Interpolated Bonds
November 09, 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 5| 0.01 3.2435 | 3.2250 | 3.2250
FXTN 07-42___|PIBD0713A421 9.0000] __2M| _ 1/6/2013] _ 54| 0.15 1.0258 | 0.8563 | 0.8563
FXTN 0319 __|PIBD0313A199 52500  2M|  1/7/2013] 56| 0.5 1.0063 | 0.8365 | 0.8365
FXTN 07-43___|PIBD0713C438 8.7500  4M|  3/3/2013] _ 111] 0.30 7.500000] 0.9800 | 11:35:19 AM| 0.9800 | 0.6103 | 0.4360 | 0.4360
FXTN 05-66___|PIBD0513C664 6.6250]  4M| 3/13/2013] 121] 0.33 0.6405 | 0.4688 | 0.4688
FXTN 10-31 __[PIBD1013C316 12.7500] __ 5M| _ 3/27/2013] __135] 037 0.6828 | 0.5146 | 0.5146
FXTN 10-32___|PIBD1013E320 11.7500] __ 6M| _ 5/15/2013] __184] 0.50 0.8308 | 0.6750 | 0.6750
FXTN 07-44___|PIBD0713F446 9.6250] _ 8M| _ 6/29/2013] _ 229 0.63 0.8957 | 0.7152 | 0.7204
RTB 0507 |PID0513G075 9.0000  oM| 7/31/2013] _261] 0.72 0.9418 | 07438 | 0.7526
FXTN 10-33___|PIBD1013J337 11.0000] __11M|__ 10/9/2013] _ 331 0.91 1.0427 | 0.8063 | 0.8231
FXTN 07-45___|PIBD0713K457 71250 1Y| _ 11/2/2013] 355/ 0.7 1.0898 | 0.8398 | 0.8588
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 441 121 __ 617.807600] 1.7500 | 12:11:19 PM| 1.6993 | 1.5739 | 1.649 | 1.2729
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 498| 1.36 1.8948 | 1.5466 | 15474
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 610] 167 25252 | 2.1002 | 2.0868
RTB 0508 |PIID0514I080 62500 2Y| _9/24/2014] _681] 1.67 0.200000] 2.6000 | _3:23:52 PM| 2.6000 | 2.9249 | 2.4511 | 2.4287
FXTN 07-46___|PIBD0714J466 6.5000 _ 2Y| _ 10/4/2014] _ 691] 1.89 2.9812 | 25006 | 24768
SPTB 10-03_* |SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 701 1.92 3.0375 | 25500 | 25250
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] 834 2.8 3.4219 | 2.9511 | 27782
FXTN 0568 |PIBDO515E685 6.3750]  25Y|  513/2015] _912] 2.50 3.6473 | 3.1863 | 2.9267
FXTN 07-47 __|PIBDO715E477 8.3750  3Y| 522/2015] 921 252]  150.000000] 3.1000 | 12:02:03 PM| 3.1000 | 3.6733 | 3.2135 | 2.0438
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] _ 981| 2.69 3.8468 | 3.3944 | 3.0581
RTB 0509 |PIID0515H097 5.8750  3Y|  8/19/2015] 1010 2.77]  204.150000] 3.9900 | 3:02:36 PM| 3.1428 | 3.9306 | 3.4819 | 3.1133
FXTN 10-37_*_|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _1016] 2.78 3.9479 | 35000 | 3.1247
FXTN 05-69 __|PIBD0515K697 46250 3.5Y| 11/25/2015] _1108] 3.04 4.0418 | 36131 | 3.3248
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| 12/15/2015] 1128 _3.09 4.0622 | 3.6377 | 3.3684
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] 1156 3.17 4.0908 | 3.6722 | 3.4293
FXTN 07-48___|PIBD0716A488 7.0000] __8.5Y| _ 1/27/2016] _1171] 3.1 4.1061 | 3.6906 | 3.4619
RTB0510 _ |PID0516C107 6.0000] _3.5Y| _ 3/3/2016] 1207 3.31 4.1429 | 37349 | 3.5402
FXTN 10-40___|PIBD1016C407 75000 3.5Y| _ 3/30/2016] 1234] 3.38 4.1704 | 3.7681 | 35990
FXTN 1041 ___|PIBD1016D416 7.0000] __3.5Y| _ 4/27/2016] 1262 3.6 4.1990 | 3.8025 | 3.6599
FXTN 10-42___|PIBD10161420 9.1250]  4Y|  o/4/2016] 1392] 3.81]  339.000000 3.9900 | 4:08:50 PM| 3.9861 | 4.3317 | 3.9624 | 3.9427
RTB07-01__*_|PIID07161018 7.0000] ___4Y| _9/24/2016] _1412| 3.67 0.500000 4.0500 | 3:00:39 PM| 4.0500 | 4.3521 | 3.9870 | 3.9862
FXTN 10-43___|PIBD1016K436 6.2500] _ 4.5Y| 11/16/2016] 1465 _4.01 4.3298 | 3.9887 | 3.9880
FXTN 07-49 ___|PIBD0717C493 7.0000] __4.5Y| _ 3/31/2017] _1600] _4.38 4.2730 | 3.9932 | 3.9926
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1624 445 4.2629 | 3.9940 | 3.9934
FXTN 0570 |PIBD0517G705 4.6250] __ 5Y| _ 7/6/2017] 1696] 4.65 4.2326 | 3.9964 | 3.9958
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _819/2017] 1741] 477 4.555000] 4.0500 | 11:42:23 AM| 4.0500 | 4.2137 | 3.9979 | 3.9974
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017] 1745] 478 4.2120 | 3.9980 | 3.9975
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1811] 4.96 4.1842 | 4.0002 | 3.9997
FXTN 0571 * |PIBD0517K719 4.1250] __ 5Y| _ 11/8/2017] 1822| 4.99] _ 2,000.000000] 4.0000 | 10:26:13 AM| 4.0000 | 4.1796 | 4.0005 | 4.0001
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1906] 522] _ 200.000000] 4.0700 | 10:49:01 AM| 4.0700 | 4.2432 | 4.0539 | 4.0440
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] _2105] 577| _ 372.600000] 4.1250 | 3:04:19 PM| 4.1204 | 4.3938 | 4.1804 | 4.1479
FXTN 1047 __|PIBD1018K478 8.8750] _ 6.5Y| 11/20/2018] 2199 _6.02 4.4650 | 42401 | 4.1970
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y] _ 2/19/2019] 2290 6.7 45338 | 4.0080 | 4.2445
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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 07-53___|PIBD0719D531 5.0000]  65Y|  4/26/2019] 2356] 6.45 4.5838 | 4.3399 | 4.2790
FXTN 07-54 __|PIBD0719G547 47500 7Y| _ 7/19/2019] 2440] 6.68] __ 400.000000] 42700 | 4:04:03 PM| 43448 | 4.6474 | 4.3933 | 4.3229
FXTN 07-55_*_|PIBD0719H555 4.7500] __ 7Y|__ 8/30/2019] 2482 6.80 4.6792 | 4.4200 | 4.3448
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2654 7.27 4.7390 | 4.4476 | 4.3837
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2837 7.77 4.8026 | 44769 | 4.4251
FXTN 10-51 ___|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2865 7.85 48124 | 44814 | 44314
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 2956 8.10 10.000000 4.6050 | 3:21:05 PM| 4.6050 | 4.8440 | 4.4960 | 4.4520
RTB 10-02____|PID1021C027 7.3750] _ 85Y|  3/3/2021] 3033] 8.31] _ 300.000000] 45750 | 4:03:57 PM| 45750 | 4.8708 | 4.5084 | 4.4694
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3089 8.46 20.000000] 4.6500 | 9:02:50 AM| 4.6500 | 4.8903 | 4.5174 | 4.4821
RTB 1003 |PIiD1021J039 5.7500] __ 9Y| 10/20/2021] 3264 8.94 1.000000] 4.6250 | _3:24:24 PM| 4.6250 | 49512 | 4.5454 | 45216
FXTN 10-55___|PIBD1021K551 5.7500] _ 9.5Y| 11/24/2021] 3299] 9.04] _ 6,301.160000] 45990 | 3:12:18 PM| 4.6001 | 4.9633 | 45511 | 4.5296
FXTN 10-54 __|PIBD1022G545 6.3750] _ 9.5Y| _ 1/19/2022| 3355 9.19 4.9828 | 4.5600 | 4.5422
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3409 9.34 5.0016 | 4.5687 | 4.5544
FXTN 10-56___|PIBD1022H562 4.8750]  10Y| _ #/2/2022] 3550] 9.73]  3,200.000000] 4.6000 | 3:10:03 PM| 4.6000 | 5.0506 | 4.5913 | 4.5863
FXTN 1057 __|PIBD10221570 4.7500] _ 10Y| ©/13/2022] 3502 9.84]  1,045.000000] 4.6200 | 3:57:37 PM| 4.6142 | 5.0653 | 45981 | 4.5958
FXTN 20-08_* |PIBD2022J033 12.7500] __10Y| 10/17/2022] 3626] 9.93 5.0771 | 4.6035 | 4.6035
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3752| 10.28 5.1032 | 4.6402 | 4.6401
FXTN 20-05___|PIBD2023E054 11.8750] _ 11Y| _ 5/29/2023] 3850 10.55 5.1235 | 4.6687 | 4.6686
FXTN 20-06 _|PIBD2023J068 11.3750] __11Y|__10/23/2023] _3997| 10.95 5.1539 | 47114 | 4.7114
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4221] 1166 5.2008 | 4.7765 | 4.7765
FXTN 20-08___|PIBD2024H086 12.8750 _ 12Y| __ 8/6/2004] 4284] 11.74 5.2134 | 4.7949 | 4.7948
FXTN 20-09___|PIBD2024K091 13.7500] __ 12Y| _11/11/2024] _4382| 12.01 5.2337 | 4.8233 | 4.8233
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4536 12.43 5.2656 | 4.8681 | 4.8681
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] 4725 12.95 5.3047 | 4.9231 | 4.9231
FXTN 25-01 __|PIBD2525K015 18.2500] _ 14Y| 11/29/2025] _4765| 13.05 5.3130 | 4.9347 | 4.9347
FXTN20-12___|PIBD2026A122 10.2500 __14Y| _ 1/19/2026] _4816| 13.19 5.3236 | 4.9495 | 4.0495
RTB 15-01 PID1526J019 6.2500]  14Y| 10/20/2026] 5090] 13.95]  156.200000] 5.2500 | 3:29:26 PM| 52433 | 5.3803 | 5.0292 | 5.0292
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5138| 14.08 5.3003 | 50432 | 50432
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5222| 14.31 0.050000] 5.3000 | 10:42:52 AM| 5.3000 | 5.4077 | 5.0676 | 5.0676
FXTN 20-14___|PIBD20271140 8.6250]  15Y| _ 9/6/2027] 5411| 14.82 5.4468 | 51226 | 5.1225
FXTN 20-15___|PIBD2028L151 9.5000] _ 17Y| _ 12/4/2028] _5866] 16.07 5.5411 | 52549 | 52548
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] 6405 17.65 5.6527 | 54116 | 54116
FXTN 25-02___|PIBD2530G029 12.5000 __18Y|__ 7/26/2030] _6467| 17.72 5.6655 | 54296 | 54296
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6649| 18.22 25.000000] 56280 | 10:19:34 AM| 56280 | 57032 | 5.4826 | 54825
FXTN20-17___|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6823] 18.69] 30,063.500000] 55900 | 4:12:26 PM| 55806 | 5.7393 | 55331 | 55831
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6901 18.91 5.7554 | 55556 | 55568
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 7021] 19.24 5.7803 | 55907 | 55907
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2032] 7049] 19.31] 0.478.409000] 5.6300 | 4:06:56 PM| 5.6290 | 5.7861 | 55989 | 55988
FXTN 20-19_* |PIBD20321195 5.7500]  20Y|  9/27/2032] 7259] 19.89] 6,102.150000] 5.6600 | 3:36:32 PM| 5.6599 | 5.8296 | 5.6599 | 56599
FXTN 25-05___|PIBD2532K057 8.5000]  25Y| 11/29/2032] 7322] 20.06 5.8354 | 5.6660 | 56659
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 8028 21.99 5.9012 | 57337 | 57338
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  0/30/2035] 8357] 22.90 5.9318 | 57653 | 5.7655
FXTN 25-08___|PIBD2535L086 8.1250] _ 25Y| 12/16/2035] 8434 23.11] _ 1,241.300000] 5.7750 | 4:05:50 PM| 5.7659 | 5.9390 | 57727 | 57729
FXTN 25-09 __|PIBD25361097 7.6250]  25Y]  9/20/2036] 8722] 23.90 16.000000] 5.8500 | 11:51:01 AM| 5.8500 | 5.9658 | 5.8003 | 5.8006
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'"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| 9043 24.78 1.000000] 57000 | 3:39:47 PM| 5.7000 | 5.9957 | 58312 | 5.8314
RTB 25-:01 * |PIiD2537J015 6.1250]  25Y| 10/24/2037| 9112| 24.96] 4.674.822700| 5.8550 | 4:11:11 PM| 58572 | 6.0021 | 5.8378 | 5.8381




