Interpolated Bonds
September 27, 2012

InS ument ISIN Coupon | Tenor | Maturity | Days | YRS | D.Volm) | 2% | TradedTime | "', "'® | PDSIF | PDSI-R1|PDSIR2
FXTN 10-30___|PIBD1012J302 12.125] _ <IM| 10/17/2012] 19| 0.5 2.3251 | 22369 | 22312
FXTN 07-41 __|PIBDO712K413 105]  aM| 11/17/2012] 50| 0.14 1.1319 | 0.9704 | 0.9589
FXTN 07-42 __|PIBD0713A421 of am[  1/52013] 99| 027 09719 | 0.804 | 0.7905
FXTN 0319 |PIBD0313A199 525  4M|  1/7/2013] _ 101] 0.8 0.9789 | 0.8118 | 0.7986
FXTN 07-43 __|PIBD0713C438 8.75]  5M|  3/3/2013] _ 156] 0.43 11715 | 1.0262 | 1.0212
FXTN 0566 |PIBD0513C664 6.625]  5M| 3/13/2013] _ 166] 0.45 1.2065 | 1.0652 | 1.0617
FXTN 10-31 __|PIBD1013C316 12.75]  6M| _ 3/27/2013] __180] 0.49 12498 | 1.1099 | 1.1071
FXTN 10-32 __|PIBD1013E320 11.75]  8M|  5/15/2013] _ 229] 0.63 1.3816 | 1.2317 | 1.2269
FXTN 07-44 __|PIBDO0713F446 9.625]  OM|  6/20/2013] 274 0.75 15026 | 1.3436 | 1.337
RTB 0507 __ |PID0513G075 o 1om[ 7/31/2013] _306| 0.84 15886 | 14232 | 1.4152
FXTN 10-33 __|PIBD1013J337 1] 15Y] 10/9/2013] _376] 1.03 17768 | 15903 | 1.5797
FXTN 07-45 __|PIBDO0713K457 7125] _ 15Y| 11/2/2013] 400 1.1 18413 | 1642 | 1.6308
FXTN 0567 |PIBD0514A673 625 15Y| 1/27/2014] 486] 1.33 2.0724 | 1.8275 | 18139
FXTN 10-34 __|PIBD1014C341 12.375] _ 1.5Y| 3/25/2014] _ 543] 149 2.2256 | 1.9504 | 1.9353
FXTN 10-35___|PIBD1014G356 12.75] 2| 7/15/2014] _ 655] 1.79 2.5265 | 21919 | 2.1738
RTB 0508 * |PIID05141080 625 Y| 0/24/2014]  726] 1.99 94| 2355 | 33427PM| 23575 | 27173 | 2.345 | 2.325
FXTN 07-46___|PIBD0714J466 65| 25Y| 10/4/2014]  736] 202 2.7544 | 2.3757 | 2.356
SPTB 1003 |SPTB1014J037 12.25]  25Y| 10/14/2014] 746 2.04 2.7915 | 24065 | 23871
FXTN 10-36___|PIBD1015B367 12.375] _25Y|  2/24/2015] 879 2.41 3.2847 | 28154 | 28
FXTN 0568 |PIBDO0515E685 6.375] _ 3Y| 5/13/2015] _ 957] 2.62 3.5739 | 3.0552 | 3.0421
FXTN 07-47 __|PIBDO715E477 8.375]  3Y| 5/22/2015] 966 265 3.6073 | 3.0829 | 3.0701
FXTN 0420 |PIBD0415G203 4.875] _ 3Y| _7/21/2015] 1026 2.81 3.8298 | 3.2674 | 3.2563
RTB 0509 _ |PID0515H097 5.875]  3Y|  8/19/2015] 1055 2.89 0.05] 385 | 10:48.13AM| 3.85 | 30374 | 3.3566 | 3.3464
FXTN 10-37_* |PIBD1015H370 11.875] _ 3Y|  8/25/2015] 1061] 2.9f 3.9506 | 3375 | 3.365
FXTN 0569 |PIBD0515K697 4.625] _ 3.5Y| 11/25/2015] 1153 3.16 4.074 | 3.5725 | 3.5648
FXTN 10-38___|PIBD1015L384 10.125] _ 3.5Y| 12/15/2015] 1173] 3.21 4.0989 | 3.6154 | 3.6082
FXTN 10-39 __|PIBD1016A393 9.25] 35Y| 1/12/2016] 1201] 3.29 4.1337 | 3.6755 | 3.669
FXTN 07-48 __|PIBD0716A488 7|_85Y[ 1/27/2016] 1216] 3.3 14704] 425 | 111157 AM| 4.25 | 4.1523 | 8.7077 | 3.7016
RTB0510 _ |PID0516C107 6] _35Y|  5/3/2016] 1252 3.43 878 4 3:26:22 PM| 4.1192 | 4.1971 | 3.785 | 3.7798
FXTN 10-40___|PIBD1016C407 75| 4Y| 3/302016] 1279] 35 4.2306 | 3.8429 | 3.8384
FXTN 10-41 __|PIBD1016D416 7 aY| _427/2016] 1307] 3.58 4.2654 | 3903 | 3.8992
FXTN 1042 |PIBD10161420 9.125]  4Y|  0/4/2016] 1437 3.4 5.418] 4.1 2:20:07 PM| 4.2261 | 44271 | 4.1821 | 4.1816
RTB07-01_* |PID0716/018 7| aY| opa/2016] 1457] 3.99 4.912] 41001 | 112514 AM| 4.1001 | 44519 | 4.225 | 4.225
FXTN 10-43 __|PIBD1016K436 6.25] 45Y| 11/16/2016] 1510] 4.14 4.4978 | 4.2369 | 4.2489
FXTN 07-49 __|PIBD0717C493 7 5Y[ a/3t/2017] 1645 451 4.6148 | 4.2673 | 4.3097
FXTN 20-01 __|PIBD2017D011 14.375] _ 5Y|  4/24/2017] 1669] 457 4.6356 | 4.2727 | 4.3205
FXTN 0570 |PIBD0517G705 4.625] _ 5Y| 752017 1741] 477 4.6979 | 4.289 | 4.3529
RTB07-02 __ |PIID0717H026 6.625]  5Y| 8/19/2017] 1786] 4.89 05| 445 | 050B56AM| 445 | 4.7369 | 4.2001 | 4.3732
FXTN 10-44_* |PIBD1017H447 775 5Y| 8/23/2017] 1790] 49 4.7404 | 43 | 4.375
FXTN 0750 __|PIBD0717J502 5.375] _ 5.5Y| 10/28/2017] 1856 508 4.7421 | 4.3246 | 44019
FXTN 10-45 __|PIBD1018A451 5.875]  5.5Y|  1/31/2018] 1951] 535 395| 444 | 34056 PM| 4.408 | 4.7446 | 4.3601 | 4.4405
FXTN 0751 __|PIBDO718H511 5| 6Y| 8/18/2018] 2150] 589 2,704.19] 449 | 3:24:01 PM| 4.4851 | 4.7498 | 4.4343 | 4.5215
FXTN 10-47 __|PIBD1018K478 B.875] _ 6.5Y| 11/20/2018] 2244 6.15 4.7522 | 4.4694 | 45598
FXTN 1048 |PIBD1019B485 7.875] _ 6.5Y| _ 2/19/2019] 2335 6.4 1496] 48 | 11:1626AM| 48 | 4.7546 | 45034 | 4.5068
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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 07-53___|PIBD0719D531 5| 7Y|  4/26/2019] 2401] 6.58 4.7563 | 4528 | 4.6237
FXTN 07-54 __|PIBD0719G547 475 7Y|__ 7/19/2019] 2485 6.81 4.7585 | 4.5593 | 4.6579
FXTN 07-55_*_|PIBD0719H555 475 __ 7Y|__ 8/30/2019] 2527 6.92 4.7596 | 45756 | 4675
FXTN 10-50 __|PIBD1020B508 7.75] __75Y| _ 2/18/2020] _2699] 7.39 4.7769 | 45944 | 4.6789
RTB 10-01 PIID1020H015 725 8Y| _ 8/19/2020] 2882 _ 7.9 4.7953 | 4.615 | 4.683
FXTN 10-51 ___|PIBD10201510 6.125] _ 8Y|  9/16/2020] 2910] 7.97 4.7981 | 4.6181 | 4.6836
FXTN 10-52___|PIBD1020L525 5.875] _ 85Y| 12/16/2020] _3001| 8.2 7.028837] 4575 | 0B426AM| 4575 | 4.8072 | 46284 | 4.6857
RTB 10-02____|PID1021C027 7.375] __85Y| _ 3/3/2021] 3078] 8.43 1230923 4575 | 95522 AM| 4575 | 4815 | 4.637 | 46874
FXTN 10-53___|PIBD1021D531 65| ov| 4/28/2021] 3134] 859 4.8206 | 4.6434 | 4.6887
RTB 10-03____|PIID1021J039 5.75] _ 9.5Y| _10/20/2021] 3309] 9.07 154 473 | 341:50PM| 47571 | 48382 | 4.6631 | 4.6926
FXTN 10-55___|PIBD1021K551 5.75] _ 9.5Y| 11/24/2021] 3344] 0.16] _ 129.994341] 4.65 | 3:43:39PM| 4.715 | 4.8417 | 4667 | 4.6934
FXTN 10-54 __|PIBD1022G545 6.375] _ 95Y| _ 1/19/2022] 3400] 9.2 135] 467 | 3:46:04 PM| 4.697 | 4.8473 | 46733 | 4.6947
FXTN 20-02___|PIBD2022C021 15| _ 9.5v|  3/14/2022 3454] 9.46 4.8528 | 4.6794 | 4.6959
FXTN 10-56___|PIBD1022H562 4875] __10Y| _ 8/2/2022| 3595] 9.85 02| 475 | 104821 AM| 475 | 4.8669 | 4.6953 | 4.6991
FXTN 10-57_* |PIBD10221570 475 __10Y| _9/13/2022] 3637] 9.96 48712 | 47 4.7
FXTN 20-03___|PIBD2022J033 12.75] _10.5Y| _10/17/2022] _3671] 10.06 4.8802 | 4.7097 | 4.7097
FXTN 20-04 __|PIBD2023B048 13| _105Y|  2/20/2023] 3797] 104 4.9138 | 4.7457 | 4.7455
FXTN 20-05___|PIBD2023E054 11.875] _ 11Y| _ 5/20/2023| _3895| 10.67 4.9399 | 4.7738 | 4.7733
FXTN 20-06___|PIBD2023J068 11.375] __12Y| 10/23/2023| _4042] 11.07 4.979 | 4.6158 | 48151
FXTN 20-07 __|PIBD2024F075 12.375] __12Y| _ 6/3/2024] 4266 11.69 5.0387 | 4.8798 | 4.8787
FXTN 20-08___|PIBD2024H086 12.875] __12Y| _ 8/5/2004] 4329] 11.86 5.0554 | 4.8978 | 4.8966
FXTN 20-09___|PIBD2024K091 13.75] _ 13Y|_11/11/2024] _4427| 12.13 5.0815 | 4.9259 | 4.9245
FXTN 20-10___|PIBD2025D103 12.125] __ 18Y| _ 4/14/2005] 4581| 12.55 5.1226 | 4.9699 | 4.9682
FXTN20-11___|PIBD2025J116 12.125] __14Y| _10/20/2025] _4770] 13.07 5.1729 | 5.0239 | 5.0219
FXTN 25-01 __|PIBD2525K015 18.25] _ 14Y| 11/29/2025] _4810| 13.18 5.1835 | 5.0354 | 50333
FXTN20-12___|PIBD2026A122 10.25] _ 14Y| _ 1/19/2026] _4861| 13.32 5.1971 | 50499 | 5.0478
RTB 15-01 PID1526J019 6.25 _ 15Y| 10/20/2026] 5135 14.07 281.17] 53 | 341:38PM| 52979 | 52701 | 51283 | 5.1256
FXTN 20-13___|PIBD2026L139 8] 15v| _ 12/7/2026] 5183] 14.2 5.2829 | 5.142 | 51392
RTB 15-02____|PIID1527C023 5.375] _ 15Y| _ 3/1/2027] 5267| 14.43 33.695] 5251 | 115751 AM| 52842 | 53052 | 5166 | 5.1631
FXTN 20-14___|PIBD20271140 8.625] _ 15Y| _ 9/6/2027| 5456] 14.95 5.3556 | 522 | 52168
FXTN 20-15___|PIBD2028L151 95| 17Y| _ 12/4/2028] 5011] 16.19 5.4768 | 53501 | 53461
FXTN 20-16 __|PIBD2030E166 8.75] __18Y| _ 5/27/2030] 6450 17.67 5.6203 | 55042 | 54992
FXTN 25-02___|PIBD2530G029 125] __18Y| _ 7/28/2030] _6512] 17.84 5.6368 | 55219 | 55168
FXTN 25-03___|PIBD2531A032 11.25] __19Y| _ 1/26/2031] 6694] 18.34 5.6853 | 5.574 | 55685
FXTN20-17___|PIBD2031G171 8] 19v| _ 7/19/2031] 6868 18.82 9,485.00] 5685 | 408:12PM| 57064 | 57316 | 56237 | 5618
FXTN 25-04 __|PIBD2531J042 9.375] __19Y| _ 10/5/2031] 6946 19.03 5.7524 | 5.646 | 56401
FXTN20-18___|PIBD2032B183 5.875] _ 19Y| _ 2/2/2082| 7066] 19.36 5| 585 | 24050PM| 584 | 57843 | 56803 | 5.6742
RTB 20-01 PID2032C014 5.875] _ 19Y| _ 3/1/2082 _7094| 19.44 2,406.83] 5725 | 4:06:47 PM| 57501 | 57918 | 56883 | 5.6822
FXTN 20-19_* |PIBD20321195 5.75] _ 20Y| _ 9/27/2032] 7304 20.01 §17.22883] 573 | 4:14:20 PM| 57419 | 58477 | 57484 | 57419
FXTN 25-05___|PIBD2532K057 85| 25v| 11/29/2032] 7367 20.18 5.8553 | 5.752 | 57425
FXTN 25-06 __|PIBD2534K062 9.25] _ 25v| _ 11/5/2034] 8073 22.12 5.9407 | 57922 | 57494
FXTN 25-07 __|PIBD25351071 8] 25v| _ 09/30/2035] 8402 23.02 5.9805 | 58109 | 57527
FXTN 25-08___|PIBD2535L086 B.125]  25Y| 12/16/2035] 8479| 23.23 660] 57508 | 3:50:21 PM| 57594 | 59898 | 58153 | 5.7535
FXTN 25-09 __|PIBD25361097 7625] _ 25Y| _ 0/29/2036] 8767 24.02 6.0246 | 58317 | 5.7563
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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 575  25Y| 8/16/2037] 9088] 24.9 33| 5775 | 309:03PM| 5775 | 6.0635 | 585 | 5.759




