Interpolated Bonds
September 19, 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 4l 0.01 3.5276 | 35136 | 35114
FXTN 10-30___|PIBD1012J302 12.1250] M| 10/17/2012] 27| 007 1.8227 | 1.7015 | 1.6818
FXTN 07-41___|PIBD0712K413 10.5000] __ 2M| 11/17/2012] 58] 0.16 11975 | 1.0821 | 0.9857
FXTN 07-42___|PIBD0713A421 9.0000] __ 4M|___ 1/5/2013] _ 107| 0.9 1.1303 | 0.9525 | 0.8901
FXTN 0319 __|PIBD0313A199 5.2500  4M|  1/7/2013] _ 109] 0.30 11390 | 0.9616 | 0.9007
FXTN 07-43___|PIBD0713C438 8.7500] _ 5M| _ 3/3/2013] _ 164] 045] _ 352.907262] 1.3000 | 12:05:42 PM| 1.3025 | 1.3801 | 1.2125 | 1.1924
FXTN 0566 |PIBD0513C664 6.6250] _ 6M| _ 3/13/2013] _ 174] 048 14239 | 1.2581 | 1.0454
FXTN 10-31 __[PIBD1013C316 12.7500] __ 6M| _ 3/27/2013] __188| 0.5 20.400000] 2.5500 | _9:26:48 AM| 2.5750 | 1.4776 | 1.3125 | 1.3008
FXTN 10-32___|PIBD1013E320 11.7500] __ 8M| _ 5/15/2013] 237|065 1.6388 | 1.4700 | 1.4286
FXTN 07-44___|PIBDO0713F446 9.6250] _ 10M| _ 6/29/2013] _ 282| 0.77 1.7867 | 1.6146 | 1.5460
RTB 0507 |PID0513G075 9.0000] __11M|__ 7/31/2013] _ 314 0.86 1.8920 | 1.7175 | 1.6295
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y| _ 10/9/2013] __384] 1.05 21111 | 1.9100 | 1.7999
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] __408| 1.12 2.1775 | 1.9500 | 1.8485
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 494 1.35] _ 1,154.927553| 2.2000 | 4:11:15PM| 2.3152 | 2.4153 | 2.0933 | 2.0227
FXTN 10-34___|PIBD1014C341 12.3750] __ 2Y| _ 3/25/2014] _ 551| 151 25730 | 2.1883 | 2.1381
FXTN 10-35_* |PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 663 1.82 1.000000] 2.3225 | 24457 PM| 2.3295 | 2.8827 | 23750 | 2.3650
RTB 05-08___ |PIID0514I080 6.2500] _ 2.5Y| _ 0/24/2014] _ 734] 2.01| _ 157.385209] 26250 | 8:52:04 AM| 26250 | 3.0727 | 256252 | 25190
FXTN 07-46___|PIBD0714J466 6.5000] _ 2.5Y| _ 10/4/2014] _ 744] 2.04 60.000000] 3.1000 | 9:20:34 AM| 3.1125 | 3.0995 | 2.5463 | 2.5407
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 754] 2.07 3.1262 | 25675 | 25624
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] __867| 2.43 3.4822 | 2.8487 | 2.8509
FXTN 0568 |PIBDO515E685 6.3750]  3Y| 5/13/2015] 965] 2.64]  155.000000] 3.7500 | 3:36:00 PM| 3.2418 | 3.6909 | 3.0137 | 3.0201
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] _ 974] 267 1.000000] 3.0000 | 2:45:39 PM| 3.0000 | 3.7150 | 3.0827 | 3.0396
FXTN 04-20 __|PIBD0415G203 4.8750] __ 3Y| _ 7/21/2015] _1034] 2.83 3.8756 | 3.1596 | 3.1698
RTB 0509 _ |PIID0515H097 5.8750  3Y|  8/19/2015] 1063] 2.91 1.000000] 3.8000 | 10:43:52 AM| 4.0986 | 3.9532 | 3.2210 | 3.2327
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] 1069 2.93 3.9692 | 3.2336 | 3.0457
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] 1161 3.18 4.0662 | 3.4670 | 3.4762
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1181] 3.4 4.0873 | 3.5178 | 35263
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1209 3.31 4.1168 | 3.5688 | 3.5964
FXTN 07-48___|PIBD0716A488 7.0000] _ 3.5Y| _ 1/27/2016] _1224] 3.35 24.000000] 3.6250 | 4:00:45 PM| 36511 | 4.1326 | 3.6269 | 3.6340
RTB0510 __ |PID0516C107 6.0000] 35Y|  3/3/2016] 1260] 3.45 2.693000] 42000 | _3:34:21 PM| 4.1301 | 4.1706 | 3.7182 | 3.7241
FXTN 10-40___|PIBD1016C407 75000 4Y|__ 5/30/2016] 1287] 353 4.1990 | 3.7867 | 3.7918
FXTN 1041 ___|PIBD1016D416 7.0000 ___4Y|__4/27/2016] _1315] 3.60 4.2285 | 3.8577 | 3.8619
FXTN 10-42_* |PIBD10161420 9.1250] __ 4Y| _ 0/4/2016] _1445] 3.96 4.3656 | 4.1875 | 4.1875
RTB 07-01 PIID07161018 7.0000] __45Y| _ 0/24/2016] 1465 _4.01 4.3871 | 4.1910 | 4.1976
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] _1518] 4.16 4.4443 | 42004 | 4.2042
FXTN07-49 __|PIBD0717C493 70000 5Y| _ 3/31/2017] _1653] 453] __ 100.000000] 4.2500 | 10:06:01 AM| 4.2500 | 4.5898 | 4.2243 | 4.2922
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] 1677 4.59 4.6157 | 40286 | 4.3042
FXTN 0570 __|PIBD0517G705 4.6250] _ 5Y| __ 7/5/2017] 1749 4.79 4.6933 | 4.0413 | 4.3405
RTB07-02___|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1794 492 4.7418 | 42493 | 4.3631
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _ 8/23/2017] _1798] 4.93] __ 330.000000] 44000 | 4:00:42 PM| 4.4000 | 4.7462 | 4.2500 | 4.3651
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| _10/28/2017] 1864 5.1 4.7565 | 4.2809 | 4.3839
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] 1959 537 _ 1405.000000] 4.4350 | 4:14:8 PM| 44308 | 4.7714 | 4.3254 | 4.4110
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2158] 5.91| _ 3,100.000000] 44375 | 11:55:43 AM| 4.4370 | 4.8025 | 4.4185 | 4.4676
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2252 6.17 48172 | 44625 | 4.4944
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'"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] 2343] 6.42| _ 100.000000] 45750 | 3:24:10 PM| 4.5084 | 4.8315 | 45051 | 4.5203
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2409 _6.60 4.8418 | 4.5360 | 45391
FXTN 07-54 __|PIBD0719G547 47500 7Y| _ 7/19/2019] 2493| 6.83 4.8550 | 4.5753 | 45630
FXTN 07-55_*_|PIBD0719H555 47500 7Y|  8/30/2019] 2535 6.95 0.535000] 4.7000 | 10:1355 AM| 4.7000 | 4.8615 | 4.5950 | 45750
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2707] 7.42| __300.000000] 4.6500 | 11:41:05AM| 4.6500 | 4.8634 | 4.6082 | 4.5914
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2890 7.92 1.322000 4.6010 | 2:41:25 PM| 4.6010 | 4.8655 | 4.6223 | 4.6088
FXTN 10-51 ___|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2918] 7.99] __ 200.000000] 4.6500 | 10:51:30 AM| 4.6500 | 4.8658 | 4.6244 | 4.6114
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 3009 8.24 90.000000] 4.7000 | 3:24:16 PM| 4.7000 | 4.8668 | 4.6314 | 4.6201
RTB 10-02___|PID1021C027 7.3750] __8.5Y| _ 3/3/2021| 3086 8.45] _ 1,321.750000] 4.6650 | 11:53:49 AM| 4.6626 | 4.8676 | 4.6373 | 4.6274
FXTN 10-53___|PIBD1021D531 6.5000 _ OY| _ 4/28/2021| 3142 8.6 50.000000] 4.6750 | 9:49:50 AM| 4.6750 | 4.8683 | 4.6416 | 4.6327
RTB 10-03____|PIID1021J039 5.7500 _ 9.5Y| 10/20/2021] 3317| 9.09 1416000 4.6610 | 2:43:37 PM| 4.6610 | 4.8702 | 4.6551 | 4.6494
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3352| 9.18] __ 110.500000] 4.6900 | 3:22:05 PM| 4.6843 | 4.8706 | 4.6578 | 4.6527
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3408] 9.34] __ 150.000000] 4.6750 | 10:25:41 AM| 4.6767 | 4.8712 | 4.6621 | 4.6580
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3462| 948 4.8718 | 4.6662 | 4.6632
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3603| 9.87] _ 157.650000] 4.6900 | 4:08:18 PM| 4.7005 | 4.8734 | 4.6770 | 4.6766
FXTN 10-57_* |PIBD10221570 4.7500]  10Y| ©/13/2022] 3645 9.99] 2,188.360000] 4.7000 | 12:00:41 PM| 4.6791 | 4.8738 | 4.6803 | 4.6806
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] _3679] 10.08 4.8827 | 4.6897 | 4.6905
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3805 10.42 4.9156 | 4.7248 | 4.7273
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3903 10.69 4.9411 | 47520 | 4.7559
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] 4050 11.10 4.9795 | 4.7929 | 4.7988
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4274 11.71 5.0379 | 4.8552 | 4.8642
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/6/2004] 4337] 11.88 5.0543 | 4.8728 | 4.8826
FXTN 20-09 __|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4435 12.15 5.0799 | 4.9000 | 4.9112
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4589] 1257 5.1200 | 4.0429 | 4.9562
FXTN20-11___|PIBD2025J116 121250 14Y| _10/20/2025] 4778 13.09 5.1693 | 4.9954 | 5.0114
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4818| 13.20 5.1797 | 5.0066 | 5.0230
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4869| 13.34 50.000000] 5.1250 | 11:36:20 AM| 5.1250 | 5.1980 | 5.0207 | 5.0379
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5143] 14.09]  296.600000] 5.3000 | 3:26:38 PM| 52739 | 5.2645 | 5.0970 | 5.1179
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5191| 14.22 5.2770 | 51103 | 5.1319
RTB 15-02___|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5275 1445 71.370000] 52500 | 3:50:07 PM| 52616 | 52989 | 5.1337 | 5.1565
FXTN 20-14___|PIBD20271140 8.6250] 15|  0/6/2027| 5464] 14.97]  100.000000] 5.3000 | 10:56:41 AM| 5.3000 | 5.3482 | 5.1863 | 52116
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5919| 16.22 5.4669 | 53128 | 5.3445
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6458| 17.69 5.6074 | 54628 | 55018
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6520] 17.86 5.6236 | 54800 | 55199
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6702| 18.36 5.6711 | 55306 | 55731
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6876] 18.84] 2,960.000000] 5.6675 | 4:08:34 PM| 56451 | 5.7164 | 55790 | 56239
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6954] 19.05 5.7368 | 56007 | 5.6467
FXTN 20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7074 19.38 64.724155 57250 | 4:13:45 PM| 56969 | 57681 | 5.6341 | 56817
RTB 20-01 PID2032C014 5.8750] _ 20Y| _ 3/1/2032] 7102| 19.46]  1,327.182000] 56975 | 4:14:20 PM| 56899 | 5.7754 | 56419 | 56899
FXTN 25-05___|PIBD2532K057 8.5000] _ 25v| 11/29/2032] 7375 20.21 5.7983 | 56601 | 56894
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8081] 22.14 5.8575 | 5.7072 | 56881
FXTN 25-07 __|PIBD25351071 8.0000] _ 25Y| _ 9/30/2035] 8410 23.04 5.8851 | 57292 | 56874
FXTN 25-08___|PIBD2535L086 8.1250 _ 25Y| 12/16/2035] _8487| 23.25 0.500000] 5.7500 | 12:17:14 PM| 5.7500 | 5.8916 | 5.7343 | 56673
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  9/20/2036] 8775 24.04 50.000000] 57500 | 3:22:02 PM| 5.7500 | 59158 | 5.7536 | 5.6868




Interpolated Bonds
September 19, 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| 9096| 24.92 27.851000] 5.6300 | 10:57:55 AM| 55705 | 5.9427 | 5.7750 | 5.6862




