Interpolated Bonds
November 28, 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] M| _ 1/5/2013] _ 37| 0.10 0.9747 | 0.8219 | 08219
FXTN 0319 __|PIBD0313A199 52500  1M| _ 1/7/2013] 39| 0.1 0.9566 | 0.8031 | 0.8031
FXTN 07-43___|PIBD0713C438 8.7500] _ 3M| _ 3/3/2013] _ 94| 026 05119 | 0.3327 | 0.3327
FXTN 0566 |PIBD0513C664 6.6250]  4M| 3/13/2013] _ 104] 0.28] _ 100.000000] 0.5000 | 3:01:03 PM| 0.9993 | 0.5561 | 0.3519 | 0.3519
FXTN 10-31 __[PIBD1013C316 12.7500] __ 4M| _ 3/27/2013] __118] 0.32 0.6179 | 0.3788 | 0.3788
FXTN 10-32___|PIBD1013E320 11.7500] __ 5M| _ 5/15/2013] 167 046 0.8343 | 04731 | 0.4731
FXTN 07-44___|PIBD0713F446 9.6250] _ 7M| _ 6/29/2013] _ 212| 058 0.9129 | 0.5128 | 0.5145
RTB05-07 __ |PIID0513G075 9.0000] M| 7/31/2013] 244 0.67]  343.434400] 0.8750 | 3:02:34 PM| 0.9868 | 0.9301 | 0.5260 | 05294
FXTN 10-33___|PIBD1013J337 11.0000] __11M|__ 10/9/2013] __314] 0.86 0.9678 | 0.5548 | 0.5622
FXTN 07-45___|PIBD0713K457 71250 11M|__ 11/2/2013] 338 093 0.9808 | 0.5647 | 0.5734
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 424 1.16] _ 2,821.083800] 1.3000 | 2:46:19 PM| 1.3995 | 1.3761 | 0.9028 | 0.9151
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 481 1.32 17330 | 1.2091 | 1.235
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 593| 1.62 24341 | 1.8110 | 18295
RTB 0508 |PIID0514I080 6.2500] __ 2Y| _ 0/24/2014] 664 1.82] _ 406.968000] 2.3000 | 3:42:38 PM| 2.3000 | 2.6786 | 2.1925 | 2.2137
FXTN 07-46___|PIBD0714J466 65000 __ 2Y| _ 10/4/2014] _ 674] 1.85 2.9412 | 2.0463 | 22678
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] 684 1.67 50.000000] 25000 | 3:42:53 PM| 25000 | 3.0038 | 2.3000 | 2.3219
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] 817 2.24 3.3011 | 26758 | 26742
FXTN 0568 |PIBDO515E685 6.3750] 25v|  5/13/2015] _895] 2.45 3.4754 | 28962 | 2.8308
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 5/22/2015] _ 904] 248 3.4955 | 29216 | 2.9046
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] 964 264 3.6296 | 3.0912 | 3.0636
RTB 0509 _ |PIID0515H097 5.8750  3Y| 8/19/2015] _993] 2.72 11.000000] 3.2500 | _3:21:40 PM| 35226 | 3.6944 | 3.1731 | 3.1404
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] 999 2.74 3.7078 | 3.1900 | 3.1563
FXTN 05-69 * |PIBD0515K697 4.6250  3Y| 11/25/2015] 1091] 2.99 3.9135 | 3.4500 | 3.4000
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] _1111] 3.04 3.9297 | 3.4626 | 3.4154
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1139 3.1 3.9525 | 3.4803 | 3.4370
FXTN 07-48___|PIBD0716A488 7.0000] __3.5Y| _ 1/27/2016] 1154 3.16 70.000000] 3.6200 | 4:09:20 PM| 3.6200 | 3.9647 | 3.4898 | 3.4485
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1190] 3.26 0.725000] 3.9000 | 10:41:16 AM| 3.9000 | 3.9940 | 3.5126 | 3.4762
FXTN 10-40___|PIBD1016C407 7.5000] _ 3.5Y| _ 5/30/2016] 1217] 3.33 4.0160 | 3.5297 | 3.4970
FXTN 1041 ___|PIBD1016D416 7.0000] __8.5Y| _ 4/27/2016] 1245 3.1 4.0387 | 35474 | 35186
FXTN 10-42___|PIBD10161420 9.1250] __ 4Y| _ 9/4/2016] 1375] 3.77| 12,006.000000] 3.6760 | 2:35:35 PM| 3.6749 | 4.1445 | 3.6296 | 3.6187
RTB 07-01 PIID07161018 7.0000 ___4Y| _9/24/2016] 1395 3.82 4.1607 | 3.6422 | 3.6341
FXTN 10-43_*_|PIBD1016K436 6.2500] __4Y| 11/16/2016] 1448] 3.97 4.2038 | 3.6757 | 3.6749
FXTN 07-49 __|PIBD0717C493 7.0000] __45Y| _ 3/31/2017] 1583 4.34 4.1223 | 37038 | 8.7311
FXTN 20-01 __|PIBD2017D011 14.3750 _ 4.5Y| _ 4/24/2017] 1607 _4.40 41077 | 37088 | 3.7411
FXTN 0570 |PIBD0517G705 4.6250] _ 5Y| __ 7/5/2017] 1679 4.60 4.0642 | 3.7238 | 8.7710
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1724] 472| 5503.600000] 3.8240 | 2:38:23 PM| 3.8247 | 4.0370 | 3.7331 | 3.7897
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017| 1728 473 4.0346 | 3.7340 | 3.7914
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1794] 4.92 3.9947 | 3.7477 | 38188
FXTN 0571 * |PIBD0517K719 41250 5Y| 11/8/2017] 1805] 4.95]  100.000000] 5.7500 | 11:55:34 AM| 3.7500 | 3.9881 | 3.7500 | 3.8234
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] 1889 5.18 4.0031 | 3.7698 | 3.8347
FXTN 07-51 __|PIBDO718H511 5.0000  6Y| 8/18/2018] 2088 5.72]  118.600000] 3.9000 | 11:53:38 AM| 3.8625 | 4.0387 | 3.8166 | 3.8616
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2182| 598 4.0555 | 3.8387 | 3.8742
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019| 2273 6.23 4.0718 | 3.8601 | 3.8865
FXTN 07-53___|PIBD0719D531 5.0000] 65Y]  4/26/2019] 2339] 6.41 4.0836 | 3.8756 | 3.8954
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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] 2423| 664 4.0986 | 3.8954 | 3.9068
FXTN 07-55___|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2465] 6.75 4.1061 | 3.9052 | 3.9124
FXTN 07-56_*_|PIBD0719K560 3.8750] _ 7Y| 11/22/2019] 2549] 6.98] _ 1,000.000000] 3.9225 | 11:40:37 AM| 39237 | 4.1212 | 3.9250 | 3.9237
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2637] 7.22] __ 350.000000] 4.2250 | 10:46:41 AM| 4.2607 | 4.2023 | 3.9707 | 3.9670
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2820 7.73 4.3709 | 4.0656 | 4.0570
FXTN 10-51 __|PIBD10201510 6.1250 __ 8Y| _ 9/16/2020] 2848| 7.80 4.3967 | 4.0801 | 4.0708
FXTN 10-52___|PIBD1020L525 5.8750] _ 8.5Y| 12/16/2020] 2989 8.05 9.200000] 43750 | _8:45:44 AM| 4.3750 | 4.4806 | 4.1274 | 4.1155
RTB 10-02___|PID1021C027 7.3750] _85Y|  3/3/2021] 3016] 8.26]  300.000000] 4.3500 | 4:13:28 PM| 4.3333 | 4.5516 | 4.1673 | 4.1534
FXTN 10-53___|PIBD1021D531 6.5000]  85Y| 4/28/2021] 3072] 8.42]  2,006.000000] 4.3000 | 3:28:38 PM| 4.3002 | 4.6032 | 4.1964 | 4.1809
RTB 1003 |PIiD1021J039 5.7500] __ 9¥| 10/20/2021] 3247 8.90 4.7644 | 42872 | 4.2670
FXTN 10-55___|PIBD1021K551 57500 9Y| 11/24/2021] 3282| 8.99] __ 240.000000] 4.3500 | 12:00:26 PM| 4.3528 | 4.7967 | 4.3053 | 4.2842
FXTN 10-54 __|PIBD1022G545 6.3750 _ 95Y| _ 1/19/2022] 3338] 9.15 20.000000] 4.3850 | 3:21:00 PM| 4.3850 | 4.8483 | 4.3344 | 4.3117
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3392| 9.9 4.8981 | 4.3624 | 4.3383
FXTN 10-56___|PIBD1022H562 4.8750] _ 10Y| _ 8/2/2022] 3533] 9.68 5.0280 | 4.4356 | 4.4076
FXTN 1057 __|PIBD10221570 4.7500] __10Y| _ 9/13/2022] 3575] 9.79 5.0667 | 4.4574 | 4.4283
FXTN 20-08_* |PIBD2022J033 12.7500] __10Y| 10/17/2022] 3609 _9.89 5.0981 | 4.4750 | 4.4450
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3735 10.23 5.1258 | 45145 | 4.4861
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] 3833 10.50 5.1474 | 4.5453 | 45180
FXTN 20-06___|PIBD2023J068 11.3750] _ 11Y| _10/23/2023] 3980 10.90 5.1797 | 4.5014 | 45659
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4204 11.52 5.2290 | 4.6617 | 46390
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/5/2024] _4267| 11.69 5.2429 | 4.6815 | 4.6595
FXTN 20-09___|PIBD2024K091 13.7500] __12Y| 11/11/2024] 4365 11.96 5.2645 | 4.7123 | 4.6914
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4519] 12.38 5.2984 | 4.7606 | 4.7416
FXTN20-11___|PIBD2025J116 12.1250] __13Y|__10/20/2025] _4708| 12.90 5.3400 | 4.8199 | 4.8033
FXTN 25-01 __|PIBD2525K015 18.2500] __ 13Y| _11/29/2025] _4748| 13.01 5.3488 | 4.8325 | 4.8163
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4799] 13.15 5.3600 | 4.8485 | 4.8329
RTB 15-01 PID1526J019 6.2500] _ 14Y| 10/20/2026] 5073 13.90] __ 201.400000] 5.1000 | 11:18:01 AM| 51181 | 54203 | 4.9345 | 4.9222
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5121| 14.03 5.4300 | 4.9495 | 4.9379
RTB 15-02___|PIiD1527C023 5.3750] _ 15Y| __ 3/1/2027] 5205 14.26] _ 1,200.800000] 5.1725 | 9:31:37 AM| 5.1725 | 54493 | 4.9759 | 4.9653
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027] 5394] 14.78 5.4909 | 5.0352 | 5.0269
FXTN 20-15___|PIBD2028L151 9.5000]  17Y|  12/4/2028] 5849] 16.02] _ 750.000000] 5.1850 | 3:58:47 PM| 55319 | 5.5911 | 5.1780 | 5.1752
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6388] 17.50 5.7097 | 53472 | 53509
FXTN 25-02___|PIBD2530G029 12.5000 __18Y| _ 7/26/2030] 6450 17.67 5.7234 | 53667 | 53711
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6632| 18.17 5.7634 | 54238 | 54304
FXTN20-17 __|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6806 18.65] _6496.211000] 55600 | 4:08:17 PM| 55700 | 5.8017 | 54784 | 54872
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6884] 18.86 5.8189 | 55029 | 55126
FXTN 20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7004 19.19 5.8453 | 55405 | 55517
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2082] 7032] 19.27]  420.000000] 5.6000 | 10:55:37 AM| 55817 | 5.8515 | 55493 | 55608
FXTN 20-19___|PIBD20321195 5.7500]  20Y|  0/27/2082] 7242] 19.84] 1,229.245000] 5.6500 | 3:26:33 PM| 5.6498 | 5.8977 | 5.6152 | 56293
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2082] 7305] 20.01 5.9115 | 56350 | 5.6498
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8011] 21.95 5.8993 | 5.6768 | 56829
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  9/30/2035] 8340] 22.85 5.8936 | 56962 | 56983
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8417| 23.06]  500.000000] 5.7250 | 4:14:46 PM| 57360 | 5.8923 | 5.7008 | 5.7020
FXTN 25-09 __|PIBD25361097 7.6250]  25v|  9/20/2036] 8705 23.85 5.8873 | 57178 | 57155
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'"s:l:‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 25-10 __|PIBD2537H103 57500]  25Y|  8/16/2037| 9026| 24.73 677.050000] 5.6500 | 3:49:52 PM| 5.6915 | 5.8818 | 5.7368 | 5.7305
RTB 2501 * |PliD2537J015 6.1250] _ 25Y| 10/24/2037| 9095 24.92]  4,502.788000] 5.7200 | 411:59 PM| 5.7398 | 5.8806 | 5.7409 | 5.7337




