Interpolated Bonds
December 26, 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] _ <IM|___ 1/5/2013 o| 0.02 2.8986 | 28576 | 2.8515
FXTN 0319 __|PIBD0313A199 5.2500] _ <IM| __ 1/7/2013] __ 11| 0.03 2.7483 | 2.6970 | 26894
FXTN 07-43___|PIBD0713C438 8.7500  2M|  3/3/2013] 66| 0.8 0.7856 | 0.6087 | 05710
FXTN 0566 |PIBD0513C664 66250 M| 3/13/2013] 76| 0.21 0.7126 | 0.5333 | 0.4917
FXTN 10-31 __[PIBD1013C316 12.7500] __ 3M| _ 8/27/2013] 90| 0.5 0.6103 | 0.4278 | 0.3806
FXTN 10-32___|PIBD1013E320 11.7500] __ 5M| _ 5/15/2013] 139 0.38 0.6998 | 0.5125 | 0.4750
FXTN 07-44___|PIBD0713F446 9.6250] _ 6M| _ 6/29/2013] 184 0.50 0.8441 | 0.6540 | 0.6295
RTB 0507 |PID0513G075 9.0000 _ 7M| 7/31/2013] _216] 0.59 0.8837 | 0.6969 | 0.6771
FXTN 10-33___|PIBD1013J337 11.0000 _foM| _ 10/9/2013] _ 286] 0.78 0.9702 | 0.7906 | 0.7813
FXTN 07-45___|PIBD0713K457 7.1250 __10M|__ 11/2/2013] __310] 0.85 0.9999 | 0.8228 | 0.8170
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 396] 1.08 1.3516 | 1.0817 | 1.1398
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 453] 1.4 17197 | 1.3323 | 1.4608
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 565] 155 2.4431 | 1.8248 | 20918
RTB 0508 |PIID0514I080 6.2500] _ 2Y| _9/24/2014] 636 1.74 0.800000] 3.3250 | 2:39:28 PM| 3.2781 | 2.9016 | 2.1371 | 2.4917
FXTN 07-46___|PIBD0714J466 6.5000 __ 2Y| _ 10/4/2014] _646| 1.77 2.9662 | 2.1810 | 25480
SPTB 10-03_*_|SPTB1014J037 12.2500]  2Y| 10/14/2014] _ 656] 1.80]  150.000000] 2.2000 | 414559 PM| 2.6008 | 3.0308 | 2.2250 | 2.6044
FXTN 10-36___|PIBD1015B367 12.3750 _ 2.5Y| _ 2/24/2015] 789 2.16 10.000000 3.0000 | 10:12:19 AM| 3.0000 | 3.2901 | 25287 | 2.7899
FXTN 0568 |PIBDO515E685 6.3750] 25v| 5/13/2015] 867] 2.38 30.000000] 2.6700 | 2:47:58 PM| 2.6725 | 3.4422 | 2.7068 | 2.8987
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 5/22/2015] _ 876] 2.40 3.4598 | 2.7273 | 29113
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] _ 986] 256 3.5768 | 2.8643 | 29949
RTB 0509 _ |PIID0515H097 5.8750  3Y|  8/19/2015] 965] 264 3.6333 | 29306 | 3.0354
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] 971 2.66 3.6451 | 29443 | 3.0438
FXTN 05-69 __|PIBD0515K697 4.6250] __ 3Y| 11/25/2015] _1063| 2.91 3.8245 | 3.1543 | 8.1721
FXTN 10-38_* |PIBD1015L384 10.1250] __ 3Y| 12/15/2015] _1083] 2.97 3.8635 | 3.2000 | 3.2000
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1111] 3.04 3.8799 | 3.2395 | 3.2353
FXTN 07-48___|PIBD0716A488 7.0000] __3.5Y| _ 1/27/2016] _1126] 3.08 22.500000] 32000 | 3:33:43 PM| 3.6254 | 3.8887 | 3.2606 | 3.2542
RTB0510 _ |PID0516C107 6.0000] 35v]  3/32016] 1162] 3.18 0.400000] 4.0000 | 2:26:58 PM| 4.0000 | 3.9099 | 3.3114 | 3.2996
FXTN 10-40___|PIBD1016C407 7.5000] _35v|  3/30/2016] 1189] 3.26 3.9258 | 3.3494 | 3.3337
FXTN 1041 ___|PIBD1016D416 7.0000] _8.5Y| _4/27/2016] 1217|333 3.9422 | 3.3889 | 3.3690
FXTN 10-42___|PIBD10161420 9.1250] __ 4Y| __ 9/4/2016] 1347 3.69 4.0186 | 3.5721 | 35329
RTB 07-01 PIID07161018 7.0000] ___4Y|__9/24/2016] _1367] 3.75 4.0304 | 3.6003 | 35582
FXTN 10-43_*_|PIBD1016K436 6.2500] ___4Y| 11/16/2016] 1420 3.89 4.0615 | 3.6750 | 3.6250
FXTN 07-49 __|PIBD0717C493 7.0000] _ 45Y| _ 3/31/2017] _1565] 4.26 4.0739 | 3.7223 | 3.6681
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1579 4.33 4.0761 | 3.7307 | 3.6757
FXTN 0570 |PIBD0517G705 4.6250] _ 5Y| __ 7/5/2017] 1651 452 4.0827 | 3.7550 | 3.6987
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _ 8/19/2017] 1696] 4.65 44.000000] 3.6000 | 2:49:14 PM| 3.6000 | 4.0868 | 3.7716 | 3.7130
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017] _1700] 4.66] __ 100.000000] 3.8000 | 10:10:48 AM| 3.8000 | 4.0872 | 3.7730 | 3.7143
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1766 4.84 4.0932 | 3.7961 | 3.7354
FXTN 0571 * |PIBD0517K719 41250 5Y| _ 11/8/2017] 1777 487 4.0942 | 3.8000 | 3.7389
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] 1861 5.10 4.0990 | 3.8141 | 8.7571
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] _2060] 564 4.1103 | 3.8475 | 3.8002
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2154] 5.90 4.1157 | 3.8633 | 3.8205
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2245] 6.15 4.1208 | 3.8786 | 3.8402
FXTN 07-53___|PIBD0719D531 5.0000  65Y]  4/26/2019] 2311] 6.33 45.000000] 3.8500 | 2:49:17 PM| 3.8500 | 4.1246 | 3.8897 | 3.8545




Interpolated Bonds
December 26, 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] 2395] 656 4.1294 | 3.9038 | 3.8727
FXTN 07-55___|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2437| 6.8 4.1318 | 3.9109 | 3.8818
FXTN 07-56_*_|PIBD0719K560 3.8750] _ 7v| 11/22/2019] 2521 6.91 4.1365 | 3.9250 | 3.9000
FXTN 10-50 __|PIBD1020B508 7.7500] _ 7.5Y| _ 2/18/2020] 2609 7.15 4.1620 | 3.9508 | 3.9258
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2792] 7.65 4.2149 | 4.0043 | 39793
FXTN 10-51 ___|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2820 7.73 4.2230 | 4.0125 | 3.9875
FXTN 10-52___|PIBD1020L525 5.8750] __ 8Y| 12/16/2020] 2911] 7.98 4.2494 | 40392 | 4.0142
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021] 2988 8.19 4.2717 | 4.0617 | 4.0367
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3044 8.34 4.2879 | 4.0781 | 4.0531
RTB 1003 |PIiD1021J039 5.7500] __ 9¥| 10/20/2021] 3219 8.82 4.3385 | 4.1294 | 4.1044
FXTN 10-55___|PIBD1021K551 57500 OY| 11/24/2021] 3254 8.92 4.3486 | 4.1396 | 4.1146
FXTN 10-54 __|PIBD1022G545 6.3750 _ 95Y| _ 1/19/2022] 3310] 9.07 4.000000] 4.1200 | _9:31:40 AM| 4.1200 | 4.3648 | 4.1560 | 4.1310
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3364 9.2 4.3804 | 4.1718 | 4.1468
FXTN 10-56___|PIBD1022H562 48750 10Y| __ 8/2/2022] 3505] 9.60 4.4212 | 42131 | 4.1881
FXTN 1057 __|PIBD10221570 4.7500] __10Y| _ 9/13/2022] 3547| 9.72 4.4334 | 40054 | 4.2004
FXTN 20-03___|PIBD2022J033 12.7500] __ 10Y|__10/17/2022] 3561 9.81 4.4432 | 40354 | 4.2104
FXTN 10-58_* |PIBD1022L585 4.0000] __10Y| _ 12/6/2022] 3631 9.95 4.4577 | 42500 | 4.2250
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3707| 10.16 4.4887 | 42802 | 4.2552
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] 3805 10.42 45287 | 4.3192 | 4.2942
FXTN 20-06___|PIBD2023J068 11.3750] _ 11Y| _10/23/2023] 3952 10.83 4.5887 | 4.3777 | 4.3527
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/20204] 4176 11.44 4.6802 | 4.4667 | 4.4417
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/5/2004] _4239| 11.61 4.7059 | 44918 | 4.4668
FXTN 20-09___|PIBD2024K091 13.7500] __12Y| 11/11/2024] _4337] 11.88 4.7459 | 4.5308 | 45058
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4491| 12.30 4.8088 | 4.5020 | 45670
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] _4680| 12.82 4.8850 | 46672 | 4.6422
FXTN 25-01 __|PIBD2525K015 18.2500 __ 13Y| 11/29/2025] 4720 12.93 4.9023 | 4.6831 | 4.6581
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4771] 13.07 80.000000| 4.6700 | 3:29:44 PM| 4.6725 | 49231 | 4.7034 | 4.6784
RTB 15-01 PID1526J019 6.2500]  14Y| 10/20/2026] 5045] 13.82 0.305000] 5.1500 | 2:59:06 PM| 5.1500 | 5.0350 | 4.8123 | 4.7673
FXTN 20-13___|PIBD2026L139 8.0000] _ 14Y| _ 12/7/2026] 5093 13.95 5.0545 | 4.8314 | 4.8064
RTB 15-02___|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5177] 14.18 60.000000] 5.1260 | 3:32:32 PM| 5.1255 | 5.0888 | 4.8648 | 4.8398
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| __ 9/6/2027] 5366 14.70 5.1660 | 4.9400 | 4.9150
FXTN 20-15___|PIBD2028L151 9.5000] _ 16Y| _ 12/4/2028] _5821] 15.95 5.3517 | 5.1210 | 5.0960
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6360] 17.42]  100.000000] 54000 | 10:22:25 AM| 54000 | 5.5718 | 5.3353 | 53103
FXTN 25-02___|PIBD2530G029 12.5000]  18Y| _ 7/28/2030] 6422| 17.59 5.5971 | 5.3600 | 5.3350
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6604| 18.09 5.6714 | 54324 | 54074
FXTN20-17 __|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6778 18.57| _ 4,101.600000] 55550 | 3:12:10 PM| 55492 | 5.7424 | 55015 | 54765
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6856] 18.78 5.7743 | 55326 | 55076
FXTN 20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 6976 19.11 5.200000| 5.7000 | 11:06:38 AM| 5.6944 | 58233 | 55803 | 55553
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2032] 7004| 19.19] 14,828.350000] 5.5500 | 3:58:40 PM| 55813 | 5.8347 | 55914 | 55664
FXTN 20-19___|PIBD20321195 57500 _ 20Y| _ 9/27/2032] 7214] 19.76 5.9204 | 56749 | 56499
FXTN 25-05_*_|PIBD2532K057 8.5000] _ 20Y| 11/29/2032] 7277| 19.94 5.9462 | 5.7000 | 56750
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 7983| 21.87 20.000000] 56800 | 3:18:11 PM| 56825 | 59234 | 5.6842 | 5.6662
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  9/30/2035] 8312] 22.77 73.000000] 56300 | 11:30:04 AM| 5.6300 | 59128 | 56768 | 5.6475
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8389] 22.98] 10,650.000000] 5.6250 | 2:51:52 PM| 5.6250 | 5.9108 | 56751 | 5.6455




Interpolated Bonds
December 26, 2012

'"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| 8677| 23.77 502.000000] 5.6492 | 3:38:24 PM| 5.6488 | 59010 | 56687 | 56378
FXTN 2510 |PIBD2537H103 57500]  25Y|  8/16/2037| 8998| 24.65 16.827000] 5.7000 | 3:54:22 PM| 5.6619 | 5.8907 | 5.6615 | 5.6293
RTB 2501 * |PliD2537J015 6.1250]  25Y| 10/24/2037] 9067| 24.84]  1,803.150000] 5.6007 | 3:38:57 PM| 5.6350 | 5.8885 | 5.6599 | 5.6275




