Interpolated Bonds
December 11, 2009

'“s:q:‘n':'ee“t ISIN Coupon | Tenor| Maturity |Days| YRS | D. Vol (MM) :{';T; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 10-14  |PIBD1009L149 | 14.8750] <1M| 12/23/2009 9| 0.02 4.0157 | 4.0000 | 4.0000
FXTN 0557 |PIBD0510A571 | 11.5000] 1M| 1/27/2010] _ 44] 0.12 4.0846 | 4.0000 | 4.0000
FXTN10-15 _ |PIBD1010B153 | 14.7500] 2M|  2/3/2010] 51| 0.14 40959 | 4.0125 | 4.0125
FXTN 03-16_|PIBD0310B167 550000 2M| 2/21/2010] 69| 0.19 6.300000] 4.0000 | 3:15:13 PM| 3.9524 | 4.1248 | 4.0446 | 4.0446
FXTN10-16 _ |PIBD1010C161 | 14.6250] 2M|  3/2/2010] 78| 0.21 0.100000] 4.0000 | 3:13:47 PM| 4.0000 | 4.1393 | 4.0607 | 4.0607
FXTN 10-17 _ |PID1010CA170 | 13.8750]  4M| 3/30/2010] 106] 0.29 41782 | 4.1039 | 4.1039
FXTN 0558  |PIBD0510D589 | 11.5000]  4M|  4/7/2010] 114] 0.31 41829 | 4.10901 | 4.1091
FXTN 04-18 _|PIBD0410D181 6.5000]  4M| 4/20/2010] 127] 0.35 41905 | 4.1175 | 4.1175
FXTN 10-18 _ |PIBD1010D188 | 13.8750] 5M| 4/27/2010] 134] 0.37 41947 | 4.1221 | 4.1221
FXTN 07-34 _|PIBDO710E348 | 11.8750] 5M|  5/8/2010] 145] 0.40 42011 | 4.1292 | 4.1292
FXTN10-19  |PIBD1010E196 | 14.2500] 5M| 5/25/2010] 162| 0.44 42112 | 4.1403 | 4.1403
FXTN 1020 |PIBD1010F202 | 14.1250]  6M| 6/22/2010] 190] 0.52 4.2503 | 4.1820 | 4.1818
FXTN 10-21 _|PIBD1010G210 | 14.5000]  7M| 7/20/2010] 218 0.60 43156 | 4.2510 | 4.2502
FXTN 0559 |PIBD0510G595 | 10.7500]  7M| 7/21/2010] 219] 0.60 43179 | 4.2535 | 4.2527
RTB 03-05 _ |PIID0310H057 6.8750] 8M|  8/1/2010] 230] 0.63 0.550000] 5.0000 | 2:33:45 PM| 4.4999 | 4.3436 | 4.2806 | 4.2796
FXTN 1022 |PIBD1010H228 | 14.6250]  8M| 8/10/2010] 239] 0.65 4.3646 | 4.3028 | 4.3016
FXTN 10-23_ |PIBD10101236 | 14.6250] 9M|  9/1/2010] 261| 0.72 44159 | 4.3570 | 4.3554
RTB 0504 _ |PIID0510H043 | 10.6250] 9M|  9/8/2010] 268] 0.73 0.050000] 5.0000 | 2:34:08 PM| 5.0000 | 4.4322 | 4.3742 | 4.3725
FXTN 05-60 |PIBD0510/600 | 10.8750] 9M| 9/22/2010] 282| 0.77 44648 | 4.4087 | 4.4067
FXTN 0561 |PIBD0510L615 9.3750] _1Y| 12/1/2010] 352] 0.96 46281 | 4.5812 | 4.5779
FXTN 1026 |PIBD1010L261 | 17.5000] 1.5Y| 12/21/2010] 372| 1.02 46502 | 4.6026 | 4.5958
FXTN 03-17 _|PIBD0311A175 53750] 1.5Y| 1/17/2011] 399 1.09 4.6624 | 4.6110 | 4.5974
FXTN 10-27 _|PIBD1011A278 | 17.5000] 1.5Y| 1/18/2011] 400| 1.10 46629 | 4.6113 | 4.5974
FXTN 07-35 _ |PIBD0711A354 | 11.0000] 1.5Y] 1/22/2011] 404] 1.1 4.6647 | 4.6125 | 4.5976
FXTN 0562 |PIBD0511C622 | 8.5000] 1.5Y| 3/3/2011| 444] 1.2 46827 | 4.6250 | 4.6000
FXTN 07-36__|PIBD0711D360 | 12.0000] 1.5Y| 4/15/2011] 487] 1.33 4.7074 | 4.6288 | 4.6023
FXTN 0563 |PIBDO511F638 | 10.6250]  2Y| 6/22/2011] 555| 1.52 47464 | 4.6347 | 4.6058
FXTN 07-37 _|PIBD0711G376 | 12.0000] _ 2Y| 7/22/2011] 585] 1.60 4.7636 | 4.6374 | 4.6074
RTB 03-06 _ |PIID0311G065 8.5000]  2Y| 7/31/2011] 594] 1.63 1.000000] 4.8750 | 10:40:37 AM| 4.8750 | 4.7687 | 4.6382 | 4.6079
SPTB 10-01 _ |SPTB10111016 | 15.5000]  2Y| 9/20/2011] 645 1.77 4.7980 | 4.6426 | 4.6106
FXTN 10-28  |PIBD1011J288 | 16.5000]  2Y| 10/11/2011] 666] 1.82 48100 | 4.6445 | 4.6117
FXTN 05-64 _|PIBD0511J642 7.2500]  2Y| 10/19/2011] 674] 1.85 48146 | 4.6452 | 4.6121
RTB 0505 _ |PIID0511L054 58750 2Y| 12/6/2011] 722| 1.98 48421 | 4.6494 | 4.6146
FXTN 04-19 _*|PIBD0411L191 58750]  2Y| 12/13/2011] 729 2.00 4.8462 | 4.6500 | 4.6150
FXTN 03-18 _ |PIBD0312A182 58750 2.5Y| 1/8/2012] 755| 2.07 4.9239 | 4.7781 | 4.7496
SPTB 10-02 _ |SPTB1012A021 | 14.0000] 2.5Y| 1/31/2012] 778] 2.13 4.9926 | 4.8915 | 4.8687
FXTN 05-65 |PIBD0512B658 57500] 2.5Y| 2/21/2012] 799] 2.19 5.0554 | 4.9950 | 4.9775
FXTN 1029 _|PIBD1012D291 | 13.0000] 2.5Y| 4/25/2012] 863] 2.36 51206 | 5.0549 | 5.0350
FXTN 07-39 _|PIBD0712D395 | 11.5000] 2.5Y| 4/28/2012] 866| 2.37 51237 | 50577 | 5.0377
RTB 0506 |PIID0512H067 71250]  3Y| 8/1/2012] 961 2.63 1.541000] 5.9000 | 10:59:05 AM| 5.6947 | 52205 | 5.1465 | 5.1230
FXTN 07-40 _|PIBDO712H408 | 11.3750]  3Y| 8/18/2012] 978| 2.68 5.2378 | 5.1624 | 5.1383
RTB 03-07 __ |PIID03121070 52500]  3Y| 9/24/2012] 1015| 2.78 2.443000] 51750 | 3:11:09 PM| 5.2056 | 5.2755 | 5.1970 | 5.1715




Interpolated Bonds
December 11, 2009

'“s:q:‘n':'ee“t ISIN Coupon | Tenor| Maturity |Days| YRS | D. Vol (MM) \'{'::; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 10-30 _ |PIBD1012J302 | 12.1250]  3Y| 10/17/2012| 1038] 2.84 52990 | 5.2185 | 5.1922
FXTN 07-41 _*|PIBD0712K413 | 10.5000] _ 3Y| 11/17/2012] 1069] 2.93 5.3306 | 5.2475 | 5.2200
FXTN 07-42 _|PIBD0713A421 9.0000] 3.5Y| 1/5/2013] 1118] 3.06 5.3852 | 5.3007 | 5.2794
FXTN 07-43 _ |PIBD0713C438 | _ 8.7500] 3.5Y|  3/3/2013] 1175] 3.22 5.4487 | 5.3625 | 5.3485
FXTN 05-66 _ |PIBD0513C664 | _ 6.6250] 3.5Y| 3/13/2013| 1185] 3.25 5.4673 | 5.3786 | 5.3644
FXTN 10-31 __|PIBD1013C316 | 12.7500] 3.5Y| 3/27/2013] 1199] 3.28 5.4934 | 5.4011 | 5.3868
FXTN 10-32 _ |PIBD1013E320 | 11.7500] 3.5Y| 5/15/2013] 1248 3.42 55847 | 5.4799 | 5.4649
FXTN 07-44 _|PIBD0713F446 9.6250]  4Y| 6/29/2013] 1293] 3.54 5.6686 | 5.5523 | 5.5366
RTB 0507 __ |PIID0513G075 9.0000] _ 4Y| 7/31/2013] 1325 3.63 0.100000] 6.0000 | 2:44:43 PM| 6.0000 | 5.7282 | 5.6038 | 5.5876
FXTN 10-33 _ |PIBD1013J337 | 11.0000] _ 4Y| 10/9/2013] 1395] 3.82 5.8587 | 5.7164 | 5.6992
FXTN 07-45 *|PIBD0713K457 71250]  4Y| 11/2/2013] 1419] 3.89 5.9035 | 5.7550 | 5.7375
FXTN 0567 |PIBD0514A673 6.2500] 4.5Y| 1/27/2014] 1505| 4.12] _ 14.700000] 5.9300 | 2:29:46 PM| 5.9300 | 6.0588 | 5.9900 | 5.9650
FXTN 10-34 _|PIBD1014C341 | 12.3750] 4.5Y| 3/25/2014] 1562| 4.28 6.0938 | 6.0141 | 5.9935
FXTN 10-35 _ |PIBD1014G356 | 12.7500] _ 5Y| 7/15/2014] 1674] 4.59 6.1625 | 6.0615 | 6.0495
RTB 0508 |PIID05141080 6.2500]  5Y| 9/24/2014] 1745 4.78 6.2060 | 6.0915 | 6.0850
FXTN 07-46 _|PIBD0714J466 6.5000]  5Y| 10/4/2014] 1755 4.81 6.2121 | 6.0958 | 6.0900
SPTB 10-03 *|SPTB1014J037 | 12.2500]  5Y| 10/14/2014] 1765] 4.84 6.2183 | 6.1000 | 6.0950
FXTN 10-36 _ |PIBD1015B367 | 12.3750] 55Y| 2/24/2015| 1898] 5.20 6.4565 | 6.3519 | 6.3398
FXTN 07-47 |PIBDO715E477 8.3750] 5.5Y| 5/22/2015] 1985| 5.44 6.6123 | 6.5166 | 6.4999
FXTN 10-37 _|PIBD1015H370 | 11.8750] _ 6Y| 8/25/2015] 2080] 5.70 6.7824 | 6.6965 | 6.6747
FXTN 10-38 _ |PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2192 6.01 6.9830 | 6.9086 | 6.8809
FXTN 10-39 _|PIBD1016A393 9.2500] 6.5Y| 1/12/2016] 2220 6.08 7.0331 | 6.9616 | 6.9324
FXTN 07-48 _|PIBD0716A488 7.0000] 6.5Y| 1/27/2016] 2235] 6.12] _ 25.000000] 6.9650 | 3:22:34 PM| 6.9608 | 7.0600 | 6.9900 | 6.9600
FXTN 10-40 _|PIBD1016C407 | _ 7.5000] 6.5Y| 3/30/2016] 2298] 6.30 7.0868 | 7.0128 | 6.9686
FXTN 10-41 _ |PIBD1016D416 | _ 7.0000] 6.5Y| 4/27/2016] 2326 6.37 7.0988 | 7.0229 | 6.9724
FXTN 10-42__|PIBD10161420 9.1250]  7Y|  9/4/2016] 2456] 6.73 71541 | 7.0700 | 6.9901
RTB 07-01 PIID07161018 70000  7Y| 9/24/2016] 2476] 6.78 5.100000] 6.9600 | 3:39:17 PM| 6.9560 | 7.1626 | 7.0536 | 6.9928
FXTN 10-43 _*|PIBD1016K436 6.2500]  7Y| 11/16/2016] 2529 6.93 0.091000] 7.5000 | 2:07:56 PM| 7.5000 | 7.1852 | 7.0100 | 7.0000
FXTN 20-01 _|PIBD2017D011 | 14.3750] 7.5Y| 4/24/2017| 2688 7.36 7.2939 | 7.1377 | 7.1282
FXTN 10-44 _ |PIBD1017H447 | 7.7500] _ 8Y| 8/23/2017] 2809] 7.70 7.3766 | 7.2348 | 7.2257
FXTN 10-45 _ |PIBD1018A451 58750 8.5Y| 1/31/2018] 2970] 8.14 7.4867 | 7.3641 | 7.3555
FXTN 10-47 _|PIBD1018K478 8.8750]  9Y| 11/20/2018] 3263 8.94 7.6870 | 7.5994 | 7.5916
FXTN 10-48 *|PIBD1019B485 78750 10Y| 2/19/2019] 3354] 9.19 0.250000] 8.2500 | 10:19:27 AM| 8.2500 | 7.7492 | 7.6725 | 7.6650
FXTN 20-02_|PIBD2022C021 | 15.0000] 13Y| 3/14/2022] 4473] 12.25 8.1788 | 8.0879 | 8.0671
FXTN 20-03 _ |PIBD2022J033 | 12.7500] 13Y| 10/17/2022] 4690] 12.85 8.2621 | 8.1685 | 8.1451
FXTN 20-04 _|PIBD2023B048 | 13.0000] 14Y| 2/20/2023] 4816] 13.19 8.3105 | 8.2152 | 8.1904
FXTN 20-05  |PIBD2023E054 | 11.8750] 14Y| 5/29/2023] 4914] 13.46 8.3481 | 8.2516 | 8.2256
FXTN 20-06 _ |PIBD2023J068 | 11.3750]  14Y| 10/23/2023] 5061] 13.87 8.4046 | 8.3062 | 8.0784
FXTN 20-07 _|PIBD2024F075 | 12.3750] 15Y|  6/3/2024] 5285 14.48 8.4906 | 8.3893 | 8.3589
FXTN 20-08 _ |PIBD2024H086 | 12.8750] 15Y|  8/5/2024] 5348 14.65 8.5148 | 8.4127 | 8.3815
FXTN 20-09 |PIBD2024K091 | 13.7500] 15Y| 11/11/2024] 5446] 14.92 8.5524 | 8.4491 | 8.4167
FXTN 20-10 _|PIBD2025D103 | 12.1250] 16Y| 4/14/2025| 5600 15.34 8.6115 | 8.5063 | 8.4721
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'“s:q:‘n':'ee“t ISIN Coupon | Tenor| Maturity |Days| YRS | D. Vol (MM) :{';T; Traded Time W;{ﬁ"’e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 20-11 _ |PIBD2025J116 | 12.1250] 16Y| 10/20/2025] 5789] 15.86 8.6841 | 8.5764 | 8.5400
FXTN 25-01 _|PIBD2525K015 | 18.2500] 16Y| 11/29/2025| 5829 15.97 8.6994 | 8.5913 | 8.5544
FXTN 20-12 _ |PIBD2026A122 | 10.2500] 17Y| 1/19/2026] 5880] 16.11 8.7190 | 8.6102 | 8.5727
FXTN 20-13 _ |PIBD2026L139 8.0000] 17Y| 12/7/2026] 6202] 16.99 8.8426 | 8.7297 | 8.6884
FXTN 20-14 _|PIBD20271140 8.6250] 18Y| 9/6/2027| 6475| 17.74 8.9474 | 8.8311 | 8.7865
FXTN 20-15 _*|PIBD2028L151 9.5000] 20Y| 12/4/2028] 6930] 18.99 9.1221 | 9.0000 | 8.9500
FXTN 25-02  |PIBD2530G029 | 12.5000] 21Y| 7/28/2030] 7531| 20.63 9.1836 | 9.0681 | 9.0320
FXTN 25-03  |PIBD2531A032 | 11.2500] 22Y| 1/26/2031] 7713] 21.13 9.2022 | 9.0887 | 9.0568
FXTN 25-04 _|PIBD2531J042 9.3750] 22Y| 10/5/2031] 7965 21.82 9.2280 | 9.1173 | 9.0912
FXTN 25-05 _ |PIBD2532K057 8.5000] 23Y| 11/29/2032] 8386] 22.98 9.2711 | 9.1650 | 9.1487
FXTN 25-06 *|PIBD2534K062 9.2500] 25Y| 11/5/2034] 9092| 24.91] _ 20.250000] 9.0000 | 10:21:14 AM| 9.0988 | 9.3433 | 9.2450 | 9.2450




