Interpolated Bonds
September 07, 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] 14| 0.04 1.000000] 2.5000 | 2:18:48 PM| 2.5000 | 3.1764 | 3.1181 | 3.1126
FXTN 10-30___|PIBD1012J302 12.1250] M| 10/17/2012] 37| 0.10 2.1615 | 2.0000 | 1.9850
FXTN 07-41___|PIBD0712K413 10.5000] __2M| 11/17/2012] 68| _0.19 1.6678 | 15255 | 1.5168
FXTN 07-42___|PIBD0713A421 9.0000] __4M| __ 1/5/2013] _ 117| 0.2 15449 | 1.4020 | 1.3941
FXTN 0319 __|PIBD0313A199 5.2500] _ 4M| __ 1/7/2013] _ 119] 0.33 15565 | 1.4119 | 1.4037
FXTN 07-43___|PIBD0713C438 8.7500] _ 5M| _ 3/3/2013] _ 174] 048 0.100000] 2.1250 | 3:06:35 PM| 2.1250 | 1.8460 | 1.6816 | 1.6682
FXTN 0566 |PIBD0513C664 6.6250]  6M| 3/13/2013] _ 184] 0.50 1.8988 | 1.7307 | 1.7163
FXTN 10-31 __[PIBD1013C316 12.7500] __7M| _ 3/27/2013] __198] 054 19559 | 1.7852 | 1.7688
FXTN 10-32___|PIBD1013E320 11.7500] __ 8M| _ 5/15/2013] 247|068 2.0969 | 1.9267 | 1.9000
FXTN 07-44___|PIBDO0713F446 9.6250] _ 10M| _ 6/29/2013] _ 292| 0.80 2.2264 | 2.0566 | 2.0205
RTB 0507 |PID0513G075 9.0000]  11M| _7/31/2013] _ 324] 0.89 2.3185 | 2.1490 | 2.1063
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] 394 1.08 2.4801 | 2.2779 | 22307
FXTN 07-45___|PIBD0713K457 7.1250] _ 1.5Y| _ 11/2/2013] __418] 1.15 25219 | 2.2970 | 22517
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 504] 1.38] __ 102.000000] 2.4000 | 2:55:07 PM| 24214 | 2.6714 | 2.3654 | 2.3270
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] 561 154 2.7706 | 2.4108 | 23769
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 673| 1.84 1.000000] 25000 | 9:02:20 AM| 25000 | 2.9654 | 2.5000 | 2.4750
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 9/24/2014] 744 2.04 6.922000] 2.9900 | 3:27:48 PM| 2.9900 | 3.1551 | 2.7230 | 26692
FXTN 07-46___|PIBD0714J466 6.5000 _ 2.5Y| _ 10/4/2014] _ 754] 2.07 3.1818 | 2.7544 | 2.7194
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 764] 2.09 3.2085 | 2.7858 | 2.7496
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] __897| 246 3.5638 | 3.2034 | 3.1509
FXTN 0568 |PIBDO515E685 6.3750]  3v| 513/2015] _o75] 267 3.7722 | 3.4484 | 3.3862
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y| _ 5/22/2015] _ 984] 2.70 3.7962 | 3.4767 | 3.4134
FXTN 04-20 __|PIBD0415G203 48750] __3Y| _ 7/21/2015] _1044] 2.86 3.9565 | 3.6651 | 3.5044
RTB 0509 _ |PIID0515H097 5.8750 Y|  8/19/2015] 1073] 294 3.000000] 4.2500 | 3:52:17 PM| 4.2500 | 4.0340 | 3.7562 | 3.6819
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1079] 2.96 1.000000] 37000 | 9:02:38 AM| 3.7000 | 4.0500 | 3.7750 | 3.7000
FXTN 05-69 __|PIBD0515K697 4.6250] _ 3.5Y| 11/25/2015] _1171] 3.21 4.1303 | 3.8790 | 38162
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1191] 3.6 4.1478 | 3.9016 | 3.8415
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1219 3.34 41722 | 3.9332 | 3.8769
FXTN 07-48___|PIBD0716A488 7.0000] _3.5Y| _ 1/27/2016] _1234] 3.38 9.680000| 4.0400 | 2:36:14 PM| 4.0400 | 4.1853 | 3.9502 | 3.8958
RTB0510 __ |PID0516C107 6.0000] 35Y|  3/3/2016] 1270] 3.48 3.000000| 4.1250 | 2:26:25 PM| 4.1250 | 4.2168 | 3.9909 | 3.9413
FXTN 10-40___|PIBD1016C407 75000 4Y| _ 3/30/2016] _1297] 355 4.2403 | 4.0214 | 3.9754
FXTN 1041 ___|PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1325 363 4.2648 | 4.0531 | 4.0108
FXTN 10-42_* |PIBD10161420 9.1250] __ 4Y| __ 9/4/2016] _1455] 3.99 5.642000] 4.5000 | 84547 AM| 4.5000 | 4.3783 | 4.2000 | 4.1750
RTB 07-01 PIID07161018 7.0000] _ 45Y| _ 9/24/2016] _1475] 4.04 4.4010 | 42057 | 4.1821
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1528 4.19 44611 | 42207 | 4.2009
FXTN07-49 __|PIBD0717C493 7.0000] __ 5Y| _ 3/31/2017] 1663 456 4.6143 | 4.0589 | 4.0487
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1667 4.62 4.6415 | 40657 | 4.2572
FXTN 0570 __|PIBD0517G705 4.6250] _ 5Y| __ 7/5/2017] 1759 4.82 4.7232 | 4.0861 | 4.2826
RTB07-02___|PIID0717H026 6.6250] _ 5Y| _ 8/19/2017] 1804 4.94 4.7743 | 4.0989 | 4.2986
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _ 8/23/2017] _1808] 4.95 4.7788 | 4.3000 | 4.3000
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1874] 5.13 4.7852 | 4.3313 | 4.3291
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] 1969 5.39 50.000000| 4.4400 | 10:19:14 AM| 4.4400 | 4.7944 | 4.3765 | 4.3710
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] _2168] 5.94] _ 6,594.500000] 45250 | 4:01:28 PM| 45158 | 4.8136 | 4.4710 | 4.4588
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2262 6.20 4.8227 | 45156 | 4.5002
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FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2353|645 4.8315 | 4.5588 | 45403
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2419 6.63 4.8378 | 45002 | 4.5694
FXTN 07-54 __|PIBD0719G547 4.7500] __7Y| _ 7/19/2019] 2503| 6.86 4.8459 | 4.6301 | 4.6065
FXTN 07-55_*_|PIBD0719H555 47500 7Y|  8/30/2019| 2545] 6.97 4.8500 | 4.6500 | 4.6250
FXTN 10-50 __|PIBD1020B508 7.7500] _ 7.5Y| __2/18/2020] 2717 7.44 4.8692 | 46782 | 4.6524
RTB 10-01 PIID1020H015 7.2500]  8Y|  8/19/2020] 2900] 7.95]  250.000000] 4.6900 | 3:18:24 PM| 4.6960 | 4.8896 | 4.7082 | 4.6815
FXTN 10-51 ___|PIBD10201510 6.1250] _ 8.5Y| _ 9/16/2020] 2928 8.02 4.8928 | 4.7128 | 4.6860
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] _3019| 8.27] __ 250.000000] 4.7250 | 10:41:02 AM| 4.7250 | 4.9029 | 4.7277 | 4.7004
RTB 10-02___|PID1021C027 7.3750] __8.5Y| _ 3/3/2021] 3096 8.48] _ 1963.135000] 4.7250 | 2:34:03 PM| 4.7304 | 4.9115 | 4.7403 | 4.7127
FXTN 10-53___|PIBD1021D531 65000 OY|  4/28/2021] 3152| 864 4.9178 | 4.7495 | 4.7216
RTB 1003 |PIiD1021J039 5.7500] _ 9.5Y| 10/20/2021] 3327| 9.12| __ 200.060000] 4.8000 | 2:57:07 PM| 4.7280 | 4.9373 | 4.77861 | 4.7495
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3362| 9.21] __ 360.000000] 4.7100 | 4:08:17 PM| 4.7165 | 4.9412 | 4.7839 | 4.7550
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3418] 9.36] __ 407.000000] 4.7150 | 3:18:24 PM| 4.7126 | 4.9475 | 47930 | 4.7640
FXTN 20-02___|PIBD2022C021 15.0000] __ 10Y| _ 3/14/2022] 3472|951 4.9535 | 4.8019 | 4.7726
FXTN 10-56_*_|PIBD1022H562 48750] __10Y| _ 8/2/2022] 3613] 9.90 4.9692 | 4.8250 | 4.7950
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3689| 10.11 4.9859 | 4.8416 | 4.8122
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3815 1045 5.0136 | 4.8692 | 4.8407
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3913 10.72 5.0352 | 4.8906 | 4.8629
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4060 11.12 5.0675 | 4.0228 | 4.8962
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2004] 4284] 11.74 5.1167 | 4.9718 | 4.9469
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/5/2024] _4347| 11.91 5.1306 | 4.9856 | 4.9612
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| _11/11/2024] 4445 12.18 5.1521 | 50070 | 4.9834
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4599 12.60 5.1860 | 5.0407 | 50182
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4788| 13.12 5.2275 | 5.0821 | 5.0610
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4828| 13.23 5.2363 | 5.0908 | 50701
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4879| 13.37 5.2475 | 5.1020 | 5.0816
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5153 14.12] _ 1,102.100000] 52000 | 3:4553 PM| 52002 | 53078 | 5.1619 | 5.1437
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5201] 14.25 5.3183 | 5.1724 | 5.1545
RTB 15-02____|PIID1527C023 5.3750]  15Y|  3/1/2027| 5285] 14.48] 1,019.840000 5.2700 | 3:38:48 PM| 5.2685 | 5.3368 | 5.1908 | 5.1735
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 9/6/2027] 5474 15.00 5.3784 | 52321 | 52163
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5929| 16.24 5.4784 | 53317 | 53193
FXTN 20-16 __|PIBD2030E166 8.7500 _ 18Y| _ 5/27/2030] 6468 17.72 5.5069 | 54496 | 54414
FXTN 25-02___|PIBD2530G029 12.5000]  18Y| _ 7/28/2030] 6530] 17.89 5.6105 | 54632 | 54554
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6712| 18.39 5.6505 | 55030 | 5.4966
FXTN20-17___|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6886 18.87] 15,017.237000 5.5600 | 4:12:29 PM| 55458 | 5.6888 | 5.5411 | 55360
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6964] 19.08 5.7059 | 55681 | 55537
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7084 19.41 25.100000] 56700 | 3:04:01 PM| 56540 | 57323 | 5.5844 | 55808
RTB20-01 _* |PIiD2032C014 5.8750]  20Y|  3/1/2082] 7112| 19.48]  4,803.982000 55950 | 4:05:35 PM| 55872 | 5.7385 | 55005 | 55672
FXTN 25-05___|PIBD2532K057 8.5000]  25Y| 11/29/2032] 7385| 20.23 5.7589 | 55969 | 55922
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8091] 22.17 5.8117 | 56135 | 56050
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  9/30/2035] 8420] 23.07 5.8363 | 5.6212 | 56110
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8497| 23.28]  655.000000] 5.6300 | 3:4556 PM| 5.6310 | 5.8421 | 56230 | 56124
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  0/20/2036] 8785| 24.07|  203.425000] 5.7250 | 11:48:50 AM| 56498 | 5.8637 | 5.6298 | 56176
FXTN 2510 * |PIBD2537H103 5.7500] _ 25Y|  8/16/2037] 0106] 24.95]  636.425245] 5.5000 | 3:26:13 PM| 5.6073 | 5.8877 | 56373 | 56235




