Interpolated Bonds
September 06, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
Inst Name ISIN CPN Tenor|{Maturity Days [YRS [D. Vol (MM) Last Yield[Traded Time |W. Ave Yldq PDSI-F [ PDSI-R1 | PDSI-R2
RTB03-07 __|PID03121070 5.2500] _ <IM| _ 9/24/2012] 17| 0.05 2.9779 | 28875 | 28750
FXTN 10-30___|PIBD1012J302 12.1250] M| _10/17/2012] 40| 0.1 2.1052 | 1.9275 | 1.9056
FXTN 07-41___|PIBD0712K413 10.5000] __2M| 11/17/2012] 71| 0.19 1.6600 | 1.4957 | 1.4877
FXTN 07-42___|PIBD0713A421 9.0000] _ 4M| _ 1/5/2013] _ 120] 0.33 15842 | 1.4353 | 1.4349
FXTN 0319 |PIBD0313A199 5.2500] _ 4M| __ 1/7/2013] _ 122] 0.33 15959 | 1.4476 | 1.4471
FXTN 0743 |PIBD0713C438 8.7500] _ 6M| _ 3/3/2013] _ 177] 048] _ 150.000000] 1.8000 | 3:18:00 PM| 1.8322 | 1.9200 | 1.7853 | 1.7840
FXTN 0566 |PIBD0513C664 6.6250]  6M| _ 3/13/2013] _ 187] 0.51 1.9567 | 1.8180 | 1.8167
FXTN 10-31 __|PIBD1013C316 127500 7M|__ 3/27/2013] _ 201] 055 1.946 | 1.8465 | 1.8453
FXTN 10-32___|PIBD1013E320 11.7500] __ OM| _ 5/15/2013] _ 250] 0.68 2.1273 | 1.9465 | 1.9456
FXTN 07-44___|PIBD0713F446 9.6250] _ 10M| _ 6/29/2013] _ 295| 0.81 2.2493 | 2.0382 | 2.0376
RTB 05-07 __|PIID0513G075 9.0000] _ 11M| _ 7/31/2013] _ 327 0.90 2.3359 | 2.1035 | 2.1031
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] _ 397] 1.09 2.4916 | 22111 | 22082
FXTN 07-45___|PIBD0713K457 7.1250] _ 15Y| _ 11/2/2013] 421 1.15 2.000000] 2.3000 | 11:12:46 AM| 2.3500 | 2.5334 | 2.2350 | 2.2311
FXTN 0567 |PIBD0514A673 6.2500] _ 15Y| _ 1/27/2014] 507 1.39 2.6830 | 2.3250 | 2.3134
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 564] 155 2.7821 | 2.3840 | 23679
FXTN 10-35_* |PIBD1014G356 12.7500] __2Y| _ 7/15/2014] _ 676] 1.85 2.9769 | 25000 | 24750
RTB 05-08___|PIID0514I080 6.2500] 25Y| _ 0/24/2014] _ 747] 205 3.1609 | 2.7212 | 26918
FXTN 07-46___|PIBD0714J466 6.5000] _25Y| _ 10/4/2014] _ 757] 207 3.1868 | 2.7504 | 2.7224
SPTB10-03___[SPTB1014J037 12.2500] _ 2.5Y| 10/14/2014] _ 767] 2.10 3.2127 | 2.7835 | 2.7529
FXTN 10-36___|PIBD1015B367 12.3750] __2.5Y| _ 2/24/2015] 900 2.47 3.5573 | 3.1979 | 3.1591
FXTN 0568 |PIBD0515E685 6.3750] _ 3Y| 5/13/2015] _ 978] 268 3.7594 | 3.4410 | 3.3974
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3Y| _ 5/22/2015] _ 987] 2.70 3.7827 | 3.4690 | 3.4249
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] 1047] 2.87 3.9382 | 3.6559 | 3.6081
RTB 0509 |PIID0515H097 5.8750] _ 3Y| _ 8/19/2015] 1076] 2.95 40.530000] 4.1000 | 3:10:05 PM| 3.6670 | 4.0133 | 3.7463 | 3.6967
FXTN 10-37_* |PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] 1082] 2.96 4.0288 | 3.7650 | 3.7150
FXTN 0569 |PIBD0515K697 4.6250] __35Y| 11/25/2015] 1174 3.22 4.1225 | 3.8837 | 3.8086
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.6Y| 12/15/2015] 1194] 3.7 4.1428 | 3.9095 | 3.8289
FXTN 10-39___|PIBD1016A393 9.2500] _ 35Y| _ 1/12/2016] 1222] 335 41713 | 3.9456 | 3.8574
FXTN 0748 |PIBD0716A488 7.0000] __35Y| _ 1/27/2016] _1237] 3.39 1.510000] 4.3000 | 11:40:08 AM| 4.3000 | 4.1866 | 3.9649 | 3.8727
RTB05-10 __|PIID0516C107 6.0000] _35Y| _ 3/3/2016] 1273] 3.49 8.700000] 4.2940 | 2:24:40 PM| 4.0561 | 4.2232 | 4.0114 | 3.9093
FXTN 10-40 __|PIBD1016C407 7.5000] __ 4Y] _ 3/30/2016] _1300] 3.56 4.2507 | 4.0462 | 3.9368
FXTN 1041 ___|PIBD1016D416 7.0000] 4| 4/27/2016] _1328] 3.64 4.2792 | 4.0823 | 3.9653
FXTN 10-42_* |PIBD10161420 9.1250] __ 4Y| _ 0/4/2016] _1458] 3.9 70.000000] 4.0950 | 11:56:03 AM| 4.0975 | 4.4115 | 4.2500 | 4.0975
RTB 07-01 PIID07161018 7.0000] _45Y| _ 9/24/2016] _1478] 4.05 4.4293 | 4.2547 | 4.1089
FXTN 10-43___|PIBD1016K436 6.2500] _ 45Y| 11/16/2016] 1531] 4.19 44764 | 42672 | 4.1392
FXTN 0749 |PIBD0717C493 7.0000] __ 5Y| _3/31/2017] 1666] 4.56] _ 106.342000] 4.6000 | 11:41:13 AM| 4.2791 | 4.5962 | 4.2989 | 4.2163
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1690 4.63 4.6176 | 4.3045 | 4.2301
FXTN 05-70 __ |PIBD0517G705 46250 5Y| _ 7/5/2017] 1762 483 75.800000] 4.2000 | 11:53:12 AM| 4.2000 | 4.6815 | 4.3215 | 4.2712
RTB07-02___|PID0717H026 6.6250]  5Y| 8/19/2017] 1807] 4.95 2.500000] 4.5000 | 2:33:12 PM| 4.5000 | 4.7214 | 4.3320 | 4.2969
FXTN 10-44_*_|PIBD1017H447 7.7500] __ 5Y| _8/23/2017] 1811] 4.96 90.837000] 4.4000 | 10:52:35 AM| 4.4000 | 4.7250 | 4.3330 | 4.2092
FXTN 0750 __|PIBD0717J502 5.3750] _ 55Y| 10/28/2017] 1877] 5.14 1.371000] 4.7500 | 11:41:44 AM| 4.7500 | 4.7379 | 4.3584 | 4.3270
FXTN 10-45___|PIBD1018A451 5.8750] _ 55Y| _ 1/31/2018] 1972] 540  1,650.000000] 4.4300 | 4:11:08 PM| 4.4590 | 4.7565 | 4.3951 | 4.3669
FXTN 07561 __|PIBD0718H511 5.0000] _ 6Y| _ 8/18/2018] 2171] 595]  122.149547| 44000 | 3:36:17 PM| 45101 | 4.7955 | 4.4719 | 4.4507
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FXTN 10-47 __|PIBD1018K478 8.8750 _ 6.5Y| 11/20/2018] 2265 6.21 48138 | 45082 | 4.4902
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2356 645 0.384000| 4.8000 | 11:42:15 AM| 4.8000 | 4.8317 | 45433 | 45285
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2422| 664 4.8446 | 4.5688 | 4.5563
FXTN 07-54 __|PIBD0719G547 4.7500] __ 7Y|__ 7/19/2019] 2506] 6.67 6.200000] 45750 | 8:47:37 AM| 4.5750 | 4.8610 | 46012 | 4.5916
FXTN 07-55_*_|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2548] 6.98] _ 125.000000] 45750 | 11:20:16 AM| 4.6110 | 4.8692 | 4.6174 | 4.6093
FXTN 10-50 __|PIBD1020B508 7.7500] _ 7.5Y| _ 2/18/2020] 2720 745 4.8912 | 46548 | 4.6400
RTB 10-01 PIID1020H015 72500 8Y| _ 819/2020] _2903] 7.95 4.9146 | 46947 | 46727
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2931] 8.03 4.9182 | 4.7008 | 46777
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] _3022| 8.28] __ 200.602006] 4.7250 | 10:41:48 AM| 4.7246 | 4.9298 | 4.7206 | 4.6939
RTB 10-02____|PID1021C027 7.3750] __8.5Y| _ 3/3/2021] 3099 8.49] _ 3,151.046707| 4.7300 | 10:54:10 AM| 4.7324 | 4.9397 | 4.7374 | 4.7077
FXTN 10-53___|PIBD1021D531 65000 OY|  4/28/2021] 3155] 864 22.278000| 4.7300 | 11:44:14 AM| 4.7300 | 4.9468 | 4.749 | 4.7177
RTB 1003 |PIiD1021J039 5.7500] _ 95Y| 10/20/2021] 3330] 9.2 3.000000] 48150 | 2:09:39 PM| 4.8150 | 4.9692 | 4.7877 | 4.7489
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] _3365] 9.22 4.9737 | 47953 | 4.7552
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3421 9.37] __ 200.000000] 4.7000 | 11:35:28 AM| 4.7000 | 4.9808 | 4.8075 | 4.7652
FXTN 20-02___|PIBD2022C021 15.0000] __10Y| _ 3/14/2022] 3475] 952 4.9877 | 4.8193 | 4.7748
FXTN 10-56_*_|PIBD1022H562 4.8750] _ 10v| _ 8/2/2022] 3616] 9.91 5.0058 | 4.8500 | 4.8000
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3692 10.12 5.0220 | 4.8663 | 4.8174
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3818| 1046 5.0490 | 4.8935 | 4.8463
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3916 10.73 5.0700 | 4.9145 | 4.8687
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4063 11.13 5.1015 | 4.9462 | 4.9024
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/20204] 4287| 11.75 5.1495 | 4.0944 | 4.9537
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2024] 4350 11.92 5.1630 | 5.0079 | 4.9681
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] _4448| 12.19 5.1840 | 5.0290 | 4.9905
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4602| 12.61 5.2169 | 5.0621 | 5.0258
FXTN20-11___|PIBD2025J116 12.1250] __14Y|__10/20/2025] _4791| 13.13 5.2574 | 51028 | 50691
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4831] 13.24 5.2660 | 51114 | 50782
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] 4882| 13.38 5.2769 | 5.1224 | 5.0899
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5156 14.13] _ 4,838.500000] 52700 | 2:30:12 PM| 52264 | 5.3356 | 5.1813 | 5.1527
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5204] 14.26 5.3459 | 5.1916 | 5.1637
RTB 15-02___|PIID1527C023 5.3750] _ 15Y| _ 3/1/2027] 5288 14.49 18.175000] 52200 | _2:43:27 PM| 52307 | 53639 | 5.2097 | 5.1829
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 9/6/2027] 5477| 15.01 5.4043 | 52504 | 52262
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5982| 16.25 5.5018 | 53482 | 5.3304
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6471| 17.73 5.6172 | 54642 | 54538
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6533] 17.90 5.6305 | 54775 | 54680
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] 6715 18.40 5.6695 | 55167 | 55097
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6889] 18.87] 11,250.000000] 5.5600 | 4:14:54 PM| 55763 | 5.7068 | 55641 | 55495
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] _6967| 19.09 5.7235 | 55709 | 55674
FXTN 20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7087| 19.42 85.200000] 57500 | 11:05:32 AM| 5.7406 | 57492 | 55967 | 5.5949
RTB20-01 _*_|PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7115 19.49] 2,175.300130] 55920 | 4:13:19 PM| 56013 | 57552 | 56027 | 5.6013
FXTN 25-05___|PIBD2532K057 8.5000 _ 25Y| 11/29/2032] 7388| 20.24 5.7771 | 56082 | 56061
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8094] 22.18 5.8338 | 56223 | 56184
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  9/30/2035] 8423| 23.08 5.8603 | 5.6288 | 56241
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8500] 23.29]  295.100000| 5.7500 | 3:10:35 PM| 5.6510 | 5.8665 | 56304 | 56254
FXTN 25-09 __|PIBD25361097 7.6250]  25v|  09/20/2036] 8788] 24.08] _ 250.100000] 5.6600 | 3:54:26 PM| 56571 | 5.8896 | 5.6361 | 5.6305
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'"s:l:‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';T; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 25-10 * |PIBD2537H103 57500]  25Y|  8/16/2037] 9109 24.96 405.925736] 5.6050 | 34547 PM| 56122 | 59154 | 5.6425 | 5.6361




