Interpolated Bonds
September 28, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 10-30___|PIBD1012J302 12.1250] _ <IM| 10/17/2012] 16| 0.04 2.6835 | 26250 | 26250
FXTN 07-41___|PIBD0712K413 10.5000] __ 2M| 11/17/2012] 47| 0.13 11290 | 0.9825 | 0.9825
FXTN 07-42___|PIBD0713A421 9.0000] _ 3M| _ 1/5/2013] 96| 0.26 0.8284 | 0.6520 | 0.6520
FXTN 0319 __|PIBD0313A199 52500 aM| _ 1/7/2013] 98] 0.27 0.8161 | 0.6385 | 0.6385
FXTN 07-43___|PIBD0713C438 8.7500] _ 5M| _ 3/3/2013] _ 153| 0.42 1.0204 | 0.8548 | 0.8548
FXTN 0566 |PIBD0513C664 6.6250]  5M| 3/13/2013] 163|045 1.0612 | 0.8982 | 0.8982
FXTN 10-31 __[PIBD1013C316 12.7500] __6M| _ 8/27/2013] __177| 048 1.1184 | 0.9589 | 0.9589
FXTN 10-32___|PIBD1013E320 11.7500] __ 8M| _ 5/15/2013] _ 226] 0.62 12923 | 1.1227 | 1.1227
FXTN 07-44___|PIBDO0713F446 9.6250] _ OM| _ 6/29/2013] _ 271] 074 14338 | 1.2396 | 1.2396
RTB 0507 |PID0513G075 9.0000] _ foM| _7/31/2013] _308] 0.83 15344 | 1.3227 | 1.3227
FXTN 10-33___|PIBD1013J337 11.0000] __1.5Y] _ 10/9/2013] _ 373| 1.02 17471 | 1.4981 | 1.4967
FXTN 07-45___|PIBD0713K457 7.1250] __1.5Y| _ 11/2/2013] 397 1.09 1.8142 | 1.5531 | 1.5501
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 483 1.32 2.000000] 15000 | _3:49:59 PM| 15000 | 2.0545 | 1.7501 | 1.7413
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 540] 148 2.2137 | 1.8807 | 1.8681
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 652| 1.79 2.5266 | 2.1373 | 2.1171
RTB 05-08_*_|PIID0514I080 62500 2Y| 9/24/2014] _ 723| 1.98 53.838000] 2.2750 | 3:42:22 PM| 2.2750 | 2.7250 | 2.3000 | 2.2750
FXTN 07-46___|PIBD0714J466 6.5000] _ 2.5Y| _ 10/4/2014] 733 2.0 2.7608 | 2.3425 | 2.3001
SPTB 10-03___|SPTB1014J037 12.2500] _ 2.5Y| _10/14/2014] _ 743] 2.04 2.7956 | 2.3851 | 23253
FXTN 10-36___|PIBD1015B367 12.3750] _2.5Y| _ 2/24/2015] _ 876] 2.40 3.2652 | 29508 | 2.6597
FXTN 0568 |PIBDO515E685 6.3750]  3Y| 5/13/2015] 954] 2.61 3.5405 | 3.2826 | 28559
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] _ 963| 2.64 3.5723 | 3.3200 | 2.8785
FXTN 04-20 __|PIBD0415G203 4.8750] __ 3Y| _ 7/21/2015] _1023| 2.80 3.7841 | 35761 | 3.0294
RTB 0509 |PIID0515H097 5.8750  3Y|  8/19/2015] 1052 288 64.892000] 3.1000 | 3:39:20 PM| 3.1174 | 3.8865 | 3.6995 | 3.1023
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1058] 2.90 3.9077 | 3.7250 | 3.1174
FXTN 05-69 __|PIBD0515K697 4.6250]  35Y| 11/25/2015] 1150 3.5 4.0382 | 3.8458 | 3.3730
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1170 _3.21 4.0665 | 3.6721 | 3.4285
FXTN 10-39___|PIBD1016A393 9.2500]  35Y|  1/12/2016] 1198] 3.28 4.1062 | 3.9088 | 35063
FXTN 07-48___|PIBD0716A488 7.0000] __8.5Y| _ 1/27/2016] 1213 3.32 4.1275 | 3.9285 | 35480
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1249] 3.42 9.880000| 4.1000 | 3:10:24 PM| 4.2882 | 4.1785 | 3.9758 | 3.6480
FXTN 10-40___|PIBD1016C407 7.5000] _ 8.5Y| _ 5/30/2016] 1276] 350 4.2168 | 4.0113 | 8.7230
FXTN 1041 ___|PIBD1016D416 7.0000] __ 4Y|__4/27/2016] _1304] 357 4.2565 | 4.0480 | 3.8008
FXTN 10-42___|PIBD10161420 9.1250] __ 4Y| _ 0/4/2016] 1434] 3.93] _ 600.000000] 42250 | 3:37:58 PM| 42183 | 4.4409 | 42187 | 4.1619
RTB07-01__*_|PIID07161018 7.0000] ___4Y| _9/24/2016] 1454 3.98 7.400000] 4.1000 | 3:19:20 PM| 4.1469 | 4.4692 | 4.2450 | 4.2175
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1507 4.13 45075 | 4.0641 | 4.2386
FXTN07-49___|PIBD0717C493 7.0000] __45Y| _ 3/31/2017| 1642 450 4.6049 | 43127 | 4.2923
FXTN 20-01 __|PIBD2017D011 14.3750] __ 5Y| _ 4/24/2017] _1666| 456 4.6223 | 4.3214 | 43018
FXTN 0570 |PIBD0517G705 46250 5Y| _ 7/6/2017] 1738] 4.76 6.200000] 4.2700 | _3:48:01 PM| 4.2741 | 4.6742 | 43473 | 4.3305
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _ 8/19/2017] 1783] 4.68 4.7067 | 4.3636 | 4.3484
FXTN 10-44_*_|PIBD1017H447 77500 5Y| _8/23/2017| 1787 490 4.7096 | 4.3650 | 4.3500
FXTN 07-50 __|PIBD0717J502 5.3750] _ 5.5Y| 10/28/2017] _1853] 5.8 4.7218 | 4.3919 | 4.3755
FXTN 10-45___|PIBD1018A451 5.8750 _ 5.5Y| _ 1/31/2018] _1948| 534]  2.465.000000] 44400 | 3:55:47 PM| 44342 | 4.7394 | 44305 | 4.4123
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2147| 588  2,805.480000] 4.4950 | 4:06:58 PM| 4.4886 | 4.7763 | 45115 | 4.4892
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2241] 6.14 4.7937 | 45498 | 45256
FXTN 10-46___|PIBD1019B485 7.8750] __6.5Y| _ 2/19/2019] 2332 6.39 4.8106 | 4.5868 | 4.5608




Interpolated Bonds
September 28, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-53___|PIBD0719D531 5.0000] __ 7Y| _ 4/26/2019] 2398] 657 4.8228 | 4.6137 | 45863
FXTN 07-54 __|PIBD0719G547 4.7500] __ 7Y|__ 7/19/2019] 2482| 6.80 28.000000| 4.6200 | 10:41:21 AM| 4.6200 | 4.8384 | 4.6479 | 46188
FXTN 07-55_*_|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2524 6.92 4.8462 | 4.6650 | 4.6350
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2696] 7.39 4.8539 | 46782 | 4.6425
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2879] 7.89 4.8621 | 46922 | 4.6504
FXTN 10-51 ___|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2907| 7.96 4.8634 | 4.6943 | 4.6516
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 2998 8.21 4.8675 | 4.7013 | 4.6565
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021| 3075 8.4 4.8710 | 47072 | 4.6589
FXTN 10-53___|PIBD1021D531 65000 OY|  4/28/2021] 3131 858 2.580000| 4.6500 | 10:36:49 AM| 4.6500 | 4.8785 | 4.7115 | 4.6613
RTB 1003 |PIiD1021J039 5.7500] _ 9.5Y| 10/20/2021] 3306] 9.06 78416000 4.7750 | 3:36:52 PM| 4.7576 | 4.8814 | 4.7249 | 4.6689
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3341 9.15 2.758659] 4.6500 | 3:26:23 PM| 4.6500 | 4.8830 | 4.7276 | 4.6704
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3397] 9.31] __ 100.000000] 4.6650 | 11:57:21 AM| 4.6650 | 4.8855 | 4.7319 | 4.6728
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3451 945 4.8879 | 4.7360 | 4.6752
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3592| 9.84 34.220000] 4.6900 | 11:28:06 AM| 46900 | 4.8943 | 4.7468 | 4.6813
FXTN 10-57_* |PIBD10221570 4.7500] __10Y| _ 9/13/2022] 3634] 9.96 42.000000] 46775 | 10:56:54 AM| 4.6775 | 4.8962 | 4.7500 | 4.6831
FXTN 20-03___|PIBD2022J033 12.7500] _10.5Y| _10/17/2022] 3668 10.05 4.9050 | 4.7590 | 4.6926
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3794| 10.39 4.9377 | 47922 | 4.7279
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] _3892| 10.66 4.9632 | 4.8180 | 4.7553
FXTN 20-06___|PIBD2023J068 11.3750] __12Y|__10/23/2023] _4089| 11.07 5.0014 | 4.8567 | 4.7965
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| _ 6/3/2024] 4263 11.68 5.0595 | 4.9157 | 48592
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2004] 4326 11.85 5.0759 | 4.9323 | 4.8768
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| _11/11/2024] _4424| 12.12 5.1014 | 4.9581 | 4.9043
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4578 1254 5.1414 | 4.9987 | 4.9474
FXTN20-11___|PIBD2025J116 12.1250] __14Y|__10/20/2025] _4767| 13.06 5.1904 | 5.0485 | 5.0003
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4807| 13.17 5.2008 | 5.0590 | 5.0115
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] _4858| 13.31 5.2141 | 50725 | 5.0258
RTB 15-01 PID1526J019 6.2500] _ 15Y| 10/20/2026] 5132| 14.06 44.572000] 54800 | 355:08 PM| 53106 | 5.2853 | 5.1447 | 5.1025
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5180 14.19 5.2977 | 5.1573 | 5.1159
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| _ 3/1/2027] 5264] 14.42 48705000 5.2500 | 3:48:51 PM| 52616 | 53195 | 51794 | 51394
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027| 5453 14.94 5.3686 | 52202 | 5.1924
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 5908 16.19 5.4868 | 53491 | 53197
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6447] 17.66 8.000000| 55000 | 11:43:48 AM| 5.5000 | 5.6268 | 54911 | 5.4706
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/26/2030] 6509] 17.83 5.6429 | 55074 | 54880
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6691| 18.33 5.6002 | 5.5654 | 55389
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6865| 18.81] 2,521.000000] 5.6800 | 3:49:56 PM| 5.6754 | 5.7354 | 56012 | 55877
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6943 19.02 5.7557 | 56218 | 5.6095
FXTN 20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7063 19.35 52.750000] 58600 | 3:45:20 PM| 56625 | 57868 | 5.6534 | 5.6431
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2082] 7091| 19.43  727.882000] 5.7650 | 3:32:28 PM| 5.7400 | 5.7941 | 5.6608 | 56509
FXTN 20-19_* |PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] _7301| 20.00] __ 455.331353] 57100 | 3:57:06 PM| 57097 | 5.8487 | 57161 | 5.7097
FXTN 25-05___|PIBD2532K057 85000 25v| 11/29/2032] 7364] 20.18 5.8556 | 57224 | 57132
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8070 22.11 5.9335 | 57932 | 5.7519
FXTN 25-07 __|PIBD25351071 8.0000] _ 25Y| _ 9/30/2035] _8399| 23.01 14.124000 6.1000 | ©:17:14 AM| 6.1000 | 5.9697 | 58262 | 5.7699
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8476 23.22 6.040000] 5.8600 | 3:29:30 PM| 5.8600 | 5.9782 | 58339 | 5.7742
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  0/20/2036] 8764] 24.01 5.120000 5.8600 | 12:06:28 PM| 5.8600 | 6.0100 | 58628 | 5.7900




Interpolated Bonds
September 28, 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| 9085 24.89 144.824000] 5.7750 | 3:20:20 PM| 5.7750 | 6.0454 | 58950 | 5.8076




