Interpolated Bonds

March 15, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 10-31___|PIBD1013C316 127500  <IM| _ 3/27/2013 o] 002 26401 | 2.6007 | 26007
FXTN10-32___|PIBD1013E320 11.7500]  2M|  5/15/2013] 58] 0.16 0.3667 | 0.2200 | 0.2200
FXTN 07-44 __|PIBD0713F446 9.6250]  4M|  6/29/2013] _ 103] 0.28 0.3459 | 0.1932 | 0.1932
RTB 05-07 PID0513G075 9.0000] _ 5M| _ 7/31/2013] _ 135] 0.37 0.3821 | 0.2275 | 0.2275
FXTN 10-33___|PIBD1013J337 11.0000 _ 7M| _ 10/9/2013] 205 056 0.4839 | 0.3262 | 0.3262
FXTN 0745 |PIBD0713K457 74250 8M| 11/2/2013] _229] 0.63 0.5368 | 0.3791 | 0.3791
FXTN 0567 |PIBD0514A673 6.2500]  10M| 1/27/2014] _ 315] 0.86 0.7266 | 0.5685 | 0.5685
FXTN 10-34___|PIBD1014C341 12.3750]  1.5Y] _ 3/25/2014]  372] 1.02 0.8964 | 0.7315 | 0.7301
FXTN 10-35___|PIBD1014G356 12.7500] _ 1.5Y] _ 7/15/2014] _ 484] 1.33 1.3000 | 1.1876 | 1.1784
RTB 05-08 PID05141080 6.2500]  2Y| 0/24/2014]  565] 152 30.500000] 1.7500 | 3:04:47 PM| 1.3811 | 1.7029 | 1.4768 | 1.4626
FXTN 07-46 __|PIBD0714J466 6.5000]  2v| 10/4/2014] 565 1.55 1.7469 | 15176 | 1.5026
SPTB 10-03 __ |SPTB1014J037 122500 2Y| 10/14/2014]  575] 157 1.7910 | 1.5583 | 1.5426
FXTN 10-36_* |PIBD1015B367 123750 2| 2/24/2015]  708] 1.94 23771 | 2.1000 | 2.0750
FXTN 05-68 _|PIBD0515E685 6.3750] 2.5v] 5/13/2015] _ 786] 2.15 25139 | 2.2550 | 22111
FXTN 07-47 __ |PIBDO715E477 8.3750] 2.5Y] 5/22/2015] _ 795] 2.18 25207 | 2.2729 | 20268
FXTN 0420 |PIBD0415G203 4.8750] 25Y] 7/21/2015] 855] 234 26349 | 2.3021 | 23315
RTB 05-09 PID0515H097 5.8750] 25Y|  8/19/2015] 884 242 2.000000] 2.3750 | 3:08:58 PM| 2.4374 | 26857 | 2.4498 | 2.3821
FXTN 10-37___|PIBD1015H370 11.8750] 25Y| 8/25/2015] 890] 244 26963 | 2.4617 | 2.3925
FXTN 0569 |PIBD0515K697 4.6250]  3Y| 11/25/2015] _982] 269 28576 | 2.6445 | 25531
FXTN10-38__|PIBD1015L384 101250 3Y| 12/15/2015] 1002] 274 2.8027 | 26843 | 25880
FXTN 10-39___|PIBD1016A393 9.2500]  3v| 1/12/2016] 1030] 282 2.9418 | 2.7399 | 26368
FXTN 0748 |PIBD0716A488 7.0000]  3Y] 1/27/2016] 1045] 2.86 2.9681 | 2.7698 | 26630
RTB 0510 * [PID0516C107 6.0000  3Y|  3/3/2016] 1081] 296]  107.800000] 2.7500 | 3:45:45 PM| 2.7258 | 3.0312 | 2.8413 | 2.7258
FXTN 10-40___|PIBD1016C407 7.5000] 35Y|  3/30/2016] 1108] 3.03 50.000000] 2.6250 | 0:46:07 AM| 2.6250 | 3.0460 | 2.8307 | 2.7252
FXTN10-41 __ |PIBD1016D416 7.0000] 3.5Y]  4/27/2016] 1136] 3.11 3.0614 | 2.8197 | 2.7246
FXTN 10-42 __|PIBD1016/420 9.1250]  3.5Y]  9/4/2016] 1266] B3.47| 2,287.800000] 2.7000 | 3:48:41 PM| 26788 | 3.1328 | 2.7687 | 2.7216
RTB 07-01 PID07161018 7.0000]  4Y] 9/24/2016] 1286] 3.5 3.1438 | 2.7608 | 27212
FXTN 10-43 * |PIBD1016K436 6.2500]  4Y| 11/16/2016] 1339 3.67 31729 | 2.7400 | 2.7200
FXTN 0749 |PIBD0717C493 7.0000] _ 45Y] 3/31/2017] 1474] 4.04] _ 308.000000] 2.6400 | 2:38:13 PM| 26737 | 3.1723 | 2.7660 | 2.7476
FXTN 20-01 __|PIBD2017D011 14.3750]  4.5Y]  4/24/2017] _1498] 4.10 31721 | 2.7706 | 2.7524
FXTN 0570 |PIBD0517G705 4.6250]  4.5Y]  7/5/2017] 1570] 4.30 31718 | 2.7845 | 2.7671
RTB 07-02 PIID0717H026 6.6250]  4.5Y] 8/19/2017] 1615] 4.42 10.000000] 2.8000 | 10:47:58 AM| 2.8000 | 3.1716 | 2.7932 | 2.7763
FXTN 10-44 __|PIBD1017H447 7.7500] _ 4.5Y]  8/23/2017] 1619 4.43 31716 | 2.7940 | 2.7771
FXTN 0750 |PIBD0717J502 5.3750]  5Y| 10/28/2017] 1685 4.61 31713 | 2.8067 | 2.7906
FXTN 0571 |PIBD0517K719 41250 5Y| 11/8/2017] 1696] 4.64 31712 | 2.8088 | 2.7929
FXTN 10-45 * |PIBD1018A451 5.8750]  5Y| 1/31/2018] 1780] 4.87 31708 | 2.8250 | 2.8100
FXTN 0751 |PIBD0718H511 5.0000]  5.5Y] #/18/2018] 1979 5.42 12.000000] 2.6500 | 2:22:46 PM| 2.6875 | 3.1991 | 2.8516 | 2.8211
FXTN 10-47 __ |PIBD1018K478 8.8750]  6Y| 11/20/2018] 2073| 568 3.2124 | 2.8642 | 28263
FXTN 10-48 _ |PIBD1019B485 78750 6Y| 2/19/2019] 2164 592 3.2254 | 2.8763 | 28314
FXTN 07563 |PIBD0719D531 5.0000]  6.5Y]  4/26/2019] 2230 6.11 3.2348 | 28852 | 28351
FXTN 0754 |PIBD0719G547 4.7500]  6.5Y] _ 7/19/2019] 2314] 6.34 3.2467 | 2.8964 | 2.8398
FXTN 07-55 _|PIBD0719H555 4.7500]  6.5Y] _ 8/30/2019] 2356] 6.45 3.2527 | 2.9020 | 28421
FXTN 07566 |PIBD0719K560 3.8750]  7Y| 11/22/2019] 2440] 6.68 79.985000] 2.8500 | 3:10:01 PM| 2.8517 | 3.2646 | 29132 | 2.8468
FXTN 10-50 * |PIBD1020B508 7.7500  7Y]  2/18/2020] 2528] 6.92 3.2771 | 2.9250 | 28517




Interpolated Bonds

March 15, 2013

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
RTB 10-01 PIID1020H015 7.2500]  7.5Y] 8/19/2020] 2711| 7.42 3.3191 | 2.9476 | 28884
FXTN 10-51 __|PIBD1020/510 6.1250]  7.5Y]  9/16/2020] 2739 7.50 3.3255 | 2.9510 | 28940
FXTN 1052 |PIBD1020L525 5.8750]  8Y| 12/16/2020] 2830] 7.75]  767.911000] 3.1500 | 3:50:35 PM| 3.0521 | 3.3464 | 2.9623 | 2.9122
RTB 10-02 PID1021C027 7.3750]  8Y]  3/3/2021] 2907| 7.96]  956.200000] 3.0000 | 4:06:10 PM| 3.0181 | 3.3641 | 29718 | 2.9276
FXTN 10-53 __|PIBD1021D531 6.5000]  8.5Y]  4/28/2021] 2963 8.11 3.3770 | 29787 | 2.9389
RTB 10-03 PID1021J039 5.7500] O] 10/20/2021] 3138] 8.59|  3,271.000000 3.0100 | 4:04:50 PM| 3.0026 | 3.4172 | 3.0003 | 2.9739
FXTN 10-55 _ |PIBD1021K551 5.7500] O] 11/24/2021] 3173] 8.69]  1,881.000000 3.0300 | 3:16:34 PM| 3.0213 | 3.4252 | 3.0046 | 2.9809
FXTN 10-54 __|PIBD1022G545 6.3750] O] 1/19/2022] 3229] 8.84] _ 800.000000| 3.0250 | 3:54:07 PM| 3.0281 | 3.4380 | 3.0115 | 2.0922
FXTN 20-02__|PIBD2022C021 15.0000 Y] 3/14/2022] 3283] 8.99 3.4504 | 3.0182 | 3.0030
FXTN 10-56 _ |PIBD1022H562 4.8750] 9.5Y|  8/2/2022] 3424] 9.37 3.4828 | 3.0356 | 3.0312
FXTN 1057 |PIBD1022/570 4.7500] _ 95Y| 0/13/2022] 3466 0.49]  400.000000| 3.0250 | 3:59:51 PM| 3.0562 | 3.4925 | 3.0408 | 3.0396
FXTN 20-03 __|PIBD2022J033 12.7500] __10Y| 10/17/2022] 3500] 9.58 3.5003 | 3.0450 | 3.0465
FXTN 1058 _ |PIBD1022L585 4.0000] _ 10Y] _ 12/6/2022] 3550] 9.72] 502652000 3.1500 | 4:02:50 PM| 3.0717 | 35118 | 3.0511 | 3.0565
FXTN 20-04 * |PIBD2023B048 13.0000] 10|  2/20/2023] 3626] 9.93 3.5292 | 3.0605 | 3.0717
FXTN 20-05 __|PIBD2023E054 11.8750] 10.5Y] _ 5/29/2023] 3724] 10.20 3.5706 | 3.0993 | 3.1095
FXTN 20-06 __ |PIBD2023J068 11.3750] _ 11Y] 10/23/2023] 3871] 10.60 3.6327 | 3.1576 | 3.1663
FXTN 20-07 __|PIBD2024F075 12.3750]  12Y]  6/3/2024] 4095| 11.21 3.7273 | 3.2463 | 3.2528
FXTN 20-08__|PIBD2024H086 12.8750]  12Y]  8/5/2024] 4158| 11.38 3.7540 | 3.2713 | 3.2771
FXTN 20-09 __ |PIBD2024K091 13.7500]  12Y] 11/11/2024] 4256 11.65 3.7954 | 3.3101 | 3.3149
FXTN 20-10 __|PIBD2025D103 12.1250]  13Y| _ 4/14/2025] 4410] 12.07 3.8604 | 3.3711 | 3.3744
FXTN20-11 __|PIBD2025J116 12.1250]  13Y] 10/20/2025] 4599 1259 3.9403 | 3.4460 | 3.4474
FXTN 25:01 __ |PIBD2525K015 18.2500]  13Y| 11/29/2025] 4639 12.70 3.9572 | 3.4619 | 3.4628
FXTN20-12___|PIBD2026A122 10.2500]  13Y]  1/19/2026] 4690] 12.84 3.9787 | 3.4821 | 3.4825
RTB 15-01 PIID1526J019 6.2500]  14Y| 10/20/2026] _4964] 13.59]  520.170000] 3.7500 | 4:01:22 PM| 3.8095 | 4.0945 | 3.5906 | 3.5883
FXTN 20-13___ |PIBD2026L139 8.0000]  14Y| 12/7/2026] 5012| 13.72] _ 100.000000] 4.0000 | 8:50:03 AM| 4.0000 | 4.1148 | 3.6097 | 3.6068
RTB 15-02 PIID1527C023 5.3750]  14Y|  3/1/2027] 5096] 13.95] 405530000 3.7800 | 3:47:31 PM| 3.8218 | 4.1503 | 3.6429 | 3.6392
FXTN 20-14 __|PIBD2027140 8.6250]  15Y]  9/6/2027] 5285| 14.47 4.2301 | 3.7178 | 3.7122
FXTN 20-15 __ |PIBD2028L151 9.5000]  16Y| 12/4/2028] 5740 15.72] _ 200.000000] 4.1750 | 3:25:00 PM| 4.1750 | 4.4224 | 3.8981 | 3.8879
FXTN 20-16__|PIBD2030E166 8.7500] _ 18Y|  5/27/2030] 6279] 17.19] 300.000000| 4.3350 | 3:57:36 PM| 4.3283 | 4.6501 | 4.1117 | 4.0960
FXTN 25:02 __|PIBD2530G029 125000 18Y]  7/28/2030] 6341 17.36 2.800000] 4.6500 | 3:00:43 PM| 4.6500 | 4.6763 | 4.1362 | 4.1199
FXTN 25:03 _ |PIBD2531A032 11.2500] _ 18Y]  1/26/2031] 6523] 17.86 4.7532_ | 4.2083 | 4.1902
FXTN 20-17 __|PIBD2031G171 8.0000]  19Y| 7/19/2031] 6697| 18.34] 22,810.000000] 4.3075 | 3:59:10 PM| 4.3630 | 4.8267 | 4.2773 | 4.2573
FXTN 25:04 __|PIBD2531J042 9.3750]  19Y] 10/5/2031] 6775] 18.55 4.8596 | 4.3082 | 4.2875
FXTN 20-18 __|PIBD2032B183 5.8750]  19Y|  2/2/2032] 6895] 18.88]  1,080.793000 4.3500 | 4:07:07 PM| 4.3885 | 4.9103 | 4.3557 | 4.3338
RTB 20-01 PIID2032C014 5.8750]  19Y|  3/1/2032] 6923 18.95] 10,863.773955] 4.3650 | 4:14:17 PM| 4.3668 | 4.9222 | 4.3668 | 4.3446
FXTN 20-19 __ |PIBD20321195 5.7500]  20Y| 9/27/2032] 7133 19.53 7.800000] 4.4000 | 3:34:30 PM| 4.4472 | 5.0109 | 4.4500 | 4.4257
FXTN 25:05 * |PIBD2532K057 8.5000]  20v| 11/29/2032] 7196| 19.70 5.0375 | 4.4750 | 4.4500
FXTN 25:06_|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7902 21.63 4.8040 | 4.5165 | 4.4953
FXTN 25:07 __|PIBD25350071 8.0000]  25Y] ©/30/2035] 8231| 22.54 16.200000] 4.7000 | 3:50:17 PM| 4.7000 | 4.8271 | 4.5358 | 45164
FXTN 25-08 _|PIBD2535L086 8.1250]  25Y| 12/16/2035] 8308 22.75]  6,692.645200] 4.4850 | 4:12:48 PM| 4.5588 | 4.8115 | 45403 | 4.5214
FXTN 25:09 __ |PIBD25361097 7.6250] 25|  9/20/2036] _8596] 23.53 1.000000] 4.6750 | 12:00:36 PM| 4.6750 | 4.7530 | 4.5572 | 4.5399
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8917| 24.41]  819.625000] 4.7000 | 2:56:20 PM| 4.6138 | 4.6877 | 45760 | 4.5605
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8986| 24.60] 20,834.533000] 4.4875 | 4:14:46 PM| 4.5648 | 4.6737 | 4.5801 | 4.5649




