Interpolated Bonds
December 03, 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] _ 32| 0.09 12874 | 1.1529 | 1.1529
FXTN 0319 __|PIBD0313A199 5.2500] M| _ 1/7/2013] __ 34| 0.09 1.1447 | 1.0014 | 1.0014
FXTN 07-43___|PIBD0713C438 87500  3M|  3/3/2013] 89| 0.24]  498.381200] 0.6000 | 11:38:01 AM| 0.6414 | 0.5042 | 0.6568 | 0.4853
FXTN 0566 |PIBD0513C664 66250 aM| 3/13/2018] 99| 0.7 0.6099 | 0.6391 | 0.4718
FXTN 10-31 __[PIBD1013C316 12.7500] __ 4M|__ 3/27/2013] __113] 0.31 0.6874 | 0.6255 | 0.4863
FXTN 10-32___|PIBD1013E320 11.7500] __ 5M| _ 5/15/2013] __162| 044 0.9587 | 0.5779 | 0.5367
FXTN 07-44___|PIBD0713F446 9.6250] _ 7M| _ 6/29/2013] _ 207| 057 1.0490 | 06299 | 0.5935
RTB 0507 |PID0513G075 9.0000 M| 7/31/2013] 239 0.65 1.0622 | 0.6978 | 0.6373
FXTN 10-33___|PIBD1013J337 11.0000 _foM| _ 10/9/2013] 309 0.85 1.0972 | 0.8461 | 0.7330
FXTN 07-45___|PIBD0713K457 71250 11M|__ 11/2/2013] 333 0.9 11012 | 0.8970 | 0.7658
FXTN 05-67 __|PIBD0514A673 6.2500] _ 15Y| _ 1/27/2014] _ 419] 1.15 16.216000] 15000 | 11:14:56 AM| 14537 | 1.4726 | 1.2208 | 1.0945
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 476] 1.30 18100 | 1.4738 | 1.3698
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 588 1.61 2.4729 | 1.9710 | 1.9106
RTB 0508 |PIID0514I080 6.2500] _ 2Y| _ 0/24/2014] _ 659] 1.81 1.209300] 2.5000 | 11:20:30 AM| 2.5000 | 2.8932 | 2.2862 | 2.2534
FXTN 07-46___|PIBD0714J466 6.5000 _ 2Y| _ 10/4/2014] _ 669] 1.83 2.9523 | 2.3306 | 2.3017
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] 679 1.86 3.0115 | 2.3750 | 2.3500
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] _ 812| 2.2 3.2811 | 26936 | 2.6686
FXTN 05-68 __|PIBD0515E685 6.3750] 25v|  5/13/2015] 90| 2.44 3.4392 | 28805 | 2.8565
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 5/22/2015] 899 246 3.4575 | 29020 | 28770
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] _ 959 2.63 3.5791 | 3.0458 | 3.0208
RTB 0509 _ |PIID0515H097 5.8750  3Y| 8/19/2015] 988] 2.71 14.875000] 3.7500 | 3:51:07 PM| 3.5297 | 3.6379 | 3.1152 | 3.0902
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _ 994| 2.72 3.6501 | 3.1296 | 3.1046
FXTN 05-69 * |PIBD0515K697 4.6250 Y| 11/25/2015] 1086] 2.98 3.8365 | 3.3500 | 3.3250
FXTN 10-38___|PIBD1015L384 10.1250] _ 3.5Y| _12/15/2015] 1106 _3.03 3.8571 | 3.3670 | 3.3434
FXTN 10-39___|PIBD1016A393 9.2500] 35Y|  1/12/2016] 1134] 3.1 3.8859 | 3.3909 | 3.3693
FXTN 07-48___|PIBD0716A488 7.0000] _ 3.5Y| _ 1/27/2016] _1149] 3.15 6.657000 3.6500 | 11:21:24 AM| 3.6500 | 3.9014 | 3.4037 | 3.3831
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1185] 3.25 32.309000] 3.6700 | 4:10:14 PM| 3.7726 | 3.9384 | 3.4344 | 3.4163
FXTN 10-40___|PIBD1016C407 7.5000] _ 3.5Y| _ 5/30/2016] 1212] 3.32 3.9662 | 3.4574 | 3.4412
FXTN 1041 ___|PIBD1016D416 7.0000] _ 8.5Y| _ 4/27/2016] 1240 _3.40 3.9950 | 3.4812 | 3.4670
FXTN 10-42___|PIBD10161420 9.1250] __ 4Y| __ 9/4/2016] 1370] 3.75 60.153000] 3.6750 | 11:13:40 AM| 3.6542 | 4.1287 | 3.5020 | 3.5869
RTB 07-01 PIID07161018 7.0000 ___4Y|__9/24/2016] 1390 3.81 4.1493 | 3.6091 | 3.6053
FXTN 10-43_*_|PIBD1016K436 6.2500] __ 4Y| 11/16/2016] 1443] 3.95 4.2038 | 3.6542 | 3.6542
FXTN 07-49 __|PIBD0717C493 7.0000] __45Y| _ 3/31/2017| 1578 432 1.215000] 39700 | 11:18:52 AM| 39700 | 4.1263 | 3.6904 | 3.6848
FXTN 20-01 __|PIBD2017D011 14.3750 _ 4.5Y| _ 4/24/2017] 1602 4.39 4.1125 | 3.6969 | 3.6902
FXTN 0570 |PIBD0517G705 4.6250] _ 5Y| __ 7/5/2017] 1674 4.59 4.0712 | 3.7162 | 3.7065
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _8/19/2017| 1719 471 4.0454 | 3.7283 | 3.7167
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017| 1723 472 4.0431 | 3.7293 | 3.7176
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1789 4.90 4.0052 | 3.7470 | 3.7325
FXTN 0571 * |PIBD0517K719 4.1250] __ 5Y| _ 11/8/2017] 1800 4.93 3.9988 | 3.7500 | 3.7350
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1884] 5.16] _ 111.000000] 45000 | 2:01:17 PM| 3.8377 | 4.0184 | 3.7713 | 3.7580
FXTN 07-51 __|PIBDO718H511 5.0000] Y| 8/18/2018] 2083 5.71] _ 789.400000] 3.9000 | 3:0351 PM| 3.8929 | 4.0648 | 3.8216 | 3.8123
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2177] 596 4.0867 | 3.8454 | 3.8380
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019| 2268] 6.21 4.1080 | 3.8685 | 3.8629
FXTN 07-53___|PIBD0719D531 5.0000]  65Y|  4/26/2019] 2334] 6.39]  250.000000] 3.9250 | 11:0555AM| 3.9250 | 4.1233 | 3.8852 | 3.8809




Interpolated Bonds
December 03, 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] 2418] 6.62] _ 300.000000] 3.9400 | 11:05:23 AM| 3.9383 | 4.1429 | 3.9064 | 3.9039
FXTN 07-55___|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2460] 6.74 41527 | 3.9171 | 3.9154
FXTN 07-56_*_|PIBD0719K560 3.8750] _ 7Y| 11/22/2019] 2544] 6.97 4.1723 | 3.9383 | 3.0383
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2632] 7.21 4.2449 | 3.9767 | 3.9767
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2815 7.71 4.3959 | 4.0564 | 4.0564
FXTN 10-51 ___|PIBD10201510 6.1250] __ 8Y| _ 0/16/2020] 2843 7.79 4.4190 | 4.0686 | 4.0686
FXTN 10-52___|PIBD1020L525 5.8750 _ 8.5Y| 12/16/2020] 2934 8.04 23758000 4.2250 | 1056:02 AM| 4.2250 | 44941 | 4.1082 | 4.1082
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021] 3011|825 60.000000] 4.3000 | _ 4:05:46 PM| 4.3000 | 45576 | 4.1417 | 4.1417
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3067 8.40] __ 362.000000] 4.3000 | 3:25:27 PM| 4.3628 | 4.6038 | 4.1661 | 4.1661
RTB 1003 |PIiD1021J039 5.7500] __ 9Y| 10/20/2021] 3242| 8.88 4.7482 | 40423 | 4.2423
FXTN 10-55___|PIBD1021K551 5.7500] __ 9Y| 11/24/2021] 3277| 8.98] __ 105.000000] 4.3250 | 3:42:46 PM| 43119 | 4.7771 | 4.2576 | 4.2576
FXTN 10-54 __|PIBD1022G545 6.3750] _ 95Y| _ 1/19/2022| 3333] 9.13] __ 490.000000] 4.2000 | 3:59:08 PM| 4.3234 | 4.8233 | 4.2820 | 4.2820
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3387 9.28 4.8679 | 4.3055 | 4.3055
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3528] 967 4.9842 | 4.3669 | 4.3669
FXTN 1057 __|PIBD10221570 4.7500] _ 10Y| ©/13/2022] 3570 9.78] _ 100.000000] 4.4000 | 9:34:32 AM| 4.4000 | 5.0189 | 4.3852 | 4.3852
FXTN 20-08_* |PIBD2022J033 12.7500] __10Y| 10/17/2022] 3604 9.67 5.0469 | 4.4000 | 4.4000
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3730 10.22 5.0826 | 4.4435 | 4.4426
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] 3828 10.49 5.1108 | 44773 | 44758
FXTN 20-06___|PIBD2023J068 11.3750] _ 11Y|__10/23/2023] 3975 10.89 5.1519 | 4.5280 | 45255
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4199 11.50 5.2152 | 46053 | 4.6012
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2004] 4262| 11.68 5.2330 | 4.6270 | 4.6225
FXTN 20-09___|PIBD2024K091 13.7500] __12Y| 11/11/2024] 4360 11.95 5.2608 | 4.6608 | 4.6557
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4514] 12.37 5.3043 | 4.7139 | 4.7078
FXTN20-11___|PIBD2025J116 12.1250] __ 13Y|__10/20/2025] 4703 12.88 5.3578 | 4.7791 | 4.7717
FXTN 25-01 __|PIBD2525K015 18.2500] __13Y| 11/29/2025] _4743| 12.99 5.3691 | 4.7929 | 4.7652
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] 4794 13.13 5.3835 | 4.8105 | 4.8025
RTB 15-01 PID1526J019 6.2500]  14Y| 10/20/2026] 5068| 13.88] _ 161.600000] 5.1200 | 3:41:12 PM| 5.0568 | 5.4610 | 4.9050 | 4.8951
FXTN 20-13___|PIBD2026L139 8.0000] _ 15Y| _ 12/7/2026] _5116| 14.02 5.4746 | 4.9216 | 49114
RTB 15-02____|PIID1527C023 5.3750] 15| _ 3/1/2027] 5200] 14.25] 1,030.500000] 5.1500 | 3:35:00 PM| 5.1479 | 54983 | 4.9506 | 4.9398
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027| 5389] 14.76 5.5518 | 50158 | 5.0087
FXTN 20-15___|PIBD2028L151 9.5000] _ 16Y| _ 12/4/2028] _5844] 16.01 5.6805 | 5.1727 | 5.1576
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6383| 17.49 13.600000] 55700 | 3:32:19 PM| 5.5700 | 58329 | 53587 | 5.3399
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6445] 17.66 5.8505 | 5.3801 | 5.3608
FXTN 25-03___|PIBD2531A032 11.2500 __19Y| _ 1/26/2031] _6627] 18.16 5.9020 | 54428 | 54224
FXTN20-17___|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6801] 18.63] _ 7,026.588200] 55410 | 4:11:05 PM| 55367 | 5.9512 | 55029 | 54812
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6879] 18.85 5.9732 | 55298 | 55076
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 6999] 19.18 4.445000 56750 | 3:20:16 PM| 5.6637 | 6.0072 | 55712 | 55482
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2082] 7027] 19.25] 1,180.925000] 5.5600 | 4:07:20 PM| 5.5612 | 6.0151 | 55808 | 55577
FXTN 20-19___|PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7237| 19.83 6.0745 | 5.6633 | 56287
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2082] 7300] 20.00 6.0923 | 5.6750 | 56500
FXTN 25-06 __|PIBD2534K062 9.2500]  25Y|  11/5/2034] 8006| 21.93 6.0104 | 5.6861 | 56599
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  9/30/2035] 8335| 22.84 5.9722 | 56913 | 5.6645
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8412] 23.05]  120.000000| 5.6300 | 3:43557 PM| 5.6360 | 5.9633 | 56925 | 5.6656
FXTN 25-09 __|PIBD25361097 7.6250]  25v|  9/20/2036] 8700 23.84 5.9299 | 56971 | 56696




Interpolated Bonds
December 03, 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| 9021| 24.72 142.165000] 5.6250 | 3.15:00 PM| 5.6240 | 5.8926 | 5.7021 | 5.6742
RTB 25-:01 * |PIiD2537J015 6.1250]  25Y| 10/24/2037| 9090| 24.90]  5.743.691000] 5.6500 | 4:05:14 PM| 56772 | 5.8846 | 5.7032 | 56751




