Interpolated Bonds

January 29, 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|  3/32013] 32| 0.09 0.000000] 0.0000 0.6612 | 0.4912 | 04912
FXTN 0566 |PIBD0513C664 66250 M| 3/13/2013]  42] 0.1 0.000000] 0.0000 0.3792 | 0.1939 | 0.1939
FXTN 10-31 __|PIBD1013C316 12.7500 _ 2M|  3/27/2013] 56| 0.5 0.000000] 0.0000 0.3645 | 0.1816 | 0.1816
FXTN 10-32___|PIBD1013E320 11.7500  4M| _ 5/15/2013] _ 105] 0.29 0.000000] 0.0000 0.3602 | 0.1835 | 0.1835
FXTN 07-44___|PIBD0713F446 9.6250] _ 5M| _ 6/29/2013] _ 150] 0.41 0.000000] 0.0000 0.4752 | 0.2995 | 0.2995
RTB 0507 |PID0513G075 9.0000 M| 7/31/2013] __182] 0.50 0.000000] 0.0000 0.5571 | 0.3820 | 0.3820
FXTN 10-33___|PIBD1013J337 11.0000] _ oM|  10/9/2013] _ 252] 0.69 0.000000] 0.0000 0.8385 | 0.6659 | 0.6455
FXTN 07-45___|PIBD0713K457 71250 OM| _ 11/2/2013] __276] 076 0.000000] 0.0000 0.9389 | 0.7672 | 0.7390
FXTN 05-67 __|PIBD0514A673 6.2500 __ 1Y| _ 1/27/2014] 362 099 1.300000] 09250 | 2:32:23 PM| 09653 | 1.3181 | 1.1351 | 1.0976
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 419] 1.15 0.000000] 0.0000 1.6147 | 1.3905 | 1.3905
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y| _ 7/15/2014] _ 531 145 0.000000] 0.0000 2.1976 | 1.8923 | 1.9661
RTB 0508 |PIID0514I080 6.2500]  2v| 9/24/2014] _602] 1.65 0.000000] 0.0000 2.5671 | 22104 | 2.3309
FXTN 07-46___|PIBD0714J466 65000 2Y| _ 10/4/2014] 612|168 0.000000] 0.0000 2.6192 | 2.2552 | 2.3823
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 622| 1.70] __ 250.000000] 2.2500 | 3:52:50 PM| 2.4337 | 2.6712 | 2.3000 | 2.4337
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] __755] 2.07 0.000000] 0.0000 2.8780 | 25476 | 26180
FXTN 0568 |PIBDO515E685 6.3750] 25v|  5/13/2015] _ 833] 2.8 0.000000] 0.0000 2.9992 | 26928 | 2.7261
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y|  5/22/2015] _ 842| 2.31 0.000000] 0.0000 3.0132 | 27096 | 2.7386
FXTN 04-20 __|PIBD0415G203 48750 25Y| _ 7/21/2015] __902| 247 0.000000] 0.0000 3.1065 | 28213 | 2.8217
RTB 0509 _ |PIID0515H097 5.8750  3Y| 8/19/2015] 931 256 4.522451] 3.0000 | 2:49:42 PM| 3.1835 | 3.1516 | 2.8753 | 2.8619
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] _ 987| 257 0.000000] 0.0000 3.1609 | 28864 | 28702
FXTN 05-69 __|PIBD0515K697 4.6250]  3Y| 11/25/2015] 1029] 2.82 0.000000] 0.0000 3.3040 | 3.0577 | 2.9977
FXTN 10-38___|PIBD1015L384 10.1250] __ 3Y| 12/15/2015] _1049| 2.87 0.000000] 0.0000 3.3350 | 3.0049 | 3.0254
FXTN 10-39___|PIBD1016A393 9.2500 Y| 1/12/2016] 1077] 295 0.000000] 0.0000 3.3786 | 3.1471 | 3.0642
FXTN 07-48_* |PIBD0716A488 7.0000] ___3Y| _1/27/2016] _1092] 2.9 51.820000] 35500 | 11:37:18 AM| 3.2549 | 3.4019 | 3.1750 | 3.0850
RTB0510 _ |PID0516C107 6.0000] 35Y]  3/3/2016] 1128] 3.09 0.100000] 4.1250 | _3:54:41 PM| 4.1250 | 3.4631 | 3.2380 | 8.1570
FXTN 10-40___|PIBD1016C407 7.5000] _35Y|  3/30/2016] 1155] 3.16 0.000000] 0.0000 3.5090 | 3.2852 | 32110
FXTN 1041 ___|PIBD1016D416 7.0000] _ 3.5Y| _ 4/27/2016] 1183 3.24 0.000000] 0.0000 3.5567 | 3.3342 | 3.2671
FXTN 10-42___|PIBD10161420 9.1250]  4Y|  0/4/2016] 1313] 8.59]  765.000000] 3.3749 | 3:50550 PM| 3.6731 | 3.7778 | 3.5615 | 35272
RTB 07-01 PIID07161018 7.0000] ___4Y| _9/24/2016] _1333] 3.65 3.000000| 3.7000 | 11:41:22 AM| 3.7000 | 3.8118 | 35965 | 3.5672
FXTN 10-43_*_|PIBD1016K436 6.2500]  4v| 11/16/2016] 1386] 3.79 0.000000] 0.0000 3.9019 | 3.6892 | 36732
FXTN 07-49 __|PIBD0717C493 7.0000] __45Y| _ 3/31/2017] _1521] 4.16 0.000000] 0.0000 3.8878 | 3.6772 | 3.6505
FXTN 20-01 __|PIBD2017D011 14.3750 _ 4.5Y| _ 4/24/2017] 1545 4.3 0.000000] 0.0000 3.8853 | 3.6751 | 3.6465
FXTN 0570 |PIBD0517G705 46250 4.5Y| __ 7/6/2017] 1617| 443] __ 100.000000] 3.4500 | 11:19:37 AM| 3.4500 | 3.8778 | 3.6667 | 3.6344
RTB07-02____|PIID0717H026 6.6250] _ 5Y| _ 8/19/2017] 1662 455 4.000000| 3.6250 | 11:44:26 AM| 3.6250 | 3.8730 | 3.6647 | 3.6268
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017] 1666|456 0.000000] 0.0000 3.8726 | 3.6643 | 3.6262
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1732 4.74 0.000000] 0.0000 3.8657 | 3.6584 | 3.6151
FXTN 0571 __|PIBD0517K719 41250 5Y| _ 11/8/2017] 1743] 477 0.000000] 0.0000 3.8646 | 3.6575 | 3.6132
FXTN 10-45_* |PIBD1018A451 5.8750] Y| 1/31/2018] 1827] 5.00] _ 647.500000] 3.5825 | 3.09:52 PM| 35990 | 3.8558 | 3.6500 | 3.5991
FXTN 07-51 __|PIBDO718H511 5.0000]  6Y|  8/18/2018] 2026] 5.55] _ 623.390000] 3.5950 | 3:30:50 PM| 3.5913 | 3.9080 | 3.6754 | 3.6396
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] _2120] 5.80 0.000000] 0.0000 3.9326 | 3.6875 | 3.6587
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019] _2211] 6.05 0.000000] 0.0000 3.9565 | 3.6991 | 36772
FXTN 07-53___|PIBD0719D531 5.0000]  65Y|  4/26/2019] 2277] 6.23 0.000000] 0.0000 3.9738 | 3.7075 | 3.6906
FXTN 07-54 __|PIBD0719G547 47500 6.5Y| _ 7/19/2019] 2361] 6.46 0.000000] 0.0000 3.9958 | 3.7183 | 3.7077
FXTN 07-55___|PIBD0719H555 4.7500] __ 7Y| _ 8/30/2019] 2403|658 _ 4,022.780000] 3.7500 | 4:07:19 PM| 3.7500 | 4.0068 | 3.7237 | 3.7162




Interpolated Bonds

January 29, 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] 2487| 6.81] _ 7,670.000000] 3.7100 | 4:06:37 PM| 3.7245 | 4.0288 | 3.7344 | 3.7333
FXTN 10-50 __|PIBD1020B508 7.7500] _ 75Y|  2/18/2020] 2575] 7.05 0.000000] 0.0000 4.0549 | 3.7691 | 8.7570
RTB 10-01 PIID1020H015 7.2500]  8Y|  8/19/2020] 2758] 7.55]  200.000000 3.9000 | 11:53:29 AM| 3.9399 | 4.1091 | 3.8104 | 3.8062
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] 2786] 7.63 0.000000] 0.0000 4.1174 | 3.8183 | 3.8137
FXTN 10-52___|PIBD1020L525 5.8750] __ 8Y| 12/16/2020] 2877 7.88] __ 209.770000] 4.0000 | 2:34:24 PM| 39897 | 4.1444 | 3.8438 | 3.8381
RTB 10-02____|PID1021C027 7.3750] _ 85Y|  3/3/2021] 2954] 8.09] 9,035.913000] 4.0150 | 4:08:15 PM| 4.0017 | 4.1672 | 3.8654 | 3.8588
FXTN 10-53___|PIBD1021D531 6.5000]  85Y|  4/28/2021] 3010] 8.24]  1,840.000000] 4.0000 | 4:05:41 PM| 4.0054 | 4.1838 | 3.8811 | 3.8739
RTB 10-03____|PIID1021J039 5.7500]  OY| 10/20/2021] 3185] 8.72]  3,257.356000] 4.0200 | 3:23:20 PM| 4.0183 | 4.2356 | 3.9302 | 3.9209
FXTN 10-55___|PIBD1021K551 57500 9Y| 11/24/2021] 3220| 8.82] _ 467.900000] 4.0125 | 2:40:24 PM| 4.0050 | 4.2460 | 3.9400 | 3.9304
FXTN 10-54 __|PIBD1022G545 6.3750]  ov|  1/19/2022| 3276] 8.97]  930.000000] 4.0000 | 3:23:47 PM| 3.9956 | 4.2626 | 3.955/ | 3.9454
FXTN 20-02___|PIBD2022C021 15.0000]  95Y|  3/14/2022] 3330] 9.12 0.000000] 0.0000 4.2786 | 3.9709 | 3.9509
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3471] 950] __ 100.000000] 4.0250 | 3:32:23 PM| 4.0250 | 4.3204 | 4.0105 | 3.9978
FXTN 10-57 __|PIBD10221570 4.7500] _ 10Y| _©/13/2022] 3513] 9.62]  3,950.000000] 3.9750 | 3:29:00 PM| 4.0318 | 4.3328 | 4.0222 | 4.0091
FXTN 20-03___|PIBD2022J033 12.7500] ___10Y|_10/17/2022] 3547 9.71 0.000000] 0.0000 4.3429 | 4.0318 | 4.0183
FXTN 10-58_* |PIBD1022L585 4,000 10Y| _ 12/6/2022] 3507] 9.85 0.000000] 0.0000 4.3577 | 4.0458 | 4.0317
FXTN 20-04 __|PIBD2023B048 13.0000] 105Y| _ 2/20/2023] _3673] 10.06 0.000000] 0.0000 4.3861 | 4.0718 | 4.0555
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] _3771] 10.32 0.000000] 0.0000 4.4228 | 4.1054 | 4.0863
FXTN 20-06 _|PIBD2023J068 11.3750] _ 11Y|__10/23/2023] 3918 10.73 0.000000] 0.0000 44777 | 4.1558 | 4.1324
FXTN 20-07 __|PIBD2024F075 12.3750 __12Y| __ 6/3/20204] 4142| 11.34 0.000000] 0.0000 4.5615 | 4.2325 | 4.2026
FXTN 20-08___|PIBD2024H086 12.8750] __ 12Y| __ 8/5/2024] 4205 11.51 0.000000] 0.0000 4.5851 | 4.0541 | 4.0224
FXTN 20-09___|PIBD2024K091 13.700] __12Y| 11/11/2024] 4303 11.78 0.000000] 0.0000 4.6217 | 42877 | 4.2531
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] _4457| 12.20 0.000000] 0.0000 4.6793 | 4.3405 | 4.3014
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] _4646| 12.72 0.000000] 0.0000 4.7500 | 4.4052 | 4.3606
FXTN 25-01 __|PIBD2525K015 18.2500 _ 13Y| 11/29/2025] _4686| 12.83 0.000000] 0.0000 4.7650 | 4.4189 | 43732
FXTN20-12___|PIBD2026A122 10.2500] _ 13Y| _ 1/19/2026] _4737| 12.97 0.000000] 0.0000 4.7840 | 4.4364 | 4.3892
RTB 15-01 PID1526J019 6.2500] __ 14Y|_10/20/2026] 5011] 13.72| _ 1,442.980000] 4.7000 | 3:08:23 PM| 4.6649 | 4.8865 | 45303 | 4.4751
FXTN 20-13___|PIBD2026L139 8.0000 _ 14Y| _ 12/7/2026] _5059] 13.85 0.000000] 0.0000 4.9044 | 4.5467 | 4.4901
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5143 14.08] _ 3,071.300000] 47100 | 4:07:04 PM| 4.7209 | 4.9350 | 45755 | 45165
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| __ 9/6/2027] 5332 14.60 0.000000] 0.0000 5.0065 | 4.6402 | 45758
FXTN 20-15___|PIBD2028L151 9.5000] _ 16Y| _ 12/4/2028] _5787| 15.84] __ 500.000000] 5.0750 | 4:03:55 PM| 50750 | 5.1767 | 4.7961 | 4.7184
FXTN 20-16 __|PIBD2030E166 8.7500]  18Y|  5/27/2030] 6326] 17.32]  985.550000] 5.4000 | ©:13:59 AM| 5.4000 | 5.3783 | 4.9808 | 4.8875
FXTN 25-02___|PIBD2530G029 12.5000] _ 18Y| _ 7/28/2030] 6388 17.49 0.000000] 0.0000 5.4015 | 50021 | 4.9069
FXTN 25-03___|PIBD2531A032 11.2500] __18Y|__ 1/26/2031] 6570 17.99 16.000000| 5.2450 | 11:18:26 AM| 5.2475 | 54695 | 5.0644 | 4.9640
FXTN20-17 __|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] _6744] 18.46] 31,657.221516] 50750 | 4:14:43 PM| 50679 | 55346 | 5.1240 | 50185
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| 10/5/2031] 6822] 18.68 0.000000] 0.0000 5.5638 | 5.1508 | 5.0430
FXTN20-18___|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6942 19.01 0.000000] 0.0000 5.6086 | 5.1919 | 5.0806
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2032] 6970] 19.08]  4,806.300100] 5.1500 | 4:10:35 PM| 5.1653 | 5.6191 | 52015 | 5.0894
FXTN 20-19___|PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] _7180| 19.66 50.000000] 5.1750 | 3:11:35 PM| 5.1750 | 56976 | 5.2734 | 5.1552
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2032] 7243| 19.83 0.000000] 0.0000 5.7212 | 52950 | 5.1750
FXTN 25-06 __|PIBD2534K062 9.2500]  25Y|  11/5/2034] 7949] 21.76 0.000000] 0.0000 5.5060 | 5.2487 | 5.1806
FXTN 25-07 __|PIBD25351071 8.0000] _ 25Y| _ 9/30/2035] 8278 22.66] __ 133.140000] 53100 | 3:41:11 PM| 53610 | 55377 | 52271 | 5.1832
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8355] 22.87| 2,523.504988| 5.2000 | 4:03:55 PM| 5.2172 | 55240 | 52220 | 5.1838
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  0/20/2036] 8643| 23.66] 534500000 5.2600 | 2:39:25 PM| 5.3344 | 5.4730 | 5.2031 | 5.1860
FXTN 2510 __|PIBD2537H103 5.7500] __ 25Y| _ 8/16/2037] 8964 24.54 31.100000] 52750 | 3:45:25 PM| 52281 | 54160 | 5.1820 | 5.1886
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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| 9033| 24.73|  7.924.822000] 5.1750 | 4:13:05PM| 51673 | 54038 | 51775 | 5.1891




