Interpolated Bonds
February 26, 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 4] 0.01 3.2268 | 3.2132 | 3.2132
FXTN 05-66 _|PIBD0513C664 6.6250 <IM| 3/13/2013] 14| 0.04 23163 | 2.0574 | 22574
FXTN 10-31 __|PIBD1013C316 127500 1M| _3/27/2013] 28] 0.08 2.000000] 0.3000 | 10:24:44 AM| 0.3000 | 1.0416 | 09191 | 0.9191
FXTN10-32___|PIBD1013E320 11.7500] M| 5/15/2018] 77| 0.2 0.4823 | 0.3250 | 0.3250
FXTN 07-44 __|PIBD0713F446 9.6250]  4M|  6/20/2013]  122| 0.33 0.5594 | 0.3974 | 0.3974
RTB 05-07 PID0513G075 9.0000]  5M| _7/31/2013] _ 154] 0.42 0.6121 | 0.4464 | 0.4464
FXTN 10-33___|PIBD1013J337 11.0000]  8M| _ 10/9/2013] 224 0.61 0.7906 | 0.5716 | 0.5716
FXTN 0745 |PIBD0713K457 74250 8M| 11/2/2013] _248] 0.68 0.8734 | 0.6207 | 0.6207
FXTN 0567 |PIBD0514A673 6.2500]  11M| _1/27/2014] 334 0.9 1.1701 | 0.7966 | 0.7966
FXTN 10-34___|PIBD1014C341 12.3750]  15Y] 3/25/2014] 391] 1.07 1.3583 | 0.9788 | 0.9788
FXTN 10-35___|PIBD1014G356 12.7500]  1.5Y] _ 7/15/2014] _ 503] 1.38 1.7248 | 1.3608 | 1.3608
RTB 05-08 PIID05141080 6.2500]  2v| 0/24/2014] 574 1.57 1.9572 | 1.6030 | 1.6030
FXTN 07-46 __|PIBD0714J466 6.5000  2v| 10/4/2014] 584 1.60 1.9899 | 1.6372 | 1.6372
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014]  594] 1.63 2.0226 | 1.6713 | 16713
FXTN 10-36_* |PIBD1015B367 123750 2| 2/24/2015] 727] 1.99]  300.000000] 2.1250 | ©:11:50 AM| 2.1250 | 2.4579 | 2.1250 | 2.1250
FXTN 05-68 _|PIBD0515E685 6.3750] 25Y|  5/13/2015] _ 805] 2.20 25420 | 2.2546 | 22300
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5Y] 5/22/2015] _ 814] 223 25517 | 2.2696 | 22421
FXTN 0420 |PIBD0415G203 4.8750] 25Y]  7/21/2015] _ 874] 239 26164 | 2.3693 | 2.3229
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] 903 2.47 45.700000] 3.2500 | 3:08:37 PM| 2.7661 | 2.6476 | 2.4175 | 2.3619
FXTN 10-37 ___|PIBD1015H370 11.8750] 25Y|  8/25/2015] 909 249 2.6541 | 2.4274 | 2.3700
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] 1001] 274 2.7533 | 25803 | 2.4938
FXTN 10-38___|PIBD1015L384 101250 3Y| 12/15/2015] 1021] 280 2.7748 | 2.6135 | 25207
FXTN10-39 ___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1049] 2.87 3.000000 2.5500 | 10:19:19 AM| 2.5500 | 2.8050 | 2.6601 | 2.5584
FXTN 0748 * |PIBD0716A488 7.0000 _3v] 1/27/2016] 1064 2.9 86.000000] 2.4750 | 4:05:20 PM| 25796 | 2.8212 | 26850 | 2.5786
RTB 05-10 PID0516C107 6.0000] 35Y| _ 3/3/2016] 1100] 3.0 47.720000] 3.2500 | 3:19:47 PM| 26083 | 2.8860 | 2.7413 | 2.6461
FXTN 10-40___|PIBD1016C407 7.5000]  3.5Y] 3/30/2016] 1127] 3.09 2.9346 | 2.7836 | 26968
FXTN10-41 __ |PIBD1016D416 7.0000] _3.5Y]  4/27/2016] 1155] 3.16 2.9850 | 2.8274 | 2.7493
FXTN 10-42 ___|PIBD1016/420 9.1250]  4Y]  9/4/2016] 1285] 3.52 2.300000] 3.3000 | 10:53:41 AM| 3.3000 | 3.2190 | 3.0308 | 2.9931
RTB 07-01 PID07161018 7.0000]  4Y] 0/24/2016] 1305] 3.57 3.2550 | 3.0621 | 3.0306
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1358 3.7 3.3504 | 3.1450 | 3.1300
FXTN 0749 |PIBD0717C493 7.0000]  45Y]  3/31/2017] 1493] 4.09 9.700000] 3.3500 | 3:14:52 PM| 3.6458 | 3.3911 | 3.2001 | 3.2111
FXTN 20-01 __|PIBD2017D011 14.3750] _ 45Y|  4/24/2017] 1517] 4.5 3.3983 | 3.2099 | 3.2255
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1589] 4.35 71.000000] 3.2750 | 1152:20 AM| 3.2750 | 3.4200 | 3.2393 | 3.2688
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1634 4.47 9.000000] 3.4000 | 9:49:24 AM| 3.4000 | 3.4336 | 3.2577 | 3.2959
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1638 4.48 3.4348 | 3.2503 | 3.2983
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1704] 467 3.4547 | 3.2862 | 3.3379
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1715] 4.70 3.4580 | 3.2907 | 3.3445
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1799] 4.93 3.4833 | 3.3250 | 3.3950
FXTN 0751 |PIBD0718H511 5.0000] 55Y| 8/18/2018] 1998 5.47| 465900000 3.3150 | 3:56:14 PM| 3.3125 | 3.6252 | 3.3676 | 3.4189
FXTN 10-47 __|PIBD1018K478 8.8750]  6Y| 11/20/2018] 2092] 5.73 3.6922 | 3.3877 | 3.4303
FXTN 10-48 __ |PIBD1019B485 78750 6Y| 2/19/2019] 2183] 598 3.7571 | 3.4071 | 3.4412
FXTN 07563 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2249] 6.16 3.8042 | 3.4213 | 3.4491
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2333] 6.39 57.500000] 3.4250 | 3:32:46 PM| 3.4250 | 3.8641 | 3.4392 | 3.4593
FXTN 0755 |PIBD0719H555 47500 7Y]  #/30/2019] 2375] 6.50 3.8040 | 3.4482 | 3.4643




Interpolated Bonds
February 26, 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] 2459 6.73 19.754000 3.3000 | 3:34:00 PM| 3.3558 | 3.9539 | 3.4662 | 3.4744
FXTN 10-50 * |PIBD1020B508 7.7500]  7Y]  2/18/2020] 2547 6.97 4.0167 | 3.4850 | 3.4850
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2730 7.47 4.0395 | 34916 | 3.4916
FXTN 10-51 __|PIBD1020/510 6.1250]  8Y| 0/16/2020] 2758 7.55 4.0430 | 3.4926 | 3.4926
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2849 7.80 2.100000] 3.3750 | 10:40:41 AM| 3.3750 | 4.0543 | 3.4950 | 3.4959
RTB 10-02 PIID1021C027 7.3750] _85Y|  3/3/2021] 2926] 8.01]  1,900.050000] 3.5350 | 3:13:34 PM| 3.5555 | 4.0639 | 3.4987 | 3.4987
FXTN 10-53 __|PIBD1021D531 6.5000]  8.5Y]  4/28/2021] 2982 8.16 11.000000] 3.5750 | 10:22:14 AM| 3.5750 | 4.0708 | 3.5007 | 3.5007
RTB 10-03 PID1021J039 5.7500  oY] 10/20/2021] 3157] 8.64 0.191000] 3.9750 | 11:23:42 AM| 3.9750 | 4.0926 | 3.5071 | 3.5070
FXTN 10-55 _|PIBD1021K551 5.7500] O] 11/24/2021] 3192 8.74]  1,400.000000 3.5600 | 3:38:23 PM| 3.5275 | 4.0969 | 3.5083 | 3.5083
FXTN 10-54 __|PIBD1022G545 6.3750]  ov| 1/19/2022] 3248] 8.89 25.000000] 35175 | 11:42:41 AM| 3.5175 | 4.1039 | 3.5103 | 3.5103
FXTN 20-02__|PIBD2022C021 15.0000]  9.5Y]  B3/14/2022] 3302] 9.04 41106 | 3.5123 | 35122
FXTN 10-56 _ |PIBD1022H562 4.8750]  9.5Y]  8/2/2022] 3443] 9.43 41282 | 35174 | 35173
FXTN 1057 |PIBD1022/570 4.7500] _ 10Y| _ 0/13/2022] 3485 0.54] 5,100.000000] 35250 | B3:15:00 PM| 3.5246 | 4.1334 | 35189 | 35188
FXTN 20-03 __|PIBD2022J033 12.7500] _ 10Y] 10/17/2022] 3519] 9.63 41376 | 3.5201 | 3.5201
FXTN 1058 |PIBD1022L585 40000 10Y] 12/6/2022] 3569] 9.77 11.000000] 3.5002 | 11:52:15 AM| 3.5002 | 4.1438 | 3.5220 | 3.5219
FXTN 20-04 * |PIBD2023B048 13.0000] 10|  2/20/2023] 3645] 9.98 41533 | 35247 | 3.5246
FXTN 20-05 __ |PIBD2023E054 11.8750] 10.5Y]  5/29/2023] 3743] 10.25 41869 | 3.5611 | 3.5604
FXTN 20-06 __|PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3890] 10.65 4.2373 | 3.6157 | 36142
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4114] 11.26 4.3141 | 3.6988 | 3.6961
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4177 11.44 4.3357 | 3.7222 | 3.7191
FXTN 20-09 __|PIBD2024K091 13.7500] _ 12Y] 11/11/2024] 4275| 11.70 4.3693 | 3.7586 | 3.7550
FXTN 20-10 _ |PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4429| 12.13 4.4221 | 3.8157 | 38113
FXTN20-11 __|PIBD2025J116 12.1250] _ 13Y] 10/20/2025] 4618 12.64 4.4868 | 3.8859 | 3.8804
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4658 12.75 4.5006 | 3.9008 | 3.8950
FXTN20-12___|PIBD2026A122 10.2500] 13| 1/19/2026] 4709 12.89 4.5180 | 3.9197 | 39137
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] 4983| 13.64 50.700000] 4.2200 | 11:42:17 AM| 4.2204 | 4.6120 | 4.0214 | 4.0139
FXTN 20-13___|PIBD2026L139 8.0000]  14Y] 12/7/2026] 5031] 18.77 4.6284 | 4.0392 | 4.0314
RTB 15-02 PIID1527C023 5.3750] 15|  3/1/2027] 5115] 14.00]  338.050000] 4.2700 | 3:23:00 PM| 4.2509 | 4.6572 | 4.0704 | 4.0621
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  0/6/2027] 5304 14.52 0.496276] 4.7000 | 8:51:12 AM| 4.7000 | 4.7220 | 4.1406 | 4.1312
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5759] 15.77 4.8780 | 4.3095 | 4.2976
FXTN 20-16__ |PIBD2030E166 8.7500]  18Y] 5/27/2030] 6298| 17.24 5.0628 | 4.5096 | 4.4947
FXTN 25:02 __|PIBD2530G029 125000]  18Y]  7/28/2030] 6360| 17.41 5.0840 | 4.5326 | 4.5174
FXTN 25:03 _ |PIBD2531A032 11.2500]  18Y]  1/26/2031] 6542 17.91 5.1464 | 4.6002 | 4.5839
FXTN 20-17 __ |PIBD2031G171 8.0000]  19Y] 7/19/2031] 6716 18.39] 6,162.888526] 4.6950 | 4:01:55 PM| 4.6801 | 5.2060 | 4.6648 | 4.6475
FXTN 25:04 __ |PIBD2531J042 9.3750]  19Y] 10/5/2031] 6794| 18.60 5.2328 | 4.6937 | 4.6761
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6914] 18.93 56.500000] 4.8000 | 3:32:38 PM| 4.8057 | 5.2739 | 4.7383 | 4.7199
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6942] 19.01] 10,689.218075] 4.7250 | 3:54:03PM| 4.7103 | 5.2835 | 4.7487 | 4.7302
FXTN 20-19 __ |PIBD2032/195 5.7500]  20Y] 9/27/2032] 7152 19.58 63.840000] 4.8300 | 3:32:15 PM| 4.8300 | 5.3555 | 4.8266 | 4.8070
FXTN 25:05 * |PIBD2532K057 8.5000]  20v| 11/20/2032] 7215] 19.75 5.3771 | 4.8500 | 4.8300
FXTN 25:06_|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7921] 21.69 5.2371 | 4.8625 | 4.8533
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  9/30/2035] 8250 2259 1.641820] 53000 | 8:49:24 AM| 53000 | 5.1718 | 4.8683 | 4.8642
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8327] 22.80]  327.607000| 4.9200 | 3:58:32 PM| 4.9127 | 5.1566 | 4.8697 | 4.8668
FXTN 25:09 _ |PIBD25361097 7.6250] 25|  9/29/2036] 8615] 23.59 5.0094 | 4.8748 | 4.8763
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y]  8/16/2037] 8936] 24.47 43.429000] 5.0000 | 3:11:26 PM| 5.0000 | 5.0358 | 4.8805 | 4.8869




Interpolated Bonds
February 26, 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| 9005 24.65] 12,191.965000] 4.9150 | 4:14:28 PM| 4.8881 | 5.0221 | 4.8817 | 4.8892




