Interpolated Bonds
November 19, 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] 46| 0.13 1.1058 | 0.8538 | 0.7698
FXTN 0319 __|PIBD0313A199 5.2500] _ oM| __ 1/7/2013] 48| 0.13 1.0821 | 0.8330 | 0.7467
FXTN 07-43___|PIBD0713C438 8.7500  4M|  3/3/2013] 103 0.28 0.5894 | 0.4008 | 0.2801
FXTN 0566 |PIBD0513C664 6.6250]  4M| 3/13/2013] _ 113] 0.31 0.6141 | 04232 | 0.3169
FXTN 10-31 __[PIBD1013C316 12.7500] __ 4M|__ 3/27/2013] __127] 035 0.6486 | 0.4554 | 0.3684
FXTN 10-32___|PIBD1013E320 11.7500] __6M| _ 5/15/2013] __176] 048 0.7693 | 0.5679 | 0.5485
FXTN 07-44___|PIBD0713F446 9.6250] _ 7M| _ 6/29/2013] _ 221| 0.61 0.8358 | 0.6341 | 0.6277
RTB 0507 |PID0513G075 9.0000  oM| 7/31/2013] _ 253] 0.69 0.8687 | 0.6694 | 0.6563
FXTN 10-33___|PIBD1013J337 11.0000 _ 11M| _ 10/9/2013] _ 323 0.88 0.9409 | 0.7465 | 0.7188
FXTN 07-45___|PIBD0713K457 71250 1Y| _ 11/2/2013] __347] 095 0.9656 | 0.7729 | 0.7402
FXTN 05-67 __|PIBD0514A673 6.2500] _ 15Y| _ 1/27/2014] 433 1.19 14376 | 1.1863 | 1.1591
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 490| 1.34 17877 | 1.4912 | 1.4700
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 602| 1.65 2.4757 | 2.0905 | 2.0810
RTB 05-08___|PIID0514I080 62500 _ 2Y| 9/24/2014] 673 1.84 2.9118 | 2.4703 | 24683
FXTN 07-46___|PIBD0714J466 6.5000] _ 2Y| _ 10/4/2014] 683 1.67 2.9732 | 25238 | 25228
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 693| 1.90] __ 100.000000] 2.5797 | 10:17:02 AM| 255773 | 3.0346 | 2.5773 | 25773
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] 826 2.26 3.4390 | 2.8191 | 28191
FXTN 0568 |PIBDO515E685 6.3750] 25v|  513/2015] 04| 2.48 10.000000] 2.5000 | 11:48:03 AM| 2.5000 | 3.6761 | 2.9609 | 2.9609
FXTN 07-47 __|PIBDO715E477 8.3750]  3Y| 5/22/2015] 913 2.50]  2,000.000000] 3.2000 | 9:36:45 AM| 3.1500 | 3.7035 | 2.9773 | 29773
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] __973| 267 3.8859 | 3.0863 | 3.0864
RTB 0509 _ |PIID0515H097 5.8750  3Y|  8/19/2015] 1002] 275 0.150000] 3.7500 | 3:55:44 PM| 3.7500 | 3.9741 | 3.1391 | 3.1391
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1008| 2.76 3.9923 | 3.1500 | 3.1500
FXTN 05-69 __|PIBD0515K697 4.6250] _ 3.5Y| 11/25/2015] 1100 _3.01 4.0569 | 3.2934 | 3.2843
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1120] 3.07 4.0710 | 3.3246 | 3.3135
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1148] 3.15 4.0906 | 3.3682 | 3.3543
FXTN 07-48___|PIBD0716A488 7.0000] __8.5Y| _ 1/27/2016] 1163 3.19 14.500000] 4.3500 | 8:45:48 AM| 4.3500 | 4.1012 | 3.3916 | 3.3762
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1199] 3.28 3.050000] 3.6750 | 2:31:01 PM| 4.0912 | 4.1265 | 3.4478 | 3.4288
FXTN 10-40___|PIBD1016C407 75000 3.5Y| _ 3/30/2016] _1226] 3.36 4.1454 | 3.4898 | 3.4682
FXTN 1041 ___|PIBD1016D416 7.0000] __3.5Y| _ 4/27/2016] 1254 3.44 4.1651 | 3.5335 | 35090
FXTN 10-42___|PIBD10161420 9.1250] _ 4Y| __ 9/4/2016] 1384 3.79 1.000000] 44000 | 10:34:37 AM| 4.4000 | 4.2564 | 3.7362 | 3.6988
RTB 07-01 PIID07161018 7.0000 ___4Y| _ 0/24/2016] 1404] 3.85] _ 111.750000] 3.8000 | 11:29:32 AM| 3.8000 | 4.2705 | 3.7674 | 8.7280
FXTN 10-43_*_|PIBD1016K436 6.2500] __ 4Y| 11/16/2016] 1457 3.9 4.3077 | 3.8500 | 3.8053
FXTN 07-49 ___|PIBD0717C493 7.0000] _ 45Y| _ 3/31/2017] 1592 4.36 4.2633 | 3.7819 | 3.7541
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1616 4.43 4.2554 | 37698 | 3.7451
FXTN 0570 __|PIBD0517G705 4.6250] _ 5Y| _ 7/5/2017] 1688 4.62 4.2318 | 3.7335 | 3.7178
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _ 819/2017] 1733] 475 4.2170 | 3.7108 | 8.7007
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017] 1737 4.76 4.2157 | 3.7088 | 3.6992
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1803 4.94 4.1940 | 36755 | 3.6742
FXTN 0571 * |PIBD0517K719 41250 5Y| 11/8/2017] 1814 4.97]  600.000000 3.6650 | 10:49:18 AM| 3.6700 | 4.1904 | 3.6700 | 3.6700
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1898| 5.0 33550000 4.0000 | 11:17:38 AM| 4.0000 | 42278 | 3.7432 | 3.7311
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] _2097| 5.75] _ 411.900000] 4.0400 | 11:44:32 AM| 4.0408 | 4.3165 | 3.9166 | 3.8758
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2191 6.00 4.3585 | 3.9984 | 3.0442
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2282| 6.25 3.000000] 47000 | 11:54:23 AM| 4.7000 | 4.3990 | 4.0777 | 4.0104
FXTN 07-53___|PIBD0719D531 5.0000 _ 6.5Y| _ 4/26/2019] 2348 6.43 4.4284 | 4.1352 | 4.0584
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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] 2432| 6.6 50.000000] 4.1500 | 3:31:46 PM| 4.1500 | 4.4659 | 4.2084 | 4.1195
FXTN 07-55_*_|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2474] 6.78 4.4846 | 40450 | 4.1500
FXTN 10-50 __|PIBD1020B508 7.7500] _ 7.5Y| _ 2/18/2020] _2646] 7.5 45881 | 4.0871 | 4.2067
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2829 7.75 0.080200] 4.6000 | _2:27:07 PM| 4.6000 | 4.6983 | 4.3319 | 4.2671
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2857 7.83 4.7151 | 4.3387 | 4.2763
FXTN 10-52___|PIBD1020L525 5.8750]  85Y| 12/16/2020] 2948] 8.08] _ 200.000000] 4.4500 | 11:25:18 AM| 4.4500 | 4.7699 | 4.3610 | 4.3063
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021] _3025] 829 _ 130.500000] 4.6500 | 11:25:14 AM| 4.4508 | 4.6162 | 4.3799 | 4.3317
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3081 8.44] __ 150.000000] 44700 | 2:5155 PM| 4.4575 | 4.8499 | 4.3936 | 4.3502
RTB 1003 |PIiD1021J039 5.7500] __ 9Y| 10/20/2021] 3256 8.92 1.000000] 4.6490 | 2:33:01 PM| 4.6490 | 49552 | 4.4364 | 4.4079
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3291 9.0 50.000000] 4.5100 | 11:19:37 AM| 4.5100 | 49763 | 4.4450 | 4.4194
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3347] 9.17] __ 120.000000] 45000 | 11:16:55 AM| 4.5100 | 5.0100 | 44587 | 4.4379
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3401 9.32 5.0425 | 44719 | 4.4557
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3542] 9.70] __ 500.000000] 45250 | 10:45:04 AM| 45250 | 5.1273 | 45064 | 4.5022
FXTN 10-57 __|PIBD10221570 47500 10Y| _ 9/13/2022] 3584 9.82 50.000000] 45500 | 4:08:15 PM| 45500 | 5.1526 | 4.5167 | 4.5161
FXTN 20-08_* |PIBD2022J033 12.7500] __ 10Y|_10/17/2022] _3618| 9.91 5.1731 | 45250 | 4.5273
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3744] 10.26 5.1950 | 4.5644 | 4.5666
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] _3842| 10.53 5.2136 | 4.5050 | 45971
FXTN 20-06___|PIBD2023J068 11.3750] __ 11Y| _10/23/2023] _3989| 10.93 5.0402 | 4.6409 | 4.6429
FXTN 20-07 __|PIBD2024F075 12.3750] _ 12Y| __ 6/3/2024] 4213 1154 5.2807 | 4.7109 | 4.7128
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/6/2004] 4276 11.72 5.2021 | 4.7306 | 4.7324
FXTN 20-09___|PIBD2024K091 13.7500] __12Y| 11/11/2024] 4374 11.98 5.3099 | 4.7612 | 4.7630
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4528| 12.41 5.3377 | 4.8093 | 4.8110
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] _4717| 12.92 5.3719 | 4.8683 | 4.8699
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4757| 13.03 5.3792 | 4.8808 | 4.8824
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4808| 13.17 5.3884 | 4.8968 | 4.8983
RTB 15-01 PID1526J019 6.2500] __ 14Y|_10/20/2026] 5082] 13.92 11.100000| 5.1850 | 2:37:20 PM| 5.1886 | 54380 | 4.9824 | 4.9837
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] 5130 14.05 5.4466 | 4.9974 | 4.9987
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5214] 14.28 2.960000| 5.1300 | 2:48:24 PM| 5.1300 | 54618 | 5.0236 | 5.0249
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| __ 9/6/2027] 5403 14.80 5.4960 | 50827 | 5.838
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5858| 16.05 5.5784 | 52248 | 52257
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6397| 17.53 5.6759 | 5.3932 | 5.3937
FXTN 25-02___|PIBD2530G029 12.5000] __18Y|__ 7/26/2030] _6459| 17.70 5.6871 | 54126 | 54131
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6641] 18.19 5.7200 | 54694 | 54698
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6815| 18.67]  9,700.654000] 55700 | 3:33:43 PM| 55622 | 5.7515 | 55238 | 55241
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| 10/5/2031] 6893] 18.88 5.7656 | 55482 | 55484
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7013 19.21 5.7873 | 55856 | 55858
RTB 20-01 PID2032C014 5.8750] _ 19Y| _ 3/1/2032] 7041| 19.29] _ 843.405000] 56425 | 3:35:24 PM| 56232 | 57924 | 55944 | 55945
FXTN 20-19_* |PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7251] 19.87 5.8304 | 5.6600 | 56600
FXTN 25-05___|PIBD2532K057 8.5000] _ 25v| 11/29/2032] 7314] 20.04 5.8348 | 5.6657 | 56653
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8020 21.97 5.8847 | 57296 | 57244
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  9/30/2035] 8349] 22.87 5.9079 | 5.7594 | 5.7520
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8426] 23.08] 2,818.000000] 5.7750 | 3:32:08 PM| 5.7746 | 59133 | 5.7664 | 57585
FXTN 25-09 __|PIBD25361097 76250 25Y| _ 9/29/2036] _8714] 23.67 5.9336 | 57925 | 57826
FXTN 2510 __|PIBD2537H103 5.7500] _ 25Y|  8/16/2037] 0035| 24.75]  107.455000] 5.7350 | 2:57:42 PM| 5.7330 | 5.9563 | 58215 | 58095
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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| ©9104| 24.04| 7.931.447355| 5.8250 | 4:03:49 PM| 58308 | 59611 | 5.8278 | 58153




