Interpolated Bonds

October 30, 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] 17| 0.05 2.4175 | 23353 | 2.3353
FXTN 07-42___|PIBD0713A421 9.0000] __2M| _ 1/5/2013] 66| 0.18 0.9846 | 0.7006 | 0.7006
FXTN 0319 __|PIBD0313A199 5.2500] _ 2M| __ 1/7/2013] 68| _0.19 0.9707 | 0.6797 | 0.6797
FXTN 07-43___|PIBD0713C438 8.7500  4M|  3/3/2013] 123 0.34 0.8936 | 0.5006 | 05472
FXTN 0566 |PIBD0513C664 6.6250]  5M| 3/13/2013] _ 133] 0.36 0.9193 | 0.6380 | 05810
FXTN 10-31 __[PIBD1013C316 12.7500] __ 5M| _ 3/27/2013] __147| _0.40 0.9554 | 0.7044 | 0.6283
FXTN 10-32___|PIBD1013E320 11.7500] __ 7M| _ 5/15/2013] __196] 054 1.0609 | 0.8876 | 0.7595
FXTN 07-44___|PIBD0713F446 9.6250] _ 8M| _ 6/29/2013] _ 241] 0.66 11053 | 0.9311 | 0.7926
RTB 0507 |PID0513G075 9.0000  oM| 7/31/2013] _273] 0.7 10.259000] 1.2500 | 8:58:41 AM| 1.2500 | 1.1368 | 0.9620 | 0.816f
FXTN 10-33___|PIBD1013J337 11.0000] __11M|__ 10/9/2013] __343| 0.94 1.2058 | 1.0297 | 0.8675
FXTN 07-45___|PIBD0713K457 7.1250] __15Y| _ 11/2/2013] 367 1.0 12413 | 1.0635 | 0.8968
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 453| 1.4 1.6651 | 1.4516 | 1.2953
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 510] _1.40 10459 | 1.7089 | 1.5694
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 622| 1.70 2.4978 | 22143 | 20783
RTB 0508 |PIID0514I080 6.2500]  2Y| 0/24/2014] _ 693] 1.90 3.096000] 2.3500 | 2:28:27 PM| 2.3500 | 2.8476 | 25347 | 24073
FXTN 07-46___|PIBD0714J466 6.5000 __ 2Y| _ 10/4/2014] 703|193 2.8969 | 25799 | 2.4537
SPTB 10-03_* |SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 713] 1.95 2.9462 | 2.6250 | 2.5000
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] 846 2.32 3.3895 | 3.1017 | 3.0295
FXTN 0568 |PIBDO515E685 6.3750]  3Y| 5/13/2015] 924 253 3.6495 | 3.3813 | 3.3400
FXTN 07-47 __|PIBDO715E477 8.3750] __ 3Y|  5/22/2015] 933|256 60.395050] 3.7500 | 11:13:17 AM| 3.7500 | 3.6795 | 3.4136 | 3.3759
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] _ 993| 2.72 3.8795 | 3.6286 | 3.6147
RTB 0509 |PIID0515H097 5.8750  3Y|  8/19/2015] 1022 2.80 1.000000] 4.0000 | 10:15:04 AM| 4.0000 | 3.9762 | 3.7326 | 3.7302
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1028] 2.82 3.9962 | 3.7541 | 8.7541
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] _1120] 3.07 41120 | 3.8249 | 3.8249
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1140] 8.2 4.1371 | 3.8403 | 3.8403
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1168] 3.20] __ 145.000000] 4.1000 | 10:52:59 AM| 4.1000 | 4.1724 | 3.8618 | 3.8618
FXTN 07-48___|PIBD0716A488 7.0000] __8.5Y| _ 1/27/2016] _1183| 3.4] _ 145.623882| 4.0400 | 10:53:54 AM| 4.0400 | 4.1913 | 3.8734 | 3.8734
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1219] 3.34 1.310000] 3.8000 | _3:02:44 PM| 4.1429 | 42366 | 3.9011 | 3.9011
FXTN 10-40___|PIBD1016C407 7.5000] __3.5Y| _ 5/30/2016] 1246 3.4 4.2706 | 3.9219 | 3.9219
FXTN 1041 ___|PIBD1016D416 7.0000] __8.5Y| _4/27/2016] 1274 349 4.3058 | 3.9434 | 3.0434
FXTN 10-42___|PIBD10161420 9.1250] __ 4Y| _ 9/4/2016] 1404] 3.85] _ 225.000000] 4.0200 | 10:48:50 AM| 4.0589 | 4.4694 | 4.0435 | 4.0435
RTB07-01__*_|PIID07161018 7.0000 ___4Y|__9/24/2016] 1424] 3.90 4.4946 | 4.0589 | 4.0589
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1477| 4.05 45228 | 4.0676 | 4.0678
FXTN 07-49 ___|PIBD0717C493 7.0000] __45Y| _ 3/31/2017| _1612] 442] _ 101.000000] 4.6500 | 2:20:24 PM| 4.2242 | 4.5045 | 4.0900 | 4.0905
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1636 448 4.6072 | 4.0940 | 4.0946
FXTN 0570 |PIBD0517G705 4.6250] _ 5Y| __ 7/6/2017] 1708| 4.68] __ 200.000000] 4.1000 | 10:49:35 AM| 4.1250 | 4.6455 | 4.1059 | 4.1067
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1753 4.80 4.6694 | 41134 | 4.1142
FXTN 10-44___|PIBD1017H447 77500 5Y| _8/23/2017| 1757 481 4.6715 | 4.1140 | 4.1149
FXTN 07-50 * |PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1823 4.99 0.400000] 4.6500 | 11:38:29 AM| 4.6500 | 4.7065 | 4.1250 | 4.1260
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1918] 525] _ 190.000000] 4.3750 | 10:06:12 AM| 4.3750 | 4.7159 | 4.1887 | 4.1825
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2117| 5.80] _ 3,889.180000] 4.4750 | 2:51:06 PM| 4.4621 | 4.7355 | 4.3222 | 4.3008
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] _2211] 6.06 4.7448 | 4.3852 | 4.3567
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2302 6.31 10.000000 4.5500 | ©0:53:34 AM| 4.5500 | 4.7538 | 4.4462 | 4.4108
FXTN 07-53___|PIBD0719D531 5.0000] _ 6.5Y| _ 4/26/2019] 2368 _6.49 4.7603 | 4.4905 | 4.4501
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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 07-54 __|PIBD0719G547 47500 7Y| _ 7/19/2019] 2452] 6.72| _ 200.000000] 45200 | 11:50:50 AM| 45250 | 4.7686 | 45468 | 4.5000
FXTN 07-55_*_|PIBD0719H555 4.7500] __ 7Y|__ 8/30/2019] 2494 6.83 4.7727 | 45750 | 4.5250
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2666] 7.30 4.8210 | 4.5038 | 45513
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2849] 7.81 4.200000] 47000 | _9:10:31 AM| 4.7000 | 4.8725 | 46138 | 4.5793
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _9/16/2020] 2877| 7.88 0.100000] 4.7000 | 11:16:50 AM| 4.7000 | 4.8803 | 4.6168 | 4.5836
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] 2968 8.13 1.000000] 47500 | 11:45:21 AM| 4.7500 | 4.9059 | 4.6268 | 4.5975
RTB 10-02____|PID1021C027 7.3750] _ 8.5Y| _ 3/3/2021] 3045] 8.34 4.9276 | 4.6352 | 4.6093
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3101 850 0.643000] 4.8000 | 11:39:46 AM| 4.8000 | 4.9433 | 4.6413 | 46179
RTB 1003 |PIiD1021J039 57500 Ov| 10/20/2021] 3276] 8.98 0.100000] 4.8000 | 10:29:02 AM| 4.8000 | 4.9925 | 4.6604 | 4.6446
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3311] 9.07 0.265000] 4.8250 | 3:44:07 PM| 4.8250 | 5.0023 | 4.6643 | 4.6500
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3367 9.22 64.000000] 4.6550 | 3:12:35 PM| 4.6556 | 50181 | 4.6704 | 4.6585
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3421|937 5.0332 | 4.6763 | 4.6668
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3562| 9.76 5.0729 | 46917 | 4.6884
FXTN 10-57 __|PIBD10221570 4.7500] __10Y| _ 9/13/2022] 3604 9.67 5.0847 | 4.6963 | 4.6948
FXTN 20-08_* |PIBD2022J033 12.7500] __10Y| 10/17/2022] 3638] 9.97 5.0942 | 4.7000 | 4.7000
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3764 10.31 5.1210 | 4.7355 | 4.7354
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] _3862| 1058 5.1418 | 4.7632 | 4.7629
FXTN 20-06___|PIBD2023J068 11.3750] __11Y|__10/23/2023] _4009| 10.98 5.1730 | 4.8047 | 4.8042
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4233 11.60 5.2205 | 4.8679 | 4.8671
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/6/2004] 4296| 11.77 5.2339 | 4.8856 | 4.8847
FXTN 20-09___|PIBD2024K091 13.7500] __13Y| 11/11/2024] _4394] 12.04 5.2547 | 4.9133 | 4.9123
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4548| 12.46 5.2874 | 4.9567 | 4.9555
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] _4737| 12.98 5.3275 | 50101 | 5.0086
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4777| 13.09 5.3360 | 5.0214 | 5.0198
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4828| 13.23 5.3468 | 5.0357 | 50841
RTB 15-01 PID1526J019 6.2500] _ 14Y| _10/20/2026] 5102 13.98] _ 1,662.670000] 53000 | 2:55:17 PM| 52042 | 54050 | 5.1130 | 5.1110
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5150 14.11 5.4152 | 51266 | 5.1245
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| _ 3/1/2027| 5234] 14.34 24.000000] 55000 | 3:21:06 PM| 54377 | 54330 | 5.1503 | 5.1481
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027| 5423| 14.86 5.4731 | 52036 | 52012
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] 5878 16.10 5.5697 | 5.3320 | 5.3289
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6417] 1768 5.6841 | 54841 | 54802
FXTN 25-02___|PIBD2530G029 12.5000] __18Y|__ 7/28/2030] _6479] 17.75 5.6973 | 55015 | 54976
FXTN 25-03___|PIBD2531A032 11.2500 __19Y| _ 1/26/2031] _6661] 18.25 5.7359 | 55629 | 55487
FXTN20-17 __|PIBD2031G171 8.0000]  19Y| _ 7/19/2031] 6835] 18.73] 1,550.000000] 5.6750 | 3:52:33 PM| 5.6668 | 5.7728 | 56020 | 55976
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6913 18.94 5.7894 | 56240 | 56195
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7083 19.27 5.8149 | 56579 | 56532
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2082] 7061| 19.35]  397.187000 5.7200 | 3:4450 PM| 57134 | 5.8208 | 5.6658 | 56610
FXTN 20-19_* |PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7271] 19.92 5.8654 | 5.7250 | 5.7200
FXTN 25-05___|PIBD2532K057 8.5000] _ 25v| 11/29/2032] 7334] 20.09 5.8715 | 57322 | 57277
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8040 22.03 5.9400 | 58135 | 58136
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  0/30/2035] 8369] 22.93 5.000000| 5.9500 | 10:23:37 AM| 5.9500 | 5.9719 | 58513 | 5.8536
FXTN 25-08___|PIBD2535L086 8.1250] _ 25Y| 12/16/2035] _8446] 23.14 14.000000 5.7750 | 3:48:55 PM| 5.8285 | 59794 | 58602 | 5.8629
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  0/20/2036] 8734] 23.93 6.0073 | 58933 | 58980
FXTN 2510 __|PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 9055 24.81 42.000000] 57000 | 11:34:41 AM| 57476 | 6.0384 | 5.9302 | 5.9370
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'"s:l:‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MMm) :{';T; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
RTB 2501 * |PIiD2537J015 6.1250]  25Y| 10/24/2037| 9124| 25.00]  7.789.508800] 5.9550 | 4:01:54 PM| 509467 | 6.0451 | 5.9381 | 5.9454




