Interpolated Bonds
December 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] <M _ 1/5/2013] 16| 0.04 2.3750 | 22955 | 2.2909
FXTN 0319 __|PIBD0313A199 5.2500] _<IM| __ 1/7/2013] 18] 0.5 2.2250 | 2.1348 | 2.1297
FXTN 07-43___|PIBD0713C438 8.7500] _ 2M| _ 3/3/2013] 73| 0.20 0.6701 | 04844 | 0.4744
FXTN 0566 |PIBD0513C664 66250  aM| 3/13/2013] 83| 0.23 0.5791 | 0.3906 | 0.3806
FXTN 10-31 __[PIBD1013C316 12.7500] __ 3M| _ 8/27/2013] 97| 027 0.5357 | 0.3443 | 0.3350
FXTN 10-32___|PIBD1013E320 11.7500] __ 5M| _ 5/15/2013] __146] _0.40 0.6780 | 0.4793 | 0.4750
FXTN 07-44___|PIBD0713F446 9.6250] _ 7M| _ 6/29/2013] _ 191 052 0.8049 | 0.6004 | 0.6000
RTB05-07 __ |PIID0513G075 9.0000  8M| 7/31/2013] _223] 0.61 0.739000] 0.6692 | 2:32:43 PM| 0.6692 | 0.8577 | 0.6585 | 0.6533
FXTN 10-33___|PIBD1013J337 11.0000] _ f0M| _ 10/9/2013] 298] 0.80 0.9731 | 0.7856 | 0.7700
FXTN 07-45___|PIBD0713K457 71250 11M|__ 11/2/2013] __317] 087 1.0126 | 0.8292 | 0.8100
FXTN 05-67 __|PIBD0514A673 6.2500] _ 15Y| _ 1/27/2014] 403 1.10 13713 | 1.1029 | 1.0763
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 460] 1.6 17284 | 1.3489 | 1.3205
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 572| 157 2.4300 | 1.8322 | 1.8002
RTB 0508 |PIID0514I080 6.2500] __ 2Y| 9/24/2014] _ 643| 1.76 0.263000] 2.1090 | _2:4027 PM| 2.1090 | 2.8747 | 2.1387 | 2.1043
FXTN 07-46___|PIBD0714J466 6.5000 _ 2Y| _ 10/4/2014] 653 1.79 2.9374 | 2.1818 | 2.1472
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 663| 1.82 3.0000 | 2.2250 | 2.1900
FXTN 10-36___|PIBD1015B367 12.3750 _ 2.5Y| _ 2/24/2015] __796] 2.18 3.2594 | 25365 | 25015
FXTN 0568 |PIBDO515E685 6.3750] _2.5Y| _ 5/13/2015] 874 2.39 3.4115 | 2.7191 | 26841
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 522/2015] _ 883| 2.42 3.4290 | 2.7402 | 2.7052
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] _ 943| 258 3.5460 | 28807 | 2.8457
RTB 0509 _ |PIID0515H097 5.8750] __ 3Y| _ 819/2015] _ 972| 2.6 2.000000] 2.9187 | 2:42:41 PM| 2.9187 | 3.6026 | 2.9487 | 29137
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] __978| 2.8 3.6143 | 2.9627 | 29277
FXTN 05-69 __|PIBD0515K697 4.6250] __ 3Y| 11/25/2015] _1070] 2.93 3.7937 | 3.1782 | 3.1432
FXTN 10-38_* |PIBD1015L384 10.1250] __ 3Y| 12/15/2015] _1090] 2.99 3.8327 | 3.2250 | 3.1900
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1118] 3.06 3.8497 | 3.2603 | 3.2218
FXTN 07-48___|PIBD0716A488 7.0000] __8.5Y| _ 1/27/2016] 1133 _3.10 10.844000] 3.5000 | ©:08:42 AM| 3.5000 | 3.8588 | 3.2792 | 3.2388
RTB0510 _ |PID0516C107 6.0000] 35Y]  3/3/2016] 1169] 3.20 1.400000] 35500 | 3:05:09 PM| 3.4927 | 3.8807 | 3.3246 | 3.2797
FXTN 10-40___|PIBD1016C407 7.5000] _35Y|  3/30/2016] 1196] 3.8 3.8971 | 3.3587 | 3.3103
FXTN 1041 ___|PIBD1016D416 7.0000] __3.5Y| _ 4/27/2016] 1224 3.35 3.9141 | 3.3940 | 3.3421
FXTN 10-42___|PIBD10161420 9.1250] _ 4Y| _ 9/4/2016] 1354 3.71 3.9930 | 3.5579 | 3.4896
RTB 07-01 PIID07161018 70000 4Y| _0/24/2016] 1374] 3.76] _ 223.500000] 35700 | 12:07:04 PM| 35725 | 4.0051 | 35832 | 3.5123
FXTN 10-43_*_|PIBD1016K436 6.2500] __ 4Y|_11/16/2016] 1427 3.91 4.0373 | 3.6500 | 35725
FXTN 07-49 __|PIBD0717C493 7.0000] _ 45Y| _ 3/31/2017] 1562 4.28 4.0356 | 3.6405 | 35922
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1586 4.35 0.355152| 5.6194 | 2:44:29 PM| 3.6194 | 4.0353 | 3.6389 | 3.5957
FXTN 0570 |PIBD0517G705 4.6250]  5Y|  7/5/2017| 1658] 4.54]  3,400.000000 3.6240 | 3:37:21 PM| 3.6245 | 4.0343 | 3.6338 | 3.6061
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _ 8/19/2017] 1703|467 4.0337 | 3.6307 | 36127
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017] 1707 468 4.0337 | 3.6304 | 36133
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1773] 4.86 4.0328 | 3.6258 | 3.6229
FXTN 0571 * |PIBD0517K719 4.1250] _ 5Y| _ 11/8/2017] 1784 4.89 4.0327 | 3.6250 | 3.6245
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] 1868 5.12 4.0472 | 3.6645 | 3.6584
FXTN 07-51 __|PIBDO718H511 5.0000 _ 6Y| 8/18/2018] 2067] 5.66 29.900000] 3.6500 | 10:29:40 AM| 3.6500 | 4.0816 | 3.7581 | 3.7388
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2161 5.92 4.0978 | 3.8024 | 3.7768
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2252 6.17 4.1135 | 3.8452 | 3.8135
FXTN 07-53___|PIBD0719D531 5.0000] _ 6.5Y| _ 4/26/2019] _2318] 6.35 4.1249 | 3.8762 | 3.8402
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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] 2402| 658 4.1394 | 39157 | 3.8741
FXTN 07-55___|PIBD0719H555 475000 7Y|__ 8/30/2019] 2444] 6.70 4.1467 | 3.9355 | 3.8911
FXTN 07-56_*_|PIBD0719K560 3.8750] _ 7v| 11/22/2019] 2528 6.93 4.1612 | 3.9750 | 3.9250
FXTN 10-50 __|PIBD1020B508 7.7500] _ 7.5Y| _ 2/18/2020] 2616 7.17 70.000000] 4.1150 | ©9:10:19 AM| 4.1150 | 4.1827 | 3.9968 | 3.9506
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2799 767 4.2274 | 4.0420 | 4.0037
FXTN 10-51 ___|PIBD10201510 6.1250] __ 8Y| _9/16/2020] 2827] 7.75 4.2342 | 4.0489 | 4.0119
FXTN 10-52___|PIBD1020L525 5.8750] __ 8Y| 12/16/2020] 2918 7.99 3.900000| 3.7000 | 10:30:33 AM| 3.7000 | 4.2564 | 4.0714 | 4.0383
RTB 10-02____|PID1021C027 7.3750] _ 85Y| _ 3/3/2021| 2995 8.2 20122700 4.2500 | 2:33:11 PM| 4.1195 | 42752 | 4.0905 | 4.0607
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3051] 8.36 4.2889 | 4.1043 | 4.0769
RTB 1003 |PIiD1021J039 5.7500] __ 9Y| 10/20/2021] 3226] 8.84] _ 111.700000] 42500 | 2:25:51 PM| 4.4740 | 4.3317 | 4.1476 | 4.1278
FXTN 10-55___|PIBD1021K551 5.7500] __ 9Y| 11/24/2021] 3261 8.93] _ 396.600000] 4.1900 | 3:10:06 PM| 4.2004 | 4.3402 | 4.1563 | 4.1380
FXTN 10-54 __|PIBD1022G545 6.3750] _ 95Y| _ 1/19/2022| 3317 9.09 4.3539 | 4.1701 | 4.1542
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3371] 924 4.3671 | 4.1835 | 4.1699
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3512| 9.62 4.4015 | 42183 | 4.2109
FXTN 1057 __|PIBD10221570 47500 10Y| _ 9/13/2022] 3554] 9.74] _ 1,857.500000] 4.1500 | 12:41:39 PM| 42475 | 44118 | 4.2287 | 42231
FXTN 20-03___|PIBD2022J033 12.7500] __10Y| 10/17/2022] 3568 9.63 44201 | 42371 | 4.2330
FXTN 10-58_* |PIBD1022L585 4.0000] __10Y| _ 12/6/2022] 3638] 9.97 4.4323 | 4.0495 | 4.2475
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3714] 10.18 4.4646 | 42782 | 4.2760
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] _3812| 10.44 45063 | 4.3151 | 43127
FXTN 20-06___|PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3959] 10.85 4.5688 | 4.3706 | 4.3679
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4183 11.46 4.6641 | 44551 | 4.4519
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/5/2004] 4246| 11.63 4.6908 | 4.4789 | 4.4755
FXTN 20-09___|PIBD2024K091 13.7500] __12Y| _11/11/2024] 4344 11.90 4.7325 | 45158 | 4.5123
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4498 12.32 4.7980 | 4.5739 | 45700
FXTN20-11___|PIBD2025J116 121250 13Y| _10/20/2025] _4687| 12.84 4.8784 | 46452 | 4.6409
FXTN 25-01 __|PIBD2525K015 18.2500] _ 13Y| 11/29/2025] _4727| 12.95 4.8954 | 4.6603 | 4.6559
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] 4778 13.09 4.9171 | 46796 | 4.6751
RTB 15-01 PID1526J019 6.2500]  14Y| 10/20/2026] 5052] 13.84  105.000000] 5.0250 | 11:16:00 AM| 5.0337 | 5.0336 | 4.7829 | 4.7778
FXTN 20-13___|PIBD2026L139 8.0000]  14Y|  12/7/2026] 5100] 13.97]  100.000000] 5.2950 | 2:55:47 PM| 5.2950 | 5.0540 | 4.8011 | 4.7958
RTB 15-02___|PIID1527C023 5.3750] _ 15Y| _ 3/1/2027] 5184 14.20] _ 246.795000] 5.0750 | 3:16:29 PM| 50407 | 5.0897 | 4.8327 | 4.8273
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 9/6/2027| 5373 14.72 5.1701 | 4.9041 | 4.8982
FXTN 20-15___|PIBD2028L151 9.5000] _ 16Y| _ 12/4/2028] _5828| 15.97 5.3636 | 5.0757 | 5.689
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6367| 17.44 5.5028 | 52791 | 5.2711
FXTN 25-02___|PIBD2530G029 12.5000] __ 18Y|__ 7/26/2030] _6429| 17.61 5.6191 | 53024 | 52943
FXTN 25-03___|PIBD2531A032 11.2500] _ 19Y|  1/26/2031] 6611] 18.11]  100.000000] 5.6100 | 10:36:09 AM| 5.6100 | 5.6965 | 53711 | 5.3626
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6785] 18.59]  4,856.000000] 5.5900 | 3:54:53 PM| 55020 | 5.7705 | 54367 | 54278
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6863 18.80 5.8037 | 54662 | 54571
FXTN 20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 6983 19.13] __ 761.243000] 57000 | 11:00:22 AM| 56625 | 58547 | 55114 | 55021
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2082] 7011] 19.21] 2,687.825000] 5.6050 | 4:07:17 PM| 5.6055 | 5.8666 | 55220 | 55126
FXTN 20-19___|PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7221] 19.78 2.000000| 5.6500 | 10:52:18 AM| 5.6500 | 5.9559 | 56012 | 55914
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2032] 7284] 19.96 30.000000] 5.6500 | 8:54:18 AM| 56500 | 59827 | 5.6250 | 5.6150
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 7990 21.89 5.9349 | 5.6374 | 56291
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  0/30/2035] 8319] 22.79 5.9126 | 56431 | 56356
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8396] 23.00]  208.681000] 5.6600 | 11:17:27 AM| 56623 | 5.9074 | 5.6445 | 56371
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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 2509 |PIBD25361097 7.6250] _ 25Y|  9/29/2036] 8684] 23.79 15.000000] 5.7750 | 11:39:30 AM| 5.7750 | 5.8879 | 5.6495 | 5.6429
FXTN 2510 |PIBD2537H103 57500]  25Y|  8/16/2037] 9005 24.67 109.133000] 5.6100 | 3:21552 PM| 56409 | 58662 | 56551 | 5.6493
RTB 2501 * |PliD2537J015 6.1250]  25Y| 10/24/2037] 9074| 24.86 189.237500] 5.6850 | 3:32:23 PM| 5.6335 | 5.8615 | 5.6563 | 5.6506




