Interpolated Bonds
November 22, 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] 43| 0.12 0.9314 | 0.7750 | 0.7734
FXTN 0319 __|PIBD0313A199 5.2500 M|  1/7/2013] 45| 0.12 50.000000] 09500 | 9:43:19 AM| 0.9500 | 09120 | 0.7550 | 0.7530
FXTN 07-43___|PIBD0713C438 8.7500  4M|  3/3/2013] 100 0.27]  176.453641] 0.8000 | 9:42:47 AM| 0.8000 | 0.5087 | 0.3386 | 0.3304
FXTN 05-66___|PIBD0513C664 6.6250]  4M| 3/13/2013] _ 110] 0.30 0.5302 | 0.3600 | 0.3528
FXTN 10-31 __[PIBD1013C316 12.7500] __ 4M| _ 3/27/2013] __124] 034 0.5603 | 0.3900 | 0.3841
FXTN 10-32___|PIBD1013E320 11.7500] __6M| _ 5/15/2013] 173|047 0.6657 | 0.4950 | 0.4937
FXTN 07-44___|PIBD0713F446 9.6250] _ 7M| _ 6/29/2013] _ 218] 0.60 0.7352 | 0.5628 | 0.5628
RTB 0507 |PID0513G075 9.0000  oM| 7/31/2013] 250 0.68 54.540000] 0.6900 | 10:14:49 AM| 09742 | 07758 | 0.6019 | 0.6019
FXTN 10-33___|PIBD1013J337 11.0000 _ 11M| _ 10/9/2013] 320 0.88 0.8648 | 0.6873 | 0.6873
FXTN 07-45___|PIBD0713K457 71250 11M|__ 11/2/2013] __344] 0.94 98.000000] 1.9850 | 10:28:39 AM| 19850 | 0.8953 | 0.7166 | 0.7166
FXTN 05-67 __|PIBD0514A673 6.2500] _ 15Y| _ 1/27/2014] _ 430] 1.18 16.900000] 1.9900 | _ 3:13:44 PM| 1.9900 | 1.3790 | 1.0927 | 1.0871
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 487| 1.33 17361 | 1.3683 | 1.3585
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] 599 1.64 2.4377 | 1.9099 | 18917
RTB 0508 |PIID0514I080 62500 2Y| 9/24/2014] _ 670] 1.84 5.000000] 2.5000 | 11:22:22 AM| 25000 | 2.8824 | 2.2533 | 2.2298
FXTN 07-46___|PIBD0714J466 6.5000] __ 2Y| _ 10/4/2014] _ 680] 1.86 2.9451 | 2.3016 | 22774
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] 690 1.89 3.0077 | 2.3500 | 2.3250
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] _ 823| 2.5 3.4088 | 28250 | 2.7578
FXTN 05-68 __|PIBD0515E685 6.3750] 25v|  513/2015] 01| 247 3.6440 | 3.1036 | 3.0116
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 522/2015] _ 910|249 2.000000] 3.5000 | 3:19:13 PM| 3.5000 | 3.6712 | 3.1357 | 3.0409
FXTN 04-20 __|PIBD0415G203 48750] __ 3v| _ 7/21/2015] __970] 2.66 3.8521 | 3.3500 | 3.2361
RTB05-09 __ |PIID0515H097 5.8750  3Y|  8/19/2015] _999] 274 2.000000 3.5500 | 2:34:01 PM| 3.5500 | 3.9396 | 3.4536 | 3.3305
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1005] 2.75 5.000000] 3.8750 | 3:20:35 PM| 3.8750 | 3.9577 | 3.4750 | 3.3500
FXTN 05-69 __|PIBD0515K697 4.6250] 35Y| 11/25/2015] 1097] 3.01 4.0097 | 35038 | 3.4045
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1117| 3.06 4.0210 | 35101 | 3.4163
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1145] 3.14 4.0368 | 3.5189 | 3.4329
FXTN 07-48___|PIBD0716A488 7.0000] __3.5Y| _ 1/27/2016] _1160] 3.18 1.400000] 4.0000 | 8:46:38 AM| 4.0000 | 4.0453 | 3.5236 | 3.4417
RTB0510 _ |PID0516C107 6.0000] 35Y]  3/3/2016] 1196] 3.28 0.600000] 4.1250 | 2:35:40 PM| 4.0622 | 4.0657 | 3.5349 | 3.4630
FXTN 10-40___|PIBD1016C407 7.5000] 35Y|  3/30/2016] 1223] 3.35 4.0809 | 3.5433 | 3.4790
FXTN 1041 ___|PIBD1016D416 7.0000] _ 8.5Y| _ 4/27/2016] _1251] 343 4.0968 | 3.5521 | 3.4956
FXTN 10-42___|PIBD10161420 9.1250]  4Y|  o/4/2016] 1381] 3.78]  901.000000| 3.6150 | 9:53:02 AM| 3.6157 | 4.1708 | 35929 | 35725
RTB 07-01 PIID07161018 7.0000] ___4Y| _9/24/2016] _1401| 3.84 4.1816 | 35091 | 3.5844
FXTN 10-43_*_|PIBD1016K436 6.2500] __4Y| 11/16/2016] 1454] 3.98 4.2115 | 36157 | 36157
FXTN 07-49 __|PIBD0717C493 7.0000] __45Y| _ 3/31/2017] 1589 435 4.1999 | 3.6949 | 3.6798
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1613 4.42 4.1978 | 3.7089 | 3.6911
FXTN 0570 |PIBD0517G705 4.6250] _ 5Y| __ 7/5/2017] 1685] 4.62 41916 | 3.7511 | 3.7253
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _ 8/19/2017] 1730] 4.74 24025000 3.9000 | 3:16:40 PM| 3.9001 | 4.1878 | 3.7775 | 3.7466
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017] 1734|475 41874 | 3.7799 | 3.7485
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1800 4.93 4.1817 | 3.8186 | 3.7798
FXTN 0571 * |PIBD0517K719 41250] __ 5Y| _ 11/8/2017] 1811] 4.96 4.1808 | 3.8250 | 3.7850
FXTN 10-45___|PIBD1018A451 5.8750]  55Y|  1/31/2018] 1895] 5.19]  262.000000] 3.9700 | 2:35:19 PM| 3.8937 | 4.1823 | 3.8431 | 3.8025
FXTN 07-51 __|PIBDO718H511 5.0000] Y| 8/18/2018] 2004] 5.74]  112.850000] 3.8500 | 10:39:09 AM| 3.8790 | 4.1860 | 3.8850 | 3.8440
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] _2188| 5.99 4.1878 | 3.9061 | 3.8635
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2279 6.4 4.1895 | 3.9256 | 3.8825
FXTN 07-53___|PIBD0719D531 5.0000]  65Y|  4/26/2019] 2345] 6.42 4.1907 | 3.9398 | 3.8963




Interpolated Bonds
November 22, 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] 2429 665 4.1923 | 3.9579 | 3.9138
FXTN 07-55___|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2471] 6.77 4.1931 | 3.9669 | 3.9225
FXTN 07-56_*_|PIBD0719K560 3.8750] __ 7Y| 11/22/2019] 2565] 7.00 4.1946 | 3.9850 | 3.9400
FXTN 10-50 __|PIBD1020B508 7.7500] _ 7.5Y| _ 2/18/2020] 2643 7.24 50.000000] 4.3000 | 3:34:36 PM| 4.3000 | 4.2685 | 4.0166 | 3.9753
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2826 7.74 4.025000] 44500 | 3:57:05 PM| 4.4379 | 4.4222 | 4.0822 | 4.0487
FXTN 10-51 ___|PIBD10201510 6.1250] __ 8Y| _ 0/16/2020] 2854 7.82 70.000000] 4.3100 | 11:29:20 AM| 4.3100 | 44457 | 4.0923 | 4.0600
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] _2945] 8.07| _ 2,860.350000] 4.3000 | 2:34:34 PM| 4.3000 | 4.5221 | 4.1249 | 4.0965
RTB 10-02____|PID1021C027 7.3750] __8.5Y| _ 3/3/2021] 3022| 8.28 4.500000] 44500 | 3:57:53 PM| 4.4500 | 4.5867 | 4.1526 | 4.1274
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021| 3078 8.43 26.420000] 4.2300 | 10:49:34 AM| 4.2300 | 4.6337 | 4.1727 | 4.1499
RTB 1003 |PIiD1021J039 5.7500] __ 9¥| 10/20/2021] 3253 8.91 4.7807 | 42355 | 4.2201
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3288] 9.01] __ 219.500000] 44150 | 4:08:06 PM| 4.3792 | 4.8101 | 4.2480 | 4.2341
FXTN 10-54 __|PIBD1022G545 6.3750 _ 9.5Y| _ 1/19/2022] 3344] 9.16 4.8571 | 4.0681 | 4.2566
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3398 9.31 4.9024 | 42875 | 4.2783
FXTN 10-56___|PIBD1022H562 48750] _ 10Y| _ 8/2/2022] 3539] 9.70 5.0208 | 4.3381 | 4.3349
FXTN 1057 __|PIBD10221570 47500 10Y| _ 9/13/2022] 3581 9.61] _ 5596.120000] 4.3740 | 11:31:43 AM| 4.3653 | 5.0661 | 4.3531 | 4.3517
FXTN 20-08_* |PIBD2022J033 12.7500] __10Y| _10/17/2022] _3615] 9.90 5.0846 | 4.3653 | 4.3653
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3741] 10.25 5.1100 | 4.4099 | 4.4097
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3839 10.52 5.1298 | 4.4446 | 4.4442
FXTN 20-06___|PIBD2023J068 11.3750] __11Y| _10/23/2023] _3986| 10.92 5.1594 | 4.4965 | 4.4960
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4210 11.53 5.2046 | 45757 | 4.5749
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/5/2024] 4273 11.71 5.2173 | 45980 | 4.5071
FXTN 20-09___|PIBD2024K091 13.7500] __12Y| 11/11/2024] _4371] 11.98 5.2371 | 4.6327 | 46316
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4525 12.40 5.2681 | 4.6871 | 4.6859
FXTN20-11___|PIBD2025J116 121250 13Y| _10/20/2025] _4714| 12.92 5.3063 | 4.7540 | 4.7524
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] 4754 13.02 5.3143 | 4.7681 | 4.7665
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4805| 13.16 5.3246 | 4.7861 | 4.7845
RTB 15-01 PID1526J019 6.2500] __ 14Y| _10/20/2026] 5079] 13.92 35.400000] 5.1250 | 359:38 PM| 5.1921 | 53799 | 4.8830 | 4.8810
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5127] 14.05 5.3896 | 4.9000 | 4.8979
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| _ 3/1/2027] 5211| 14.28] _ 6,202.180000] 5.0750 | 3:07:12 PM| 5.0746 | 54065 | 4.9297 | 4.9275
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| __ 9/6/2027] 5400 14.79 5.4446 | 4.9965 | 4.9941
FXTN 20-15___|PIBD2028L151 9.5000]  17Y|  12/4/2028] 5855] 16.04]  3,600.000000 5.2250 | 8:51:29 AM| 52250 | 5.5364 | 5.1574 | 5.1543
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6394| 17.52 5.6451 | 53480 | 53442
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6456] 17.69]  251.200000] 5.5500 | 12:06:42 PM| 55400 | 5.6576 | 5.3699 | 5.3660
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6638| 18.19 84.000000] 55000 | 11:04:04 AM| 55000 | 56943 | 54343 | 5.4301
FXTN20-17___|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6812] 18.66] 3,330.500000 5.5750 | 3:50:51 PM| 55413 | 5.7294 | 54958 | 54914
FXTN 25-04 __|PIBD2531J042 9.3750] __19Y| _ 10/5/2031] 6890 18.88 5.7451 | 55234 | 55189
FXTN20-18___|PIBD2032B183 5.8750]  19Y|  2/2/2082] 7010] 19.21]  700.000000] 5.7250 | 9:01:43 AM| 57250 | 5.7693 | 5.5658 | 55612
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2082] 7038] 19.28] 5572.700000 5.6250 | 2:57:24 PM| 55998 | 5.7750 | 55757 | 55710
FXTN 20-19_* |PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7248| 19.86 0.647000] 5.7000 | 3:37:19 PM| 5.7000 | 5.8173 | 5.6500 | 56450
FXTN 25-05___|PIBD2532K057 8.5000] _ 25v| 11/29/2032] 7311] 20.03 5.8218 | 56637 | 56491
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8017] 21.96 76.000000] 58350 | 11:37:12 AM| 58300 | 58722 | 5.6956 | 5.6949
FXTN 25-07 __|PIBD25351071 8.0000] _ 25Y| _ 9/30/2035] _8346| 22.67 5.8957 | 57151 | 57162
FXTN 2508 |PIBD2535L086 8.1250] _ 25Y| 12/16/2035] 8423 23.08] __ 745.000000] 5.7750 | 2:16:32 PM| 5.7704 | 5.9012 | 57197 | 5.7212
FXTN 25-09 __|PIBD25361097 76250 25Y| _ 9/29/2036] _8711] 23.67 1.100000] 57950 | 352:10 PM| 5.7950 | 59218 | 5.7368 | 5.7399




Interpolated Bonds
November 22, 2012

'"s:l:‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MMm) :{';?; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 25-10 __ |PIBD2537H103 57500]  25Y|  8/16/2037| 9032| 24.75 121.239000] 5.7000 | 3:36:20 PM| 5.6862 | 5.9447 | 57558 | 5.7607
RTB 25-:01 * |PIiD2537J015 6.1250]  25Y| 10/24/2037| 9101| 24.93|  2.747.243000| 5.7600 | 4:14:37 PM| 57655 | 5.9496 | 5.7599 | 5.7652




