Interpolated Bonds
September 24, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 10-30___|PIBD1012J302 12.1250] _ <IM| 10/17/2012] 22| 0.06 2.2650 | 2.1750 | 2.1600
FXTN 07-41___|PIBD0712K413 10.5000] __ 2M| 11/17/2012] 53] 0.15 12038 | 1.0491 | 0.9755
FXTN 07-42___|PIBD0713A421 9.0000] __4M| __ 1/5/2013] _ 102| 0.8 1.0801 | 09155 | 0.7446
FXTN 0319 __|PIBD0313A199 5.2500] __ 4M| __ 1/7/2013] __104] 028 2.950000 1.9750 | 11:38:33 AM| 1.9750 | 1.0881 | 0.9236 | 0.7566
FXTN 07-43___|PIBD0713C438 8.7500] _ 5M| _ 3/3/2013] 159 044 1.3067 | 1.1462 | 1.0560
FXTN 0566 |PIBD0513C664 6.6250]  5M| 3/13/2013] _169] 0.46 1.3464 | 1.1867 | 1.1107
FXTN 10-31 __[PIBD1013C316 12.7500] __6M| _ 3/27/2013] __183| 0.50 13972 | 1.2375 | 1.1682
FXTN 10-32___|PIBD1013E320 11.7500] __ 8M| _ 5/15/2013] _ 232| 064 15579 | 1.3950 | 1.3031
FXTN 07-44___|PIBDO0713F446 9.6250] _ OM| _ 6/29/2013] _ 277| 076 17055 | 1.5396 | 1.4270
RTB 0507 |PID0513G075 9.0000] _ foM| _ 7/31/2013] 309 0.85 14.939000] 16250 | _3:42:14 PM| 16250 | 1.8104 | 1.6425 | 15151
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] 379 1.04 3.100000] 1.7250 | 3:41:16 PM| 1.7250 | 2.0804 | 1.8396 | 1.6882
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] 403 1.10 65834750 2.0000 | 3:42:58 PM| 2.0721 | 2.0980 | 1.8849 | 1.7319
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 489 1.34] _ 510.750000] 2.0500 | 3:56:05 PM| 1.8777 | 2.3406 | 2.0472 | 1.8883
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 546] 1.50 2.5013 | 2.1547 | 1.9920
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 658 1.80 2.8171 | 2.3660 | 2.1958
RTB 05-08_*_|PIID0514I080 6.2500]  2Y| 0/24/2014] 729 2.00 4.500000 3.0000 | 3:56:38 PM| 2.9443 | 3.0173 | 25000 | 2.3250
FXTN 07-46___|PIBD0714J466 6.5000]  2.5Y| _ 10/4/2014] 739 2.02 3.0445 | 25209 | 2.3567
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 749] 2.05 3.0716 | 25697 | 2.3885
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] _ 882| 2.42 3.4327 | 2.9567 | 28105
FXTN 0568 |PIBDO515E685 6.3750]  3Y| 5/13/2015] 960] 2.63 3.6445 | 3.1896 | 3.0580
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] 969 2.65 3.6690 | 3.2164 | 3.0865
FXTN 04-20 __|PIBD0415G203 4.8750] Y| 7/21/2015] 1029 2.82]  302.440000] 3.3750 | 3:40:46 PM| 3.3874 | 3.8319 | 3.3955 | 3.2769
RTB 0509 |PIID0515H097 5.8750  3Y|  8/19/2015] 1058] 2.90 2.050000] 3.7500 | 3:31:35 PM| 3.4699 | 3.9106 | 3.4821 | 3.3689
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] 1064 2.92 3.9269 | 3.5000 | 3.3880
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1156 3.17 4.0669 | 3.6742 | 35725
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1176] 8.22 4.0974 | 3.7121 | 36126
FXTN 10-39___|PIBD1016A393 9.2500]  35Y|  1/12/2016] 1204] 3.30 7.796000] 3.5000 | 3:59:23 PM| 3.5000 | 4.1400 | 3.7652 | 3.6688
FXTN 07-48___|PIBD0716A488 7.0000] __3.5Y| _ 1/27/2016] _1219] 3.34 1.100000] 4.2500 | 3:57:05 PM| 4.2500 | 4.1628 | 3.7936 | 3.6988
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1255] 3.44 54851500 4.0000 | 4:03:38 PM| 4.0250 | 42176 | 3.8617 | 8.7710
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 5/30/2016] 1282 351 4.2587 | 3.9129 | 3.8252
FXTN 1041 ___|PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1310|359 4.3013 | 3.9650 | 3.8814
FXTN 10-42___|PIBD10161420 91250 4Y| _ 0/4/2016] 1440| 3.95 _ 400.000000] 4.1850 | 4:06:51 PM| 4.1925 | 4.4992 | 4.2121 | 4.1421
RTB07-01__*_|PIID07161018 7.0000 ___4Y| _9/24/2016] 1460 4.0 82.145000 4.0500 | 4:03:34 PM| 4.1322 | 45296 | 4.2500 | 4.1822
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] _1513] 4.15 4.200000] 42500 | 10:13:25 AM| 4.2500 | 4.5698 | 4.2699 | 4.2129
FXTN07-49___|PIBD0717C493 7.0000 __ 5Y| _ 3/31/2017| 1648 452 4.6703 | 4.3206 | 4.2911
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1672 458 4.6883 | 4.3296 | 4.3050
FXTN 0570 |PIBD0517G705 46250 5Y| __ 7/6/2017] 1744] 478 4.7422 | 4.3566 | 4.3466
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017] 1789 490 0.656000] 4.1250 | 3:25:29 PM| 4.2986 | 4.7759 | 43735 | 4.3727
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _8/23/2017| 1793 4.9 4.7788 | 4.3750 | 43750
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1859 5.09 4.7787 | 4.4041 | 4.3960
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1954] 535 1.000000 4.4250 | 9:48:30 AM| 4.4250 | 4.7784 | 4.4460 | 4.4262
FXTN 07-51 __|PIBDO718H511 5.0000  6Y| 8/18/2018] 2153 5.90]  3,380.000000] 4.5000 | 2:04:51 PM| 4.4936 | 4.7779 | 45338 | 4.4894
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2247| 6.16 4.7777 | 45752 | 45193
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2338 6.41 4.7774 | 46153 | 4.5482
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FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2404 6.59 4.7773 | 46444 | 45692
FXTN 07-54 __|PIBD0719G547 47500 7Y| _ 7/19/2019] 2488] 6.82] _ 317.000000] 45850 | 11:26:31 AM| 4.6092 | 4.7770 | 46815 | 4.5959
FXTN 07-55_*_|PIBD0719H555 47500 7Y|  8/30/2019] 2530] 6.93 4.7769 | 4.7000 | 4.6092
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2702 7.40 70877662 4.5000 | 40552 PM| 4.5900 | 47909 | 4.7000 | 4.6233
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2885 7.90 11.240131| 4.6000 | 3:10:29 PM| 4.5231 | 4.8058 | 4.7000 | 4.6383
FXTN 10-51 ___|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2913] 7.98 4.8081 | 4.7000 | 4.6406
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 3004 8.23 0.120000] 4.7500 | 10:59:13 AM| 4.7500 | 4.8155 | 4.7000 | 4.6480
RTB 10-02____|PID1021C027 7.3750] __8.5Y| _ 3/3/2021] 3081|844 4.8218 | 4.7000 | 4.6543
FXTN 10-53___|PIBD1021D531 6.5000 _ OY| _ 4/28/2021] 3137|859  2,006.617000] 46750 | 3:24:41 PM| 46734 | 4.8263 | 4.7000 | 4.6589
RTB 10-03____|PIID1021J039 5.7500 _ 9.5Y| 10/20/2021] 3312] 9.07 0.700000] 4.9950 | 2:10:46 PM| 4.9950 | 4.8406 | 4.7000 | 4.6732
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3347 9.17 4.8434 | 47000 | 4.6760
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3403| 0.32| _ 122.629990| 4.7000 | 3:21:42 PM| 4.6893 | 4.8480 | 4.7000 | 4.6806
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3457 947 4.8524 | 4.7000 | 4.6850
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3598] 9.86 4.8639 | 4.7000 | 4.6966
FXTN 10-57_* |PIBD10221570 47500 __10Y| _ 9/13/2022] 3640] 9.97 19.400000] 4.6750 | 3:38:49 PM| 4.6750 | 4.8673 | 4.7000 | 4.7000
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3674 10.07 4.8775 | 47104 | 4.7105
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3800 10.41 4.9154 | 47490 | 4.7495
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3898 10.68 4.9449 | 47791 | 4.7799
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4045 11.08 4.9891 | 4.8241 | 4.8254
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4269 11.70 5.0565 | 4.8028 | 4.8947
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/6/2004] 4332| 11.67 5.0755 | 4.9121 | 4.9142
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4430 12.14 5.1050 | 4.9421 | 4.0445
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4584] 12.56 5.1513 | 4.9893 | 4.0922
FXTN20-11___|PIBD2025J116 121250 14Y|_10/20/2025] 4773 13.08 5.2081 | 5.0473 | 5.0507
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4813 13.19 5.2202 | 5.0695 | 50631
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] _4864| 13.33 5.2355 | 5.0751 | 5.0789
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5138| 14.08 32575000 5.3750 | 2:16:12 PM| 53207 | 53179 | 5.1591 | 5.1637
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5186| 14.21 5.3324 | 5.1738 | 5.1786
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5270 14.44]  1424.404000] 53500 | 3:57:38 PM| 52765 | 53576 | 51996 | 52046
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027| 5459] 14.96 5.4145 | 52575 | 52631
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5914] 16.20 5.5514 | 53970 | 54039
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] 6453 17.68 5.7135 | 55622 | 55708
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6515] 17.85 5.7322 | 55812 | 55900
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6697] 18.35 5.7869 | 5.6369 | 56463
FXTN20-17___|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6871| 18.82] 4,049.198683| 5.7600 | 3:51:03 PM| 57508 | 5.8392 | 56903 | 5.7002
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6949] 19.04 5.8627 | 57142 | 57243
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7069 19.37| _ 184.099157| 57250 | 11:12:18 AM| 57222 | 58988 | 57509 | 5.7615
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7097 19.44] __ 711.886000] 57950 | 4:02:58 PM| 57701 | 59072 | 5.7595 | 57701
FXTN 25-05___|PIBD2532K057 85000 25Y| 11/29/2032] 7370 20.19 5.9250 | 57836 | 57927
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8076 22.13 5.9711 | 58457 | 5.8511
FXTN 25-07 __|PIBD25851071 8.0000]  25Y|  0/30/2035] 8405| 23.03 5.9926 | 58746 | 58783
FXTN 25-08___|PIBD2535L086 8.1250] _ 25Y| 12/16/2035] _8482| 23.24 5.9976 | 58814 | 58346
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  09/20/2036] 8770] 24.03 6.0164 | 5.9068 | 59085
FXTN 2510 * |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] _9091| 24.91 43.144000] 57500 | 357:42PM| 5.7367 | 6.0373 | 5.9350 | 5.9350




