Interpolated Bonds

January 04, 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]  2M| _ 3/3/2013 _ 55/ 0.15 0.6335 | 0.4414 | 0.4400
FXTN 0566 |PIBD0513C664 66250 oM| 3/13/2013] _ 65] 0.18 0.6008 | 0.4089 | 0.4067
FXTN 10-31 __|PIBD1013C316 12.7500] __ oM| _ 3/27/2013] 79| 0.22 0.5550 | 0.3633 | 0.3600
FXTN 10-32___|PIBD1013E320 11.7500] __ 4M|__ 5/15/2013] __128] 035 0.5754 | 0.3883 | 0.3833
FXTN 07-44___|PIBD0713F446 9.6250] _ 5M| _ 6/29/2013] 173|047 0.7185 | 0.5383 | 05333
RTB 0507 |PID0513G075 9.0000  7M| _7/31/2013] _ 205] 0.56 1.650000] 15000 | 11:18:30 AM| 15000 | 0.7753 | 0.5955 | 0.5741
FXTN 10-33___|PIBD1013J337 11.0000] _ oM| _ 10/9/2013] 275 0.7 0.8480 | 0.6636 | 0.5677
FXTN 07-45___|PIBD0713K457 7.1250] __10M|__ 11/2/2013] 299 0.82 20.700000] 1.0000 | 2509:41 PM| 1.0000 | 0.8729 | 0.6870 | 0.5924
FXTN 05-67 __|PIBD0514A673 6.2500] _ 1.5Y| _ 1/27/2014] 385 1.05] _ 252.752466] 1.0000 | 11:15:02 AM| 0.9617 | 1.2308 | 0.9765 | 0.8618
FXTN 10-34___|PIBD1014C341 12.3750] _ 1.5Y| _ 3/25/2014] _ 442| 1.21 16157 | 1.2614 | 1.1793
FXTN 10-35___|PIBD1014G356 12.7500] __ 2Y| _ 7/15/2014] _ 564] 152 2.3720 | 1.8807 | 1.8032
RTB 05-08____|PIID0514I080 6.2500] __ 2Y| _ 0/24/2014] 625 1.71] _ 262.682000] 2.2000 | 3:56:59 PM| 2.2853 | 2.8515 | 2.606 | 2.1987
FXTN 07-46___|PIBD0714J466 65000 2Y| _ 10/4/2014] _ 635] 1.74 2.9190 | 2.3141 | 22544
SPTB 10-03_*_|SPTB1014J037 12.2500] __ 2Y| 10/14/2014] _ 645] 1.77] __ 100.000000] 2.3750 | 8:50:37 AM| 2.3760 | 2.9865 | 2.3676 | 2.3101
FXTN 10-36___|PIBD1015B367 12.3750] _ 2.5Y| _ 2/24/2015] _ 778| 2.13 3.2543 | 2.6269 | 25673
FXTN 0568 |PIBDO515E685 6.3750] 25v|  5/13/2015] _ 856] 2.35 3.4113 | 2.7789 | 2.7498
FXTN 07-47 __|PIBDO715E477 8.3750] _ 25Y| _ 5/22/2015] 865 2.37 3.4294 | 27965 | 2.7686
FXTN 04-20 __|PIBD0415G203 48750] __ 3Y| _ 7/21/2015] _ 925] 253 3.5502 | 29134 | 2.8936
RTB 0509 _ |PIID0515H097 5.8750  3Y| 8/19/2015] 954] 2.61 1.120000] 39500 | 3:48:23 PM| 3.0054 | 3.6086 | 2.9700 | 2.9541
FXTN 10-37 ___|PIBD1015H370 11.8750] __ 3Y| _ 8/25/2015] __960| 2.63 3.6207 | 29817 | 2.9666
FXTN 05-69 __|PIBD0515K697 4.6250  3Y| 11/25/2015] 1052 2.88 3.8059 | 3.1610 | 3.1583
FXTN 10-38_* |PIBD1015L384 10.1250] __ 3Y| 12/15/2015] _1072| 2.94 3.8462 | 3.2000 | 3.2000
FXTN 10-39___|PIBD1016A393 9.2500] _ 3.5Y| _ 1/12/2016] _1100| _3.01 3.8572 | 3.2330 | 3.2333
FXTN 07-48___|PIBD0716A488 7.0000] __3.5Y| _ 1/27/2016] _1115] 3.05 3.8631 | 8.2507 | 3.2511
RTB0510 _ |PID0516C107 6.0000] 35Y]  3/32016] 1151] 3.15 3.8773 | 3.2932 | 3.0938
FXTN 10-40___|PIBD1016C407 7.5000] _ 8.5Y| _ 5/30/2016] 1178] 3.23 3.8879 | 3.3250 | 3.3259
FXTN 1041 ___|PIBD1016D416 7.0000] _ 8.5Y| _ 4/27/2016] 1206 _3.30 3.8089 | 3.3581 | 3.3502
FXTN 10-42___|PIBD10161420 9.1250]  4Y|  0/4/2016] 1336] 3.66] _ 100.000000| 3.6000 | 11:17:02 AM| 3.6000 | 3.9501 | 35114 | 35136
RTB 07-01 PIID07161018 7.0000 ___4Y| _9/24/2016] 1356 3.72 0.186000] 3.7500 | 2:18:35 PM| 3.7500 | 3.9580 | 3.5350 | 35373
FXTN 10-43_*_|PIBD1016K436 6.2500] __ 4Y| 11/16/2016] 1409 3.86 3.9788 | 3.5075 | 3.6003
FXTN 07-49 __|PIBD0717C493 7.0000] _ 45Y| _ 5/31/2017| 1544 423 3.9604 | 3.6306 | 3.6304
FXTN 20-01 __|PIBD2017D011 14.3750 _ 4.5Y| _ 4/24/2017] 1568 _4.30 3.9571 | 3.6365 | 3.6358
FXTN 0570 |PIBD0517G705 46250 4.5Y| __ 7/5/2017] 1640 4.49 78.678000] 3.6000 | 3:56:32 PM| 3.6000 | 3.9472 | 3.6541 | 3.6519
RTB07-02____|PIID0717H026 6.6250 _ 5Y| _ 8/19/2017| 1685 462 3.9411 | 3.6651 | 3.6619
FXTN 10-44___|PIBD1017H447 77500 5Y| _ 8/23/2017| 1689 463 3.9405 | 3.6661 | 3.6628
FXTN 07-50 __|PIBD0717J502 5.3750] __ 5Y| 10/28/2017] 1755] 4.81 0.107400] 3.6000 | 3:13:55 PM| 3.6000 | 3.9315 | 3.6823 | 3.6775
FXTN 0571 * |PIBD0517K719 41250] __ 5Y| _ 11/8/2017] 1766 4.84 3.9300 | 3.6850 | 3.6800
FXTN 10-45___|PIBD1018A451 5.8750] _ 5.5Y| _ 1/31/2018] _1850] 5.7 3.9509 | 3.7093 | 3.7077
FXTN 07-51 __|PIBDO718H511 5.0000]  6Y| 8/18/2018] 2049] 5.61]  207.223000] 3.6500 | 9:55:18 AM| 3.6729 | 4.0005 | 3.7668 | 3.7732
FXTN 1047 __|PIBD1018K478 8.8750] __ 6Y| 11/20/2018] 2143|587 50.000000] 3.7750 | 8:53:14 AM| 3.7750 | 4.0239 | 3.7939 | 3.8041
FXTN 10-46___|PIBD1019B485 7.8750] _ 6.5Y| _ 2/19/2019| 2234 6.12 4.0466 | 3.8202 | 3.8341
FXTN 07-53___|PIBD0719D531 5.0000]  65Y|  4/26/2019] 2300] 6.30 4.0631 | 3.8393 | 3.8568
FXTN 07-54 __|PIBD0719G547 4.7500] __ 7Y|__ 7/19/2019] 2384 6.5 4.0840 | 3.8636 | 3.8835
FXTN 07-55___|PIBD0719H555 475000 7Y| _ 8/30/2019] 2426] 6.65 4.0945 | 3.8757 | 3.8973
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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] 2510] 6.88 4.1154 | 3.9000 | 3.9250
FXTN 10-50 __|PIBD1020B508 7.7500] __7.5Y| _ 2/18/2020] _2598] 7.12 41373 | 3.9218 | 3.0444
RTB 10-01 PIID1020H015 72500 8Y| _ 8/19/2020] 2781] 7.62 5.500000| 4.2000 | 2:16:42 PM| 4.2000 | 4.1830 | 3.9671 | 3.9848
FXTN 10-51 __|PIBD10201510 6.1250] __ 8Y| _ 9/16/2020] _2809] 7.70 50.350000] 39750 | 8:53:57 AM| 3.9750 | 4.1900 | 3.9741 | 3.9910
FXTN 10-52___|PIBD1020L525 5.8750] __ 8Y| 12/16/2020] 2900] 7.95 4.2127 | 3.9966 | 4.0111
RTB 10-02____|PID1021C027 7.3750] __85Y| _ 3/3/2021] _2977] 8.16] __ 191.800000] 4.0500 | 4:10:10 PM| 4.0504 | 4.2319 | 4.0157 | 4.0281
FXTN 10-53___|PIBD1021D531 6.5000] _ 8.5Y| _ 4/28/2021] 3033 _8.31 4.2459 | 4.0296 | 4.0404
RTB 1003 |PIiD1021J039 5.7500] __ 9¥| 10/20/2021] 3208| 8.79 4.2895 | 4.0729 | 4.0791
FXTN 10-55___|PIBD1021K551 5.7500] __ 9Y| 11/24/2021] 3243| 8.88 12.000000 4.2000 | 3:26:56 PM| 4.1335 | 4.2983 | 4.0816 | 4.0868
FXTN 10-54 __|PIBD1022G545 6.3750 _ 95Y| _ 1/19/2022] 3299 9.04 12.420000] 4.3000 | _3:44:59 PM| 42402 | 4.3122 | 4.0955 | 4.0991
FXTN 20-02___|PIBD2022C021 15.0000] _ 9.5Y| _ 3/14/2022] 3353| 9.19 4.3257 | 4.1089 | 4.1111
FXTN 10-56___|PIBD1022H562 48750 10Y| _ 8/2/2022] 3494] 957 4.3609 | 4.1438 | 4.1422
FXTN 10-57 __|PIBD10221570 4.7500] __10Y| _ 9/13/2022] 3536 9.69 4.3714 | 4.1542 | 41515
FXTN 20-03___|PIBD2022J033 12.7500] ___10Y| 10/17/2022] 3570] 9.78 4.3798 | 4.1626 | 4.1590
FXTN 10-58_* |PIBD1022L585 4.0000] __10Y| _ 12/6/2022] 3620] 9.92 4.3923 | 4.1750 | 4.1700
FXTN 20-04 __|PIBD2023B048 13.0000] _10.5Y| _ 2/20/2023] 3696 10.13 4.4244 | 42047 | 4.1995
FXTN 20-05___|PIBD2023E054 11.8750] _10.5Y| _ 5/29/2023] _3794| 10.39 4.4658 | 4.0430 | 4.2375
FXTN 20-06___|PIBD2023J068 11.3750] _ 11Y|__10/23/2023] _3941] 10.80 45279 | 4.3005 | 4.2946
FXTN 20-07 __|PIBD2024F075 12.3750] __12Y| __ 6/3/2024] 4165 11.41 4.6226 | 4.3880 | 4.3815
FXTN 20-08___|PIBD2024H086 12.8750] _ 12Y| __ 8/5/2004] 4228| 1168 4.6492 | 44126 | 4.4060
FXTN 20-09___|PIBD2024K091 13.7500] __12Y| 11/11/2024] _4326] 11.85 4.6906 | 44509 | 4.4440
FXTN 20-10___|PIBD2025D103 121250 13Y| _ 4/14/2025] 4480 12.27 4.7556 | 45111 | 45038
FXTN20-11___|PIBD2025J116 12.1250] __13Y| _10/20/2025] _4669| 12.79 4.8355 | 4.5850 | 45771
FXTN 25-01 __|PIBD2525K015 18.2500 _ 13Y| 11/29/2025] _4709| 12.90 4.8524_| 4.6006 | 45926
FXTN20-12___|PIBD2026A122 10.2500] _ 14Y| _ 1/19/2026] _4760| 13.04 4.8739 | 46206 | 4.6124
RTB 15-01 PID1526J019 6.2500] _ 14Y|_10/20/2026] 5034 13.79] __ 130.000000] 5.0000 | 2:56:01 PM| 5.0173 | 4.9897 | 4.7276 | 4.7188
FXTN 20-13___|PIBD2026L139 8.0000] _ 14Y| _ 12/7/2026] _5082| 13.92 5.0100 | 4.7464 | 4.7374
RTB 15-02____|PIID1527C023 5.3750] _ 15Y| __ 3/1/2027] 5166] 14.15 77.480000] 5.1000 | 3:20:17 PM| 5.0516 | 5.0455 | 4.7792 | 4.7700
FXTN 20-14___|PIBD20271140 8.6250] _ 15Y| _ 0/6/2027] 5355 14.67 5.1253 | 4.8531 | 4.8433
FXTN 20-15___|PIBD2028L151 9.5000] _ 16Y| _ 12/4/2028] 5810 15.92 5.3176 | 50809 | 5.0199
FXTN 20-16 __|PIBD2030E166 8.7500] _ 18Y| _ 5/27/2030] _6349| 17.39 5.5453 | 5.2416 | 52291
FXTN 25-02___|PIBD2530G029 12.5000] __18Y|__ 7/26/2030] _6411] 17.56 5.5715 | 5.2658 | 52532
FXTN 25-03___|PIBD2531A032 11.2500 __19Y| _ 1/26/2031] 6593 18.06 5.6484 | 53370 | 53238
FXTN20-17 __|PIBD2031G171 8.0000] _ 19Y| _ 7/19/2031] 6767| 18.54] 13,207.400000] 54725 | 41424 PM| 54771 | 57219 | 54050 | 53913
FXTN 25-04 __|PIBD2531J042 9.3750] _ 19Y| _ 10/5/2031] 6845 18.75 5.7548 | 54355 | 54216
FXTN20-18___|PIBD2032B183 5.8750] _ 19Y| _ 2/2/2032] 6965 19.08 1.000000] 55350 | 2:24:19 PM| 55350 | 5.8055 | 5.4824 | 5.4682
RTB 20-01 PID2032C014 5.8750]  19Y|  3/1/2032] 6993| 19.16] 8,873.904082| 55075 | 4:0556 PM| 55081 | 5.8174 | 54933 | 54790
FXTN 20-19___|PIBD20321195 5.7500] _ 20Y| _ 9/27/2032] 7203 19.73 0.500000] 5.4500 | 11:39:11 AM| 5.4500 | 5.9061 | 55754 | 55605
FXTN 25-05_*_|PIBD2532K057 8.5000]  20Y| 11/29/2032] 7266 19.91 5.9327 | 5.6000 | 55850
FXTN 25-06 __|PIBD2534K062 9.2500] _ 25Y| _ 11/5/2034] 7972| 21.84 5.8773 | 55787 | 55695
FXTN 25-07 __|PIBD25351071 8.0000]  25Y|  9/30/2035] 8301| 22.74 5.8515 | 55687 | 55622
FXTN 25-08___|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8378] 22.95] 1421.937000] 5.5650 | 3:07:50 PM| 5.5585 | 5.8455 | 55664 | 55605
FXTN 25-09 __|PIBD25361097 7.6250]  25v|  9/20/2036] 8666| 23.74 5.8220 | 55677 | 55542
FXTN 2510 __|PIBD2537H103 5.7500]  25Y|  8/16/2037] 8987| 24.62]  309.310000] 55000 | 3:14:40 PM| 55475 | 5.7977 | 55480 | 55471




Interpolated Bonds

January 04, 2013

'"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| 9056| 24.81] 5.907.231200] 5.5450 | 350:13 PM| 55424 | 5.7923 | 5.5459 | 55456




