Interpolated Bonds
February 25, 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 5] o0.01 31471 | 3.1286 | 3.1286
FXTN 05-66 _|PIBD0513C664 6.6250] <IM| _ 3/13/2013] 15| 0.04 2.2650 | 2.2000 | 2.2000
FXTN 10-31 __|PIBD1013C316 127500 1M| _3/27/2013] 29| 0.08 1.0300 | 0.9000 | 0.9000
FXTN10-32___|PIBD1013E320 11.7500] M| 5/15/2013] 78] 0.2 0.4875 | 0.3250 | 0.3250
FXTN 07-44 __|PIBD0713F446 9.6250]  4M| 6/20/2013] _ 123] 0.34 0.5652 | 0.3974 | 0.3974
RTB 05-07 PID0513G075 9.0000]  5M| _ 7/31/2013] __155] 0.42 0.6197 | 0.4464 | 0.4464
FXTN 10-33___|PIBD1013J337 11.0000 _ 8M|  10/9/2013] 225 0.62 0.7980 | 0.6250 | 0.6250
FXTN 0745 |PIBD0713K457 74250 8M| 11/2/2013] 249 0.68 0.8795 | 0.7107 | 0.7107
FXTN 0567 |PIBD0514A673 6.2500]  11M| _1/27/2014] _ 335] 0.02]  565.281000] 0.9500 | 2:33:24 PM| 0.9592 | 1.1715 | 1.0179 | 1.0179
FXTN 10-34___|PIBD1014C341 12.3750]  15Y] 3/25/2014] 392] 1.07 1.3643 | 1.0004 | 1.2004
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 504] 1.38 1.7429 | 1.5813 | 1.5813
RTB 05-08 PIID05141080 6.2500]  2v| 0/24/2014]  575] 1.57 1.9820 | 1.8170 | 1.8170
FXTN 07-46 __|PIBD0714J466 6.5000  2Y| 10/4/2014] _ 585] 1.60 2.0167 | 1.8502 | 1.8502
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014]  595] 1.63]  100.000000] 2.3250 | 11:25:48 AM| 2.3250 | 2.0505 | 1.8834 | 1.8834
FXTN 10-36_* |PIBD1015B367 123750 2Y|  2/24/2015] _ 728] 1.99 2.5000 | 2.3250 | 2.3250
FXTN 05-68 _|PIBD0515E685 6.3750] 25Y| 5/13/2015] _ 806] 2.21 25853 | 2.4118 | 2.3676
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5Y] 5/22/2015] _ 815] 223 25952 | 2.4218 | 23725
FXTN 0420 |PIBD0415G203 4.8750]  25Y|  7/21/2015] _ 875] 240 2.6608 | 24886 | 24053
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] 904] 248 20.635231] 2.7000 | 11:44:14AM| 26923 | 2.6926 | 25208 | 2.4211
FXTN 10-37 ___|PIBD1015H370 11.8750]  25Y|  8/25/2015] _ 910] 249 26991 | 25275 | 24244
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 1002] 274 2.7998 | 2.6299 | 24746
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 1022] 280 28217 | 2.6522 | 24855
FXTN10-39 ___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1050] 2.87 2.8523 | 26833 | 25008
FXTN 0748 * |PIBD0716A488 7.0000] _ 3Y| 1/27/2016] 1065 292]  146.100000] 24500 | 3:26:10 PM| 255090 | 2.8687 | 2.7000 | 2.5090
RTB 05-10 PID0516C107 6.0000] 3.5Y]  3/3/2016] 1101] 3.0 11.210000] 2.7500 | 2:52:12 PM| 2.8163 | 29276 | 2.7569 | 25881
FXTN 10-40___|PIBD1016C407 7.5000]  3.5Y] 3/30/2016] 1128] 3.09 2.9718 | 2.7996 | 26475
FXTN10-41 __ |PIBD1016D416 7.0000] _3.5Y]  4/27/2016] 1156] 3.16 3.0177 | 2.8439 | 2.7090
FXTN 10-42 ___|PIBD1016/420 9.1250]  4Y]  9/4/2016] 1286] 3.52 64.000000] 3.2500 | 2:03:53 PM| 3.1551 | 3.2305 | 3.0495 | 2.9947
RTB 07-01 PID07161018 7.0000]  4Y] 9/24/2016] 1306] 3.8 3.2632 | 3.0812 | 3.0386
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1359 3.7 3.3500 | 3.1650 | 3.1551
FXTN 0749 |PIBD0717C493 7.0000] _ 45Y] 3/31/2017] 1494] 4.09]  128.200000] 3.1500 | 25751 PM| 3.1631 | 3.3914 | 3.2102 | 3.2079
FXTN 20-01 __|PIBD2017D011 14.3750] _ 45Y|  4/24/2017] 1518] 4.16 3.3988 | 3.2182 | 3.2173
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1590] 4.35 3.4209 | 3.2423 | 3.2455
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1635] 4.48]  438.263000] 3.3100 | 4:10:23 PM| 3.2735 | 3.4347 | 3.2573 | 3.2631
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1639 4.49 3.4360 | 3.2587 | 3.2647
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1705] 467 88.100000] 3.7000 | 2:05:16 PM| 3.3330 | 3.4562 | 3.2807 | 3.2905
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1716] 4.70 3.4596 | 3.2844 | 3.0948
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1800] 4.93 16.990000] 3.3000 | 3:10:52 PM| 3.3000 | 3.4854 | 3.3125 | 3.3277
FXTN 0751 |PIBD0718H511 5.0000] 55Y] 8/18/2018] 1999] 547 3.6157 | 3.3369 | 3.3493
FXTN 10-47 __|PIBD1018K478 8.8750]  6Y| 11/20/2018] 2093] 5.73 25.000000] 3.3800 | 3:49:42 PM| 3.3800 | 3.6772 | 3.3485 | 3.3595
FXTN 10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2184 598 2.100000] 3.6500 | 2:06:14 PM| 3.6500 | 3.7367 | 3.3597 | 3.3694
FXTN 07563 |PIBD0719D531 5.0000]  65Y|  4/26/2019] 2250 6.16 3.7799 | 3.3678 | 3.3766
FXTN 0754 |PIBD0719G547 4.7500] _ 65Y|  7/19/2019] 2334] 6.39]  100.000000| 3.4000 | 11:51:38 AM| 3.4000 | 3.8349 | 3.3781 | 3.3857
FXTN 0755 |PIBD0719H555 47500 7Y] _ 8/30/2019] 2376] 6.51 3.8624 | 3.3833 | 3.3902




Interpolated Bonds
February 25, 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] 2460] 6.74]  3,804.000000 3.4000 | 3:52:42 PM| 3.4110 | 39174 | 3.3936 | 3.3993
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y| 2/18/2020] 2548] 6.98]  135.000000] 3.3500 | 2:50:05 PM| 3.3500 | 3.9750 | 3.4044 | 3.4089
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2731] 7.48 0.054500] 3.8000 | 10:44:41 AM| 3.8000 | 4.0031 | 3.4328 | 3.4383
FXTN 10-51 __|PIBD1020/510 6.1250]  8Y| 0/16/2020] 2759 7.55 4.0074 | 3.4372 | 3.4427
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2850] 7.80 5.000000] 3.1000 | 11:20:21 AM| 3.3594 | 4.0214 | 3.4513 | 3.4573
RTB 10-02 PIID1021C027 7.3750] _85Y]  3/3/2021] 2927 8.0 4.0333 | 3.4633 | 3.4697
FXTN 10-53 __|PIBD1021D531 6.5000]  8.5Y]  4/28/2021] 2983 8.7 79.000000] 3.5500 | 4:13:21 PM| 3.5088 | 4.0419 | 3.4720 | 3.4787
RTB 10-03 PID1021J039 5.7500] _ OY| 10/20/2021] 3158] 8.65 4.0688 | 3.4992 | 3.5067
FXTN 10-55 _ |PIBD1021K551 5.7500]  OY| {11/24/2021] 3193] 8.74 32.827000 35450 | 11:26:11 AM| 35372 | 4.0742 | 35046 | 3.5123
FXTN 10-54 __ |PIBD1022G545 6.3750  ov| 1/19/2022] 3249 8.90 2.000000] 3.5750 | 8:50:20 AM| 3.5750 | 4.0828 | 35133 | 3.5213
FXTN 20-02___|PIBD2022C021 15.0000]  9.5Y]  B3/14/2022] 3303] 9.04 4.0911 | 3.5217 | 3.5300
FXTN 10-56 __ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3444 9.43 41127 | 35436 | 3.5526
FXTN 1057 |PIBD1022/570 4.7500] 10| 0/13/2022] 3486] 0954 41192 | 3.5501 | 3.5593
FXTN 20-03 __|PIBD2022J033 12.7500] 10| 10/17/2022] 3520] 9.64 4.1244 | 3.5654 | 3.5648
FXTN 1058 |PIBD1022L585 4.0000]  10Y] 12/6/2022] 3570 9.77 10.252606] 3.5002 | 2:26:08 PM| 3.4745 | 4.1321 | 3.5632 | 35728
FXTN 20-04 * |PIBD2023B048 13.0000] 10|  2/20/2023] 3646] 9.98 4.1438 | 3.5750 | 3.5850
FXTN 20-05 __ |PIBD2023E054 11.8750] _10.5Y]  5/29/2023] 3744] 10.25 41765 | 3.6086 | 3.6184
FXTN 20-06 __ |PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3891] 10.65 4.2256 | 3.6591 | 3.6684
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4115] 11.27 4.3003 | 3.7359 | 3.7446
FXTN 20-08 __|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4178] 11.44 4.3214 | 3.7575 | 3.7661
FXTN 20-09 __|PIBD2024K091 13.7500]  12Y] 11/11/2024] 4276| 11.71 4.3541 | 3.7912 | 3.7994
FXTN 20-10 __|PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4430 12.13 4.4055 | 3.8440 | 3.8518
FXTN20-11 __|PIBD2025J116 121250 13Y| 10/20/2025] 4619 1265 4.4686 | 3.9089 | 3.9161
FXTN 2501 |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4659 12.76 4.4819 | 3.9226 | 3.9298
FXTN20-12___|PIBD2026A122 10.2500]  13Y] _ 1/19/2026] 4710 12.90 4.4989 | 3.9401 | 3.9471
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4984| 13.65]  302.000000] 4.2250 | 3:55:38 PM| 4.2212 | 4.5904 | 4.0341 | 4.0404
FXTN 20-13__ |PIBD2026L139 8.0000]  14Y] 12/7/2026] 5032| 13.78 4.6064 | 4.0506 | 4.0567
RTB 15-02 PIID1527C023 5.3750] 15|  3/1/2027] 5116] 14.01] 3,728.000000] 4.2300 | 3:54:28 PM| 42250 | 4.6345 | 4.0794 | 4.0853
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  09/6/2027] 5305 14.52 4.6975 | 4.1443 | 4.149
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5760] 15.77 4.8494 | 4.3004 | 4.3045
FXTN 20-16 __ |PIBD2030E166 8.7500]  18Y|  5/27/2030] 6299] 17.25]  150.000000 4.5750 | 3:30:24 PM| 45750 | 5.0293 | 4.4853 | 4.4879
FXTN 25:02 __|PIBD2530G029 12.5000] _ 18Y|  7/28/2030] 6361] 17.42 5.0500 | 4.5066 | 4.5090
FXTN 25:03 __|PIBD2531A032 11.2500]  18Y]  1/26/2031] 6543 17.91 5.1108 | 4.5691 | 45710
FXTN 20-17 __|PIBD2031G171 8.0000] 19|  7/19/2031] 6717| 18.39] 12,739.385000| 4.6550 | 3:45:30 PM| 4.6501 | 5.1688 | 4.6288 | 4.6302
FXTN 25:04 _ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6795 18.60 5.1949 | 4.6555 | 4.6567
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y]  2/2/2032] 6915 18.93 5.2349 | 4.6967 | 4.6976
RTB 20-01 PIID2032C014 5.8750] 19|  3/1/2032] 6943| 19.01] 3,821.204000] 4.6915 | 4:.11:43PM| 4.6896 | 5.2443 | 4.7063 | 4.7071
FXTN 20-19 __ |PIBD20321195 5.7500]  20Y] 9/27/2032] 7153 19.58 50.000000] 4.8000 | 11:03:50 AM| 4.8000 | 5.3144 | 4.7784 | 4.7786
FXTN 25:05 * |PIBD2532K057 8.5000]  20v| 11/20/2032] 7216] 19.76 5.3354 | 4.8000 | 4.8000
FXTN 25:06_|PIBD2534K062 9.2500]  25Y| 11/5/2034] 7922| 21.69 5.1892 | 4.8273 | 4.8303
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y| 9/30/2035] 8251| 2259 5.1211 | 4.8400 | 4.8445
FXTN 25-08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8328] 22.80]  165.000000] 4.8900 | 2:42:24 PM| 4.8707 | 5.1051 | 4.8430 | 4.8478
FXTN 25:09 _ |PIBD25361097 7.6250] 25|  9/29/2036] 8616] 23.59 4.700000] 4.9500 | 0:54:42 AM| 4.9500 | 5.0455 | 4.8541 | 4.8601
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8937| 24.47]  101.947000] 4.9750 | 3:57:38 PM| 4.9640 | 4.9790 | 4.8665 | 4.8739




Interpolated Bonds
February 25, 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| 9006| 24.66]  2,642.152000] 4.8780 | 4:08:44 PM| 4.8738 | 4.9647 | 4.8692 | 4.8769




