Interpolated Bonds

October 16, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-41 __|PIBD0712K413 10.5000] M| 11/17/2012] 31| 0.08 15312 | 1.3897 | 1.3676
FXTN 07-42___|PIBD0713A421 9.0000] __2M| __ 1/5/2013] 80| 0.22 0.9848 | 0.8071 | 0.7996
FXTN 0319 __|PIBD0313A199 5.2500] _ oM| _ 1/7/2013] 82| 0.2 0.9737 | 0.7952 | 0.7885
FXTN 07-43___|PIBD0713C438 8.7500  5M|  3/3/2013] 137 0.38 1.0310 | 0.8509 | 0.8460
FXTN 05-66___|PIBD0513C664 6.6250]  5M| 3/13/2013] _ 147] 0.40 1.0686 | 0.8896 | 0.8835
FXTN 10-31 __[PIBD1013C316 12.7500] __ 5M| _ 3/27/2013] __161] 044 1.1212 | 0.9437 | 0.9361
FXTN 10-32___|PIBD1013E320 11.7500] __7M| _ 5/15/2013] _ 210|058 5.921761] 1.1000 | 85150 AM| 1.1000 | 1.2579 | 1.0732 | 1.0648
FXTN 07-44___|PIBD0713F446 9.6250]  OM| _ 6/29/2013] _ 255] 0.70 13511 | 1.1507 | 1.1448
RTB 0507 |PID0513G075 9.0000] __10M| _ 7/31/2013] _ 287| 0.79 19.021087] 15000 | 8:51:14 AM| 15000 | 1.4173 | 1.2068 | 1.2017
FXTN 10-33___|PIBD1013J337 11.0000] __ 1Y|__ 10/9/2013] _ 357] 0.98 15761 | 1.3410 | 1.3402
FXTN 07-45___|PIBD0713K457 7.1250] _ 15Y| _ 11/2/2013] __381] 1.04 4.436466] 14500 | 8:52:48 AM| 14500 | 1.6733 | 14324 | 14314
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 467] 1.28 9.140000] 15000 | _3:01:11 PM| 1.8939 | 2.0217 | 1.7599 | 1.7579
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] 504 1.44 2.2526 | 1.9770 | 1.9743
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 636] 1.74 2.7063 | 24035 | 2.3995
RTB 05-08___ |PIID0514I080 6.2500]  2v| o0/24/2014] 707] 1.94 1.000000] 3.0000 | 253:35 PM| 3.0000 | 2.9940 | 2.6738 | 2.6691
FXTN 07-46___|PIBD0714J466 6.5000] __ 2Y| _ 10/4/2014] _ 717] 1.96 3.0845 | 2.7119 | 2.7070
SPTB 10-03_* |SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 727| 1.99 3.0750 | 2.7500 | 2.7450
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] __860| 2.36 3.4924 | 3.0594 | 3.1587
FXTN 0568 |PIBDO515E685 6.3750]  3v| 5/13/2015] 938] 257 74.000000] 3.0000 | 9:57:03 AM| 3.0012 | 37371 | 3.2408 | 3.4013
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y| _ 522/2015] _ 947| 2.59 3.7654 | 3.2617 | 3.4293
FXTN 04-20 __|PIBD0415G203 4.8750] __3Y| _ 7/21/2015] _1007| 2.76 3.9536 | 3.4013 | 36160
RTB 0509 |PIID0515H097 5.8750] __ 3Y| _ 8/19/2015] 1086] 2.84] _ 681.177028] 3.8000 | 4:13:27 PM| 3.8034 | 4.0446 | 3.4687 | 3.7062
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1042| 2.85 4.0635 | 3.4827 | 3.7248
FXTN 05-69 __|PIBD0515K697 4.6250] 35Y| 11/25/2015] 1134] 3.11]  300.000000| 5.7000 | 11:38:31 AM| 3.7250 | 4.1787 | 3.6339 | 3.8187
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1154 3.16 4.2038 | 3.6668 | 3.8391
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1182 3.24 3.778150] 4.0000 | 4:14:37 PM| 4.0000 | 4.2389 | 3.7128 | 3.8677
FXTN 07-48___|PIBD0716A488 7.0000] _ 3.5Y| _ 1/27/2016] _1197| 3.8 41702643 4.0000 | _4:14:08 PM|_4.0000 | 42577 | 3.7374 | 3.8830
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1233] 3.38] _ 301.700400] 4.3000 | 3:23:32 PM| 4.0039 | 4.3028 | 3.7966 | 3.9198
FXTN 10-40___|PIBD1016C407 7.5000] _ 3.5Y| _ 3/30/2016] 1260|345 4.3366 | 3.8410 | 3.0473
FXTN 1041 ___|PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1288 353 4.3717 | 3.8870 | 3.9759
FXTN 10-42___|PIBD10161420 9.1250] __ 4Y| __ 0/4/2016] 1418| 3.88] _ 3,067.196098| 4.1240 | 11:24:53 AM| 4.1271 | 4.5345 | 4.1007 | 4.1086
RTB07-01__*_|PIID07161018 7.0000 __ 4Y| _9/24/2016] 1438] 3.94 82.355800] 4.2000 | 11:07:23 AM| 4.2000 | 45506 | 4.1336 | 4.1290
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] _1491] 4.08 45054 | 4.1640 | 4.1626
FXTN 07-49 ___|PIBD0717C493 7.0000] __4.5Y| _ 3/31/2017| 1626 445  3,725.880000] 4.2250 | 4:06:42 PM| 4.2471 | 4.6866 | 42416 | 4.2483
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1650 4.5 4.7029 | 4.0554 | 4.2635
FXTN 0570 |PIBD0517G705 4.6250] _ 5Y| _ 7/6/2017] 1722| 472|  1,000.000000] 4.3490 | 3:46:11 PM| 43495 | 4.7515 | 4.2968 | 4.3092
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1767] 484 _ 629.217470] 45000 | 3:45:09 PM| 4.3256 | 4.7819 | 4.3227 | 4.3377
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _ 8/23/2017] 1771|485 4.7846 | 4.3250 | 4.3403
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1837| 503| __ 122.632000] 4.3990 | 11:20:01 AM| 4.3995 | 4.7864 | 4.3496 | 4.3635
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1982] 529  1,268.010999] 4.3990 | 3:45:32 PM| 4.3994 | 4.7891 | 4.3851 | 4.3970
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2131 584 4.7946 | 44593 | 4.4671
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] _2225] 6.10 4.7972 | 44944 | 4.5003
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] _2316] 6.35 3.400000] 4.8000 | 0:24:18 AM| 4.8000 | 4.7997 | 45284 | 4.5323
FXTN 07-53___|PIBD0719D531 5.0000]  7Y|  4/26/2019] 2382] 6.5 4.8015 | 4.5530 | 45566
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FXTN 07-54 __|PIBD0719G547 47500 7Y| _ 7/19/2019] 2466 6.76 4.8038 | 4.5843 | 45852
FXTN 07-55_*_|PIBD0719H555 47500 7Y|  8/30/2019] 2508] 6.87 4.8050 | 4.6000 | 4.6000
FXTN 10-50 __|PIBD1020B508 7.7500] _ 7.5Y| _ 2/18/2020] 2680 7.34 77391785 4.6250 | 8:46:58 AM| 4.6250 | 4.8456 | 4.6150 | 4.6150
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2863 7.84 4.8888 | 4.6310 | 46310
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2891] 7.92 4.8954 | 4.6335 | 4.6335
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] 2982 8.17 5.200000] 47150 | 3:32:48 PM| 4.7150 | 4.9169 | 4.6414 | 46414
RTB 10-02____|PID1021C027 7.3750] _ 85Y|  3/3/2021] 3059] 8.38] _ 100.010000] 4.6501 | 3:46:57 PM| 4.6501 | 4.9350 | 4.6482 | 4.6482
FXTN 10-53___|PIBD1021D531 6.5000 _ 9Y| _ 4/28/2021] 3115] 853 4.9483 | 4.6531 | 4.6531
RTB 10-03____|PIID1021J039 5.7500] _ 9.5Y| 10/20/2021] 3290] 9.01] _ 1,049.576000] 4.7750 | 3:19:49 PM| 4.7761 | 4.9896 | 4.6684 | 4.6684
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3325 9.1 0.600000] 4.7500 | 255553 PM| 4.7500 | 4.9978 | 46714 | 4.6714
FXTN 10-54 __|PIBD1022G545 6.3750 _ 9.5Y| _ 1/19/2022] 3381 9.26 5.0110 | 4.6763 | 4.6763
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3435 9.41 5.0238 | 4.6810 | 46810
FXTN 10-56___|PIBD1022H562 48750 10Y| __ 8/2/2022] 3576] 9.80 5.0571 | 4.6934 | 4.6934
FXTN 10-57 __|PIBD10221570 4.7500] __10Y| _ 9/13/2022] 3618] 9.91 5.0670 | 4.6970 | 4.6970
FXTN 20-08_* |PIBD2022J033 12.7500] __ 10Y|__10/17/2022] 3652 10.01 5.0750 | 4.7000 | 4.7000
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3778 10.35 5.1019 | 4.7347 | 4.7347
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3876 10.62 5.1229 | 4.7617 | 4.7617
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4023 11.02 5.1543 | 4.8021 | 4.8021
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/20204] 4247| 11.64 5.2022 | 4.8638 | 4.8638
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/5/2024] 4310 11.81 5.2157 | 4.8811 | 4.8811
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4408 12.08 5.2367 | 4.9081 | 4.9081
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4562| 12.50 5.2696 | 4.9505 | 4.9505
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4751| 13.02 5.3100 | 5.0025 | 5.0025
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4791| 13.13 5.3186 | 50135 | 5.0135
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4842| 13.27 5.3295 | 50276 | 5.0276
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5116] 14.02]  641.140000] 54000 | 3:33:53 PM| 53025 | 5.3881 | 5.1030 | 5.1030
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5164] 14.15 5.3983 | 5.1162 | 5.1162
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| _ 3/1/2027] 5248| 14.38 49.100000] 53400 | 3:13:31 PM| 53663 | 54163 | 5.1393 | 5.1393
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 9/6/2027] 5437| 14.90 5.4567 | 5.1913 | 5.1913
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 5892| 16.14 5.5540 | 53166 | 53166
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6431] 17.62 5.6693 | 54649 | 54649
FXTN 25-02___|PIBD2530G029 12.5000] __18Y| _ 7/26/2030] 6493 17.79 5.6826 | 54820 | 54820
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] 6675 18.29 5.7215 | 55321 | 5.5321
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6849] 18.76] 1,110.500000] 5.6550 | 4:11:44 PM| 56510 | 5.7587 | 55800 | 55800
FXTN 25-04 __|PIBD2531J042 9.3750] __19Y| _ 10/5/2031] 6927] 18.98 5.7754 | 56015 | 56015
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7047| 19.31 40.950000] 58000 | 3:41:33 PM| 58004 | 5.8010 | 5.6345 | 56345
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2082] 7075| 19.38] 1,695.165000] 5.7150 | 3:50:32 PM| 5.7378 | 5.8070 | 5.6422 | 56422
FXTN 20-19_* |PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7285 19.96 5.8519 | 5.7000 | 5.7000
FXTN 25-05___|PIBD2532K057 8.5000] _ 25v| 11/29/2032] 7348 20.13 5.8629 | 5.7053 | 5.7043
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8054] 22.07 5.9854 | 57647 | 57525
FXTN 2507 |PIBD2535l071 8.0000]  25Y|  9/30/2035] 8383] 22.97 50.000000] 58500 | 3:26:51 PM| 58500 | 6.0425 | 5.7923 | 5.7749
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8460| 23.18]  338.134500] 5.8750 | 4:00:37 PM| 5.8059 | 6.0558 | 5.7988 | 5.7802
FXTN 25-09 __|PIBD25361097 7.6250]  25v|  09/20/2036] 8748 23.97 70.000000] 58500 | 3:31:53 PM| 58924 | 6.1058 | 5.8230 | 5.7998
FXTN 2510 * |PIBD2537H103 5.7500 __ 25Y| _ 8/16/2037] _9069] 24.85 14.100000] 5.7500 | 3:33:51 PM| 5.7500 | 6.1615 | 58500 | 5.8217




