Interpolated Bonds

January 18, 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] M| _ 3/3/2013] 41| 0.1 0.3060 | 0.1250 | 0.1250
FXTN 0566 |PIBD0513C664 66250 oM| 3/13/2018] 51| o0.14 0.3065 | 0.1250 | 0.1250
FXTN 10-31 __|PIBD1013C316 12.7500] __ 2M| _ 3/27/2013] __ 65/ 0.18 0.3073 | 0.1250 | 0.1250
FXTN 10-32___|PIBD1013E320 11.7500] __ 4M|__ 5/15/2013] __114] 0.3 0.3751 | 0.1964 | 0.1893
FXTN 07-44___|PIBD0713F446 9.6250] _ 5M| _ 6/29/2013] 159 0.44 0.4822 | 03112 | 0.2926
RTB05-07 __ |PIID0513G075 9.0000 M| 7/31/2013] __191] 0.5 0.5596 | 0.3933 | 0.3687
FXTN 10-33___|PIBD1013J337 11.0000] ___OM|__ 10/9/2013] _ 261| 0.72 0.7393 | 0.5767 | 05562
FXTN 07-45___|PIBD0713K457 7.1250 __10M|__ 11/2/2013] __285] 0.78 0.8009 | 0.6395 | 0.6205
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] _ 371] 1.02 1.1053 | 0.9161 | 0.8970
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 428] 1.17 15026 | 1.2195 | 1.1882
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y| _ 7/15/2014] _ 540] 148 2.2831 | 1.8156 | 1.7602
RTB 0508 |PIID0514I080 62500 2Y| _9/24/2014] _ 611] 167 7.000000] 2.2500 | 11:52:40 AM| 2.2500 | 2.7779 | 2.1935 | 2.1228
FXTN 07-46___|PIBD0714J466 6.5000 _ 2Y| _ 10/4/2014] 621 1.70 2.8476 | 2.0468 | 2.1739
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 631] 1.73 2.9173 | 2.3000 | 2.2250
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] 764 2.09 3.1820 | 25777 | 24954
FXTN 0568 |PIBDO515E685 6.3750] 25Y| 5/13/2015] 842] 2.31 3.3373 | 2.7405 | 26540
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 522/2015] _ 851| 2.33 3.3552 | 27593 | 26723
FXTN 04-20 __|PIBD0415G203 4.8750] __2.5Y| _ 7/21/2015] _ 911 2.50 3.4746 | 2.8846 | 27942
RTB 0509 _ |PIID0515H097 5.8750  3Y|  8/19/2015] 940 258 1.335000] 35000 | 11:08:56 AM| 3.1118 | 35323 | 2.9452 | 2.8532
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _ 946| 2.59 3.5443 | 29577 | 2.8654
FXTN 05-69 __|PIBD0515K697 4.6250  3Y| 11/25/2015] 1038] 2.84 11.000000] 3.0000 | 852550 AM| 3.0000 | 3.7274 | 3.1498 | 3.0524
FXTN 10-38___|PIBD1015L384 10.1250] __ 3Y| 12/15/2015] _1058] _2.90 3.7672 | 3.1915 | 3.0931
FXTN 10-39_* |PIBD1016A393 9.2500]  3Y|  1/12/2016] 1086] 298 3.8229 | 3.2500 | 3.1500
FXTN 07-48___|PIBD0716A488 7.0000] __85Y| _ 1/27/2016] _1101] _3.02 1.000000] 4.0000 | 10:38:57 AM| 4.0000 | 3.8296 | 3.2681 | 3.1724
RTB0510 _ |PID0516C107 6.0000] 35Y]  3/3/2016] 1137] 8.12 6.000000] 3.7000 | 2:05:17 PM| 35357 | 3.8455 | 3.3115 | 3.2261
FXTN 10-40___|PIBD1016C407 7.5000] _ 3.5Y| _ 5/30/2016] 1164 3.19 3.8574 | 3.3440 | 3.0664
FXTN 1041 ___|PIBD1016D416 7.0000] _ 3.5Y| _ 4/27/2016] _1192| 3.7 3.8698 | 3.3778 | 3.3082
FXTN 10-42___|PIBD10161420 9.1250]  4Y|  o/4/2016] 1322] 3.62]  902.000000] 3.6000 | 2:15:09 PM| 3.6109 | 3.9273 | 3.5345 | 3.5021
RTB 07-01 PIID07161018 7.0000] ___4Y| _9/24/2016] 1342| 3.8 1.417000] 3.7500 | 3:08:46 PM| 3.7500 | 3.9362 | 3.5586 | 3.5320
FXTN 10-43_*_|PIBD1016K436 6.2500] __ 4Y| 11/16/2016] 1395 3.82 3.9596 | 3.6225 | 3.6111
FXTN 07-49 __|PIBD0717C493 7.0000] __45Y| _ 3/31/2017| 1530 4.19 3.9473 | 3.6423 | 3.6352
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1564 4.26 3.9451 | 3.6450 | 3.6395
FXTN 0570 |PIBD0517G705 4.6250]  45Y| _ 7/5/2017] 1626] 4.45]  7,400.000000| 5.6325 | 3:24:01 PM| 3.6325 | 3.9385 | 3.6565 | 3.6524
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _ 819/2017] 1671] 458 2.100000| 3.7500 | 2:39:53 PM| 3.7500 | 3.9343 | 3.6631 | 3.6605
FXTN 10-44___|PIBD1017H447 77500 5Y| _8/23/2017| 1675 459 3.9340 | 3.6637 | 3.6612
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1741] 477 3.9279 | 3.6734 | 36730
FXTN 0571 * |PIBD0517K719 4.1250] __ 5Y| _ 11/8/2017] 1752| 4.80 3.9269 | 3.6750 | 3.6750
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1836] 5.0 3.9621 | 8.7202 | 3.7190
FXTN 07-51 __|PIBDO718H511 5.0000]  6Y|  8/18/2018] 2035] 5.58] _ 4,061.300000] 4.0000 | 3:16:27 PM| 4.0300 | 4.0454 | 3.8272 | 3.8233
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2129 5583 4.0848 | 3.8777 | 3.8726
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] 2220] 6.08 4.1229 | 3.9266 | 3.9203
FXTN 07-53___|PIBD0719D531 5.0000] _ 6.5Y| _ 4/26/2019] 2286 6.26 4.1505 | 3.9621 | 3.9549
FXTN 07-54 __|PIBD0719G547 47500 6.5Y| _ 7/19/2019] _2370] 6.49] __ 150.000000] 4.1000 | 11:23:32 AM| 4.1000 | 4.1857 | 4.0073 | 3.9990
FXTN 07-55___|PIBD0719H555 47500 7Y|__ 8/30/2019] 2412|661 4.2033 | 4.0298 | 4.0210
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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] 2496| 6.84 4.2385 | 4.0750 | 4.0650
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2584 7.08 4.2615 | 4.0048 | 4.0860
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2767 758 4.3094 | 4.1360 | 4.1296
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2795] 7.66 4.3167 | 4.1423 | 4.1362
FXTN 10-52___|PIBD1020L525 5.8750] __ 8Y| 12/16/2020] 2886 7.91 1.600000] 3.6500 | ©9:07:03 AM| 3.6500 | 4.3405 | 4.1628 | 4.1579
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021] _2963| 8.12] __ 802.320000] 4.1000 | 2:46:59 PM| 4.2649 | 4.3606 | 4.1802 | 4.1762
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3019 827 4.3753 | 4.1928 | 4.1896
RTB 1003 |PIiD1021J039 5.7500] __ 9Y| 10/20/2021] 3194] 8.75 0.200000] 4.2750 | 10:20:12 AM| 4.2750 | 4.4211 | 42322 | 4.2313
FXTN 10-55___|PIBD1021K551 57500 9Y| 11/24/2021] 3229 8.85] __ 100.000000] 4.2925 | 11:50:34 AM| 4.2925 | 4.4302 | 4.2401 | 4.2396
FXTN 10-54 __|PIBD1022G545 6.3750 __ OY| _ 1/19/2022| 3285] 9.00] __ 132.322000] 4.2250 | _4:00:07 PM| 4.2478 | 4.4449 | 42527 | 4.2529
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3339] 9.15 4.4590 | 4.2649 | 4.2658
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3480] 9.53] __ 200.000000] 4.3250 | 4:01:45PM| 4.3250 | 4.4959 | 4.0066 | 4.2994
FXTN 10-57 __|PIBD10221570 4.7500] _ 10Y| ©/13/2022] 3522 9.65] _ 650.000000] 4.3250 | 4:00:39 PM| 4.3308 | 4.5069 | 4.3061 | 4.3094
FXTN 20-03___|PIBD2022J033 12.7500] __10Y| 10/17/2022] 3566 9.74 45158 | 4.3137 | 43175
FXTN 10-58_* |PIBD1022L585 4.0000] __10Y| _ 12/6/2022] 3606] 9.88 4.5288 | 4.3250 | 4.3294
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] _3682| 10.09 45577 | 4.3511 | 4.3552
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] 3780 10.36 4.5049 | 4.3847 | 4.3884
FXTN 20-06___|PIBD2023J068 11.3750] __11Y|_10/23/2023] _3927| 10.76 4.6508 | 4.4351 | 4.4382
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| _ 6/3/2024] _4151] 11.37 4.7358 | 45118 | 4.5141
FXTN 20-08___|PIBD2024H086 12.8750] __12Y| __ 8/6/2004] 4214 1155 4.7597 | 45334 | 45354
FXTN 20-09___|PIBD2024K091 13.7500] __ 12Y|__11/11/2024] _4312| 11.81 4.7970 | 45670 | 4.5686
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4466| 12.24 4.8554 | 46198 | 4.6208
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] 4655 12.75 4.9272 | 4.6846 | 4.6848
FXTN 25-01 __|PIBD2525K015 18.2500] _ 13Y| 11/29/2025] 4695 12.86 4.9424 | 46984 | 4.6984
FXTN20-12___|PIBD2026A122 10.2500 __13Y| _ 1/19/2026] _4746| 13.00 4.9618 | 4.7158 | 4.7157
RTB 15-01 PID1526J019 6.2500]  14Y| 10/20/2026] 5020 13.75] 13,518.939500 5.0300 | 4:09:26 PM| 5.0440 | 5.0658 | 4.8098 | 4.8085
FXTN 20-13___|PIBD2026L139 8.0000]  14Y|  12/7/2026] 5068] 13.88] _ 100.000000] 5.0550 | 3:15:41 PM| 5.0550 | 5.0841 | 4.8262 | 4.8248
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5152 14.12] _ 2,250.000000] 5.0400 | 4:06:22 PM| 50420 | 5.1160 | 4.8550 | 4.8532
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 9/6/2027] 5341| 14.63 5.1877 | 4.9198 | 4.9173
FXTN 20-15___|PIBD2028L151 9.5000]  16Y|  12/4/2028] 5796] 15.88] _ 300.000000| 5.0900 | 3:16:06 PM| 5.0900 | 5.3605 | 5.0758 | 5.0714
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y|  5/27/2030] 6335] 17.36 13.664000 5.6000 | 10:37:40 AM| 5.6000 | 5.5652 | 5.2606 | 5.2541
FXTN 25-02___|PIBD2530G029 12.5000]  18Y| _ 7/28/2030] 6397| 17.58 5.5888 | 5.2819 | 52751
FXTN 25-03___|PIBD2531A032 11.2500] __19Y| _ 1/26/2031] _6579] 18.02 5.6579 | 53443 | 53367
FXTN20-17 __|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6753 18.50] 16,733.620000] 54615 | 4:14:33 PM| 54677 | 5.7240 | 54039 | 53957
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6831] 18.72] _ 100.000000] 55100 | 3:15:10 PM| 55100 | 5.7536 | 54307 | 54221
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 6951] 19.04 46.000000] 5.6500 | 2:13:43 PM| 55649 | 57992 | 5.4718 | 54628
RTB 20-01 PID2032C014 5.8750] _ 19Y| _ 3/1/2032] 6979] 19.12] _ 4,640.916000] 54975 | 4:11:52 PM| 55046 | 5.8098 | 54814 | 54723
FXTN 20-19___|PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7189 19.70 0.360000] 5.5000 | 2:29:48 PM| 5.5000 | 5.8895 | 555634 | 55434
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2082] 7252] 19.87]  100.000000] 5.5650 | 3:16:20 PM| 5.5650 | 5.9135 | 55750 | 55648
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 7958 21.80 5.8416 | 55644 | 55488
FXTN 25-07 __|PIBD25351071 8.0000] _ 25Y| _ 9/30/2035] _8287| 22.70 5.8080 | 55448 | 55414
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8364] 22.92]  878.101000 5.5410 | 3:43:30 PM| 55462 | 58002 | 55425 | 55397
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  09/20/2036] 8652] 23.70 5.7709 | 55341 | 55332
FXTN 2510 __|PIBD2537H103 57500 25Y| _ 8/16/2037] 8973 2458 41.051000] 55300 | 357:04PM| 55202 | 57382 | 55247 | 55260
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'"s:lg‘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] 9042| 24.77|  4,226.095000] 55200 | 4:09:19 PM| 55198 | 57312 | 55227 | 55244




