Interpolated Bonds

October 29, 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] _ <1M| 11/17/2012] 18] 0.5 2.3873 | 23076 | 2.2979
FXTN 07-42___|PIBD0713A421 9.0000] __2M| _ 1/6/2013] _ 67| 0.18 1.0294 | 0.8629 | 0.8405
FXTN 0319 __|PIBD0313A199 5.2500] _ 2M| __ 1/7/2013] 69| 0.19 1.0178 | 0.8512 | 0.8286
FXTN 07-43___|PIBD0713C438 8.7500] _ 4M| _ 3/3/2013] _ 124] 034 0.9534 | 0.7853 | 0.6503
FXTN 0566 |PIBD0513C664 6.6250]  5M| 3/13/2013] _134] 0.7 0.9973 | 0.8294 | 0.6504
FXTN 10-31 __[PIBD1013C316 12.7500] __ 5M| _ 3/27/2013] 148|041 1.0587 | 0.8912 | 0.6506
FXTN 10-32___|PIBD1013E320 11.7500] __7M| _ 5/15/2013] __197| 054 1.2340 | 1.0670 | 0.6722
FXTN 07-44___|PIBD0713F446 9.6250] _ 8M| _ 6/29/2013] _ 242| 0.66 12941 | 1.1258 | 0.7454
RTB 0507 |PID0513G075 9.0000  oM| 7/31/2013] _274] 0.7 1.3368 | 1.1676 | 0.7975
FXTN 10-33___|PIBD1013J337 11.0000] ___1Y|__ 10/9/2013] __344] 0.94 1.4490 | 1.2737 | 0.9288
FXTN 07-45___|PIBD0713K457 7.1250] __15Y| _ 11/2/2013] __368] 1.01 15457 | 1.3548 | 1.0277
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 454 1.4 1.8922 | 1.6457 | 1.3821
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] 511 1.40 2.1218 | 1.8385 | 1.6169
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 623] 1.71 25730 | 2.2172 | 2.0784
RTB 05-08___ |PIID0514I080 6.2500] __ 2Y| _ 0/24/2014] _ 694] 1.90] __ 710.100000] 2.4950 | 2:1422 PM| 24533 | 2.8590 | 2.4574 | 23709
FXTN 07-46___|PIBD0714J466 6.5000 _ 2Y| _ 10/4/2014] _ 704] 193 2.8993 | 24912 | 24121
SPTB 10-03_* |SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 714] 1.96 2.9396 | 25250 | 24533
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] _ 847| 2.32 3.3935 | 3.0317 | 3.0139
FXTN 0568 |PIBDO515E685 6.3750]  3Y| 5/3/2015] 925] 2.53 20.000000] 3.3000 | 11:23:14 AM| 3.3000 | 3.6507 | 3.3288 | 3.3427
FXTN 07-47 __|PIBDO715E477 8.3750]  3Y| 5/22/2015] 934] 2.56] _ 600.000000] 3.7950 | 12:03:21 PM| 3.7950 | 3.6904 | 3.3631 | 3.3806
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] _ 994] 2.72 3.8951 | 35017 | 3.6336
RTB 0509 |PIID0515H097 5.8750 Y|  8/19/2015] 1023] 2.80 8.000000] 4.0000 | 3:58:18 PM| 3.9404 | 3.9941 | 3.7021 | 3.7568
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] 1029 2.82 4.0146 | 37250 | 3.7811
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] _1121] 3.7 4.1322 | 3.8185 | 3.8598
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1141 3.13 4.1578 | 3.8388 | 3.8769
FXTN 10-39___|PIBD1016A393 9.2500]  35Y|  1/12/2016] 1169] 3.20 4.1936 | 3.8673 | 3.9008
FXTN 07-48___|PIBD0716A488 7.0000] __3.5Y| _ 1/27/2016] 1184 3.24 0.500000] 3.8750 | 3:26:38 PM| 3.8750 | 4.2127 | 3.8825 | 3.9136
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1220] 3.34 4.119000] 4.3000 | 3:53:13 PM| 4.1674 | 4.2588 | 3.9191 | 3.0444
FXTN 10-40___|PIBD1016C407 7.5000] _ 8.5Y| _ 5/30/2016| 1247 3.42 4.2933 | 3.9466 | 3.9675
FXTN 1041 ___|PIBD1016D416 7.0000] _8.5Y| _ 4/27/2016] 1275 349 17.000000| 4.2000 | 11:33:30 AM| 4.2000 | 4.3291 | 3.9750 | 3.9915
FXTN 10-42___|PIBD10161420 9.1250] __ 4Y| _ 0/4/2016] 1405| 3.85| _ 387.585000] 4.1100 | 2:45:45PM| 4.1167 | 4.4953 | 4.1072 | 4.1026
RTB07-01__*_|PIID07161018 7.0000 __ 4Y| _ 0/24/2016] 1425] 3.90] _ 102.900000] 4.1250 | 2:13:25 PM| 4.1313 | 45208 | 4.1275 | 4.1197
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] _1478] 4.05 25.000000] 4.2400 | 11:42:11 AM| 4.2400 | 45424 | 4.1405 | 4.1337
FXTN 07-49 ___|PIBD0717C493 7.0000] __45Y| _ 3/31/2017| 1613 442 45074 | 4.1734 | 4.1693
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1637 448 4.6072 | 4.1793 | 4.1757
FXTN 0570 |PIBD0517G705 4.6250] __ 5Y| _ 7/6/2017] 1709 4.68 0.150000| 4.1500 | 10:47:11 AM| 4.1500 | 4.6365 | 4.1969 | 4.1947
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _8/19/2017| 1754 4.8 0.180000] 4.3500 | _3:28:17 PM| 4.3500 | 4.6548 | 4.2079 | 4.2065
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017| 1758 4.82 4.6565 | 4.2089 | 4.2076
FXTN 07-50 * |PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1824 5.00 8.000000| 4.1500 | 2:50:46 PM| 4.1500 | 4.6833 | 4.2250 | 4.2250
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1919] 526] _ 400.000000] 4.3800 | 11:38:01 AM| 4.3825 | 4.6913 | 4.2746 | 4.2639
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2118] 5.80] _ 5766.720000] 4.4500 | 11:47:49 AM| 4.4738 | 4.7080 | 4.3784 | 4.3455
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] _2212| 6.06 4.7159 | 44274 | 4.3840
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2303 6.31 8.000000] 45200 | 3:08:37 PM| 45547 | 4.7235 | 44749 | 4.4213
FXTN 07-53___|PIBD0719D531 5.0000 _ 6.5Y| _ 4/26/2019] 2369 _6.49 4.7290 | 45093 | 4.4484




Interpolated Bonds

October 29, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-54 __|PIBD0719G547 47500 7Y| _ 7/19/2019] 2453] 6.72] __ 100.000000] 45000 | 11:34:42 AM| 45000 | 4.7361 | 45531 | 4.4828
FXTN 07-55_*_|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2495] 6.84 4.739 | 4.5750 | 45000
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2667] 7.31 4.7935 | 45908 | 4.5271
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2850 7.81 0.200000] 4.6500 | 11:33:22 AM| 4.6500 | 4.8508 | 4.6076 | 4.5559
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _9/16/2020] 2878] 7.88 4.8595 | 4.6102 | 45603
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] 2969 8.13 71624000 4.4000 | 11:46:45 AM| 4.6247 | 4.8881 | 4.6185 | 45746
RTB 10-02____|PID1021C027 7.3750] __8.5Y| _ 3/3/2021] 3046|835 4.9122 | 4.6256 | 45867
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3102 850 4.9297 | 4.6307 | 45955
RTB 10-03____|PIID1021J039 5.7500] __ 9Y| 10/20/2021] 3277| 8.98 18.300000 4.7000 | 10:52:46 AM| 4.7000 | 4.9845 | 4.6468 | 4.6230
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3312] 9.07 50.000000] 4.6850 | 8:49:43 AM| 4.6850 | 4.9955 | 4.6500 | 4.6285
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3368 9.23 10.120000 4.6900 | 3:24:08 PM| 4.6898 | 5.0130 | 4.6551 | 4.6374
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3422| 9.38 5.0299 | 4.6601 | 4.6459
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3563] 9.76 5.0741 | 4.6730 | 4.6680
FXTN 10-57 __|PIBD10221570 4.7500] _ 10Y| ©/13/2022] 3605] 9.88]  1,100.000000| 4.6800 | 3:30:32 PM| 4.6800 | 5.0873 | 4.6769 | 4.6747
FXTN 20-08_* |PIBD2022J033 12.7500] __10Y| 10/17/2022] 3639 9.97 5.0979 | 4.6800 | 4.6800
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3765 10.32 5.1239 | 47161 | 4.7161
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3863 10.58 5.1440 | 47442 | 4.7442
FXTN 20-06___|PIBD2023J068 11.3750] __11Y| _10/23/2023] 4010 10.99 5.1743 | 4.7863 | 4.7863
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4234 11.60 5.2204 | 4.8504 | 4.8504
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/6/2004] 4297| 11.77 5.2334 | 4.8685 | 4.8685
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] 4395 12.04 5.2536 | 4.8966 | 4.8965
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4549] 12.46 5.2853 | 4.9407 | 4.9406
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] 4738 12.98 5.3242 | 4.9948 | 4.9948
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4778 13.09 5.3324 | 5.0063 | 5.0062
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] _4829| 13.23 5.3429 | 50209 | 5.0208
RTB 15-01 PID1526J019 6.2500] _ 14Y| 10/20/2026] 5103 13.98 24.612600] 52750 | 3:25:23 PM| 52924 | 53993 | 5.0994 | 5.0993
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5151| 14.11 5.4092 | 51131 | 5.1131
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| _ 3/1/2027] 5235 14.34 2.150000| 5.3500 | 3:49:23 PM| 5.3395 | 54265 | 5.1372 | 5.1371
FXTN 20-14___|PIBD20271140 8.6250]  15Y| _ 0/6/2027| 5424] 14.86 5.4654 | 51913 | 51912
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5879| 16.11 5.5691 | 53217 | 53216
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6418] 17.58 _ 900.000000] 5.6980 | 12:02:25 PM| 5.6980 | 5.6700 | 54761 | 54759
FXTN 25-02___|PIBD2530G029 12.5000] __18Y| _ 7/26/2030] 6480 17.75 5.6828 | 54938 | 54937
FXTN 25-03___|PIBD2531A032 11.2500 __19Y| _ 1/26/2031] _6662| 18.25 5.7203 | 55460 | 55458
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6836] 18.73]  2,820.034000] 5.6550 | 3:09:09 PM| 5.6500 | 5.7561 | 55958 | 55957
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6914] 18.94 5.7721 | 56182 | 56180
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7084] 19.27 5.7968 | 56525 | 5.6524
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2032] 7062] 19.35] 5488.510000] 5.7200 | 3:38:40 PM| 5.7124 | 58026 | 56606 | 56604
FXTN 20-19_* |PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7272| 19.92] _ 1,884.809000] 56000 | 3:48:52 PM| 57205 | 58458 | 57207 | 5.7205
FXTN 25-05___|PIBD2532K057 8.5000] _ 25Y| 11/29/2032] 7335 20.10 5.8513 | 5.7280 | 57276
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8041| 22.03 5.9120 | 58095 | 58063
FXTN 25-07 __|PIBD25851071 8.0000]  25Y|  0/30/2035] 8370] 22.93 0.500000] 5.5500 | 8:55:38 AM| 55500 | 5.9403 | 5.8474 | 58430
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8447| 23.14]  450.100000] 5.8500 | 3:50:14 PM| 5.7739 | 5.9469 | 58563 | 58515
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  0/20/2036] 8735| 23.93 5.9717 | 58896 | 58837
FXTN 2510 __|PIBD2537H103 5.7500 __ 25Y| _ 8/16/2037] _9056| 24.81 56.720000] 57400 | 2:42:17 PM| 57403 | 59993 | 5.9266 | 59194
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'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';T; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
RTB2501 * |PliD2537J015 6.1250] _ 25Y| 10/24/2037] 9125 25.00]  8,145.220000] 5.9450 | 412:23 PM| 5.9369 | 6.0052 | 59346 | 5.9271




