Interpolated Bonds
February 19, 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] 11| 0.03 2.7447 | 2.7073 | 2.7073
FXTN 05-66 _|PIBD0513C664 6.6250] <IM| _ 3/13/2013] 21| 0.06 1.9893 | 1.9146 | 1.9146
FXTN 10-31 __|PIBD1013C316 12.7500] M| _3/27/2018] _ 35] 0.10 0.9318 | 0.8049 | 0.8049
FXTN10-32___|PIBD1013E320 11.7500]  8M| _ 5/15/2013] 84| 0.23 0.4273 | 0.2687 | 0.2500
FXTN 07-44 __|PIBD0713F446 9.6250]  4M| 6/20/2013] _ 129] 0.35 0.5203 | 0.3625 | 0.3412
RTB 05-07 PID0513G075 9.0000] _ 5M| _ 7/31/2013] _161] 0.44 0.6080 | 0.4529 | 0.4353
FXTN 10-33___|PIBD1013J337 11.0000 _ 8M|  10/9/2013] 231 0.63 0.8175 | 0.6616 | 0.5740
FXTN 0745 |PIBD0713K457 74250 OM| 11/2/2018] _ 255] 0.70 0.8921 | 0.7349 | 0.6109
FXTN 0567 |PIBD0514A673 6.2500]  11M| _1/27/2014] 341 0.93 4.000000] 15000 | 0:25:24 AM| 1.3749 | 1.1595 | 0.9975 | 0.7434
FXTN 10-34___|PIBD1014C341 12.3750]  1.5Y] _ 3/25/2014] _ 398] 1.09 15684 | 1.3071 | 1.0647
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 510] 1.40 24571 | 1.9652 | 1.7821
RTB 05-08 PIID05141080 6.2500]  2Y| 0/24/2014]  581] 1.59 3.0205 | 2.3825 | 2.2369
FXTN 07-46 __|PIBD0714J466 6.5000  2v| 10/4/2014] 591 1.62 3.0998 | 24412 | 2.3009
SPTB 10-03 * |SPTB1014J037 122500 2Y| 10/14/2014] 601] 1.65 31792 | 25000 | 2.3650
FXTN 10-36___|PIBD1015B367 12.3750]  25Y|  2/24/2015] _ 734] 2.0 3.1603 | 2.6344 | 2.4881
FXTN 0568 |PIBD0515E685 6.3750] 2.5Y] 5/13/2015] 82| 222 3.1493 | 2.7132 | 25603
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5Y| 5/20/2015] 821 2.25 3.1480 | 2.7223 | 25686
FXTN 0420 |PIBD0415G203 4.8750] 25Y]  7/21/2015] _881] 2.4 3.1395 | 2.7830 | 26241
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] _ 910] 249 31353 | 28123 | 26510
FXTN 10-37 ___|PIBD1015H370 11.8750  3Y|  8/25/2015] 96| 251 3.1345 | 28184 | 26565
FXTN 05-69 _|PIBD0515K697 4.6250]  3Y| 11/25/2015] 1008] 2.76 3.1214 | 2.9113 | 2.7417
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 1028] 2.8 3.1186 | 2.9315 | 2.7602
FXTN10-39 ___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1056] 289 31146 | 29598 | 2.7861
FXTN 0748 * |PIBD0716A488 7.0000  3v] 1/27/2016] 1071 293 25.000000] 2.7000 | 11:04:15 AM| 2.7000 | 3.1125 | 2.9750 | 2.8000
RTB 05-10 PID0516C107 6.0000]  3.5Y]  3/3/2016] 1107| B3.03]  177.128430] 3.8749 | 2:18:16 PM| 2.8917 | 3.1847 | 3.0100 | 2.8510
FXTN 10-40___|PIBD1016C407 7.5000] 35Y|  3/30/2016] 1134 3.10 3.2388 | 3.0363 | 28893
FXTN10-41 __ |PIBD1016D416 7.0000] 3.5Y]  4/27/2016] 1162| 3.8 3.2950 | 3.0636 | 2.9289
FXTN 10-42 ___|PIBD1016/420 9.1250]  4Y|  9/4/2016] 1292] 3.54]  476.300000] 3.1800 | 3:35:31 PM| 3.1802 | 3.5557 | 3.1901 | 3.1131
RTB 07-01 PID07161018 7.0000] _ 4Y| 9/24/2016] 1312] 3.59]  224.260000] 3.2000 | 3:13:18 PM| 3.2936 | 3.5958 | 3.2096 | 3.1414
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1365 3.74 3.7021 | 3.2612 | 3.2165
FXTN 0749 |PIBD0717C493 7.0000] 45Y| 3/31/2017] 1500] 41|  531.290000] 3.1500 | 2:29:54 PM| 3.3499 | 3.7098 | 3.3109 | 3.2799
FXTN 20-01 __|PIBD2017D011 14.3750]  45Y|  4/24/2017] 1524] 4.7 3.7111 | 3.3198 | 3.2912
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1596] 4.37 3.7152 | 3.3463 | 3.3250
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1641] 4.49 3.7177 | 3.3629 | 3.3462
FXTN 10-44 __|PIBD1017H447 7.7500]  5Y| 8/23/2017] 1645] 4.50 3.7180 | 3.3644 | 3.3481
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1711 4.68 3.7217 | 3.3887 | 3.3791
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1722 4.71 3.7223 | 3.3027 | 3.3842
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1806] 4.94]  760.000000] 3.4225 | 05451 AM| 34237 | 3.7271 | 3.4237 | 3.4237
FXTN 0751 |PIBD0718H511 5.0000] 55Y|  8/18/2018] 2005] 5.49] 1,579.000000] 3.3500 | 4:06:26 PM| 3.3961 | 3.8318 | 3.4435 | 3.4276
FXTN 10-47 __|PIBD1018K478 8.8750]  6Y| 11/20/2018] 2099 5.75 3.8813 | 3.4528 | 3.4204
FXTN 10-48 __ |PIBD1019B485 78750  6Y| 2/19/2019] 2190] 6.00 3.020000] 3.5000 | 9:25:20 AM| 3.5000 | 3.9292 | 3.4618 | 3.4311
FXTN 07563 |PIBD0719D531 5.0000]  65Y|  4/26/2019] 2256] 6.18 95.000000] 3.5000 | 9:15:54 AM| 3.5000 | 3.9640 | 3.4684 | 3.4324
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2340] 6.41] 1,188.150000] 3.5000 | 9:58:12 AM| 3.5048 | 4.0082 | 3.4767 | 3.4341
FXTN 0755 |PIBD0719H555 4.7500]  7Y] 8/30/2019] 2382] 6.52]  130.000000] 3.5600 | 8:57:24 AM| 3.5523 | 4.0303 | 3.4809 | 3.4349




Interpolated Bonds
February 19, 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] 2466] 6.75] 15,886.687000] 3.4000 | 3:50:15 PM| 3.4373 | 4.0745 | 3.4893 | 3.4365
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2564 6.99 4.1208 | 3.4980 | 3.4382
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2737 7.49 41448 | 35192 | 3.4646
FXTN 10-51 __|PIBD1020/510 6.1250]  8Y| 0/16/2020] 2765 7.57 4.1484 | 35004 | 3.4686
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2856 7.82 40.628000] 35750 | 10:55:01 AM| 3.5750 | 4.1604 | 3.5329 | 3.4817
RTB 10-02 PIID1021C027 7.3750] _85Y]  3/3/2021] 2933] 8.03 1.200000] 3.9700 | 10:33:19 AM| 3.9700 | 4.1704 | 3.5418 | 3.4928
FXTN 10-53 __|PIBD1021D531 6.5000] 8.5Y| 4/28/2021] 2989] 8.18]  1,960.400000] 3.5500 | 3:09:02 PM| 3.5733 | 4.1778 | 3.5483 | 3.5009
RTB 10-03 PID1021J039 5.7500] _ OY| 10/20/2021] 3164] 8.66]  416.000000] 3.5000 | 3:07:33 PM| 35877 | 4.2007 | 3.5686 | 3.5261
FXTN 10-55 _|PIBD1021K551 5.7500] O] 11/24/2021] 3199 8.76]  2,673.800000] 3.5850 | 4:10:00 PM| 3.5914 | 4.2053 | 3.5726 | 3.5311
FXTN 10-54 __|PIBD1022G545 6.3750] O] 1/19/2022] 3255| 8.91|  400.000000] 3.5500 | 3:56:50 PM| 3.5500 | 4.2126 | 35791 | 3.5392
FXTN 20-02__|PIBD2022C021 15.0000]  9.5Y]  B3/14/2022] 3309] 9.06 4.2197 | 3.5853 | 3.5470
FXTN 10-56 _ |PIBD1022H562 4.8750] 05Y|  8/2/2022] 3450 0.45]  570.000000] 3.5500 | 3:32:46 PM| 35961 | 4.2381 | 3.6016 | 3.5673
FXTN 1057 |PIBD1022/570 4.7500] _ 10Y| _ 0/13/2022] 3492] 0.56]  450.000000 3.6000 | 11:34:42 AM| 3.6055 | 4.2436 | 3.6065 | 3.5733
FXTN 20-03 __|PIBD2022J033 12.7500] 10| 10/17/2022] 3526] 9.65 4.2481 | 3.6104 | 35782
FXTN 1058 |PIBD1022L585 4.0000] _ 10Y| _ 12/6/2022] 3576] 0.79]  110.000000| 3.4000 | 4:00:58 PM| 3.5589 | 4.2546 | 3.6162 | 3.5854
FXTN 20-04 * |PIBD2023B048 13.0000] 10|  2/20/2023] 3652 10.00 4.2646 | 3.6250 | 3.5964
FXTN 20-05 __ |PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3750] 10.27 4.2917 | 3.6573 | 3.6295
FXTN 20-06 __|PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3897] 10.67 4.3322 | 3.7056 | 3.6792
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y] _ 6/3/2024] 4121] 11.28 4.3941 | 3.7794 | 3.7548
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4184] 11.46 4.4114 | 3.8001 | 3.7761
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4282 11.72 4.4385 | 3.8324 | 3.8092
FXTN 20-10 _ |PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4436 12.15 4.4810 | 3.8830 | 3.8612
FXTN20-11 __|PIBD2025J116 12.1250] 13| 10/20/2025] 4625] 12.66 4.5332 | 3.9452 | 3.9251
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4665 12.77 4.5442 | 3.9584 | 3.9386
FXTN20-12___|PIBD2026A122 10.2500] 13| 1/19/2026] 4716| 12.91 4.5583 | 3.9752 | 3.9558
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4990 13.66]  3,490.000000] 4.2000 | 201551 PM| 4.2514 | 4.6339 | 4.0654 | 4.0484
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 5038| 13.79 4.6472 | 4.0812 | 4.0646
RTB 15-02 PIID1527C023 5.3750] 15|  3/1/2027] 5122| 14.02] 1,871.755000] 4.2750 | 3:52:54 PM| 4.2734 | 4.6704 | 4.1088 | 4.0930
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5311] 14.54 4.7225 | 4.1710 | 4.1568
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5766] 15.79]  1,000.000000] 4.5000 | 11:58:01 AM| 4.5000 | 4.8481 | 4.3208 | 4.3105
FXTN 20-16__ |PIBD2030E166 8.7500]  18Y] 5/27/2030] 6305] 17.26 4.9969 | 4.4982 | 4.4926
FXTN 25:02 __|PIBD2530G029 125000]  18Y| _ 7/28/2030] 6367| 17.43 5.0140 | 45186 | 45136
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6549 17.93 5.0642 | 4.5785 | 45751
FXTN 20-17 __ |PIBD2031G171 8.0000] 19|  7/19/2031] 6723| 18.41] 5783.000000 4.6500 | 3:56:18 PM| 4.6422 | 5.1123 | 4.6358 | 4.6338
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6801] 18.62 5.1338 | 4.6614 | 4.6602
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6921] 1895 68.618000] 4.8500 | 3:38:18 PM| 4.8152 | 5.1669 | 4.7009 | 4.7007
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6949 19.03] 6,014.606290] 4.7393 | 3:57:40 PM| 4.7226 | 5.1746 | 4.7101 | 4.7102
FXTN 20-19 __ |PIBD2032/195 5.7500]  20Y| 9/27/2032] 7159 19.60]  210.000000] 4.8500 | 3:08:22 PM| 4.8024 | 5.2326 | 4.7793 | 4.7811
FXTN 25:05 * |PIBD2532K057 8.5000]  20v| 11/20/2032] 7222| 19.77 5.2500 | 4.8000 | 4.8024
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7928[ 21.71 5.1341 | 4.8263 | 4.8262
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  ©/30/2035] 8257| 2261 0.500000] 5.0000 | 11:21:42 AM| 5.0000 | 5.0801 | 4.8386 | 4.8373
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8334 22.82] 2,286.715000] 4.8725 | 3:25:29 PM| 4.8702 | 5.0674 | 4.8415 | 4.8399
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y|  ©0/20/2036] 8622| 23.61]  200.000000] 4.8900 | 2:50:35 PM| 4.8825 | 5.0201 | 4.8522 | 4.8496
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8943 24.48 58.445000] 5.0000 | 3:33:19 PM| 4.9355 | 4.9674 | 4.8642 | 4.8605




Interpolated Bonds
February 19, 2013

'"S:lr:::"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| 9012| 24.67| 14,738.491000] 4.8700 | 4:09:47 PM| 4.8611 | 4.9561 | 4.8668 | 4.8628




