Interpolated Bonds

January 14, 2013

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-43___|PIBD0713C438 8.7500] _ oM| _ 3/3/2013] 47| 0.13 0.5127 | 0.3500 | 0.1201
FXTN 0566 |PIBD0513C664 66250 oM| /132018 57| o0.16 05119 | 0.3500 | 0.1156
FXTN 10-31 __|PIBD1013C316 12.7500] __ oM| _ 8/27/2013] 71| 0.19 0.5108 | 0.3500 | 0.1094
FXTN 10-32___|PIBD1013E320 11.7500] __ 4M| _ 5/15/2013] __120] 0.33 0.5682 | 0.4071 | 0.1714
FXTN 07-44___|PIBD0713F446 9.6250] _ 5M| _ 6/29/2013] _ 165] 045 0.6631 | 0.4990 | 0.2862
RTB 0507 |PID0513G075 9.0000  7M| _7/31/2013] __197] 0.54 0.275000] 1.0000 | 3:02:23 PM| 1.0000 | 0.7319 | 0.5667 | 0.3672
FXTN 10-33___|PIBD1013J337 11.0000] __ oM| 10/9/2013] 267 0.73 0.8920 | 0.7333 | 0.5396
FXTN 07-45___|PIBD0713K457 7.1250] __10M|__ 11/2/2013] __291] 0.80 0.9468 | 0.7905 | 0.5987
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 377 1.03 16.489429] 05750 | 0:11:37 AM| 05750 | 1.2325 | 1.0794 | 0.8699
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 434] 1.19 1.6299 | 1.4676 | 1.1889
FXTN 10-35___|PIBD1014G356 12.7500 _ 1.5Y| _ 7/15/2014] _ 546] 1.50 2.4109 | 2.2303 | 18157
RTB 05-08____|PIID0514I080 6.2500] _ 2Y| _ 0/24/2014] _ 617 1.69 2.9060 | 2.7138 | 2.2131
FXTN 07-46___|PIBD0714J466 6.5000 _ 2Y| _ 10/4/2014] 627 1.72 2.9757 | 2.7819 | 2.2690
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 637] 1.75 3.0455 | 2.8500 | 2.3250
FXTN 10-36___|PIBD1015B367 12.3750] __2.5Y| _ 2/24/2015] __ 770| 2.1 3.3152 | 3.1131 | 25681
FXTN 0568 |PIBDO515E685 6.3750] _2.5Y| _ 5/13/2015] 848 2.3 3.4734 | 3.0674 | 27424
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 5/22/2015] _ 857] 2.35 3.4916 | 3.2852 | 2.7602
FXTN 04-20 __|PIBD0415G203 4.8750] _ 3Y| _ 7/21/2015] _ 917| 251 3.6133 | 34038 | 2.8788
RTB 0509 _ |PIID0515H097 5.8750 Y|  8/19/2015] _ 946] 2.59 1.797000] 3.4500 | 3:35:37 PM| 3.4304 | 3.6721 | 3.4612 | 2.9362
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] 952 2.61 3.6843 | 3.4731 | 29481
FXTN 05-69 __|PIBD0515K697 4.6250] __ 3Y| 11/25/2015] 1044] 2.86 3.8708 | 3.6551 | 3.1301
FXTN 10-38___|PIBD1015L384 10.1250] __ 3Y| 12/15/2015] _1064] 2.92 3.9114 | 3.6946 | 3.1696
FXTN 10-39_* |PIBD1016A393 9.2500] __ 3Y| _ 1/12/2016] _1092| 2.99 3.9682 | 3.7500 | 3.2250
FXTN 07-48___|PIBD0716A488 7.0000] __85Y| _ 1/27/2016] 1107 _3.03 8.371000] 3.0000 | 0:41:57 AM| 3.0000 | 3.9794 | 3.7425 | 3.2430
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1143] 3.13 7.200000] 4.0000 | 2:53:18 PM| 3.9986 | 4.0064 | 3.7247 | 3.2863
FXTN 10-40___|PIBD1016C407 7.5000] __8.5Y| _ 5/30/2016] 1170 3.21 4.0267 | 3.7113 | 3.3188
FXTN 1041 ___|PIBD1016D416 7.0000] _ 3.5Y| _ 4/27/2016] _1198] 3.8 4.0477 | 3.6973 | 3.3525
FXTN 10-42___|PIBD10161420 9.1250] __ 4Y| _ 0/4/2016] 1328 3.64] _ 1,170.745000] 3.7100 | 11:25:19 AM| 35966 | 4.1452 | 3.6328 | 3.5088
RTB 07-01 PIID07161018 7.0000 ___4Y| _9/24/2016] 1348 3.69 4.1602 | 3.6228 | 35328
FXTN 10-43_*_|PIBD1016K436 6.2500] __4Y| 11/16/2016] _1401| 3.84 4.2000 | 35065 | 3.5966
FXTN 07-49 __|PIBD0717C493 7.0000] __45Y| _3/31/2017| _1536] _4.21 4.2206 | 3.7680 | 3.6168
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1560 427 4.2243 | 3.7985 | 3.6204
FXTN 0570 |PIBD0517G705 46250 45Y| __ 7/6/2017] 1632 447 4.2353 | 3.8899 | 3.6311
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1677 459 4.2422 | 3.9471 | 3.6379
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017| _1681] 461 4.2428 | 3.9522 | 3.6385
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1747| 4.79 4.2529 | 4.0360 | 3.6484
FXTN 0571 * |PIBD0517K719 4.1250] __ 5Y| _ 11/8/2017] 1758 4.82 4.2545 | 4.0500 | 3.6500
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1842] 505 47.020000] 3.6000 | 4:01:05 PM| 3.6000 | 4.2638 | 4.0613 | 3.6895
FXTN 07-51 __|PIBDO718H511 5.0000  6Y| 8/18/2018] 2041] 5.59]  200.000000] 3.9500 | 2:46:38 PM| 3.9775 | 4.2857 | 4.0880 | 3.7831
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2135] 585 4.2960 | 4.1007 | 3.8274
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019| 2226 6.10 4.3060 | 4.1129 | 3.8702
FXTN 07-53___|PIBD0719D531 5.0000]  65Y|  4/26/2019] 2202] 6.28 47.000000] 39000 | 359:33 PM| 3.0000 | 4.3133 | 4.1218 | 3.9012
FXTN 07-54 __|PIBD0719G547 4.7500] __ 7Y|__ 7/19/2019] 2376 6.51 4.3225 | 4.1331 | 3.9407
FXTN 07-55___|PIBD0719H555 475000 7Y|__ 8/30/2019] 2418] 6.62 4.3271 | 4.1387 | 3.9605
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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 07-56_*_|PIBD0719K560 3.8750] __ 7v| 11/22/2019] 2502| 6.85 4.3364 | 4.1500 | 4.0000
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2590 7.10] __ 100.000000] 4.0750 | 11:13:13 AM| 4.0750 | 4.3565 | 4.1698 | 4.0218
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2773 7.60 4.3985 | 42110 | 4.0671
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2801|767 27.150000] 4.1500 | _3:30:39 PM| 4.1500 | 4.4049 | 4.2173 | 4.0741
FXTN 10-52___|PIBD1020L525 5.8750] __ 8Y| 12/16/2020] 2892 7.92 4.500000] 42500 | _3:20:43 PM| 4.2444 | 4.4258 | 4.2378 | 4.0966
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021] 2969 8.13] __ 635.330000] 4.1500 | 3:56:27 PM| 4.1500 | 4.4435 | 42562 | 4.1157
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021| 3025 8.29 15.000000] 42050 | _4:05:21 PM| 4.2050 | 4.4563 | 4.2678 | 4.1296
RTB 1003 |PIiD1021J039 5.7500] __ 9Y| 10/20/2021] 3200] 8.77| _ 697.510000] 4.1500 | 3:58:10 PM| 4.1822 | 4.4964 | 4.3072 | 4.1729
FXTN 10-55___|PIBD1021K551 57500 9Y| 11/24/2021] 3235] 8.86 7.800000] 43000 | 3:16:22 PM| 4.3000 | 4.5045 | 43151 | 4.1816
FXTN 10-54 __|PIBD1022G545 6.3750] _ 95Y| _ 1/19/2022] 3291] 9.02 45173 | 4.3277 | 4.1955
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3345] 9.16 4.5297 | 4.3399 | 4.2089
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3486] 955 45620 | 4.3716 | 4.2438
FXTN 10-57 __|PIBD10221570 4.7500] __10Y| _ 9/13/2022] 3528|967 50.000000| 4.2750 | 3:39:18 PM| 4.2750 | 45716 | 4.3611 | 4.9542
FXTN 20-03___|PIBD2022J033 12.7500] __10Y| 10/17/2022] 3562| 9.76 45794 | 4.3867 | 4.2626
FXTN 10-58_* |PIBD1022L585 4.0000] __10Y| _ 12/6/2022] 3612| 9.90 4.5909 | 4.4000 | 4.2750
FXTN 20-04 __|PIBD2023B048 13.0000 _10.5Y| _ 2/20/2023] _3688| 10.10 46193 | 44261 | 43016
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] _3786| 10.37 4.6560 | 4.4597 | 4.3358
FXTN 20-06___|PIBD2023J068 11.3750] _ 11Y|__10/23/2023] 3983 10.78 47110 | 45101 | 4.3673
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] _4157| 11.39 4.7947 | 45868 | 4.4656
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/6/2004] 4220| 11.56 4.8183 | 46084 | 4.4876
FXTN 20-09___|PIBD2024K091 13.7500 __12Y| 11/11/2024] 4318 11.83 4.8550 | 46420 | 4.5219
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4472| 12.25 4.9126 | 46948 | 45757
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] _4661] 12.77 4.9832 | 4.7596 | 4.6418
FXTN 25-01 __|PIBD2525K015 18.2500] __13Y| 11/29/2025] _4701] 12.88 4.9982 | 4.7734 | 4.6558
FXTN20-12___|PIBD2026A122 10.2500] __ 14Y| _ 1/19/2026] _4752| 13.02 5.0173 | 4.7908 | 46737
RTB 15-01 PID1526J019 6.2500] _ 14Y| 10/20/2026] _5026| 13.77 1.000000] 5.1250 | 11559:30 AM| 5.1250 | 5.1198 | 4.8848 | 4.7695
FXTN 20-13___|PIBD2026L139 8.0000] _ 14Y| _ 12/7/2026] 5074 13.90 5.1377 | 4.9012 | 4.7863
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5158 14.13 70.550000] 5.1350 | 3:53:47 PM| 50545 | 5.1691 | 4.9300 | 4.8156
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027| 5347] 14.65 5.2398 | 4.9948 | 4.8817
FXTN 20-15___|PIBD2028L151 9.5000] _ 16Y| _ 12/4/2028] _5802| 15.90 5.4100 | 5.1508 | 5.0408
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6341] 17.37 5.6116 | 53356 | 52293
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6403] 17.54 5.6348 | 53569 | 52510
FXTN 25-03___|PIBD2531A032 11.2500 __19Y| _ 1/26/2031] 6585 18.04 5.7028 | 54193 | 53147
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6759] 18.52]  700.000000| 5.4700 | 3:30:48 PM| 54757 | 5.7679 | 54789 | 53755
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6837| 18.73 5.7971 | 55057 | 5.4028
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 6957] 19.06 10.050000 5.5500 | 3:00:08 PM| 5.5797 | 5.8420 | 55468 | 54447
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2032] 6985] 19.14]  570.180000| 5.5200 | 3:44:36 PM| 55120 | 5.8524 | 55664 | 54545
FXTN 20-19___|PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7195 19.71 8.000000| 5.5050 | 11:39:28 AM| 5.5050 | 5.9310 | 56284 | 55280
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2032] 7258] 19.88 5.9545 | 56500 | 55500
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _7964| 21.82 5.8898 | 56062 | 55457
FXTN 25-07 __|PIBD25351071 8.0000] _ 25Y| _ 9/30/2035] 8293 22.72 1.000000] 56250 | 2:12:32 PM| 56250 | 5.8597 | 5.5857 | 55436
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8370] 22.93]  332.250000] 55700 | 3:40:30 PM| 55664 | 5.8526 | 55810 | 55432
FXTN 25-09 __|PIBD25361097 7.6250]  25v|  9/20/2036] 8658] 23.72]  150.000000] 55900 | 10:12:03 AM| 55900 | 5.8262 | 5.5631 | 5.5414
FXTN 2510 __|PIBD2537H103 5.7500 _ 25Y| _ 8/16/2037] 8979 24.60 2.200000 5.4800 | 11:48:18 AM| 5.5047 | 5.7968 | 55432 | 55394
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'"s:l:‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MMm) :{';T; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
RTB 2501 * |PIiD2537J015 6.1250]  25Y| 10/24/2037| 9048| 24.79|  2.895.770000] 5.5000 | 35329 PM| 55332 | 57905 | 5.5389 | 55390




