Interpolated Bonds
September 18, 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 5| 0.01 6.175000] 2.3750 | 2:57:03 PM| 23750 | 3.4780 | 3.4559 | 3.4471
FXTN 10-30___|PIBD1012J302 12.1250] M| 10/17/2012] 28] 0.8 19141 | 1.7647 | 1.7051
FXTN 07-41___|PIBD0712K413 10.5000] __ 2M| 11/17/2012] 59| 0.16 1.3252 | 1.0293 | 0.9786
FXTN 07-42___|PIBD0713A421 9.0000] __4M| __ 1/5/2013] _ 108| 0.30 1.2386 | 0.8337 | 0.8491
FXTN 0319 __|PIBD0313A199 5.2500] _ 4M| __ 1/7/2013] _ 110]_0.30 12462 | 0.8453 | 0.8647
FXTN 07-43___|PIBD0713C438 8.7500] _ 5M| _ 3/3/2013] _ 165] 045 14533 | 1.1648 | 1.2933
FXTN 0566 |PIBD0513C664 6.6250] _ 6M| _ 5/13/2013] _ 175] 048] _ 302.000000] 14250 | 3:33:13 PM| 14625 | 1.4909 | 1.2229 | 1.3712
FXTN 10-31 __[PIBD1013C316 12.7500] __ 6M| _ 3/27/2013] __189| 0.52 15416 | 1.2872 | 1.4420
FXTN 10-32___|PIBD1013E320 11.7500] __ 8M| _ 5/15/2013] 238|065 17120 | 1.4529 | 1.5660
FXTN 07-44___|PIBDO0713F446 9.6250] _ 10M| _ 6/29/2013] _ 283] 0.78 1.8684 | 1.6051 | 1.6607
RTB 0507 |PID0513G075 9.0000] _11M|__ 7/31/2013] __315] 0.86] __ 666.032382] 2.1250 | 2:20:11 PM| 10324 | 1.9797 | 1.7133 | 1.7352
FXTN 10-33___|PIBD1013J337 11.0000 _15Y] _ 10/9/2013] 385 1.05 2.1959 | 1.9165 | 1.8860
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] 409 1.12 2.2484 | 19504 | 1.9281
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 495] 1.36 65.400000] 2.9500 | 12:13:34 PM| 2.2500 | 2.4364 | 2.1130 | 2.0788
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 562| 151 2.5609 | 2.2149 | 2.1787
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] 664 1.82 2.8058 | 24150 | 23750
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 0/24/2014] _ 735] 2.01| __ 262.836000] 2.7750 | 12:16:44 PM| 2.7264 | 3.0079 | 2.6196 | 25319
FXTN 07-46___|PIBD0714J466 6.5000]  2.5Y| _ 10/4/2014] _ 745] 2.04 3.0364 | 26484 | 25540
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 765] 2.07 3.0648 | 26772 | 25761
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] __888| 2.43 3.4434 | 3.0606 | 28700
FXTN 0568 |PIBDO515E685 6.3750]  3v| 5/13/2015] _966] 2.65 70.000000] 3.3750 | 2:24:38 PM| 3.3875 | 3.6655 | 3.2853 | 3.0424
FXTN 07-47 __|PIBDO715E477 8.3750]  3Y| 5/22/2015] o765 2.67]  362.390000] 3.2500 | 11:56:58 AM| 3.2500 | 3.6911 | 3.3112 | 3.0623
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] _1085] 2.84 3.8619 | 3.4841 | 3.1949
RTB 0509 _ |PIID0515H097 5.8750 Y|  8/19/2015] 1064] 2.92 3.9445 | 3.5677 | 3.2500
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1070] 2.93 3.9615 | 3.5850 | 3.2723
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] _1162| 3.18 4.0614 | 3.7049 | 3.4687
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1182 3.4 4.0831 | 3.7310 | 35114
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1210| 3.32 3.778150] 3.9000 | 2:25:54 PM| 3.9000 | 4.1135 | 3.7674 | 8.5712
FXTN 07-48___|PIBD0716A488 7.0000] _ 3.5Y| _ 1/27/2016] _1225] 3.36 48702643 3.9250 | 2:25:09 PM| 3.9416 | 4.1298 | 3.7870 | 3.6032
RTB05-10___ |PIID0516C107 6.0000] 35Y|  3/3/2016] 1261] 345 6.000000] 4.1750 | 10:15:16 AM| 4.1750 | 4.1688 | 3.8339 | 3.6800
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 5/30/2016] 1288 353 4.1981 | 3.8691 | 3.7377
FXTN 1041 ___|PIBD1016D416 7.0000 ___4Y|__4/27/2016] 1316 _3.61 4.2285 | 3.9056 | 3.7975
FXTN 10-42_* |PIBD10161420 9.1250] _ 4Y| _ 9/4/2016] 1446] 3.96 50.000000] 4.0750 | 8:57:24 AM| 4.0750 | 4.3696 | 4.0750 | 4.0750
RTB 07-01 PIID07161018 7.0000] _ 45Y| _ 0/24/2016| _1466] _4.02 4.3899 | 4.0877 | 4.0877
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] _1519] 4.16 4.4435 | 41215 | 4.1215
FXTN07-49 __|PIBD0717C493 7.0000 __ 5Y| _ 3/31/2017| 1654 453 28.000000 4.2750 | 3:17:47 PM| 4.2750 | 45802 | 4.2076 | 4.2076
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1678 _4.60 4.6044 | 42229 | 4.2229
FXTN 0570 __|PIBD0517G705 4.6250] _ 5Y| __ 7/5/2017] 1750] 4.79 4.6773 | 4.0688 | 4.2688
RTB07-02___|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1795 492 4.7229 | 42975 | 4.2975
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _8/23/2017| 1799 493 4.7269 | 4.3000 | 4.3000
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] 1865 5.1 4.7345 | 4.3269 | 4.3246
FXTN 10-45___|PIBD1018A451 5.8750 _ 5.5Y| _ 1/31/2018] _1960| 5.37] __ 300.000000] 44550 | 3:47:25 PM| 4.4550 | 4.7454 | 4.3655 | 4.3601
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2159] 592|  5250.000000] 4.4600 | 4:14:41 PM| 4.4693 | 4.7683 | 4.4465 | 4.4343
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] _2253| 6.17 4.7790 | 4.4848 | 4.4694




Interpolated Bonds
September 18, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019| 2344] 642 4.789 | 45218 | 45034
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2410| 6.60 4.7971 | 45487 | 4.5280
FXTN 07-54 __|PIBD0719G547 47500 7Y| _ 7/19/2019] 2494 6.83 4.8067 | 4.5629 | 45593
FXTN 07-55_*_|PIBD0719H555 47500 7Y|  8/30/2019] 2536] 6.95 48.000000] 46500 | 10:35:58 AM| 4.6500 | 4.8115 | 4.6000 | 4.5750
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2708| 7.42 4.8212 | 46170 | 45944
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2891] 7.92 4.8315 | 4.6352 | 46150
FXTN 10-51 ___|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2919 8.0 4.8330 | 4.6380 | 4.6181
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] _3010] 8.5 4.8381 | 46470 | 4.6284
RTB 10-02___|PID1021C027 7.3750] __8.5Y| _ 3/3/2021] 3087 8.46 0.500000] 4.7500 | 11:3723 AM| 4.7500 | 4.8425 | 4.6546 | 4.6370
FXTN 10-53___|PIBD1021D531 6.5000 _ OY| _ 4/28/2021| 3143] 861 __ 130.000000] 4.7150 | 3:21:42 PM| 4.7115 | 4.8456 | 4.6602 | 4.6434
RTB 1003 |PIiD1021J039 5.7500] _ 95Y| 10/20/2021] 3318] 9.09 0.050000 4.8700 | 3:13:17 PM| 4.8700 | 4.8554 | 4.6775 | 4.6631
FXTN 10-55___|PIBD1021K551 5.7500]  05Y| 11/24/2021] 3353 9.19]  150.000000 4.7000 | 4:00:36 PM| 4.7083 | 4.8574 | 4.6810 | 4.6670
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3409 9.34] _ 172.847000] 4.6900 | 3:27:13 PM| 4.7111 | 4.8605 | 4.6865 | 4.6733
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3463 _9.49 4.8636 | 4.6919 | 4.6794
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3604] 9.87 4.8715 | 4.7058 | 4.6953
FXTN 10-57_* |PIBD10221570 4.7500] _ 10Y|  ©/13/2022] 3646] 9.99  200.000000 4.6900 | 3:53:23 PM| 4.7000 | 4.8738 | 4.7100 | 4.7000
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3680 10.08 4.8832 | 4.7199 | 4.7093
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3806 10.43 4.9181 | 4.7565 | 4.7438
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3904 10.70 4.9452 | 4.7850 | 4.7707
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4051] 11.10 4.9859 | 4.8277 | 4.8110
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4275 11.71 5.0478 | 4.8929 | 4.8724
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2004] 4338| 11.88 5.0652 | 4.9112 | 4.8896
FXTN 20-09 __|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4436 12.15 5.0023 | 4.9397 | 4.9165
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4590 12.68 5.1349 | 4.9844 | 4.9587
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] _4779| 13.09 5.1872 | 50894 | 5.0105
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4819| 13.20 5.1983 | 5.0510 | 5.0214
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4870| 13.34 5.2124 | 50658 | 5.0354
RTB 15-01 PID1526J019 6.2500]  15v| 10/20/2026] 5144] 14.09] 1,073.980000] 5.3000 | 3:47:06 PM| 52956 | 5.2882 | 5.1455 | 5.1105
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5192| 14.22 5.3014 | 51594 | 51236
RTB 15-02___|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5276| 1445 37.900000] 5.3500 | 12:02:03 PM| 52380 | 5.3247 | 5.1839 | 5.1467
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027] 5465| 14.97 5.3769 | 52388 | 5.1984
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 5920 16.22 5.5028 | 53711 | 53231
FXTN 20-16 __|PIBD2030E166 8.7500 _ 18Y| _ 5/27/2030] 6459 17.70 5.6518 | 55278 | 5.4708
FXTN 25-02___|PIBD2530G029 12.5000] __18Y| _ 7/26/2030] _6521] 17.67 5.6690 | 55458 | 54878
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] 6703 18.36 5.7193 | 55987 | 55377
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6877] 18.84]  123.600000] 5.6400 | 3:56:19 PM| 5.6517 | 5.7675 | 56493 | 55854
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6955] 19.05 5.7890 | 56720 | 5.6067
FXTN 20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7075 19.38 34.323000] 58000 | 3:49:00 PM| 57860 | 5.8222 | 5.7069 | 5.6396
RTB20-01 _* |PIiD2032C014 5.8750] _ 20Y| _ 3/1/2032] 7103 19.46] _ 181.784000] 57100 | 3:45:18 PM| 56473 | 58300 | 57150 | 5.6473
FXTN 25-05___|PIBD2532K057 8.5000] _ 25v| 11/29/2032] 7376 20.21 5.8451 | 57232 | 5.6566
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8082| 22.14 5.8842 | 57445 | 56771
FXTN 25-07 __|PIBD25351071 8.0000] _ 25Y| _ 9/30/2035] _8411] 23.04 5.9024 | 5.7544 | 56671
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8488] 23.25 5.000000| 5.7000 | 3:14:27 PM| 5.7000 | 5.9067 | 5.7567 | 5.6895
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  9/20/2036] 8776 24.04 50.000000] 57900 | 2:07:45 PM| 5.7900 | 59226 | 5.7653 | 5.6982




Interpolated Bonds
September 18, 2012

'"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| 9097| 24.92 122.407298| 5.6250 | 3:36:37 PM| 56748 | 59404 | 57750 | 5.7080




