Interpolated Bonds
November 16, 2012

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-42___|PIBD0713A421 9.0000] _ 2M| _ 1/5/2013] 47| 0.13 0.9958 | 0.8021 | 0.8021
FXTN 0319 __|PIBD0313A199 5.2500] _ oM| _ 1/7/2013] 49| 0.13 0.9776 | 0.7836 | 0.7836
FXTN 07-43___|PIBD0713C438 8.7500] _ 4M| _ 3/3/2013] _ 104] 028 0.6119 | 0.4109 | 0.4031
FXTN 0566 |PIBD0513C664 6.6250 _ 4M| _ 5/13/2013] _ 114] 0.31 0.6441 | 04436 | 0.4286
FXTN 10-31 __[PIBD1013C316 12.7500] __ 4M| _ 3/27/2013] __128] 035 0.6892 | 0.4893 | 0.4643
FXTN 10-32___|PIBD1013E320 11.7500] __6M| _ 5/15/2013] 177|048 0.8469 | 0.6493 | 05693
FXTN 07-44___|PIBD0713F446 9.6250] _ 7M| _ 6/29/2013] _ 222| 0.61 0.9254 | 0.6867 | 0.6296
RTB 0507 |PID0513G075 9.0000  oM| 7/31/2013] 254 0.70 0.9599 | 0.6781 | 0.6344
FXTN 10-33___|PIBD1013J337 11.0000] __11M|__ 10/9/2013] 324 0.89 1.0353 | 0.6504 | 0.6448
FXTN 07-45___|PIBD0713K457 71250 1Y| _ 11/2/2013] __348] 095 1.0612 | 0.6529 | 0.6484
FXTN 05-67 __|PIBD0514A673 6.2500] _ 15Y| _ 1/27/2014] 434 1.19] _ 267.043749] 1.4000 | 857557 AM| 14000 | 1.5040 | 1.0250 | 1.0253
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] 491 135 18316 | 1.3100 | 1.3105
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 603| 1.65 2.4752 | 1.8700 | 1.8710
RTB 05-08___|PIID0514I080 6.2500] __ 2Y| _9/24/2014] 674 1.85 75240000 2.7500 | 3:01:45 PM| 2.3263 | 2.8832 | 22250 | 2.2263
FXTN 07-46___|PIBD0714J466 65000 2Y| _ 10/4/2014] 684 1.67 2.9406 | 2.2750 | 22763
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 694] 1.90 2.9981 | 2.3250 | 2.3263
FXTN 10-36___|PIBD1015B367 12.3750 _ 2.5Y| _ 2/24/2015] 827 2.7 3.4161 | 2.7683 | 2.7480
FXTN 0568 |PIBDO515E685 6.3750] 25v|  5/13/2015] 05| 2.48 3.6612 | 3.0283 | 29953
FXTN 07-47 __|PIBDO715E477 8.3750] _ 3Y| _ 5/22/2015] _ 914] 2.50 3.6895 | 3.0583 | 3.0238
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] __974] 267 3.8781 | 3.2583 | 3.2140
RTB05-09 __ |PIID0515H097 5.8750  3Y|  8/19/2015] 1003] 275 3.9692 | 3.3550 | 3.3060
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1009| 2.76 3.9881 | 3.3750 | 3.3250
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] _1101] 3.02 4.0603 | 3.4454 | 3.4057
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1121] 3.07 4.0760 | 3.4607 | 3.4232
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1149 3.15 4.0979 | 3.4822 | 3.4478
FXTN 07-48___|PIBD0716A488 7.0000] _35Y| 1/27/2016] 1164] 3.19]  400.000000] 3.3760 | 10:57:48 AM| 3.3760 | 4.1097 | 3.4937 | 3.4609
RTB0510 _ |PID0516C107 6.0000] 35Y]  3/3/2016] 1200] 3.29 36.530000] 3.4000 | 3:19:22 PM| 3.4941 | 4.1379 | 3.5212 | 3.4925
FXTN 10-40___|PIBD1016C407 75000 3.5Y| _ 3/30/2016] 1227] 3.36 4.1591 | 3.5419 | 35162
FXTN 1041 ___|PIBD1016D416 7.0000] _ 3.5Y| _ 4/27/2016] 1255 3.44 4.1811 | 3.5633 | 35407
FXTN 10-42___|PIBD10161420 9.1250] __ 4Y| __ 9/4/2016] 1385] 3.79 4.2831 | 3.6628 | 3.6547
RTB 07-01 PIID07161018 7.0000 ___4Y| _ 0/24/2016] _1405] 3.85] _ 320.000000] 3.7250 | 10:25:00 AM| 3.7187 | 4.2988 | 3.6781 | 3.6722
FXTN 10-43_*_|PIBD1016K436 6.2500] __ 4Y| 11/16/2016] 1458 3.9 4.3404 | 37187 | 3.7187
FXTN 07-49 __|PIBD0717C493 7.0000] 45Y|  3/31/2017] 1593] 4.36]  1,450.000000] 4.0000 | 11:38:47 AM| 4.0000 | 4.2675 | 3.8062 | 3.7684
FXTN 20-01 __|PIBD2017D011 14.3750 _ 4.5Y| _ 4/24/2017] 1617 4.43 4.2899 | 3.8217 | 8.7772
FXTN 0570 |PIBD0517G705 4.6250] _ 5Y| __ 7/5/2017] 1689 4.63 4.2670 | 3.8684 | 3.8037
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _8/19/2017] 1734] 475 4.2527 | 3.8975 | 3.8202
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017] 1738|476 4.2514 | 3.9001 | 3.8217
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1804 4.94 4.2304 | 3.9429 | 3.8460
FXTN 0571 * |PIBD0517K719 41250] __ 5Y| _ 11/8/2017] 1815] 4.97 4.2269 | 3.9500 | 3.8500
FXTN 10-45___|PIBD1018A451 5.8750]  55Y|  1/31/2018] 1899] 5.20]  1,900.000000] 3.9990 | 11:21:32 AM| 3.9995 | 4.2920 | 3.9723 | 3.8850
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2098] 575 61.500000] 4.0650 | 12:06:46 PM| 4.0610 | 4.4463 | 4.0250 | 3.9679
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2192 6.01 4.5191 | 4.0500 | 4.0071
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2283] 6.5 4.5897 | 4.0741 | 4.0450
FXTN 07-53___|PIBD0719D531 5.0000 _ 6.5Y| _ 4/26/2019] 2349 6.44 4.6408 | 4.0916 | 4.0725
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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] 2433| 6.67] _ 209.000000] 4.1250 | 9:38:02 AM| 4.1250 | 4.7059 | 4.1139 | 4.1075
FXTN 07-55_*_|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2475] 6.78 4.7385 | 4.1250 | 4.1250
FXTN 10-50 __|PIBD1020B508 7.7500] _ 7.5Y| _ 2/18/2020] _2647] 7.5 4.8012 | 4.1964 | 4.1927
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2830] 7.75 4.8680 | 4.0724 | 4.2646
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2858 7.83 4.8782 | 4.0840 | 4.2757
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] 2949 8.08 0.500000] 4.6000 | 10:16:08 AM| 4.6000 | 4.9114 | 43218 | 4.3115
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021] 3026 8.29 0.100000] 4.6000 | 2:41:39 PM| 4.6000 | 4.9395 | 4.3538 | 4.3417
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3082 8.44 4.9599 | 4.3770 | 4.3638
RTB 1003 |PIiD1021J039 57500  OY| 10/20/2021] 3257] 8.92 8.850000] 4.6000 | 2:50:31 PM| 4.6000 | 5.0237 | 4.4497 | 4.4326
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3292| 9.02 5.0365 | 4.4642 | 4.4464
FXTN 10-54 __|PIBD1022G545 6.3750]  0.5v|  1/19/2022| 3348] 0.17|  200.000000] 45350 | 853:17 AM| 45350 | 5.0569 | 4.4875 | 4.4684
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3402| 9.32 5.0766 | 45099 | 4.4896
FXTN 10-56___|PIBD1022H562 48750 _ 10Y| _ 8/2/2022] 3543] 9.71 5.1280 | 45684 | 4.5451
FXTN 10-57 __|PIBD10221570 4.7500] _ 10Y| _ 9/13/2022] 3585] 9.82 5.1434 | 4.5850 | 4.5616
FXTN 20-08_* |PIBD2022J033 12.7500] __10Y| 10/17/2022] 3619] 9.92 5.1558 | 4.6000 | 45750
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3745 10.26 5.1806 | 4.6368 | 4.6126
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3843 10.53 5.1999 | 4.6654 | 46419
FXTN 20-06___|PIBD2023J068 11.3750] __ 11Y| _10/23/2023] 3990 10.93 5.2289 | 4.7082 | 4.6858
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/20204] 4214 1155 5.2730 | 4.7736 | 4.7527
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/6/2004] 4277| 11.72 5.2854 | 4.7920 | 4.7715
FXTN 20-09___|PIBD2024K091 13.7500 __12Y| 11/11/2024] 4375 11.99 5.3047 | 4.8206 | 4.8008
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4529| 12.41 5.3351 | 4.8655 | 4.8468
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] 4718 12.93 5.3723 | 4.9207 | 4.9032
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4758| 13.04 5.3802 | 4.9323 | 49152
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4809| 13.18 5.3002 | 4.9472 | 4.9304
RTB 15-01 PID1526J019 6.2500] __ 14Y|_10/20/2026] 5083] 13.93 22.000000] 5.1500 | 1059:27 AM| 5.1500 | 54442 | 50272 | 5.0122
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5131] 14.06 5.4537 | 50412 | 5.0266
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5215 14.29 18.500000] 5.1250 | _3:44:11 PM| 52915 | 54702 | 50657 | 50516
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 9/6/2027] 5404| 14.81 5.5074 | 5.1208 | 5.1081
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5859] 16.05 5.5971 | 52536 | 52440
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6398| 17.53 5.7033 | 54108 | 54050
FXTN 25-02___|PIBD2530G029 12.5000] __18Y|__ 7/26/2030] 6460 17.70 5.7155 | 54289 | 54235
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6642| 18.20 5.7514 | 54820 | 54778
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6816] 18.67]  350.482000] 5.5000 | 2:31:28 PM| 55775 | 5.7856 | 55328 | 55298
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6894] 18.89 5.8010 | 5.5655 | 55631
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7014] 19.22 5.8246 | 55906 | 55889
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2082] 7042] 19.29]  272.325000] 5.6300 | 3:22:11 PM| 5.6365 | 5.8302 | 55987 | 55973
FXTN 20-19_* |PIBD20321195 5.7500 _ 20Y| _ 9/27/2032] 7252| 19.87 5.8715 | 56600 | 5.6600
FXTN 25-05___|PIBD2532K057 85000 _ 25v| 11/29/2032] 7315 20.04 5.8761 | 56664 | 5.6664
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _8021] 21.98 5.9271 | 57376 | 57382
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  9/30/2035] 8350] 22.88 5.000000| 5.8250 | 11:26:35 AM| 5.8250 | 5.9508 | 5.7708 | 57716
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8427| 23.09]  163.250000] 5.8000 | 10:55:26 AM| 5.8000 | 5.9564 | 5.7785 | 57794
FXTN 25-09 __|PIBD25361097 7.6250]  25v|  09/20/2036] 8715 23.88 5.9772 | 58076 | 5.8087
FXTN 2510 __|PIBD2537H103 5.7500] _ 25Y|  8/16/2037] 9036] 24.76 5.697000] 5.8000 | 3:49:58 PM| 5.8000 | 6.0004 | 58400 | 5.8413
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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| 9105 24.95| 1.237.557473| 5.8790 | 353:37 PM| 58550 | 6.0054 | 5.8469 | 58483




