Interpolated Bonds
November 11, 2010

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 0561 |PIBD0510L615 9.3750] <IM| 12/1/2010] 19| 0.05 3.7101 | 3.6625 | 3.5641
FXTN 1026 |PIBD1010L261 175000 M| 12/21/2010] 39| 0.11 19.134000] 3.2750 | 3:04:50 PM| 3.3589 | 3.4859 | 3.4000 | 3.2250
FXTN 0317 |PIBD0311A175 53750  oM| 1/17/2011] 66| 0.8 20.000000] 3.3000 | 12:00:39 PM| 3.3000 | 3.4914 | 3.4000 | 3.2250
FXTN 1027 |PIBD1011A278 175000 oM| _1/18/2011] 67| 0.18 3.000000] 3.5000 | 10:46:09 AM| 3.5000 | 3.4916 | 3.4000 | 3.2250
FXTN 0735 |PIBD0711A354 11.0000]  2M| 1/22/2011] 71| 0.49]  590.000000 3.2750 | 3:03:41 PM| 2.7441 | 3.4924 | 3.4000 | 3.2250
FXTN 0562 |PIBD0511C622 8.5000]  4M|  3/3/2011] 111] 0.30]  655.036000] 2.9000 | 3:43:16 PM| 3.0896 | 3.5437 | 3.4077 | 3.2716
FXTN 0736 |PIBD0711D360 120000  5M| _ 4/15/2011]  154] 0.42 3.6367 | 3.4229 | 3.3626
FXTN 0563 |PIBD0511F638 106250  8M| _ 6/22/2011]  222] 0.6 3.7677 | 3.4935 | 3.4901
FXTN 0737 |PIBD0711G376 12.0000]  oM| _ 7/22/2011] _ 252] 0.69 3.8188 | 35441 | 35395
RTB 03-06 PID0311G065 8.5000]  oM|  7/31/2011]  261] 0.72]  661.993378] 3.5000 | 3:07:10 PM| 35009 | 3.8341 | 3.5593 | 3.5543
SPTB 10-01 __ |SPTB10111016 155000 11M| _ 9/20/2011] 312] 085 3.9210 | 3.6453 | 3.6383
FXTN 1028 |PIBD1011J288 165000 11M| 10/11/2011] 33| 0.9 3.9568 | 3.6807 | 3.6729
FXTN 0564 |PIBD0511J642 7.2500]  11M| 10/19/2011] 341 0.93 3.9704 | 3.6942 | 3.6861
RTB 05-05 PIID0511L054 5.8750] 15Y|  12/6/2011] 389 1.07 50.000000] 3.6500 | 11:32:01 AM| 3.6386 | 3.9822 | 3.6690 | 3.6307
FXTN 0419 |PIBD0411L191 5.8750]  1.5Y] 12/13/2011]  396] 1.08 3.9797 | 3.6589 | 3.6146
FXTN 03-18 _ |PIBD0312A182 5.8750] 1.5Y]  1/8/2012] 422] 1.16 3.9706 | 3.6216 | 3.5546
SPTB 10-02 __|SPTB1012A021 14.0000]  1.5Y]  1/31/2012]  445] {.22 3.9624 | 3.5885 | 3.5015
FXTN 0565 |PIBD0512B658 5.7500] _ 15Y|  2/21/2012] 466 1.28]  8,934.256000] 3.3750 | 3:30:24 PM| 3.4531 | 3.9550 | 3.5584 | 3.4531
FXTN 1029 |PIBD1012D291 13.0000]  1.5Y] 4/25/2012] 530] 1.45 4.0478 | 3.7369 | 3.6001
FXTN 0739 |PIBD0712D395 11.5000]  1.5Y] 4/28/2012]  533] 1.46 4.0521 | 3.7453 | 3.6070
RTB 05-06 PIID0512H067 71250 2v]  8/1/2012] 628 1.72 50.000000] 4.0000 | 12:02:20 PM| 4.0000 | 4.1899 | 4.0102 | 3.8251
FXTN 0740 |PIBD0712H408 11.3750] 2| 8/18/2012] 645] 1.77 4.2145 | 4.0576 | 3.8642
RTB 03-07 PID03121070 5.2500]  2Y| o/24/2012] 682] 1.87 0.800000 4.1250 | 3:02:07 PM| 4.1250 | 4.2682 | 4.1608 | 3.9491
FXTN 10-30_* |PIBD1012J302 121250 2Y| 10/17/2012] _705] 1.93 4.3015 | 4.2250 | 4.0020
FXTN 07-41 __|PIBD0712K413 10.5000] 25Y] 11/17/2012] 736] 202 4.2664 | 4.1615 | 3.9783
FXTN 0742 |PIBD0713A421 9.0000] 2.5Y]  1/5/2013] _785] 2.15 10.000000] 3.9250 | 12:04:35 PM| 3.9250 | 4.2108 | 4.0612 | 3.9409
FXTN 0319 |PIBD0313A199 5.2500] 25Y]  1/7/2013] 787] 2.6 80.000000] 3.3500 | 3:20:12 PM| 3.3500 | 4.2085 | 4.0571 | 3.9393
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y]  3/3/2013] 842] 231]  575.000000] 3.8000 | 3:17:11 PM| 3.8973 | 4.1462 | 3.0444 | 3.8973
FXTN 0566 |PIBD0513C664 6.6250] 25Y| 3/13/2013] _ 852] 2.33 4.1558 | 3.9569 | 3.9108
FXTN 10-31 __|PIBD1013C316 127500 25Y] 3/27/2013] _866] 237 41693 | 3.9745 | 3.9296
FXTN10-32___|PIBD1013E320 11.7500]  3Y] 5/15/2013] _ 915] 251 4.2165 | 4.0358 | 3.9954
FXTN 07-44 __|PIBDO713F446 9.6250]  3Y| 6/20/2013] _ 960] 263 4.2598 | 4.0922 | 4.0558
RTB 05-07 PID0513G075 9.0000] _ 3Y| 7/31/2013] _992] 2.72 25.050000] 4.2500 | 2:33:24PM| 4.1219 | 4.2906 | 4.1323 | 4.0988
FXTN 10-33___|PIBD1013J337 11.0000]  3Y] 10/9/2013] 1062| 2.9f 4.3580 | 4.2199 | 4.1928
FXTN 07-45 * |PIBD0713K457 74250 av] 11/2/2013] 1086] 298 4.3812 | 4.2500 | 4.2250
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y| 1/27/2014] 1172| 3.21] 12,239.740000] 4.0100 | 4:13:21 PM| 4.0614 | 4.2315 | 4.0886 | 4.0614
FXTN 10-34___|PIBD1014C341 12.3750]  35Y| 3/25/2014] 1229] 337 4.3022 | 4.1197 | 4.0968
FXTN 10-35___|PIBD1014G356 127500 4Y]  7/15/2014] 1341] 367 4.4410 | 4.1807 | 4.1665
RTB 05-08 PID05141080 6.2500]  4Y| 0/24/2014] 1412| 3.87] 5,155.006000] 4.3500 | 2:15:53 PM| 4.2179 | 4.5291 | 4.2194 | 4.2106
FXTN 07-46 __|PIBD0714J466 6.5000]  4Y| 10/4/2014] 1422] B3.90] 2,450.000000] 4.1750 | 3:16:11 PM| 4.2339 | 45414 | 4.2249 | 4.2168
SPTB 10-03 * |SPTB1014J037 122500 4Y| 10/14/2014] 1432] 3.92 4.5538 | 4.2303 | 4.2230
FXTN 10-36___|PIBD1015B367 12.3750]  4.5Y]  2/24/2015] 1565] 4.29 4.6596 | 4.3264 | 4.2977
FXTN 05-68 _|PIBD0515E685 6.3750]  4.5Y] 5/13/2015] 1643] 4.50]  900.000000] 4.3150 | 3:05:31 PM| 4.3425 | 4.7216 | 4.3828 | 4.3414
FXTN 0747 |PIBDO715E477 8.3750]  5Y| 5/22/2015] 1652] 4.53]  2,205.000000] 4.3250 | 3:55:22 PM| 4.3479 | 4.7287 | 4.3893 | 4.3465
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RTB 05-09 PIID0515H097 5.8750]  5Y| 8/19/2015] 1741| 4.77] 2,484.559779] 4.4300 | 4:02:32 PM| 4.4458 | 4.7995 | 4.4536 | 4.3964
FXTN 10-37_* |PIBD1015H370 11.8750]  5Y|  8/25/2015] 1747| 4.79 4.8042 | 4.4579 | 4.3998
FXTN 10-38___|PIBD1015L384 10.1250] _ 5.5Y] 12/15/2015] 1859 5.09 4.7539 | 4.4958 | 4.4610
FXTN10-39___|PIBD1016A393 9.2500]  5.5Y]  1/12/2016] 1887 5.7 4.7414 | 45053 | 4.4764
FXTN 0748 |PIBD0716A488 7.0000] _ 5.5Y] 1/27/2016] 1902] 5.21] 5,863.100000] 4.4300 | 4:00:20 PM| 4.4846 | 4.7346 | 45104 | 4.4846
FXTN 10-40___|PIBD1016C407 7.5000]  5.5Y]  3/30/2016] 1965 5.38 4.7664 | 4.5490 | 4.5183
FXTN10-41 __ |PIBD1016D416 7.0000]  5.5Y]  4/27/2016] 1993 5.46 4.7805 | 4.5662 | 4.5333
FXTN 1042 |PIBD1016/420 9.1250]  6Y|  9/4/2016] 2123] 582 3,089.724000] 4.5400 | 4:11:31 PM| 4.6029 | 4.8462 | 4.6458 | 4.6029
RTB 07-01 PID07161018 7.0000] 6| ©/24/2016] 2143] 5.87|  413.000000] 4.6550 | 3:26:54 PM| 4.6998 | 4.8634 | 4.6580 | 4.6169
FXTN 10-43 __ |PIBD1016K436 6.2500]  6.5Y] 11/16/2016] 2196 6.02 4.9091 | 4.6903 | 4.6541
FXTN 0749 |PIBD0717C493 7.0000] 6.5Y] 3/31/2017] 2331 6.39]  4,320.814000] 4.7750 | 3:28:48 PM| 4.8075 | 5.0254 | 4.7726 | 4.7489
FXTN 20-01 __|PIBD2017D011 14.3750]  6.5Y]  4/24/2017] 2355] 6.45 5.0461 | 4.7872 | 4.7657
RTB 07-02 PIID0717H026 6.6250]  7Y| 8/19/2017] 2472| 6.77] _2,300.000000] 4.8750 | 3:48:48 PM| 4.8872 | 5.1470 | 4.8585 | 4.8479
FXTN 10-44 __|PIBD1017H447 7.7500] _ 7Y] 8/23/2017] 2476] 6.78 5.1504 | 4.8609 | 4.8507
FXTN 0750 * |PIBD0717J502 5.3750]  7Y| 10/28/2017] 2542] 6.96]  450.000000] 4.9000 | 3:27:37 PM| 49471 | 5.2073 | 4.9012 | 4.8970
FXTN 10-45 __ |PIBD1018A451 5.8750]  7.5Y]  1/31/2018] 2637 7.22 5.2729 | 4.9754 | 4.9652
FXTN 10-47 __|PIBD1018K478 8.8750]  8.5v| 11/20/2018] 2930 8.03 5.4750 | 52044 | 5.1757
FXTN 10-48 _ |PIBD1019B485 7.8750]  8.5Y]  2/19/2019] 3021] 8.28 4.293000] 5.1000 | 3:08:11 PM| 55885 | 55378 | 5.2756 | 5.2410
FXTN 10-50 __|PIBD1020B508 7.7500] 9.5Y| 2/18/2020] 3385] 9.27]  283.000000] 5.5750 | 4:12:58 PM| 5.5617 | 5.7890 | 5.5601 | 5.5024
RTB 10-01 PIID1020H015 7.2500]  10Y| _ #/19/2020] 3568] 9.78]  1,304.196000| 5.6000 | 3:49:14PM| 5.6122 | 59153 | 57031 | 5.6338
FXTN 10-51 * |PIBD1020/510 6.1250] _ 10Y|  ©/16/2020] 3596] 9.85]  1,882.182000| 5.6000 | 4:14:05 PM| 5.6828 | 59346 | 57250 | 5.6539
FXTN 20-02___|PIBD2022C021 15.0000]  12Y] 3/14/2022] 4140] 11.34 6.2219 | 6.0119 | 59125
FXTN 20-03 __ |PIBD2022J033 12.7500] _ 12Y] 10/17/2022] 4357 11.94 6.3364 | 6.1264 | 6.0157
FXTN 20-04 __|PIBD2023B048 13.0000]  13Y]  2/20/2023] 4483| 12.28 6.4030 | 6.1929 | 6.0755
FXTN 20-05 __|PIBD2023E054 11.8750]  13Y|  5/29/2023] 4581 1255 6.4547 | 6.0446 | 6.1221
FXTN 20-06 __ |PIBD2023J068 11.3750] 13| 10/23/2023] 4728] 1295 6.5323 | 6.3221 | 6.1920
FXTN 20-07 __|PIBD2024F075 12.3750]  14Y|  6/3/2024] 4952] 1357 6.6506 | 6.4403 | 6.2985
FXTN 20-08 __|PIBD2024H086 12.8750]  14Y]  8/5/2024] 5015] 13.74 6.6839 | 6.4735 | 6.3284
FXTN 20-09 __|PIBD2024K091 13.7500]  14Y] 11/11/2024] 5113 14.01 6.7356 | 6.5252 | 6.3750
FXTN 20-10 __|PIBD2025D103 12.1250]  15Y] _ 4/14/2025] 5267| 14.43 6.8169 | 6.6064 | 6.4482
FXTN 20-11 __|PIBD2025J116 12.1250] _ 15Y] 10/20/2025] 5456 14.95 6.9167 | 6.7061 | 6.5380
FXTN 25:01 __ |PIBD2525K015 18.2500]  16Y| 11/29/2025] 5496] 15.06 6.9379 | 6.7272 | 6.5570
FXTN20-12___|PIBD2026A122 10.2500]  16Y|  1/19/2026] 5547] 15.20]  200.000000] 6.7236 | 10:23:21 AM| 6.7243 | 6.9648 | 6.7541 | 6.5813
FXTN 20-13 __ |PIBD2026L139 8.0000]  17Y] 12/7/2026] 5869| 16.08 7.1348 | 6.9240 | 6.7343
FXTN 20-14 __|PIBD2027140 8.6250]  17Y]  9/6/2027] 6142 16.83 7.2790 | 7.0680 | 6.8641
FXTN 20-15 __ |PIBD2028L151 9.5000]  19Y| 12/4/2028] 6597| 18.07 7.5192 | 7.3080 | 7.0804
FXTN 20-16__ |PIBD2030E166 8.7500]  20Y| 5/27/2030] 7136] 19.55 57.900000] 7.5000 | 3:22:11 PM| 7.3660 | 7.8038 | 7.5923 | 7.3365
FXTN 25:02 * |PIBD2530G029 125000]  20Y] _ 7/28/2030] 7198[ 19.72 7.8365 | 7.6250 | 7.3660
FXTN 25:03 _ |PIBD2531A032 11.2500] 21| _ 1/26/2031] 7380 20.22 7.8525 | 7.6491 | 7.4030
FXTN 25:04 __ |PIBD2531J042 9.3750]  21Y] 10/5/2031] 7632| 20.91 7.8745 | 7.6824 | 7.4542
FXTN 25:05 _ |PIBD2532K057 8.5000]  23v| 11/20/2032] 8053 22.06 7.9114 | 7.7381 | 7.5397
FXTN 25:06 _|PIBD2534K062 9.2500]  24Y] 11/5/2034] 8759| 24.00 7.9731 | 7.8315 | 7.6832
FXTN 25:07 * |PIBD25350071 8.0000]  25Y]  ©9/30/2035] 9088] 24.90 8.0019 | 7.8750 | 7.7500




