Interpolated Bonds
December 14, 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 8| 0.02 4.0154 | 4.0000 | 4.0000
FXTN 0557 |PIBD0510A571 | 11.5000]  1M| 1/27/2010] _ 43] 0.12 4.0923 | 4.0000 | 4.0000
FXTN10-15 _ |PIBD1010B153 | 14.7500] 2M|  2/3/2010] 50| 0.14 4.0959 | 4.0063 | 4.0063
FXTN 03-16_|PIBD0310B167 550000 2M| 2/21/2010] 68| 0.19 4.247652| 4.0000 | 2:14:56 PM| 3.9767 | 4.1052 | 4.0223 | 4.0223
FXTN10-16 _ |PIBD1010C161 | 14.6250] 2M|  3/2/2010] 77| 0.21 41098 | 4.0304 | 4.0304
FXTN 10-17 _ |PID1010CA170 | 13.8750]  4M| 3/30/2010] 105] 0.29 41307 | 4.0594 | 4.0594
FXTN 0558  |PIBD0510D589 | 11.5000] 4M|  4/7/2010] 113]| 0.31 41434 | 4.0718 | 4.0718
FXTN 04-18 _|PIBD0410D181 6.5000]  4M| 4/20/2010] 126 0.35 41640 | 4.0921 | 4.0921
FXTN 10-18 _ |PIBD1010D188 | 13.8750] 5M| 4/27/2010] 133| 0.36 41752 | 4.1030 | 4.1030
FXTN 07-34 _ |PIBDO710E348 | 11.8750] 5M|  5/8/2010] 144] 0.39 41926 | 4.1201 | 4.1201
FXTN10-19  |PIBD1010E196 | 14.2500] 5M| 5/25/2010] 161| 0.44 42196 | 4.1466 | 4.1466
FXTN 1020 |PIBD1010F202 | 14.1250]  6M| 6/22/2010] 189] 0.52 4.2735 | 4.2007 | 4.2007
FXTN 10-21 _|PIBD1010G210 | 14.5000]  7M| 7/20/2010] 217| 0.59 43381 | 4.2669 | 4.2669
FXTN 0559 |PIBD0510G595 | 10.7500]  7M| 7/21/2010] 218] 0.60 4.3404 | 4.2692 | 4.2692
RTB 03-05 _ |PIID0310H057 6.8750] 8M|  8/1/2010] 229 0.63 1.000000] 4.8750 | 3:55:12 PM| 4.8750 | 4.3658 | 4.2952 | 4.2952
FXTN 1022 |PIBD1010H228 | 14.6250]  8M| 8/10/2010] 238] 0.65 4.3865 | 4.3165 | 4.3165
FXTN 10-23_ |PIBD10101236 | 14.6250] 9M| _ 9/1/2010] 260] 0.71 4.4373 | 4.3685 | 4.3685
RTB 0504 _ |PIID0510H043 | 10.6250] 9M|  9/8/2010] 267] 0.73 4.4535 | 4.3850 | 4.3850
FXTN 05-60 _|PIBD05101600 | 10.8750] 9M| 9/22/2010] 281| 0.77 44858 | 4.4181 | 4.4181
FXTN 0561 |PIBD0510L615 9.3750] _1Y| 12/1/2010] 351] 0.96 4.6473 | 4.5835 | 4.5835
FXTN 1026 |PIBD1010L261 | 17.5000] 1.5Y| 12/21/2010] 371 1.02 4.6625 | 4.6000 | 4.6000
FXTN 03-17 _|PIBD0311A175 53750] 1.5Y| 1/17/2011] 398 1.09 4.6606 | 4.6000 | 4.6000
FXTN 10-27 _|PIBD1011A278 | 17.5000] 1.5Y| 1/18/2011] 399 1.09 4.6605 | 4.6000 | 4.6000
FXTN 07-35 _|PIBD0711A354 | 11.0000] 1.5Y| 1/22/2011] 403] 1.10 0.183000] 4.6000 | 2:39:26 PM| 4.6000 | 4.6602 | 4.6000 | 4.6000
FXTN 0562 |PIBD0511C622 | 8.5000] 1.5Y| 3/3/2011| 443 1.21 10.000000] 4.5500 | 2:41:05 PM| 4.5500 | 4.6573 | 4.6000 | 4.6000
FXTN 07-36__|PIBD0711D360 | 12.0000] 1.5Y| 4/15/2011] 486] 1.33 46813 | 4.6075 | 4.6015
FXTN 0563 |PIBDO511F638 | 10.6250]  2Y| 6/22/2011] 554] 1.52 47192 | 4.6195 | 4.6039
FXTN 07-37 _|PIBD0711G376 | 12.0000] _ 2Y| 7/22/2011] 584] 1.60 4.7360 | 4.6247 | 4.6049
RTB 03-06 _ |PIID0311G065 8.5000]  2Y| 7/31/2011] 593 1.62 47410 | 4.6263 | 4.6053
SPTB 10-01 _ |SPTB10111016 | 15.5000]  2Y| 9/20/2011| 644] 1.76 4.7695 | 4.6353 | 4.6071
FXTN 10-28  |PIBD1011J288 | 16.5000]  2Y| 10/11/2011] 665 1.82 47812 | 4.6389 | 4.6078
FXTN 05-64 _|PIBD0511J642 7.2500]  2Y| 10/19/2011] 673 1.84 4.7857 | 4.6404 | 4.6081
RTB 0505 _ |PIID0511L054 58750  2Y| 12/6/2011] 721] 1.98 48124 | 4.6488 | 4.6098
FXTN 04-19 _*|PIBD0411L191 58750]  2Y| 12/13/2011] 728 1.99 48163 | 4.6500 | 4.6100
FXTN 03-18 _ |PIBD0312A182 58750 2.5Y| 1/8/2012] 754] 2.07 49004 | 4.7781 | 4.7437
SPTB 10-02 _ |SPTB1012A021 | 14.0000] 2.5Y| 1/31/2012] 777] 2.13 4.9917 | 4.8915 | 4.8620
FXTN 05-65 |PIBD0512B658 5.7500] 2.5Y| 2/21/2012] 798| 2.19] _ 20.000000] 4.9250 | 11:00:00 AM| 4.9250 | 5.0669 | 4.9950 | 4.9700
FXTN 1029 |PIBD1012D291 | 13.0000] 2.5Y| 4/25/2012] 862] 2.36 51304 | 5.0495 | 5.0293
FXTN 07-39 _|PIBD0712D395 | 11.5000] 2.5Y| 4/28/2012] 865 2.37 51334 | 5.0521 | 5.0320
RTB 0506 |PIID0512H067 71250]  3Y| 8/1/2012] 960] 2.63 52277 | 5.1330 | 5.1200
FXTN 07-40 _|PIBDO712H408 | 11.3750]  3Y| 8/18/2012] 977| 2.68 5.2445 | 51475 | 5.1357
RTB 03-07 __ |PIID03121070 52500]  3Y| 9/24/2012] 1014] 2.78 0.994500] 5.1850 | 3:06:46 PM| 5.1850 | 5.2812 | 5.1790 | 5.1700




Interpolated Bonds
December 14, 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] 1037| 2.84 53041 | 5.1986 | 5.1913
FXTN 07-41 _*|PIBD0712K413 | 10.5000] _ 3Y| 11/17/2012] 1068] 2.93 5.3348 | 5.2250 | 5.2200
FXTN 07-42 _|PIBD0713A421 9.0000] 3.5Y| 1/5/2013] 1117] 3.06 5.3708 | 5.2821 | 5.2778
FXTN 07-43 _|PIBD0713C438 | _ 8.7500] 3.5Y]  3/3/2013| 1174] 3.22] _ 15.000000] 5.3250 | 2:40:06 PM| 5.3500 | 54128 | 5.3485 | 5.3450
FXTN 05-66  |PIBD0513C664 | _ 6.6250] 3.5Y| 3/13/2013| 1184] 3.24 5.4324 | 5.3650 | 5.3606
FXTN 10-31 __|PIBD1013C316 | 12.7500] 3.5Y| 3/27/2013] 1198] 3.28 5.4599 | 5.3880 | 5.3824
FXTN 10-32 _ |PIBD1013E320 | 11.7500] 3.5Y| 5/15/2013] 1247| 3.42 5.5562 | 5.4686 | 5.4587
FXTN 07-44 _|PIBD0713F446 9.6250]  4Y| 6/29/2013] 1292] 3.54 5.6447 | 55427 | 5.5288
RTB 0507 __ |PIID0513G075 9.0000] _ 4Y| 7/31/2013] 1324] 3.63 57076 | 5.5953 | 5.5786
FXTN 10-33 _|PIBD1013J337 | 11.0000] _ 4Y| 10/9/2013] 1394] 3.82 5.8451 | 5.7105 | 5.6876
FXTN 07-45 *|PIBD0713K457 71250]  4Y| 11/2/2013] 1418] 3.88 5.8923 | 5.7500 | 5.7250
FXTN 0567 |PIBD0514A673 6.2500] 4.5Y| 1/27/2014] 1504] 4.12] 1,815.000000] 5.9650 | 3:57:55 PM| 5.9611 | 6.0498 | 59800 | 5.9611
FXTN 10-34 _|PIBD1014C341 | 12.3750] 4.5Y| 3/25/2014] 1561| 4.28 6.0874 | 6.0063 | 5.9861
FXTN 10-35 _ |PIBD1014G356 | 12.7500] _ 5Y| 7/15/2014] 1673] 4.58 6.1612 | 6.0580 | 6.0351
RTB 0508 |PIID05141080 6.2500]  5Y| 9/24/2014] 1744] 4.78 0.700000] 6.1600 | 3:04:26 PM| 6.1571 | 6.2080 | 6.0908 | 6.0662
FXTN 07-46 _|PIBD0714J466 6.5000]  5Y| 10/4/2014] 1754] 4.81 6.2146 | 6.0954 | 6.0706
SPTB 10-03 *|SPTB1014J037 | 12.2500]  5Y| 10/14/2014] 1764] 4.83 6.2212 | 6.1000 | 6.0750
FXTN 10-36 _ |PIBD1015B367 | 12.3750] 55Y| 2/24/2015| 1897] 5.20 6.4580 | 6.3504 | 6.3260
FXTN 07-47 |PIBDO715E477 8.3750] 5.5Y| 5/22/2015] 1984] 5.44 6.6130 | 6.5143 | 6.4901
FXTN 10-37 _|PIBD1015H370 | 11.8750] _ 6Y| 8/25/2015] 2079] 5.70 6.7822 | 6.6931 | 6.6694
FXTN 10-38 _ |PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2191| 6.00 6.9816 | 6.9040 | 6.8807
FXTN 10-39 _|PIBD1016A393 9.2500] 6.5Y| 1/12/2016] 2219 6.08 7.0315 | 6.9568 | 6.9336
FXTN 07-48 _|PIBD0716A488 7.0000] 6.5Y| 1/27/2016] 2234] 6.12] 101.300000] 6.9550 | 3:57:20 PM| 6.9619 | 7.0582 | 6.9850 | 6.9619
FXTN 10-40 _|PIBD1016C407 | _ 7.5000] 6.5Y| 3/30/2016] 2297] 6.29 7.0857 | 7.0107 | 6.9719
FXTN 10-41 _ |PIBD1016D416 | _ 7.0000] 6.5Y| 4/27/2016] 2325 6.37 7.0979 | 7.0221 | 6.9763
FXTN 10-42__|PIBD10161420 9.1250]  7Y|  9/4/2016] 2455| 6.73] 530.100000] 7.0200 | 4:11:11 PM| 7.0200 | 7.1547 | 7.0750 | 6.9969
RTB 07-01 PIID07161018 7.0000]  7Y| 9/24/2016] 2475| 6.78] 255.500000] 6.9850 | 3:48:06 PM| 6.9846 | 7.1634 | 7.0545 | 7.0001
FXTN 10-43 _*|PIBD1016K436 6.2500]  7Y| 11/16/2016] 2528 6.93 7.1865 | 7.0000 | 7.0085
FXTN 20-01 _|PIBD2017D011 | 14.3750] 7.5Y| 4/24/2017| 2687| 7.36 7.2995 | 7.1286 | 7.1350
FXTN 10-44 _|PIBD1017H447 | 7.7500] _ 8Y| 8/23/2017] 2808] 7.69 7.3854 | 7.2265 | 7.2313
FXTN 10-45 _ |PIBD1018A451 58750 8.5Y| 1/31/2018] 2969] 8.13 7.4998 | 7.3568 | 7.3594
FXTN 10-47 _|PIBD1018K478 8.8750]  9Y| 11/20/2018] 3262 8.94 7.7079 | 7.5939 | 7.5926
FXTN 10-48 *|PIBD1019B485 7.8750] 10Y| 2/19/2019] 3353] 9.19] _ 50.000000] 7.6650 | 3:36:36 PM| 7.6650 | 7.7725 | 7.6675 | 7.6650
FXTN 20-02_ |PIBD2022C021 | 15.0000] 13Y| 3/14/2022] 4472] 12.25 8.1903 | 8.0845 | 8.0827
FXTN 20-03 _ |PIBD2022J033 | 12.7500] 13Y| 10/17/2022| 4689] 12.85 8.2713 | 8.1653 | 8.1638
FXTN 20-04 _|PIBD2023B048 | 13.0000] 14Y| 2/20/2023] 4815] 13.19 8.3184 | 8.2123 | 8.2108
FXTN 20-05  |PIBD2023E054 | 11.8750] 14Y| 5/29/2023] 4913| 13.46 8.3550 | 8.2488 | 8.2474
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 5060 13.86 8.4099 | 8.3036 | 8.3023
FXTN 20-07 _|PIBD2024F075 | 12.3750] 15Y|  6/3/2024] 5284] 14.48 8.4935 | 8.3870 | 8.3859
FXTN 20-08 _ |PIBD2024H086 | 12.8750] 15Y|  8/5/2024] 5347 14.65 8.5170 | 8.4105 | 8.4094
FXTN 20-09 |PIBD2024K091 | 13.7500] 15Y| 11/11/2024] 5445 14.92 8.5536 | 8.4470 | 8.4460
FXTN 20-10 _|PIBD2025D103 | 12.1250] 16Y| 4/14/2025| 5599 15.34 8.6111 | 8.5044 | 8.5035
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FXTN 20-11 _ |PIBD2025J116 | 12.1250] 16Y| 10/20/2025] 5788| 15.86 8.6817 | 8.5748 | 8.5740
FXTN 25-01 _ |PIBD2525K015 | 18.2500] 16Y| 11/29/2025| 5828 15.97 8.6966 | 8.5897 | 8.5890
FXTN 20-12 _ |PIBD2026A122 | 10.2500] 17Y| 1/19/2026] 5879] 16.11 8.7156 | 8.6087 | 8.6080
FXTN 20-13 _ |PIBD2026L139 8.0000] 17Y| 12/7/2026] 6201] 16.99 8.8359 | 8.7287 | 8.7282
FXTN 20-14 _|PIBD20271140 8.6250] 18Y| 9/6/2027| 6474] 17.74 8.9378 | 8.8305 | 8.8301
FXTN 20-15 _*|PIBD2028L151 9.5000] 20Y| 12/4/2028] 6929] 18.98 9.1077 | 9.0000 | 9.0000
FXTN 25-02  |PIBD2530G029 | 12.5000] 21Y| 7/28/2030] 7530] 20.63 9.1724 | 9.0695 | 9.0695
FXTN 25-03 _ |PIBD2531A032 | 11.2500] 22Y| 1/26/2031] 7712] 21.13 9.1920 | 9.0905 | 9.0905
FXTN 25-04 _|PIBD2531J042 9.3750] 22Y| 10/5/2031] 7964] 21.82 9.2191 | 9.1197 | 9.1197
FXTN 25-05 _ |PIBD2532K057 8.5000] 23Y| 11/29/2032| 8385| 22.97 9.2644 | 9.1684 | 9.1684
FXTN 25-06 *|PIBD2534K062 9.2500] 25Y| 11/5/2034] 9091| 24.91 0.900000] 9.0000 | 10:02:29 AM| 9.0000 | 9.3404 | 9.2500 | 9.2500




