Interpolated Bonds
December 23, 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 05-57 |PIBDO510A571 | 11.5000] 1M| 1/27/2010] 30| 0.08 4.0856 | 4.0460 | 4.0408
FXTN 10-15 _ |PIBD1010B153 | 14.7500] 1M| _ 2/3/2010] _ 37] 0.10 41063 | 4.0571 | 4.0506
FXTN 03-16 _|PIBD0310B167 55000 oM| 2/21/2010] 55| 0.15 41338 | 4.0753 | 4.0749
FXTN 10-16 _ |PIBD1010C161 | 14.6250] 2M|  3/2/2010] _ 64] 0.18 41395 | 4.0812 | 4.0868
FXTN10-177 _|PID1010CA170 | 13.8750] 3M| 3/30/2010] 92| 0.5 41571 | 4.0994 | 4.1237
FXTN 0558 |PIBD0510D589 | 11.5000]  3M| _ 4/7/2010] 100] 0.27 4.1659 | 4.1077 | 4.1308
FXTN 04-18 _|PIBD0410D181 6.5000] 4M| 4/20/2010] 113| 0.31 41812 | 4.1220 | 4.1415
FXTN 10-18 _ |PIBD1010D188 | 13.8750]  4M| 4/27/2010] 120] 0.33 41895 | 4.1297 | 4.1473
FXTN 07-34 _|PIBDO710E348 | 11.8750] 4M| 5/8/2010] 131| 0.36 42024 | 4.1418 | 4.1563
FXTN 10-19 _ |PIBD1010E196 | 14.2500]  5M| 5/25/2010] 148] 0.41 4.2224 | 4.1604 | 4.1703
FXTN 1020 |PIBD1010F202 | 14.1250]  5M| 6/22/2010] 176 0.48 42554 | 4.1912 | 4.1934
FXTN 10-21 _ |PIBD1010G210 | 14.5000] _ 7M| 7/20/2010] 204] 0.56 43173 | 4.2528 | 4.2528
FXTN 0559 |PIBD0510G595 | 10.7500]  7M| 7/21/2010] 205] 0.56 43199 | 4.0554 | 4.2554
RTB 03-05 __ |PIID0310H057 6.8750] 7M| _ 8/1/2010] 216] 0.59 4.3488 | 4.2845 | 4.2845
FXTN 10-22  |PIBD1010H228 | 14.6250]  8M| 8/10/2010] 225| 0.62 43724 | 4.3082 | 4.3082
FXTN 10-23 _ |PIBD10101236 | 14.6250] _ 8M| _ 9/1/2010] 247] 0.68 4.4302 | 4.3663 | 4.3663
RTB 0504 _ |PIIDO510H043 | 10.6250] 9M|  9/8/2010] 254 0.70 44486 | 4.3848 | 4.3848
FXTN 05-60 _|PIBD05101600 | 10.8750]  9M| 9/22/2010] 268] 0.73 4.4853 | 4.4217 | 4.4217
FXTN 0561 |PIBD0510L615 9.3750] 11M| 12/1/2010] 338 0.93 46691 | 4.6065 | 4.6065
FXTN 10-26 _ |PIBD1010L261 | 17.5000] _ 1Y| 12/21/2010] 358] 0.98 4.6883 | 4.6250 | 4.6288
FXTN 03-17 |PIBD0311A175 53750 1.5Y| 1/17/2011] 385 1.05 46899 | 4.6250 | 4.6368
FXTN 1027 |PIBD1011A278 | 17.5000] 1.5Y| 1/18/2011] 386] 1.06 46900 | 4.6250 | 4.6371
FXTN 07-35 |PIBDO711A354 | 11.0000] 1.5Y| 1/22/2011] 390] 1.07 46902 | 4.6250 | 4.6382
FXTN 0562 |PIBD0511C622 | _ 8.5000] 1.5Y|  3/3/2011] 430] 1.18 4.6927 | 4.6250 | 4.6500
FXTN 07-36_|PIBD0711D360 | 12.0000] 1.5Y| 4/15/2011] 473| 1.30 47164 | 4.6439 | 4.6802
FXTN 0563 |PIBD0511F638 | 10.6250] 1.5Y| 6/22/2011] 541] 1.48 4.7538 | 4.6737 | 4.7279
FXTN 07-37 _|PIBD0711G376 | 12.0000] _ 2Y| 7/22/2011] 571| 1.56 47703 | 4.6868 | 4.7489
RTB 03-06 __ |PIID0311G065 8.5000]  2Y| 7/31/2011] 580 1.59 4.7753 | 4.6908 | 4.7553
SPTB 10-01 _|SPTB10111016 | 15.5000]  2Y| 9/20/2011] 631] 1.73 4.8034 | 4.7132 | 4.7911
FXTN 10-28 _ |PIBD1011J288 | 16.5000] _ 2Y| 10/11/2011] 652] 1.79 48149 | 4.7224 | 4.8058
FXTN 05-64 _|PIBD0511J642 7.2500]  2Y| 10/19/2011] 660] 1.81 48193 | 4.7259 | 4.8114
RTB 0505 _ |PIID0511L054 58750]  2Y| 12/6/2011] 708| 1.94 48458 | 4.7469 | 4.8451
FXTN 04-19 *|PIBD0411L191 58750  2Y| 12/13/2011] 715 1.96 48496 | 4.7500 | 4.8500
FXTN 03-18 _|PIBD0312A182 58750] 2.5Y| 1/8/2012] 741] 2.03 4.9623 | 4.8614 | 4.9521
SPTB 10-02 _|SPTB1012A021 | 14.0000] 2.5Y| 1/31/2012] 764] 2.09 5.0620 | 4.9600 | 5.0425
FXTN 0565 |PIBD0512B658 5.7500] 2.5Y| 2/21/2012] 785 2.15 2.500000] 4.9500 | 3:15:24 PM| 4.9500 | 5.1531 | 5.0500 | 5.1250
FXTN 1029 |PIBD1012D291 | 13.0000] 2.5Y| 4/25/2012] 849 2.33 5.2096 | 5.0832 | 5.1408
FXTN 07-39 _|PIBD0712D395 | 11.5000] 2.5Y| 4/28/2012] 852] 2.33 52123 | 5.0847 | 5.1415
RTB 0506 |PIID0512H067 71250]  3Y| 8/1/2012] 947| 2.59] 150.100000] 6.0000 | 3:42:02 PM| 5.1905 | 5.2963 | 5.1340 | 5.1649
FXTN 07-40 _|PIBD0712H408 | 11.3750] _ 3Y| 8/18/2012] 964] 2.64 53113 | 5.1428 | 5.1691
RTB 03-07 __ |PID03121070 52500  3Y| 9/24/2012] 1001| 2.74 4.100000] 52150 | 3:19:26 PM| 5.2254 | 53440 | 5.1620 | 5.1782
FXTN 10-30 _ |PIBD1012J302 | 12.1250] _ 3Y| 10/17/2012] 1024] 2.81 5.3643 | 5.1739 | 5.1838
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'“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 07-41 *|PIBDO712K413 | 10.5000]  3Y| 11/17/2012] 1055 2.89 53917 | 5.1900 | 5.1915
FXTN 07-42__|PIBD0713A421 9.0000] 3.5Y| 1/5/2013] 1104] 3.02 5.4295 | 5.2425 | 5.0614
FXTN 07-43 _|PIBD0713C438 | _ 8.7500] 3.5Y|  3/3/2013| 1161] 3.18]  805.000000] 5.2850 | 2:05:33 PM| 5.3427 | 54735 | 5.3036 | 5.3427
FXTN 05-66 _ |PIBD0513C664 | 6.6250] 3.5Y] 3/13/2013| 1171] 3.21 54917 | 5.3216 | 5.3592
FXTN 10-31 __|PIBD1013C316 | 12.7500] 3.5Y| 3/27/2013] 1185 3.25 55171 | 5.3470 | 5.3822
FXTN 10-32__|PIBD1013E320 | 11.7500] 3.5Y| 5/15/2013] 1234] 3.38 5.6063 | 5.4356 | 5.4630
FXTN 07-44 _|PIBD0713F446 9.6250]  4Y| 6/29/2013] 1279] 3.50 5.6881 | 55170 | 5.5372
RTB 0507 __ |PIID0513G075 9.0000] _ 4Y| 7/31/2013] 1311] 3.59] _ 50.000000] 5.7450 | 11:16:10 AM| 5.7450 | 5.7463 | 55749 | 55900
FXTN 10-33_ |PIBD1013J337 | 11.0000] _ 4Y| 10/9/2013] 1381 3.78 5.8737 | 5.7016 | 5.7054
FXTN 07-45 *|PIBD0713K457 71250]  4Y| 11/2/2013] 1405| 3.85 5.9173 | 5.7450 | 5.7450
FXTN 0567 |PIBD0514A673 6.2500] 4.5Y| 1/27/2014] 1491| 4.08] 1,747.000000] 6.0500 | 3:09:56 PM| 6.0410 | 6.1392 | 6.0275 | 6.0410
FXTN 10-34 _ |PIBD1014C341 | 12.3750] 4.5Y| 3/25/2014] 1548] 4.24 6.1626 | 6.0434 | 6.0759
FXTN 10-35 |PIBD1014G356 | 12.7500] _ 5Y| 7/15/2014] 1660 4.55 6.2086 | 6.0746 | 6.1444
RTB 0508 |PIID05141080 6.2500]  5Y| 9/24/2014] 1731| 4.74] _ 25.550000] 6.4000 | 3:47:40 PM| 6.2132 | 6.2378 | 6.0944 | 6.1878
FXTN 07-46 _|PIBD0714J466 6.5000]  5Y| 10/4/2014] 1741| 4.77 6.2419 | 6.0972 | 6.1939
SPTB 10-03 *|SPTB1014J037 | 12.2500]  5Y| 10/14/2014] 1751 4.80 6.2460 | 6.1000 | 6.2000
FXTN 10-36 _ |PIBD1015B367 | 12.3750] 5.5Y| 2/24/2015| 1884 5.16 6.5066 | 6.3714 | 6.4482
FXTN 07-47 _ |PIBDO715E477 8.3750] 5.5Y| 5/22/2015] 1971] 5.40 6.6770 | 6.5489 | 6.6105
FXTN 10-37 _ |PIBD1015H370 | 11.8750]  6Y| 8/25/2015] 2066] 5.66 6.8632 | 6.7428 | 6.7878
FXTN 10-38 _ |PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015| 2178] 5.97 7.0827 | 6.9713 | 6.9967
FXTN 10-39 _ |PIBD1016A393 9.2500] 6.5Y| 1/12/2016] 2206] 6.04 71375 | 7.0284 | 7.0490
FXTN 07-48 _|PIBD0716A488 7.0000] 6.5Y| 1/27/2016] 2221] 6.08]  604.000000] 7.1000 | 11:35:08 AM| 7.0770 | 7.1669 | 7.0591 | 7.0770
FXTN 1040 |PIBD1016C407 | _ 7.5000] 6.5Y| 3/30/2016] 2284] 6.26 71963 | 7.0921 | 7.1017
FXTN 10-41 __|PIBD1016D416 | _ 7.0000] 6.5Y| 4/27/2016] 2312] 6.33 7.2093 | 7.1068 | 7.1126
FXTN 1042 |PIBD10161420 9.1250]  7Y| 9/4/2016] 2442] 6.69] 354.200000] 7.1000 | 3:15:38 PM| 7.1946 | 7.2698 | 7.1750 | 7.1636
RTB 07-01 PIID07161018 7.0000]  7Y| 9/24/2016] 2462 6.75 4.450000] 7.0000 | 12:07:27 PM| 7.0000 | 7.2792 | 7.1736 | 7.1714
FXTN 10-43 *|PIBD1016K436 6.2500] _ 7Y| 11/16/2016] 2515] 6.89 7.3038 | 7.1699 | 7.1922
FXTN 20-01 _ |PIBD2017D011 | 14.3750] 7.5Y| 4/24/2017| 2674] 7.33 7.4339 | 7.3050 | 7.3238
FXTN 10-44 |PIBD1017H447 | 7.7500] _ 8Y| 8/23/2017| 2795| 7.66 75329 | 7.4078 | 7.4239
FXTN 10-45 _|PIBD1018A451 5.8750] 8.5Y| 1/31/2018] 2956 8.10 7.6647 | 7.5446 | 7.5572
FXTN 10-47 |PIBD1018K478 8.8750]  9Y| 11/20/2018] 3249] 8.90 7.9044 | 7.7935 | 7.7997
FXTN 10-48 _*|PIBD1019B485 7.8750] _10Y| 2/19/2019] 3340] 9.15] 350.000000] 7.9000 | 11:21:12 AM| 7.8750 | 7.9788 | 7.8708 | 7.8750
FXTN 20-02 _ |PIBD2022C021 | 15.0000] 13Y| 3/14/2022| 4459] 12.22 8.3405 | 8.2042 | 8.2270
FXTN 20-03 _ |PIBD2022J033 | 12.7500] 13Y| 10/17/2022] 4676] 12.81 8.4106 | 8.2927 | 8.2953
FXTN 20-04 _|PIBD2023B048 | 13.0000] 14Y| 2/20/2023] 4802| 13.16 8.4514 | 8.3325 | 8.3349
FXTN 20-05  |PIBD2023E054 | 11.8750] 14Y| 5/29/2023] 4900 13.42 8.4830 | 8.3634 | 8.3658
FXTN 20-06  |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 5047| 13.83 8.5306 | 8.4098 | 8.4120
FXTN 20-07 _ |PIBD2024F075 | 12.3750] 15Y|  6/3/2024] 5271] 14.44 8.6029 | 8.4806 | 8.4825
FXTN 20-08 _ |PIBD2024H086 | 12.8750] 15Y|  8/5/2024] 5334] 14.61 8.6233 | 8.5005 | 8.5023
FXTN 20-09 _ |PIBD2024K091 | 13.7500] 15Y| 11/11/2024] 5432 14.88 8.6550 | 8.5314 | 8.5331
FXTN 20-10 _|PIBD2025D103 | 12.1250] 16Y| 4/14/2025] 5586] 15.30 8.7048 | 8.5800 | 8.5816
FXTN 20-11 _ |PIBD2025J116 | 12.1250] 16Y| 10/20/2025| 5775] 15.82 8.7658 | 8.6397 | 8.6410
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FXTN 25-01  |PIBD2525K015 | 18.2500]  16Y| 11/29/2025] 5815| 15.93 8.7788 | 8.6523 | 8.6536
FXTN 20-12 _ |PIBD2026A122 | 10.2500] 17Y| 1/19/2026] 5866 16.07 8.7953 | 8.6684 | 8.6697
FXTN 20-13 _ |PIBD2026L139 8.0000] 17Y| 12/7/2026] 6188 16.95 8.8993 | 8.7701 | 8.7710
FXTN 20-14 _ |PIBD20271140 8.6250] 18Y|  9/6/2027| 6461] 17.70 8.9876 | 8.8563 | 8.8569
FXTN 20-15 *|PIBD2028L151 9.5000] 20Y| 12/4/2028] 6916] 18.95 9.1346 | 9.0000 | 9.0000
FXTN 25-02_ |PIBD2530G029 | 12.5000] 21Y| 7/28/2030] 7517] 20.59 9.1951 | 9.0695 | 9.0695
FXTN 25-03  |PIBD2531A032 | 11.2500] 22Y| 1/26/2031] 7699] 21.09 9.2135 | 9.0905 | 9.0905
FXTN 25-04 _|PIBD2531J042 9.3750] 22Y| 10/5/2031] 7951] 21.78 9.2388 | 9.1197 | 9.1197
FXTN 25-05 |PIBD2532K057 8.5000] 23Y| 11/29/2032| 8372| 22.94 9.2812 | 9.1684 | 9.1684
FXTN 25-06 *|PIBD2534K062 9.2500] 25Y| 11/5/2034] 9078| 24.87 9.3523 | 9.2500 | 9.2500




