Interpolated Bonds
February 22, 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 6] 0.2 3.0681 | 3.0486 | 3.0486
FXTN 05-66 _|PIBD0513C664 6.6250] <IM| 3/13/2013] 16| 0.04 22042 | 2.1458 | 2.1458
FXTN 10-31 __|PIBD1013C316 12.7500] M| _3/27/2013] 30| 0.08 0.9947 | 0.8819 | 0.8819
FXTN10-32___|PIBD1013E320 11.7500]  oM|  5/15/2018] 79| 0.22 0.4656 | 0.3250 | 0.3250
FXTN 07-44 __|PIBD0713F446 9.6250]  4M| 6/20/2013] 124 0.34 0.5602 | 0.4138 | 0.4138
RTB 05-07 PID0513G075 9.0000]  5M| 7/31/2013] _ 156] 0.43]  222.560000] 1.0000 | 11:23:17 AM| 1.4992 | 0.6319 | 0.4797 | 0.4797
FXTN 10-33___|PIBD1013J337 11.0000 _ 8M|  10/9/2013] 226 0.62 0.8297 | 0.6759 | 0.6759
FXTN 0745 |PIBD0713K457 74250 8M| _11/2/2013] _ 250] 0.68 0.9040 | 0.7513 | 0.7513
FXTN 0567 |PIBD0514A673 6.2500]  11M| _1/27/2014] _ 336] 0.92 20.000000] 1.0000 | 10:07:59 AM| 1.0000 | 1.1701 | 1.0217 | 1.0217
FXTN 10-34___|PIBD1014C341 12.3750]  1.5Y] _ 3/25/2014]  393] 1.08 1.3617 | 1.2081 | 1.2081
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 505] 1.38 1.7437 | 1.5771 | 1.6771
RTB 05-08 PIID05141080 6.2500]  2v| o/24/2014] 576] 1.58 1.9859 | 1.8110 | 1.8110
FXTN 07-46 __|PIBD0714J466 6.5000  2v| 10/4/2014] _ 586] 1.60 2.0201 | 1.8439 | 1.8439
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014]  596] 1.63 2.0542 | 1.8769 | 1.8769
FXTN 10-36_* |PIBD1015B367 123750 2Y|  2/24/2015] _ 729] 2.00 2.5079 | 2.3150 | 2.3150
FXTN 05-68 _|PIBD0515E685 6.3750] 2.5Y] 5/13/2015] _ 807| 2.2 25895 | 2.4041 | 2.4041
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5Y] 5/22/2015] _ 816] 223 25089 | 2.4144 | 24144
FXTN 0420 |PIBD0415G203 4.8750]  25Y|  7/21/2015] _ 876] 240 2.6617 | 2.4829 | 24829
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015]  905] 248 4.100000] 3.3750 | 11:24:46 AM| 3.3212 | 26920 | 2.5161 | 25161
FXTN 10-37 ___|PIBD1015H370 11.8750]  25Y|  8/25/2015] 911 249 26983 | 2.5009 | 25229
FXTN 0569 |PIBD0515K697 46250  3Y| 11/25/2015] 1003] 275 2.7945 | 2.6280 | 26280
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 1023] 280 2.8154 | 26509 | 26509
FXTN10-39 ___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1051] 288 2.570000] 2.7000 | 3:15:46 PM| 2.7000 | 28447 | 2.6829 | 2.6829
FXTN 0748 * |PIBD0716A488 7.0000  3v] 1/27/2016] 1066] 292 2.500000] 3.0000 | 12:09:09 PM| 3.0000 | 2.8604 | 2.7000 | 2.7000
RTB 05-10 PID0516C107 6.0000] 3.5Y]  3/3/2016] 1102] 3.02]  108.000000] 2.7350 | 12:03:04 PM| 2.7705 | 2.9188 | 2.7582 | 2.7551
FXTN 10-40___|PIBD1016C407 7.5000]  3.5Y] 3/30/2016] 1129 3.09 2.9626 | 2.8018 | 2.7964
FXTN10-41 __ |PIBD1016D416 7.0000] _3.5Y]  4/27/2016] 1157] 3.7 3.0081 | 2.8470 | 28393
FXTN 10-42 ___|PIBD1016/420 9.1250]  4Y]  9/4/2016] 1287] 3.52 1.200000] 3.3000 | 12:09:47 PM| 3.3000 | 3.2190 | 3.0571 | 3.0383
RTB 07-01 PID07161018 7.0000  4Y] 9/24/2016] 1307| 3.8 3.2515 | 3.0894 | 3.0689
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1360] 3.72 3.3375 | 3.1750 | 3.1500
FXTN 0749 |PIBD0717C493 7.0000] _ 45Y] 3/31/2017] 1495] 4.09] _ 101.000000] 3.2500 | 3:11:47 PM| 3.2542 | 3.3834 | 3.2133 | 3.1965
FXTN 20-01 __|PIBD2017D011 14.3750]  45Y|  4/24/2017] 1519] 4.16 3.3916 | 3.2201 | 3.2048
FXTN 0570 |PIBD0517G705 4.6250]  45Y|  7/5/2017] 1591] 4.36] 1,311.000000] 3.3000 | 2:48:09 PM| 3.3000 | 3.4161 | 3.2405 | 3.2296
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1636 4.48 3.4314 | 3.2532 | 3.0451
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y] 8/23/2017] 1640] 4.49 3.4327 | 3.2544 | 3.0464
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1706] 467 2.400000] 3.7000 | 12:11:04 PM| 3.7000 | 3.4552 | 3.2731 | 3.692
FXTN 0571 |PIBD0517K719 41250]  B5Y|  11/8/2017] 1717] 4.70]  500.000000] 3.3000 | 9:09:00 AM| 3.3000 | 3.4589 | 3.2762 | 3.2730
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1801 4.93 3.4875 | 3.3000 | 3.3019
FXTN 0751 |PIBD0718H511 5.0000]  5.5Y] #/18/2018] 2000] 5.48 1.700000] 3.5000 | 12:12:05 PM| 3.5000 | 3.6211 | 3.3466 | 3.3320
FXTN 10-47 __|PIBD1018K478 8.8750]  6Y| 11/20/2018] 2094 5.73 3.6842 | 3.3685 | 3.3462
FXTN 10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2185] 598 3.7453 | 3.3898 | 3.3600
FXTN 07563 |PIBD0719D531 5.0000]  65Y|  4/26/2019] 2251 6.16 3.7896 | 3.4053 | 3.3699
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2335] 6.39 3.8460 | 3.4249 | 3.3826
FXTN 0755 |PIBD0719H555 47500 7Y] #/30/2019] 2377] 6.51 3.8741 | 3.4348 | 3.3890




Interpolated Bonds
February 22, 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 38750]  7Y| 11/22/2019] 2461] 6.74 24.800000] 3.3500 | 3:03:58 PM| 3.3500 | 3.9305 | 3.4544 | 3.4017
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2549 6.98 3.9896 | 3.4750 | 3.4150
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2732 7.48 4.0170 | 3.4773 | 3.4366
FXTN 10-51 __|PIBD1020/510 6.1250]  8Y| 0/16/2020] 2760 7.56 4.0212 | 3.4776 | 3.4399
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2851 7.81 4.0349 | 3.4787 | 3.4506
RTB 10-02 PIID1021C027 7.3750] _85Y]  3/3/2021] 2928 8.02 16.500000] 3.5325 | 11:34:04 AM| 3.5095 | 4.0464 | 3.4797 | 3.4597
FXTN 10-53 __|PIBD1021D531 6.5000] 8.5Y| 4/28/2021] 2984 8.17]  715.000000] 3.5000 | 4:00:55 PM| 3.5336 | 4.0548 | 3.4804 | 3.4663
RTB 10-03 PID1021J039 5.7500] _ OY| 10/20/2021] 3159 8.65 1.000000] 3.6000 | 3:14:17 PM| 3.6000 | 4.0810 | 3.4826 | 3.4869
FXTN 10-55 _|PIBD1021K551 5.7500] O] 11/24/2021] 3194] 8.74]  559.140000] 3.5450 | 3:56:46 PM| 3.5463 | 4.0863 | 3.4830 | 3.4910
FXTN 10-54 __|PIBD1022G545 6.3750] O]  1/19/2022] 3250] 8.90]  400.000000] 3.5400 | 3:55:47 PM| 3.5350 | 4.0947 | 3.4837 | 3.4976
FXTN 20-02__|PIBD2022C021 15.0000]  9.5Y]  B3/14/2022] 3304 9.05 41028 | 3.4844 | 3.5040
FXTN 10-56 _ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3445] 9.43 41239 | 34861 | 3.5206
FXTN 1057 |PIBD1022/570 4.7500] _ 10Y| 9/13/2022] 3487 0.55] 250000000 3.5625 | 11:32:45 AM| 3.5605 | 4.1302 | 3.4866 | 3.5255
FXTN 20-03 __|PIBD2022J033 12.7500] 10| 10/17/2022] 3521] 9.64 41353 | 3.4870 | 3.5296
FXTN 1058 |PIBD1022L585 4.0000]  10Y] 12/6/2022] 3571 9.78 73.957000] 3.5002 | 253:16 PM| 3.4899 | 4.1428 | 3.4877 | 3.5354
FXTN 20-04 * |PIBD2023B048 13.0000] 10|  2/20/2023] 3647| 9.98 4.1542 | 3.4886 | 3.5444
FXTN 20-05 __ |PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3745] 10.25 4.1884 | 35273 | 35794
FXTN 20-06 __|PIBD2023J068 11.3750] _ 11Y| 10/23/2023] 3892] 10.66 4.2397 | 3.5855 | 3.6319
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4116] 11.27 4.3179 | 3.6740 | 3.7120
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4179 11.44 4.3398 | 3.6989 | 3.7345
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4277| 11.71 4.3740 | 3.7377 | 3.7695
FXTN 20-10 _ |PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4431] 12.13 4.4278 | 3.7986 | 3.8245
FXTN20-11 __|PIBD2025J116 121250 _ 13Y| 10/20/2025] 4620] 12.65 4.4937 | 3.8733 | 3.8921
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4660 12.76 4.5077 | 3.8891 | 3.9064
FXTN20-12___|PIBD2026A122 10.2500] 13| 1/19/2026] 4711] 12.90 4.5255 | 3.9093 | 3.9246
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4985 13.65]  215.300000] 4.2250 | 3:12:58 PM| 4.2147 | 4.6211 | 4.0176 | 4.0225
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 5033| 13.78 4.6379 | 4.0366 | 4.0396
RTB 15-02 PIID1527C023 5.3750]  15Y]  3/1/2027] 5117| 14.01 62.519000] 4.2000 | 2:36:35 PM| 4.2249 | 4.6672 | 4.0698 | 4.0696
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5306| 14.53 4.7331 | 4.1445 | 4.1372
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5761] 15.77 4.8919 | 4.3244 | 4.2098
FXTN 20-16__ |PIBD2030E166 8.7500]  18Y|  5/27/2030] 6300] 17.25]  150.000000] 4.6500 | 3:13:14PM| 4.6343 | 5.800 | 45375 | 4.4923
FXTN 25:02 __|PIBD2530G029 125000]  18Y|  7/28/2030] 6362| 17.42 5.1016 | 4.5620 | 4.5145
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6544 17.92 51651 | 4.6339 | 4.5795
FXTN 20-17 __ |PIBD2031G171 8.0000]  19Y| 7/19/2031] 6718 18.39]  458.000000] 4.6200 | 3:44:40 PM| 4.6310 | 52250 | 4.7027 | 4.6417
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 19Y] 10/5/2031] 6796 18.61 5.2531 | 4.7336 | 4.6696
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6916 18.93 4.500000] 5.0000 | 2:18:57 PM| 4.9496 | 52950 | 4.7810 | 4.7124
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6944 19.01] 12,417.060000] 4.6675 | 3:55:30 PM| 4.6828 | 5.3047 | 4.7921 | 4.7225
FXTN 20-19 __ |PIBD2032/195 5.7500]  20Y| 9/27/2032] 7154 19.59 6.420000] 4.6750 | 2:19:43 PM| 4.7164 | 53780 | 4.8751 | 4.7975
FXTN 25:05 * |PIBD2532K057 8.5000]  20v| 11/20/2032] 7217| 19.76 20.000000] 4.8100 | 3:20:34 PM| 4.8100 | 5.4000 | 4.9000 | 4.8200
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7923| 21.69 5.2371 | 4.8027 | 4.8406
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  9/30/2035] 8252 2259 51613 | 4.8892 | 4.8502
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8329 22.80] 1,241.000000] 4.8675 | 4:10:21 PM| 4.8655 | 5.1435 | 4.8884 | 4.8524
FXTN 25:09 _ |PIBD25361097 7.6250] 25|  9/20/2036] 8617] 23.59 5.0771 | 4.8855 | 4.8608
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8938] 24.47 15.474500] 4.9750 | 3:34:24 PM| 4.9453 | 5.0080 | 4.8821 | 4.8702




Interpolated Bonds
February 22, 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| 9007| 24.66] 12,696.496500] 4.8625 | 3:55:58 PM| 4.8728 | 4.9871 | 4.8814 | 4.8722




