Interpolated Bonds

January 16, 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] __ 45] 0.12 0.3092 | 0.1250 | 0.1250
FXTN 0566 |PIBD0513C664 66250  oM| 3/13/2013] 55| 0.15 0.3106 | 0.1250 | 0.1250
FXTN 10-31 __|PIBD1013C316 12.7500] __ oM| _ 3/27/2013] 69| 0.19 0.3125 | 0.1250 | 0.1250
FXTN 10-32___|PIBD1013E320 11.7500] __ 4M| _ 5/15/2013] __118] 0.32 0.3824 | 0.1964 | 0.1964
FXTN 07-44___|PIBD0713F446 9.6250] _ 5M| _ 6/29/2013] _ 163] 045 0.4901 | 03112 | 0.3112
RTB 0507 |PID0513G075 9.0000  7M| 7/31/2013] __195] 0.53 2.000000| 1.5000 | 11:09:36 AM| 1.5000 | 0.5683 | 0.3937 | 0.3907
FXTN 10-33___|PIBD1013J337 11.0000] __ oM| _ 10/9/2013] _ 265] 0.73 0.7518 | 0.5812 | 0.5481
FXTN 07-45___|PIBD0713K457 7.1250]  10M| _ 11/2/2013] _289] 0.79]  273.608841] 0.6750 | 3:56:26 PM| 0.6800 | 0.8146 | 0.6455 | 0.6020
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 375] 1.03] __ 911.097200] 0.8500 | 3:56:01 PM| 0.8929 | 1.1227 | 0.9210 | 0.8536
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 432| 1.18 15204 | 1.2091 | 1.1564
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y| _ 7/15/2014] 544 1.49 2.3017 | 1.7751 | 1.7515
RTB 0508 |PIID0514I080 62500 2Y| _ 0/24/2014] _ 615] 1.68] __ 150.000000] 2.2250 | 10:11:08 AM| 2.2350 | 2.7970 | 2.1339 | 2.1287
FXTN 07-46___|PIBD0714J466 6.5000 _ 2Y| _ 10/4/2014] 625 1.71 2.8668 | 2.1845 | 2.1819
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 635] 1.74 2.9365 | 2.2350 | 22350
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] __768] _2.10 3.2024 | 25171 | 25025
FXTN 05-68 __|PIBD0515E685 6.3750]  25Y| 5/13/2015]  846] 2.32 3.3584 | 26825 | 26593
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 5/22/2015] _ 855] 2.34 3.3764 | 2.7016 | 26774
FXTN 04-20 __|PIBD0415G203 4.8750] __ 3Y| _ 7/21/2015] __915] 251 3.4963 | 2.8288 | 27981
RTB 0509 _ |PIID0515H097 5.8750 Y| 8/19/2015] 944] 2.59 2.000000] 2.7000 | 2:57:55 PM| 2.7000 | 3.5643 | 2.8904 | 2.8564
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _ 950] 2.60 3.5663 | 29031 | 2.8685
FXTN 05-69 __|PIBD0515K697 4.6250] __ 3Y| 11/25/2015] 1042| 2.85 3.7502 | 3.0982 | 3.0535
FXTN 10-38___|PIBD1015L384 10.1250] __ 3Y| 12/15/2015] _1062| 2.91 3.7902 | 3.1406 | 3.0937
FXTN 10-39_* |PIBD1016A393 9.2500]  3Y|  1/12/2016] 1090] 2.99 5.560000 3.4000 | 11:20:01 AM| 3.4000 | 3.8462 | 3.2000 | 3.1500
FXTN 07-48___|PIBD0716A488 7.0000] __8.5Y| _ 1/27/2016] _1105] 3.03] __ 522.691000] 35500 | 11:32:21 AM| 3.2750 | 3.8512 | 3.2200 | 3.1725
RTB0510 _ |PID0516C107 6.0000] 35Y|  3/3/2016] 1141] 3.13 15.600000] 3.1000 | 2:17:36 PM| 3.1027 | 3.8633 | 3.2681 | 3.0264
FXTN 10-40___|PIBD1016C407 7.5000] _ 3.5Y| _ 5/30/2016] 1168 3.20 3.8724 | 3.3042 | 3.2669
FXTN 1041 ___|PIBD1016D416 7.0000] _ 3.5Y| _ 4/27/2016] _1196] 3.28 3.8818 | 3.3416 | 3.3088
FXTN 10-42___|PIBD10161420 9.1250]  4Y|  0/4/2016] 1326] 3.63] _ 700.545000] 5.7000 | 11:31:43 AM| 3.6129 | 3.92556 | 35153 | 3.5036
RTB 07-01 PIID07161018 7.0000 ___4Y|__9/24/2016] 1346 3.69 3.9322 | 35420 | 35335
FXTN 10-43_*_|PIBD1016K436 6.2500] __4Y| 11/16/2016] 1399 3.83 3.9500 | 3.6129 | 36129
FXTN 07-49 __|PIBD0717C493 7.0000] 45Y|  3/31/2017] 1534] 4.20]  2,003.000000] 3.6000 | 2:29:47 PM| 3.6013 | 3.9376 | 3.6364 | 3.6364
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1568 427 3.9354 | 3.6405 | 3.6406
FXTN 0570 |PIBD0517G705 4.6250]  45Y| _ 7/5/2017] 1630] 4.47] _ 250.000000] 3.6050 | 10:46:47 AM| 3.6050 | 3.9288 | 3.6531 | 3.6531
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1675 459 16.117000] 3.5500 | 3:50:57 PM| 3.5789 | 3.9247 | 3.6609 | 3.6609
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017| 1679 4.60 3.9244 | 3.6616 | 3.6616
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1745] 4.78 3.9183 | 3.6731 | 36731
FXTN 0571 * |PIBD0517K719 41250 5Y| _ 11/8/2017] 1756 4.81 3.9173 | 3.6750 | 36750
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1840] 504 3.9599 | 3.7230 | 3.7202
FXTN 07-51 __|PIBDO718H511 5.0000] __ 6Y| _ 8/18/2018] 2039 5.59 4.0607 | 3.8367 | 3.8272
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2133| 584 4.1083 | 3.8904 | 3.8777
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2224 6.09] __ 400.000000] 4.0250 | 10:43:47 AM| 4.0250 | 4.1544 | 3.9423 | 3.9266
FXTN 07-53___|PIBD0719D531 5.0000] _ 6.5Y| _ 4/26/2019] 2290| 6.7 4.1878 | 3.9800 | 3.9621
FXTN 07-54 __|PIBD0719G547 4.7500] __ 7Y|___7/19/2019] 2374] 6.50 4.2304 | 4.0280 | 4.0073
FXTN 07-55___|PIBD0719H555 475000 7Y|__ 8/30/2019] 2416] 6.6 4.2517 | 4.0520 | 4.0298
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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] __ 7Y| 11/22/2019] 2500] 6.85 4.2942 | 4.1000 | 4.0750
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2588] 7.09 4.3130 | 4.1198 | 4.0929
RTB 10-01 PIID1020H015 7.2500] __ 8Y| _ 8/19/2020] 2771] 7.59 4.3520 | 4.1610 | 4.1302
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2799 7.67] _ 1,060.000000] 4.1500 | 2:30:44 PM| 4.1500 | 4.3579 | 4.1673 | 4.1359
FXTN 10-52___|PIBD1020L525 5.8750] __ 8Y| 12/16/2020] 2890 7.92 3.000000] 42750 | 11:33:06 AM| 4.2750 | 4.3773 | 4.1878 | 4.1544
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021| 2967 8.13 32443000 4.1300 | 3:59:08 PM| 4.1339 | 4.3937 | 4.2052 | 4.1700
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3023| 8.8 4.4057 | 42178 | 4.1814
RTB 1003 |PIiD1021J039 5.7500] __ 9Y| 10/20/2021] 3198] 8.76 6.176000] 43000 | 255529 PM| 44234 | 4.4430 | 42572 | 4.2171
FXTN 10-55___|PIBD1021K551 5.7500] __ 9Y| 11/24/2021] 3233| 8.86 4.4504 | 40651 | 4.2042
FXTN 10-54 __|PIBD1022G545 6.3750] _ 95Y| _ 1/19/2022| 3289 9.01] __ 200.000000] 4.2250 | 3:31:17 PM| 4.2500 | 4.4624 | 4.2777 | 4.2356
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3343| 9.16 4.4739 | 40899 | 4.2466
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3484] 955] _ 600.000000] 4.3250 | 3:40:11 PM| 43250 | 4.5039 | 4.3216 | 4.2753
FXTN 10-57 __|PIBD10221570 47500 10Y| _ 9/13/2022] 3526] 9.66] __ 720.000000] 4.2000 | _3:49:07 PM| 4.2808 | 4.5129 | 4.3311 | 4.2838
FXTN 20-03___|PIBD2022J033 12.7500] __10Y| 10/17/2022] _3560] 9.75 45201 | 4.3367 | 4.2907
FXTN 10-58_* |PIBD1022L585 4.0000] _ 10Y| _ 12/6/2022] 3610] 9.89 4.5308 | 4.3500 | 4.3009
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3686| 10.10 4.5592 | 4.3755 | 4.3269
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] _3784] 1037 4.5057 | 4.4085 | 4.3605
FXTN 20-06___|PIBD2023J068 11.3750] _ 11Y|__10/23/2023] _3981] 10.77 4.6506 | 44579 | 4.4109
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4155 11.38 4.7343 | 45331 | 4.4876
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/6/2004] 4218| 1166 4.7578 | 45543 | 4.5092
FXTN 20-09___|PIBD2024K091 13.700 __12Y| 11/11/2024] 4316 11.82 4.7944 | 45872 | 45428
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4470 12.25 4.8519 | 4.6389 | 45955
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] _4659| 12.76 4.9225 | 47024 | 4.6603
FXTN 25-01 __|PIBD2525K015 18.2500] _ 13Y| 11/29/2025] _4699| 12.67 4.9374 | 47159 | 4.6740
FXTN20-12___|PIBD2026A122 10.2500 __ 14Y|__ 1/19/2026] 4750 13.01 4.9565 | 4.7330 | 4.6915
RTB 15-01 PID1526J019 6.2500]  14Y| 10/20/2026] 5024] 13.76]  250.000000 5.0300 | 3:32:03 PM| 5.0450 | 5.0588 | 4.8251 | 4.7853
FXTN 20-13___|PIBD2026L139 8.0000] _ 14Y| _ 12/7/2026] 5072 13.90 5.0767 | 4.8412 | 48018
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5156 14.13 82.355000] 5.0300 | 3:34:37 PM| 5.0442 | 5.1081 | 4.8694 | 4.8306
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027| 5345 14.64 5.1787 | 4.9320 | 4.8953
FXTN 20-15___|PIBD2028L151 9.5000] _ 16Y| _ 12/4/2028] 5800 15.89 5.3486 | 5.0858 | 5.0512
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6339] 17.37 5.5499 | 52669 | 5.2358
FXTN 25-02___|PIBD2530G029 12.5000] __18Y|__ 7/26/2030] _6401] 17.54 5.5730 | 52877 | 5.2571
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] 6583 18.04 5.6410 | 53489 | 53194
FXTN20-17 __|PIBD2031G171 8.0000]  19Y|  7/19/2031] 6757] 18.51] 9,296.300000] 54900 | 4:10:07 PM| 54886 | 5.7060 | 54073 | 53790
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6835| 18.73 5.7351 | 54336 | 5.4058
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 6955 19.05 3.000000| 5.6500 | 2:17:27 PM| 5.6500 | 57799 | 54739 | 5.4469
RTB 20-01 PID2032C014 5.8750] _ 19Y| _ 3/1/2032] 6983 19.13] _ 2,604.151500] 55125 | 4:14:17 PM| 55171 | 57904 | 54833 | 54565
FXTN 20-19___|PIBD20321195 5.7500 _ 20Y| _ 9/27/2032] 7193 19.71 5.8688 | 55538 | 55284
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2032] 7256] 19.88 5.8923 | 55750 | 55500
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] _7962| 21.81 5.8269 | 55656 | 55514
FXTN 25-07 __|PIBD25351071 8.0000] _ 25Y| _ 9/30/2035] _8291| 22.72 5.7965 | 55613 | 55621
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8368] 22.93  824.000000 55650 | 3:51:32 PM| 55668 | 5.7893 | 55608 | 55522
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  0/20/2036] 8656 23.72 5.7627 | 55664 | 55528
FXTN 2510 __|PIBD2537H103 57500 25Y| _ 8/16/2037] _8977| 24.59 21.260000] 55000 | 3:36:39 PM| 55000 | 57329 | 5.5622 | 5.5535
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'"s:l:‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';T; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
RTB2501 * |PliD2537J015 6.1250]  25Y| 10/24/2037| 9046| 24.78 834.120000] 55500 | 3:46:23 PM| 55419 | 5.7265 | 55513 | 55536




