Interpolated Bonds
February 18, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 07-43 __|PIBD0713C438 8.7500 <IM|  3/3/2013] 12| 0.03 2.6906 | 26488 | 26488
FXTN 05-66 _|PIBD0513C664 6.6250] <IM| _ 3/13/2013] 22| 0.06 1.9547 | 1.8750 | 1.8750
FXTN 10-31 __|PIBD1013C316 127500 1M| _3/27/2013] 36| 0.10 0.9245 | 0.7917 | 0.7917
FXTN10-32___|PIBD1013E320 11.7500]  8M| _ 5/15/2013] _ 85] 0.23 0.4314 | 0.2687 | 0.2687
FXTN 07-44 __|PIBD0713F446 9.6250]  4M| 6/20/2013] _ 130] 0.36 0.5249 | 0.3625 | 0.3625
RTB 05-07 PID0513G075 9.0000]  5M| _ 7/31/2013] _162| 0.44 0.6138 | 0.4529 | 0.4529
FXTN 10-33___|PIBD1013J337 11.0000 _ 8M| _ 10/9/2013] _232] 0.64 0.8197 | 0.6616 | 0.6616
FXTN 0745 |PIBD0713K457 74250 OM| 11/2/2018] _ 256] 0.70 1.000000] 1.2500 | 11:16:32 AM| 1.2500 | 0.8920 | 0.7349 | 0.7349
FXTN 0567 |PIBD0514A673 6.2500]  11M| _1/27/2014] 342 0.94 50.000000] 1.0250 | 2:16:16 PM| 1.0250 | 1.1512 | 0.9975 | 0.9975
FXTN 10-34___|PIBD1014C341 12.3750]  1.5Y] _ 3/25/2014] 399 1.09 15494 | 1.2879 | 1.3071
FXTN 10-35___|PIBD1014G356 12.7500]  1.5Y] _ 7/15/2014] 511 1.40 24152 | 1.9015 | 1.9652
RTB 05-08 PID05141080 6.2500]  2Y| 0/24/2014]  582] 1.59 1.000000] 2.5000 | 3:38:05 PM| 2.5000 | 2.9641 | 2.2904 | 2.3825
FXTN 07-46 __|PIBD0714J466 6.5000]  2v| 10/4/2014]  592] 1.62 3.0414 | 2.3452 | 24412
SPTB 10-03 * |SPTB1014J037 122500 2Y| 10/14/2014] 602] 1.65]  151.770000] 25000 | 2:15:42 PM| 25000 | 3.1187 | 2.4000 | 2.5000
FXTN 10-36___|PIBD1015B367 12.3750]  25Y|  2/24/2015] _ 735] 2.0 3.0843 | 25132 | 25734
FXTN 05-68 _|PIBD0515E685 6.3750] 25Y| 5/13/2015] _ 813] 2.23 13.000000] 26250 | 2:15:16 PM| 26250 | 3.0642 | 2.5796 | 2.6165
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5Y| 5/20/2015] 822 2.25 3.0619 | 25872 | 26214
FXTN 0420 |PIBD0415G203 4.8750]  25Y|  7/21/2015] _ 882| 2.4 3.0464 | 26383 | 2.6545
RTB 0509 PIID0515H097 5.8750] 25Y|  8/19/2015] _911] 249 3.0389 | 26630 | 26705
FXTN 10-37 ___|PIBD1015H370 11.8750]  3Y|  8/25/2015] 97| 251 3.0373 | 2.6681 | 26739
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 1009] 2.76 3.0136 | 2.7464 | 2.7246
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 1029] 282 3.0084 | 2.7634 | 2.7357
FXTN10-39 ___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1057] 289 3.0012 | 2.7872 | 2.7511
FXTN 0748 * |PIBD0716A488 7.0000 _ 3Y] 1/27/2016] 1072| 293]  238.611000] 2.7500 | 240551 PM| 27594 | 2.9973 | 2.8000 | 2.7594
RTB 05-10 PID0516C107 6.0000] 35Y| _ 3/3/2016] 1108] 3.03 3.0789 | 2.8612 | 28159
FXTN 10-40___|PIBD1016C407 7.5000]  3.5Y]  3/30/2016] 1135] 3.11 3.1401 | 2.9071 | 2.8582
FXTN10-41 __ |PIBD1016D416 7.0000] 3.5Y]  4/27/2016] 1163] 3.8 3.2035 | 29548 | 29022
FXTN 10-42 ___|PIBD1016/420 9.1250]  4Y|  9/4/2016] 1293] 3.54]  675.000000] 3.1800 | 4:14:55 PM| 3.2206 | 3.4982 | 3.1759 | 3.1061
RTB 07-01 PID07161018 7.0000  4Y] 9/24/2016] 1313] 3.59 3.5435 | 3.2099 | 3.1375
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1366] 3.74 3.6636 | 3.3000 | 3.2206
FXTN 0749 |PIBD0717C493 7.0000]  45Y]  3/31/2017] _1501] 4.11 1.300000] 3.6000 | 11:13:34 AM| 3.6000 | 3.6845 | 3.3209 | 3.2737
FXTN 20-01 __|PIBD2017D011 14.3750]  4.5Y]  4/24/2017] 1525] 4.18 3.6882 | 3.3353 | 3.2831
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1597] 437 3.6993 | 3.3512 | 3.3114
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1642| 4.50 3.7063 | 3.3612 | 3.3291
FXTN 10-44 __|PIBD1017H447 7.7500]  5Y| 8/23/2017] 1646] 4.51 3.7069 | 3.3621 | 3.3307
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1712] 4.69]  100.000000] 3.4500 | 10:32:27 AM| 3.4500 | 3.7171 | 3.3767 | 3.3566
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1723] 4.72| 1,274.000000] 3.3800 | 3:54:50 PM| 3.3883 | 3.7188 | 3.3792 | 3.3610
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1807] 495 23.500000] 3.4500 | 4:01:38 PM| 3.4627 | 3.7318 | 3.3978 | 3.3940
FXTN 0751 |PIBD0718H511 5.0000] 55Y|  8/18/2018] 2006 5.49]  847.800000 3.4350 | 4:04:13 PM| 3.4550 | 3.8382 | 3.4494 | 3.4448
FXTN 10-47 __|PIBD1018K478 8.8750]  6Y| 11/20/2018] 2100] 5.75 3.8885 | 3.4737 | 3.4689
FXTN 10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2191 6.00 3.9371 | 3.4973 | 3.4921
FXTN 07563 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2257 6.18 3.9724 | 3.5144 | 3.5090
FXTN 0754 |PIBD0719G547 4.7500] _ 65Y|  7/19/2019] 2341] 6.41] 1,611.850000] 3.5300 | 3:52:33 PM| 3.5905 | 4.0174 | 3.5362 | 3.5304
FXTN 0755 |PIBD0719H555 47500 7Y] _ 8/30/2019] 2383] 6.52 0.465000] 3.9500 | 2:58:33 PM| 3.9500 | 4.0398 | 3.5470 | 3.5412




Interpolated Bonds
February 18, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 07-56 __|PIBD0719K560 3.8750]  7Y| 11/22/2019] 2467 6.75] 5,000.000000] 3.5500 | 4:13:01 PM| 3.5850 | 4.0847 | 3.5688 | 3.5626
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2565] 7.00 41318 | 3.5916 | 3.5851
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2738 7.50 41026 | 3.5995 | 3.5910
FXTN 10-51 __|PIBD1020/510 6.1250]  8Y| 0/16/2020] 2766 7.57 91.000000] 3.6000 | 3:08:55 PM| 3.6000 | 4.0982 | 3.6007 | 3.5919
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2857 7.82 75.040000] 3.6000 | 3:32:41 PM| 35847 | 4.0837 | 3.6046 | 3.5049
RTB 10-02 PIID1021C027 7.3750] _85Y]  3/3/2021] 2934] 8.03]  219.043000] 3.6249 | 3:50:28 PM| 3.5974 | 4.0714 | 3.6079 | 3.5074
FXTN 10-53 __|PIBD1021D531 6.5000] 8.5Y|  4/28/2021] 2990] 8.19]  3,900.000000] 3.6150 | 4:09:40 PM| 3.6179 | 4.0625 | 3.6103 | 3.5092
RTB 10-03 PID1021J039 5.7500] _ OY| 10/20/2021] 3165 8.67]  305.000000] 3.6000 | 2:57:16 PM| 3.6188 | 4.0346 | 3.6179 | 3.6049
FXTN 10-55 _ |PIBD1021K551 5.7500] O] 11/24/2021] 3200 8.76]  330.000000| 3.6175 | 4:09:41 PM| 3.6167 | 4.0290 | 3.6194 | 3.6060
FXTN 10-54 __ |PIBD1022G545 6.3750  Ov| 1/19/2022] 3256 8.9 4.0201 | 3.6218 | 3.6078
FXTN 20-02___|PIBD2022C021 15.0000]  9.5Y]  B3/14/2022] 3310] 9.06 4.0115 | 3.6241 | 3.6096
FXTN 10-56 __ |PIBD1022H562 4.8750] 9.5Y]  8/2/2022] 3451] 945 60.000000] 3.6200 | 3:01:18 PM| 3.6158 | 3.9890 | 3.6302 | 3.6142
FXTN 1057 |PIBD1022/570 4.7500] 10| 0/13/2022] 3493] 9.56 14.000000] 3.6250 | 11:20:22 AM| 3.6250 | 3.9823 | 3.6320 | 3.6155
FXTN 20-03 __|PIBD2022J033 12.7500] 10| 10/17/2022] 3527] 9.66 3.9769 | 3.6335 | 3.6166
FXTN 1058 |PIBD1022L585 4.0000] _ 10Y| _ 12/6/2022] 3577] 0.79] 1,305.852606 3.6000 | 2:44:54 PM| 3.6207 | 3.9689 | 3.6356 | 3.6182
FXTN 20-04 * |PIBD2023B048 13.0000] _ 10Y| _2/20/2023] 3653] 10.00 3.9568 | 3.6389 | 3.6207
FXTN 20-05 __ |PIBD2023E054 11.8750] 10.5Y]  5/29/2023] 3751] 10.27 3.9960 | 3.6728 | 3.6538
FXTN 20-06 __ |PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3898] 10.67 4.0547 | 3.7237 | 3.7033
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4122 11.29 4.1442 | 3.8013 | 3.7789
FXTN 20-08 __|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4185] 11.46 41693 | 3.8231 | 3.8002
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4283| 11.73 4.2085 | 3.8570 | 3.8332
FXTN 20-10 __|PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4437] 1215 4.2700 | 3.9104 | 3.8852
FXTN20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4626] 1267 4.3455 | 3.9758 | 3.9489
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4666| 12.77 4.3615 | 3.9896 | 3.9624
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4717] 1291]  100.000000] 4.1500 | 2:13:35 PM| 4.1500 | 4.3819 | 4.0073 | 3.9796
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4991| 13.66] 1,316.685000] 4.2600 | 3:54:22 PM| 4.2727 | 4.4913 | 4.1022 | 4.0721
FXTN 20-13__ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 5039| 13.80 45105 | 4.1188 | 4.0883
RTB 15-02 PIID1527C023 5.3750]  15Y]  3/1/2027] 5123| 14.03]  211.370000] 4.2800 | 4:04:07 PM| 4.2776 | 4.5441 | 4.1479 | 4.1166
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5312| 14.54 4.6196 | 4.2133 | 4.1803
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5767| 15.79 4.8013 | 4.3709 | 4.3338
FXTN 20-16 __ |PIBD2030E166 8.7500]  18Y] 5/27/2030] 6306] 17.26 5.0167 | 45575 | 45157
FXTN 25:02 __|PIBD2530G029 12.5000] _ 18Y|  7/28/2030] 6368] 17.43 3.000000] 5.0000 | 3:06:56 PM| 5.0000 | 5.0414 | 45790 | 4.5366
FXTN 25:03 __|PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6560 17.93 0.770000] 4.9500 | 9:58:31 AM| 4.9500 | 5.1141 | 4.6420 | 4.5980
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6724 18.41] 6,382.100000] 4.6775 | 4:14:08 PM| 4.6882 | 5.1837 | 4.7022 | 4.6567
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6802| 18.62 5.2148 | 4.7292 | 4.6830
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6922 18.95] 1,035.166000] 4.8150 | 3:23:14 PM| 4.8176 | 5.2628 | 4.7708 | 4.7235
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6950] 19.03] 8,234.778000] 4.7400 | 4:03:46 PM| 4.7428 | 5.2739 | 4.7805 | 4.7329
FXTN 20-19 __ |PIBD20321195 5.7500] _ 20Y|  9/27/2032] 7160] 19.60]  903.700000 4.8250 | 3:04:49 PM| 4.8250 | 5.3578 | 4.8532 | 4.8037
FXTN 25:05 * |PIBD2532K057 8.5000]  20v| 11/29/2032] 7223| 19.78 5.3830 | 4.8750 | 4.8250
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7929| 21.71 5.2063 | 4.8778 | 4.8468
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y|  ©9/30/2035] _8258] 22.61 0.500000] 4.9000 | 2:50:12 PM| 4.9000 | 5.1240 | 4.8791 | 4.8569
FXTN 25-08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8335] 22.82]  988.500000| 4.8825 | 3:49:28 PM| 4.8817 | 51047 | 4.8794 | 4.8593
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8623| 23.61|  264.000000] 4.9500 | 9:09:58 AM| 4.9350 | 5.0326 | 4.8806 | 4.8682
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8944] 24.49]  261.705000] 4.9250 | 3:.49:27 PM| 4.9854 | 4.9523 | 4.8818 | 4.8781




Interpolated Bonds
February 18, 2013

'"T{:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSI-F | PDSI-R1 | PDSI-R2
RTB25-01 * |PID2537J015 6.1250] _ 25Y| 10/24/2037| 9013| 24.68] 12,404.276200] 4.8720 | 4:13:51 PM| 4.8767 | 4.9350 | 4.8821 | 4.8802




