN 07-51 __|PIBDO718H511 5.0000] _ 6.5Y| _ 8/18/2018] 2200 _6.03 93.400000] 45750 | 3:33:08 PM| 45775 | 4.8583 | 4.6462 | 4.5596
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FXTN 10-47 __|PIBD1018K478 88750 _ 6.5Y| 11/20/2018] 2294 6.8 4.8722 | 4.6683 | 45759
FXTN 10-46___|PIBD1019B485 7.8750 __ 7Y| _2/19/2019| 2385 653 57.200000] 46150 | 3:24:38 PM| 46175 | 4.8856 | 4.6897 | 4.5916
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2451 6.72 4.8953 | 4.7052 | 4.6030
FXTN 07-54 * |PIBD0719G547 47500] __ 7Y| _ 7/19/2019] 2535] 6.95 4.9077 | 4.7250 | 46175
FXTN 10-50 __|PIBD1020B508 77500 8Y| _ 2/18/2020] 2749 7.53 4.9359 | 4.7539 | 4.6575
RTB 10-01 PIID1020H015 7.2500] __8.5Y| _ 8/19/2020] 2932 8.03 4.9600 | 4.7786 | 4.6917
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2960 8.1 4.9637 | 4.7824 | 4.6969
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] _3051] 8.36 4.9756 | 4.7947 | 4.7140
RTB 10-02___|PID1021C027 73750 OY| _ 3/3/2021] 3128] 857 28.410000| 4.7350 | 351:10 PM| 4.7376 | 4.9858 | 4.8051 | 4.7284
FXTN 10-53___|PIBD1021D531 6.5000 OV _ 4/28/2021| 3184 8.7 4.9931 | 4.8127 | 4.7388
RTB 1003 |PIiD1021J039 5.7500] _ 9.5Y| 10/20/2021] 3359 9.0 5.0162 | 4.8364 | 4.7715
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3394 9.30 34.000000 4.8450 | 3:21:52 PM| 4.8475 | 50208 | 4.8411 | 4.7781
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3450 0.45] _ 142.200000] 4.8450 | 3:36:12 PM| 4.8475 | 50282 | 4.8486 | 4.7885
FXTN 20-02___|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] _3504] _9.60 5.0353 | 4.8550 | 4.7986
FXTN 10-56_*_|PIBD1022H562 4.8750] __10Y| _ 8/2/2022] 3645] 9.99 5.0538 | 4.8750 | 4.8250
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3721] 10.19 5.0691 | 4.8913 | 4.8420
FXTN 20-04 __|PIBD2023B048 13.0000] _ 11Y| _ 2/20/2023] _3847| 1054 10.000000 4.8550 | 3:41:00 PM| 4.8575 | 50945 | 49183 | 4.8702
FXTN 20-05___|PIBD2023E054 11.8750] __ 11Y|__ 5/29/2023] 3945 10.81 5.1142 | 4.9393 | 4.8921
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4092| 11.21 5.1438 | 4.9708 | 4.9250
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] _4316| 11.82 5.1888 | 5.0188 | 4.9752
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2024] 4379 12.00 10.600000] 4.9750 | 3:19:00 PM| 4.9775 | 52015 | 5.0323 | 4.9893
FXTN 20-09___|PIBD2024K091 13.7500] __13Y|_11/11/2024] _4477| 12.27 5.2212 | 50533 | 5.0112
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4631| 12.69 5.2522 | 50863 | 5.0457
FXTN20-11___|PIBD2025J116 12.1250] __14Y|__10/20/2025] _4820| 13.21 40.000000] 5.0750 | 3:15:06 PM| 5.0775 | 52902 | 5.1269 | 5.0880
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4860| 13.32 5.2083 | 5.1354 | 5.0969
FXTN20-12___|PIBD2026A122 10.2500]  14Y|  1/19/2026] 4911] 13.45]  108.000000] 5.0950 | 3:12:10 PM| 5.0875 | 5.3085 | 5.1464 | 5.1083
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5185 14.21 3.000000| 5.3000 | 3:33:50 PM| 5.3000 | 5.3636 | 5.2051 | 5.1696
FXTN 20-13___|PIBD2026L139 8.0000 _ 15Y| _ 12/7/2026] 5233 14.34 5.3733 | 52154 | 5.1804
RTB 15-02____|PIID1527C023 5.3750]  15Y|  3/1/2027] 5317| 14.57]  346.319000] 52000 | 3:35:26 PM| 52293 | 5.3902 | 5.2334 | 5.1992
FXTN 20-14___|PIBD20271140 8.6250] _ 16Y| _ 9/6/2027] 5506 15.08 5.4282 | 52739 | 52415
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5961| 16.33 5.5197 | 53714 | 53433
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] 6500 17.81 5.6281 | 54870 | 54639
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6562] 17.98 5.6406 | 55008 | 54778
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6744] 18.48 2.000000| 5.5050 | 3:05:45 PM| 5.5075 | 5.6772 | 55393 | 55186
FXTN20-17___|PIBD2031G171 8.0000] __19Y| _ 7/19/2031] 6918 18.95 33.702000] 55425 | 3:30:27 PM| 55433 | 57122 | 5.5766 | 55675
FXTN 25-04 __|PIBD2531J042 9.3750] __19Y| _ 10/5/2031] 6996] 19.17 5.7279 | 55933 | 55749
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7116 19.50 5.000000| 5.7000 | ©9:50:56 AM| 5.7000 | 5.7521 | 56190 | 5.6018
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2082] 7144] 19.57]  180.401000 5.6150 | 3:38:56 PM| 5.6081 | 5.7577 | 5.6250 | 56081
FXTN 25-05___|PIBD2532K057 8.5000] _ 25Y| 11/29/2032] 7417| 20.32 5.7975 | 56576 | 5639
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8123 22.05 5.9006 | 57420 | 5.7204
FXTN 25-07 __|PIBD25851071 8.0000]  25Y|  9/30/2035] 8452] 23.16 5.000000| 5.7150 | 3:00:00 PM| 5.7175 | 5.9486 | 57814 | 5.7581
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8529] 23.37 10.500000| 5.7450 | 2:57:53 PM| 5.7488 | 59599 | 57906 | 5.7670
FXTN 25-09 * |PIBD25361097 7.6250]  25v|  09/20/2036] 8817| 24.16 3.330000 5.7500 | 3:37:54 PM| 5.7500 | 6.0019 | 58250 | 5.8000




