Interpolated Bonds

January 25, 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 87500  1M|  3/3/2013] 34| 0.09 0.000000] 0.0000 0.5455 | 0.4062 | 0.4062
FXTN 0566 |PIBD0513C664 66250 M| 3/13/2013] 44| 0.12 0.000000] 0.0000 0.2776 | 0.1250 | 0.1250
FXTN 10-31 __|PIBD1013C316 12.7500] __ 2M| _ 8/27/2013] 58] 0.16 0.000000] 0.0000 0.2790 | 0.1250 | 0.1250
FXTN 10-32___|PIBD1013E320 11.7500] __ 4M| _ 5/15/2013] __107| 0.9 0.000000] 0.0000 0.3131 | 0.1652 | 0.1531
FXTN 07-44___|PIBD0713F446 9.6250]  5M| _ 6/29/2013] _ 152| 0.42 0.000000] 0.0000 0.4184 | 0.2595 | 0.2506
RTB 0507 |PID0513G075 9.0000 M| 7/31/2013] __184] 0.50 0.000000] 0.0000 0.4932 | 0.3338 | 0.3198
FXTN 10-33___|PIBD1013J337 11.0000] _ oM| _ 10/9/2013] 254 0.70 0.000000] 0.0000 0.6959 | 0.6324 | 0.5568
FXTN 07-45___|PIBD0713K457 71250 OM| _ 11/2/2013] __278] 076 2.000000] 1.0000 | 12:30:41 PM| 1.0000 | 0.7669 | 0.7400 | 0.6413
FXTN 05-67 __|PIBD0514A673 6.2500] __ 1Y| _ 1/27/2014] _ 364] 1.00] __ 252.567000] 0.7500 | 3:27:53 PM| 0.8795 | 1.0830 | 1.1204 | 0.9681
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] 421 1.15 0.000000] 0.0000 14369 | 1.3604 | 1.2411
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y| _ 7/15/2014] _ 533| 146 0.000000] 0.0000 2.1323 | 1.8319 | 1.7776
RTB 0508 |PIID0514I080 6.2500]  2v| 0/24/2014] 604 1.65 0.000000] 0.0000 25731 | 2.1308 | 2.1177
FXTN 07-46___|PIBD0714J466 65000 2Y| _ 10/4/2014] 614|168 0.000000] 0.0000 2.6352 | 2.1729 | 2.1656
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 624] 1.71] __ 655.900000] 2.2000 | _3:28:09 PM| 2.2135 | 2.6973 | 2.2150 | 2.2135
FXTN 10-36___|PIBD1015B367 12.3750 _ 2.5Y| _ 2/24/2015] __757| 2.07 0.000000] 0.0000 2.9156 | 24584 | 2.4545
FXTN 0568 |PIBDO515E685 6.3750]  25Y|  5/13/2015]  835] 2.9 0.000000] 0.0000 3.0436 | 26011 | 25958
FXTN 07-47 __|PIBDO715E477 8.3750] _ 2.5Y| _ 5/22/2015] _ 844 2.3 0.000000] 0.0000 3.0584 | 26176 | 26121
FXTN 04-20 __|PIBD0415G203 4.8750] _ 25Y| _ 7/21/2015] 904 248 0.000000] 0.0000 3.1569 | 2.7273 | 2.7208
RTB 0509 _ |PIID0515H097 5.8750  3Y|  8/19/2015] 933] 256 0.000000] 0.0000 3.2045 | 27804 | 2.7733
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] 989 257 0.000000] 0.0000 3.2143 | 27914 | 27842
FXTN 05-69 __|PIBD0515K697 4.6250]  3Y| 11/25/2015] 1031] 2.82 26.000000] 2.8050 | 3:32:30 PM| 2.8050 | 3.3653 | 2.9507 | 2.9509
FXTN 10-38___|PIBD1015L384 10.1250] __ 3Y| 12/15/2015] 1051 2.88 0.000000] 0.0000 3.3981 | 2.9963 | 29871
FXTN 10-39___|PIBD1016A393 9.2500  3Y| 1/12/2016] 1079] 295 0.000000] 0.0000 3.4441 | 3.0476 | 3.0378
FXTN 07-48_* |PIBD0716A488 7.0000  3Y| 1/27/2016] 1094] 3.00 0.000000] 0.0000 3.4687 | 3.0750 | 3.0650
RTB0510 _ |PID0516C107 6.0000] 35Y]  3/3/2016] 1130] 3.09 0.000000] 0.0000 3.5171 | 8.1381 | 3.1207
FXTN 10-40___|PIBD1016C407 7.5000] _35Y|  3/30/2016] 1157] 3.17 0.000000] 0.0000 3.5635 | 3.1854 | 3.1625
FXTN 1041 ___|PIBD1016D416 7.0000] _ 3.5Y| _ 4/27/2016] 1185 3.24 0.000000] 0.0000 3.5011 | 3.2344 | 3.0058
FXTN 10-42___|PIBD10161420 9.1250]  4Y|  0/4/2016] 1315] 3.60 _ 200.000000] 3.4500 | 3:45:42 PM| 35199 | 3.7660 | 3.4621 | 3.4069
RTB 07-01 PIID07161018 7.0000]  4v| o9/24/2016] 1335] 3.66 0.000000] 0.0000 3.7929 | 3.4972 | 3.4379
FXTN 10-43_*_|PIBD1016K436 6.2500]  4v| 11/16/2016] 1388] 3.80 0.000000] 0.0000 3.8642 | 3.5000 | 35199
FXTN 07-49 __|PIBD0717C493 7.0000]  45Y| 3/31/2017] 1523] 4.17|  364.340000] 3.6000 | 4:10:36 PM| 3.4506 | 3.8687 | 3.6127 | 35672
FXTN 20-01 __|PIBD2017D011 14.3750] _ 4.5Y| _ 4/24/2017] 1547| 4.24 0.000000] 0.0000 3.8695 | 3.6167 | 35756
FXTN 0570 |PIBD0517G705 46250 4.5Y| __ 7/5/2017] 1619 4.43 30.000000] 3.3750 | 3:08:07 PM| 3.3625 | 3.6718 | 3.6288 | 3.6008
RTB07-02____|PIID0717H026 6.6250]  5v| 8/19/2017] 1664] 4.56 0.000000] 0.0000 3.8733 | 3.6364 | 3.6166
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017] 1668 457 0.000000] 0.0000 3.8735 | 3.6371 | 36180
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1734] 4.75 0.000000] 0.0000 3.8756 | 3.6482 | 3.6411
FXTN 0571 * |PIBD0517K719 41250] __ 5Y| _ 11/8/2017] 1745] 478 0.000000] 0.0000 3.8760 | 3.6500 | 3.6450
FXTN 10-45___|PIBD1018A451 5.8750]  55Y|  1/31/2018] 1829] 5.01]  2,082.020000] 3.6000 | 3:39:48 PM| 3.5424 | 3.9002 | 3.6734 | 3.6689
FXTN 07-51 __|PIBDO718H511 5.0000]  6Y|  8/18/2018] 2028] 5.55] 10,504.923000] 3.6000 | 3:58:27 PM| 3.6574 | 3.9576 | 3.7200 | 3.7256
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2122| 581 0.000000] 0.0000 3.9846 | 3.7552 | 3.7523
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] _2213| 6.06 0.000000] 0.0000 4.0109 | 3.7806 | 3.7782
FXTN 07-53___|PIBD0719D531 5.0000]  65Y|  4/26/2019] 2279] 6.24 0.000000] 0.0000 4.0299 | 3.7990 | 3.7970
FXTN 07-54 __|PIBD0719G547 47500 6.5Y| _ 7/19/2019] 2363 647 0.000000] 0.0000 4.0541 | 3.8224 | 3.8209
FXTN 07-55___|PIBD0719H555 47500 7Y| _ 8/30/2019] 2405] 6.58 0.000000] 0.0000 4.0662 | 3.8342 | 3.8329




Interpolated Bonds

January 25, 2013

'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{:;"e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-56_*_|PIBD0719K560 3.8750]  7Y| 11/22/2019] 2489] 6.81] 12,966.504000] 3.6250 | 3:44:05 PM| 3.8568 | 4.0904 | 3.8576 | 3.8568
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] 2577 7.06 0.000000] 0.0000 4.1200 | 3.8793 | 3.8773
RTB 10-01 PIID1020H015 7.2500]  8Y|  8/19/2020] 2760] 7.56]  1,300.000000] 3.9500 | 2:48:56 PM| 3.9500 | 4.1816 | 3.9245 | 3.9200
FXTN 10-51 __|PIBD10201510 6.1250]  8Y| 0/16/2020] 2788] 7.63 0.000000] 0.0000 4.1910 | 3.9315 | 3.9265
FXTN 10-52___|PIBD1020L525 5.8750] __ 8Y| 12/16/2020] 2879 7.88] _ 2,596.000000] 4.0000 | _2:48:26 PM| 4.0000 | 4.2217 | 3.9539 | 3.9477
RTB 10-02___|PID1021C027 7.3750] _ 85Y|  3/3/2021] 2956] 8.09]  650.000000] 4.0000 | 8:59:42 AM| 4.0691 | 4.2476 | 3.9730 | 3.9656
FXTN 10-58___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] _3012| 8.25] _ 2,859.100000] 4.1450 | 12:00:40 PM| 4.1322 | 4.0664 | 3.9868 | 3.9787
RTB 10-03____|PIID1021J039 5.7500] __ 9Y| 10/20/2021] 3187| 8.73] _ 2,430.900000] 4.1400 | _4:14:00 PM| 4.1248 | 4.3253 | 4.0300 | 4.0195
FXTN 10-55___|PIBD1021K551 5.7500] __ 9Y| 11/24/2021] 3222| 8.82|  1,569.100000] 4.1000 | 3:54:40 PM| 4.1284 | 4.3371 | 4.0367 | 4.0276
FXTN 10-54 __|PIBD1022G545 6.3750] __ OY| _ 1/19/2022| 3278] 897| __ 160.490000] 4.1000 | 10:46:46 AM| 4.1360 | 4.3560 | 4.0525 | 4.0407
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3332| 9.12 0.000000] 0.0000 4.3741 | 4.0658 | 4.0533
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3473| 951] __ 800.000000] 4.1000 | 2:39:23 PM| 4.1125 | 4.4216 | 4.1007 | 4.0861
FXTN 1057 __|PIBD10221570 47500 10Y| _ 9/13/2022] 3515] 9.62|  5942.495000] 4.0600 | 3:51:39 PM| 4.1159 | 4.4357 | 4.1110 | 4.0959
FXTN 20-08___|PIBD2022J033 12.7500] __10Y| _10/17/2022] 3549] 9.72 0.000000] 0.0000 4.4472 | 41194 | 4.1038
FXTN 10-58_* |PIBD1022L585 4.0000] _ 10Y|  12/6/2022] 3509 9.85 0.000000] 0.0000 4.4640 | 4.1318 | 4.1155
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3675 10.06 0.000000] 0.0000 44928 | 4.1572 | 4.1413
FXTN 20-05___|PIBD2023E054 11.8750] 105Y| _ 5/20/2023] 3773| 10.33 0.000000] 0.0000 4.5300 | 4.1900 | 4.1746
FXTN 20-06 __|PIBD2023J068 11.3750] _ 11Y| 10/23/2023] 3920 10.73 0.000000] 0.0000 4.5858 | 4.2391 | 4.0044
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4144 11.35 0.000000] 0.0000 4.6707 | 4.3141 | 4.3005
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2024] _4207| 11.52 0.000000] 0.0000 4.6946 | 4.3351 | 4.3218
FXTN 20-09___|PIBD2024K091 13.7500 __12Y| _11/11/2024] 4305 11.79 0.000000] 0.0000 4.7318 | 4.3679 | 4.3551
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4459| 12.21 0.000000] 0.0000 4.7902 | 44194 | 4.4074
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] _4648| 12.73 0.000000] 0.0000 4.8619 | 4.4826 | 44715
FXTN 25-01 __|PIBD2525K015 18.2500] _ 13Y| 11/29/2025] 4688| 12.84 0.000000] 0.0000 4.8770 | 4.4960 | 4.4851
FXTN20-12___|PIBD2026A122 10.2500] __13Y| _ 1/19/2026] _4739] 12.97 0.000000] 0.0000 4.8964 | 45130 | 45024
RTB 15-01 PID1526J019 6.2500] _ 14Y| 10/20/2026] 5013 13.72| __ 765.438000] 4.7800 | 4:06:49 PM| 4.7807 | 5.0003 | 4.6047 | 4.5954
FXTN 20-13___|PIBD2026L139 8.0000 _ 14Y| _ 12/7/2026] _5061] 13.86 0.000000] 0.0000 5.0185 | 4.6207 | 46117
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5145 14.09 5.500000] 4.8500 | 3:41:27 PM| 4.8635 | 50504 | 4.6488 | 4.6402
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 9/6/2027] 5334] 14.60 0.000000] 0.0000 5.1221 | 4.7120 | 4.7043
FXTN 20-15___|PIBD2028L151 9.5000]  16Y|  12/4/2028] 5789] 15.85] _ 550.000000] 5.0300 | 12:40:15 PM| 5.0300 | 5.2047 | 4.8642 | 4.8588
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6328] 17.33 0.000000] 0.0000 5.4991 | 50444 | 5.0417
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6390 17.49 0.000000] 0.0000 5.5226 | 5.0652 | 5.0627
FXTN 25-03___|PIBD2531A032 11.2500] __18Y|__ 1/26/2031] _6572| 17.99 0.000000] 0.0000 5.5016 | 5.1260 | 5.1245
FXTN 20-17 __|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6746| 18.47| 19,925.340000] 52500 | 4:14:11 PM| 52746 | 5.6576 | 5.1842 | 5.1835
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y|  10/5/2031] 6824] 18.68 0.000000] 0.0000 5.6872 | 52108 | 52100
FXTN 20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 6944 19.01] __ 114.620000] 53500 | 2:49:53 PM| 54693 | 5.7327 | 52504 | 52507
RTB 20-01 PID2032C014 5.8750] _ 19Y| _ 3/1/2032] 6972 19.09] 12,261.198000] 53050 | 4:10:56 PM| 53241 | 5.7434 | 52598 | 5.2602
FXTN 20-19___|PIBD20321195 5.7500] _ 20Y|  9/27/2032] 7182] 19.66] _ 110.350000] 5.3750 | 2:35:30 PM| 5.3529 | 5.8230 | 5.3300 | 5.3315
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2032] 7245| 19.84 0.000000] 0.0000 5.8469 | 53511 | 53529
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 7951] 21.77 0.000000] 0.0000 5.7403 | 53724 | 5.3695
FXTN 25-07 __|PIBD25851071 8.0000]  25Y|  9/30/2035] 8280] 22.67 0.000000] 0.0000 5.6006 | 53824 | 53772
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8357] 22.88]  6,700.000000] 5.3600 | 4:02:02 PM| 53893 | 5.6789 | 53847 | 53790
FXTN 25-09 __|PIBD25361097 7.6250]  25v|  09/20/2036] 8645 23.67 50.000000] 5.4900 | 9:25:50 AM| 5.4900 | 5.6354 | 5.3934 | 5.3857
FXTN 2510 __|PIBD2537H103 5.7500] __ 25Y| _ 8/16/2037] _8966] 2455 75.778000] 53000 | 3:24:38 PM| 53611 | 55869 | 54031 | 5.3933
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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| 9035| 24.74|  2.502.486000] 5.4000 | 3:48:10 PM| 54089 | 55765 | 5.4052 | 53949




