Interpolated Bonds
February 24, 2010

ISIN '"S:lg’r:‘:"t Coupon |Tenor| Maturity | Days| YRS | D. Vol (Mm) \'(';T; Traded Time Wi(ﬁve PDSI-F | PDSI-R1 | PDSI-R2
PIBD1010C161 |FXTN 10-16 14.6250] <IM|  3/2/2010] 5| 0.01 3.0099 | 3.9848 | 3.9848
PID1010CA170 |FXTN 10-17 13.8750] _1M| 3/30/2010] 33| 0.09 3.0993 | 3.8788 | 3.8788
PIBD0510D589 |FXTN 05-58 11.5000] M| 4/7/2090] 41| 0.11 0.100000] 4.8750 | 35550 PM| 4.8750 | 4.0109 | 3.8728 | 3.8733
PIBD0410D181 |FXTN 04-18 65000 2M| 4/20/2010] 54| 0.15 4.0326 | 3.8687 | 3.8702
PIBD1010D188 |FXTN 10-18 13.8750]  2M| 4/27/2010] 61| 0.17 4.0443 | 3.8666 | 3.8686
PIBD0710E348 |FXTN 07-34 11.8750] _2M| _ 5/8/2010] 72| 0.20 4.0627 | 3.8631 | 3.8660
PIBD1010E196 |FXTN 10-19 140500 3M| 5/25/2010] 89| 0.24 40910 | 3.8578 | 3.8619
PIBD1010F202 |FXTN 10-20 14.1250]  4M| 6/22/2010] 17| 0.32 41262 | 3.9206 | 3.9304
PIBD1010G210 |FXTN 10-21 145000 5M| 7/20/2010] 145 0.40 241610 | 3.9860 | 4.0017
PIBD0510G595 |FXTN 05-59 10.7500]  5M| 7/21/2010] 146] 0.40 41623 | 3.9884 | 4.0042
PIID0310H057 |RTB 03-05 6.8750]  5M| _ 84/2010] 157] 0.43 2.600000] 4.8000 | 328551 PM| 4.8000 | 4.1759 | 4.0141 | 4.0322
PIBD1010H228 |FXTN 10-22 14.6250]  5M| 8/10/2010] 166] 0.45 41871 | 4.0351 | 4.0551
PIBD10101236 |FXTN 10-23 14.6250] _6M| _ 9/1/2010] 188] 0.52 42207 | 4.0819 | 4.1051
PIID0510H043 _|RTB 05-04 10.6250] _7M| _ 9/8/2010] 195] 0.53 4.0357 | 4.0936 | 4.1168
PIBD05101600 |FXTN 05-60 10.8750] _7M| 9/22/2010] 209] 0.57]  11.403000] 4.3750 | 3:20:53 PM| 4.3750 | 4.2657 | 4.1171 | 4.1403
PIBD0510L615 |FXTN 05-61 9.3750] _9M| 12/1/2010] 279] 0.76 4.4154 | 42343 | 4.2576
PIBD1010L261 |FXTN 10-26 17.5000] _10M| 12/21/2010] 299 0.82 4.4581 | 4.2678 | 4.2911
PIBD0311A175 |FXTN 03-17 5.3750] 11M| 1/17/2011] 326] 0.89 45159 | 4.3130 | 4.3364
PIBD1011A278 |FXTN 10-27 17.5000] 11M| 1/18/2011] 327] 0.90 45180 | 4.3147 | 4.3381
PIBD0711A354 |FXTN 07-35 11.0000] 11M| 1/22/2011] 331] 0.91] 240.000000] 4.4500 | 11:32:13 AM| 4.4500 | 4.5266 | 4.3213 | 4.3448
PIBD0511C622 |FXTN 05-62 8.5000] 15Y|  3/3/2011] 371] 1.02] 2,046.000000] 45100 | 11:55:34 AM| 4.5083 | 4.6842 | 4.5236 | 4.5083
PIBD0711D360 |FXTN 07-36 12.0000] 1.6Y| 4/15/2011] 414] 1.13 47016 | 45510 | 4.5436
PIBD0511F638 |FXTN 05-63 10.6250] 1.5v] 6/22/2011] 482] 1.32 4.7290 | 4.5044 | 45995
PIBD0711G376 |FXTN 07-37 12.0000] 1.6Y| 7/22/2011] 512| 1.40 47411 | 46135 | 4.6241
PIID0311G065 |RTB 03-06 8.5000] 1.5Y| 7/31/2011] 521] 1.43 0.930000] 4.8000 | 30720 PM| 4.7378 | 4.7447 | 4.6193 | 4.6315
SPTB10111016 |SPTB 10-01 155000 2Y| 9/20/2011] 572| 1.57 47650 | 4.6518 | 4.6734
PIBD1011J288 |FXTN 10-28 16.5000] _2Y| 10/11/2011] 593] 1.62 4.7737 | 4.6652 | 4.6906
PIBD0511J642 |FXTN 05-64 72500] _2Y| 10/19/2011] 601] 1.65 47769 | 46703 | 4.6972
PIID0511L054 |RTB 05-05 5.8750]  2Y| 12/6/2011] 649] 1.78] 324.011452] 4.7650 | 2:05:03 PM| 4.7998 | 4.7963 | 4.7009 | 4.7366
PIBD0411L197 |FXTN 04-19 5.8750]  2Y| 12/13/2011] 656] 1.80] _ 78.500000] 4.8000 | 11:31:44 AM| 4.8000 | 4.7991 | 4.7054 | 4.7423
PIBD0312A182 |FXTN 03-18 5.8750]  2Y|  1/8/2012] 682] 1.87 4.8096 | 4.7219 | 4.7637
SPTB1012A021 |SPTB 10-02 14.0000]  2Y| 1/31/2012] 705] 1.93 48188 | 4.7366 | 4.7826
PIBD0512B658 |FXTN 05-65 |  5.7500]  2Y| 2/21/2012] 726] 1.99 48273 | 4.7500 | 4.7998
PIBD1012D291 |FXTN 10-29 13.0000] 25Y| 4/25/2012] 790] 2.16 4.9312 | 4.8058 | 4.8856
PIBD0712D395 |FXTN 07-39 11.5000] 2.5v] 4/28/2012] 798| 2.17]  50.000000] 4.9750 | 11:32:46 AM| 4.9750 | 4.9361 | 4.8107 | 4.8896
PID0512H067 |RTB 05-06 7.1250] 2.5Y| _ 8/1/2012] 888| 2.43] 325.208000] 5.1250 | 11:56:04 AM| 5.1753 | 5.0903 | 4.9678 | 5.0169
PIBD0712H408 |FXTN 07-40 11.3750] 2.5v] 8/18/2012] 905] 248] _ 53.400000] 5.2000 | 11:40:44 AM| 5.1860 | 5.1179 | 4.9959 | 5.0397
PID03121070 _|RTB 03-07 50500 3Y| 9/24/2012] 942| 2.58| 4,804.846300] 5.2200 | 2:48:32 PM| 5.2305 | 5.1780 | 5.0570 | 5.0893
PIBD1012J302 |FXTN 10-30 12.1250]  3Y| 10/17/2012] 965] 2.64 1.000000] 5.2150 | 2:07-14 PM| 5.2150 | 5.2153 | 5.0950 | 5.1201
PIBD0712K413 |FXTN 07-41 10.5000]  3Y| 11/17/2012] 996] 2.73] _ 50.000000] 5.1750 | 11:35:51 AM| 5.1750 | 5.2657 | 5.1463 | 5.1617
PIBD0713A421 |FXTN 07-42 9.0000] _3Y|  1/5/2013] 1045 2.86 53452 | 52073 | 52273
PIBD0313A199 |FXTN 0319 *|  5.2500] _ 3Y| _ 1/7/2013] 1047| 2.87| 102.534000] 5.2300 | 3:54:33 PM| 5.2331 | 5.3485 | 5.2306 | 5.2300
PIBD0713C438 |FXTN 07-43 8.7500] 3.5Y|  3/3/2013] 1102] 3.02] 451.100000] 5.3750 | 3:57:28 PM| 5.2750 | 5.3301 | 5.2750 | 5.2750




Interpolated Bonds
February 24, 2010

ISIN '"S:lg’r:‘:"t Coupon |Tenor| Maturity | Days| YRS | D. Vol (Mm) \'(';T; Traded Time Wi(ﬁve PDSI-F | PDSI-R1 | PDSI-R2
PIBD0513C664 |FXTN 05-66 6.6250] 3.5Y| 3/13/2013] 1112] 3.05 5.3503 | 52976 | 52976
PIBD1013C316 |FXTN 10-31 12.7500] 3.5Y| 3/27/2013| 1126] 3.08 53833 | 5.3294 | 53293
PIBD1013E320 |FXTN 10-32 11.7500] _3.5Y] 5/16/2013] 1175] 3.22 54920 | 5.4403 | 54402
PIBD0713F446 |FXTN 07-44 9.6250] 3.5Y| 6/29/2013] 1220] 3.34 55917 | 55423 | 5.5421
PIID0513G075 |RTB 05-07 9.0000] 3.5Y| 7/31/2013] 1252] 3.43] _500.000000] 5.6500 | 10:38:51 AM| 5.6500 | 5.6627 | 5.6147 | 56145
PIBD1013J337 |FXTN 10-33 11.0000]  4Y| 10/9/2013| 1322] 3.62 5.8179 | 5.7733 | 5.7729
PIBD0713K457 |FXTN 07-45 7.4250]  4Y| 11/2/2013] 1346] 3.69 58711 | 5.8276 | 5.8272
PIBD0514A673 |FXTN 05-67 6.0500]  4Y| 1/27/2014] 1432] 3.92] 2,155.939000] 6.0165 | 35751 PM| 6.0219 | 6.0617 | 6.0224 | 6.0219
PIBD1014C341 |FXTN 10-34 12.3750] 4.5Y| 3/25/2014] 1489 4.08 6.1115 | 6.0555 | 6.0567
PIBD1014G356 |FXTN 10-35 12.7500] 4.5Y| 7/15/2014] 1601| 4.39 6.2093 | 6.1206 | 6.1251
PIID05141080 _|RTB 05-08 6.0500]  5Y| 9/24/2014] 1672] 4.58] 465.930000] 62115 | 3.56:42 PM| 6.0485 | 6.2714 | 6.1618 | 6.1685
PIBD0714J466 |FXTN 07-46 6.5000]  5Y| 10/4/2014] 1682] 4.61] 130.000000] 6.2700 | 11:55:05 AM| 6.2700 | 6.2801 | 6.1676 | 6.1746
SPTB1014J037 |SPTB 10-03 12.0500]  5Y| 10/14/2014] 1692] 4.64 6.0888 | 6.1734 | 6.1808
PIBD1015B367 |FXTN 10-36 12.3750] _5Y| 2/24/2015] 1825 5.00] _ 60.000000] 6.3500 | 11:34:46 AM| 6.3500 | 6.4050 | 6.2506 | 6.2620
PIBD0715E477 |FXTN 07-47 8.3750] 55Y| 5/22/2015] 1912] 5.24] 1,200.000000] 6.5305 | 11:40:32 AM| 6.5305 | 6.5836 | 6.4599 | 6.4680
PIBD1015H370 |FXTN 10-37 11.8750] 5.5Y| 8/25/2015] 2007| 5.50 6.7786 | 6.6884 | 6.6929
PIBD1015384 |FXTN 10-38 10.1250] __ 6Y| 12/15/2015] 2119] 5.81 7.0086 | 6.9578 | 6.9581
PIBD1016A393 |FXTN 10-39 9.0500] _ 6Y| 1/12/2016] 2147] 5.88 7.0661 | 7.0252 | 7.0244
PIBD0716A488 |FXTN 07-48 7.0000] _6Y| 1/27/2016] 2162] 5.92] 1,957.786900] 7.0600 | 4:05:38 PM| 7.0599 | 7.0968 | 7.0612 | 7.0599
PIBD1016C407 |FXTN 10-40 75000] 6.5Y| 3/30/2016] 2225] 6.10 71291 | 7.0862 | 7.0744
PIBD1016D416 |FXTN 1041 7.0000] 6.5Y| 4/27/2016] 2253] 6.17 71434 | 7.0972 | 7.0809
PIBD10161420 |FXTN 10-42 9.1250]  7Y| _ 9/4/2016] 2383] 6.53| 140.000000] 7.1500 | 3:.04:54 PM| 7.1489 | 7.2099 | 7.1486 | 7.1109
PIID0716I018 _ |RTB 07-01 7.0000]  7Y| 9/24/2016] 2403] 6.58] _ 25.241300] 7.0000 | _3:19:31 PM| 7.0099 | 7.2202 | 7.1458 | 7.1155
PIBD1016K436 |FXTN 10-43 6.0500]  7Y| 11/16/2016] 2456 6.73 70473 | 7.1385 | 7.4277
PIBD2017D011 |FXTN 20-01 14.3750]  7.5v] 4/24/2017] 2615] 7.16 7.3557 | 7.0470 | 7.2377
PIBD1017H447 |FXTN 10-44 7.7500]  7.5Y| 8/23/2017| 2736] 7.50 74381 | 7.3296 | 7.3213
PIBD1018A451 |FXTN 10-45 5.8750] _ 8Y| 1/31/2018] 2897] 7.94 75479 | 7.4395 | 7.4327
PIBD1018K478 |FXTN 10-47 8.8750]  9Y| 11/20/2018] 3190 8.74 7.7476 | 7.6394 | 7.6353
PIBD1019B485 |FXTN 10-48 7.8750]  9Y| 2/9/2019] 3281] 8.99]  50.000000] 7.7900 | 3:38:05 PM| 7.7900 | 7.8096 | 7.7016 | 7.6983
PIBD1020B508 |FXTN 10-50 7.7500] _10Y| 2/18/2020] 3645| 9.99 8.0577 | 7.9500 | 7.9500
PIBD2022C021 |FXTN 20-02 15.0000] _13Y| 3/14/2022] 4400] 12.05 8.3206 | 8.2086 | 8.2086
PIBD2022J033 |FXTN 20-03 12.7500] _13Y| 10/17/2022| 4617| 12.65 8.3987 | 8.2829 | 8.2829
PIBD2023B048 |FXTN 20-04 13.0000] _13Y| 2/20/2023| 4743] 12.99 8.4429 | 8.3260 | 8.3260
PIBD2023E054 |FXTN 20-05 11.8750] 14Y| 5/20/2023| 4841| 13.26 84773 | 8.3596 | 8.3596
PIBD2023J068 |FXTN 20-06 11.3750] _14Y| 10/23/2023] 4988] 13.67 8.5289 | 8.4099 | 84099
PIBD2024F075 |FXTN 20-07 12.3750] _15Y|  6/3/2024] 5212| 14.28 8.6075 | 8.4866 | 8.4866
PIBD2024H086 |FXTN 20-08 12.8750] _15Y] _ 8/6/2004] 5275] 14.45 8.6296 | 8.5082 | 85082
PIBD2024K091 |FXTN 20-09 13.7500] _15Y| 11/11/2024] 5373 14.72 8.6640 | 8.5418 | 8.5418
PIBD2025D103 |FXTN 20-10 12.1250] _16Y| 4/14/2025] 5527] 15.14 8.7180 | 8.5045 | 85945
PIBD2025J116 |FXTN 2011 12.1250] _16Y| 10/20/2025| 5716] 15.66 8.7843 | 8.6592 | 8.6592
PIBD2525K015 |FXTN 2501 18.0500] _16Y| 11/29/2025] 5756] 15.77 8.7983 | 8.6729 | 8.6729
PIBD2026A122 |FXTN 20-12 10.0500] _16Y| 1/19/2026] 5807| 15.91 8.8162 | 8.6004 | 8.6904
PIBD2026L139 |FXTN 20-13 8.0000] _17Y| 12/7/2026] 6129] 16.79] _ 160.000000] 8.9000 | 9:30:40 AM| 8.9034 | 8.9292 | 8.8007 | 8.8007
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ISIN '"S:lg’r:‘:"t Coupon |Tenor| Maturity | Days| YRS | D. Vol (Mm) \'(';T; Traded Time Wi(ﬁve PDSI-F | PDSI-R1 | PDSI-R2
PIBD20271140 |FXTN 20-14 8.6250] 18Y|  9/6/2027| 6402| 17.54 9.0250 | 8.8942 | 8.8942
PIBD2028L151 |FXTN 2015 *|  9.5000] 20Y| 12/4/2028] 6857] 18.79 9.1846 | 9.0500 | 9.0500
PIBD2530G029 |FXTN 25-02 12.5000] _21Y| 7/28/2030] 7458| 20.43]  12.000000] 9.0000 | 9:27:46 AM| 9.0033 | 9.2106 | 9.0389 | 9.0389
PIBD2531A032 |FXTN 25-03 11.0500] _21Y| 1/26/2031] 7640] 20.93] _ 38.000000] 9.0000 | 9:34:55 AM| 9.0025 | 9.2185 | 9.0355 | 9.0355
PIBD2531J042 |FXTN 25-04 9.3750] _22Y| 10/5/2031] 7892] 21.62] _ 68.000000] 9.0000 | 9:35:36 AM| 9.0025 | 9.2294 | 9.0309 | 9.0309
PIBD2532K057 |FXTN 25-05 8.5000] 23Y| 11/29/2032| 8313] 22.78 9.0476 | 9.0231 | 9.0231
PIBD2534K062 |FXTN 25:06 | 9.2500] 25Y|] 11/5/2034] 9019] 24.71] _115.000000] 9.0100 | 9:00:38 AM| 9.0100 | 9.2781 | 9.0100 | 9.0100




