Interpolated Bonds

March 01, 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
FXTN 10-17 __ |PID1010CA170] 13.8750] <IM| 3/30/2010] 28] 0.08 4.0062 | 3.9036 | 3.8071
FXTN 0558 |PIBD0510D589] 11.5000] _ 1M| _ 4/7/2010] 36| 0.10 4.0081 | 3.8750 | 3.7500
FXTN 0418 |PIBD0410D181] _ 6.5000] _2M| 4/20/2010] 49| 0.13 4.0178 | 3.9075 | 3.7991
FXTN 1018 |PIBD1010D188| 13.8750] 2M| 4/27/2010] 56 0.15 4.0230 | 3.9250 | 3.8256
FXTN 0734 |PIBDO710E348| 11.8750] _2M| _ 5/8/2010] _67] 0.18 40313 | 3.9525 | 3.8671
FXTN 1019 |PIBD1010E196 | 14.2500] 2M| 5/25/2010] 84| 0.3 4.0440 | 3.9950 | 3.9313
FXTN 1020 |PIBD1010F202| 14.1250]  4M| 6/22/2010] 112] 0.31 4.0794 | 4.0446 | 4.0005
FXTN 1021 |PIBD1010G210| 14.5000] _5M| 7/20/2010] 140] 0.38 41206 | 4.0860 | 4.0551
FXTN 0559 |PIBD0510G595] 10.7500]  5M| 7/21/2010] 141] 0.39 41221 | 4.0875 | 4.0570
RTB 03-05 PIID0310H057 | 6.8750]  5M| _ 8/1/2010] 152| 0.42 3.000000] 4.4000 | 3:23:31 PM| 4.8203 | 4.1383 | 4.1038 | 4.0785
FXTN 1022 |PIBD1010H228| 14.6250] 5M| 8/10/2010] 161] 0.44 41516 | 4.1171 | 4.0960
FXTN 1023 |PIBD10101236 | 14.6250] _6M| _ 9/1/2010] 183] 050 41839 | 4.1496 | 4.1389
RTB 05-04 PIID0510H043 | 10.6250]  6M| _ 9/8/2010] 190] 052 41942 | 4.1600 | 4.1525
FXTN 0560 |PIBD05101600 | 10.8750] _ 7M| 9/22/2010] 204] 0.56 0.563000] 4.3500 | 10:52:47 AM| 4.3500 | 4.2246 | 4.1883 | 4.1815
FXTN 0561 |PIBD0510L615| _ 9.3750] _9M| 12/4/2010] 274] 0.75 43763 | 4.3300 | 4.3263
FXTN 1026 |PIBD1010L261 | 17.5000] 10M| 12/21/2010] 294 0.81 4.4197 | 4.3705 | 4.3676
FXTN 0317 |PIBD0311A175]  5.3750] 1IM| 1/17/2011] 321] 0.88 44782 | 4.4251 | 44235
FXTN 1027 |PIBD1011A278| 17.5000] 11M| 1/18/2011] 322] 0.88 4.4804 | 4.4271 | 4.4255
FXTN 07-35 _|PIBD0711A354| 11.0000] 11M| 1/22/2011] 326] 0.89 44891 | 4.4352 | 44338
FXTN 0562 |PIBD0511C622|  8.5000]  1Y| _ 3/3/2011] 366] 1.00 45627 | 4.5350 | 45002
FXTN 07-36 _|PIBD0711D360] 12.0000] 15Y| 4/15/2011] 409] 1.12 45858 | 4.5483 | 45140
FXTN 05-63  |PIBD0511F638 | 10.6250] 1.5Y| 6/22/2011] 477 1.31 46201 | 45694 | 45328
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 507] 1.39 46382 | 4.5787 | 45410
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y| 7/31/2011] 516] 1.41 2570000] 5.0000 | 10:31:48 AM| 5.0000 | 4.6430 | 45815 | 4.5435
SPTB10-01 __ |SPTB10111016 | 155000] _ 2Y| 9/20/2011] 567] 155 46703 | 4.5973 | 45576
FXTN 1028 |PIBD1011J288 | _16.5000] _ 2Y| 10/11/2011] 588| 1.61 4.6815 | 4.6038 | 4.5634
FXTN 0564 |PIBD0511J642 | 7.2500] _ 2Y| 10/19/2011] 596] 1.63 4.6858 | 4.6063 | 45656
RTB 05-05 PID0511L054 | 5.8750]  2Y| 12/6/2011] 644 1.76 47115 | 46211 | 45788
FXTN 0419 |PIBD0411L191 | 5.8750]  2Y| 12/13/2011] 651] 1.78 47152 | 4.6233 | 4.5807
FXTN 0318 |PIBD0312A182|  5.8750]  2Y| 1/8/2012] 677] 1.85 47291 | 46314 | 45879
SPTB 1002 |SPTB1012A021] 14.0000] _2Y| 1/31/2012] 700] 1.92 4.7415 | 4.6385 | 45942
FXTN 05-65 * |PIBD0512B658|  5.7500]  2Y| 2/21/2012] 721| 1.98]  25.000000] 4.6450 | 10:5427 AM| 4.6000 | 4.7527 | 4.6450 | 4.6000
FXTN 1029 |PIBD1012D291] 13.0000] 2.5Y| 4/25/2012] 785 2.15 4.8627 | 4.7166 | 4.7239
FXTN 07-39 __|PIBD0712D395| 11.5000] 2.5Y| 4/28/2012] 788] 2.16 4.8678 | 4.7221 | 4.7297
RTB 05-06 PIID0512H067 | 7.1250] 25Y| _ 8/1/2012] 883] 2.42 4.310000] 5.0000 | 3.41.13 PM| 5.0417 | 5.0310 | 4.8952 | 4.9135
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 900] 2.47 5.0602 | 4.9262 | 4.9464
RTB 03-07 PIID03121070 5.0500]  3Y| 9/24/2012] 937] 2.57]  14.144600] 5.0000 | 33556 PM| 5.1646 | 5.1238 | 4.9936 | 5.0180
FXTN 10-30 __|PIBD1012J302 | _12.1250] _ 3Y| 10/17/2012] 960] 2.63 51633 | 5.0356 | 5.0626
FXTN 0741 |PIBD0712K413| 10.5000] _ 3Y| 11/17/2012] 991] 2.72 52166 | 5.0921 | 5.1226
FXTN 07-42 __ |PIBD0713A421|  9.0000] _ 3Y|  1/5/2013] 1040] 2.85 5.3008 | 5.1814 | 52174
FXTN 0319 * |PIBD0313A199|  5.2500] _ 3Y| _1/7/2013] 1042] 2.85] 104.395000] 5.2300 | 4.14:24 PM| 52289 | 5.3042 | 5.1850 | 5.2213
FXTN 0743 |PIBD0713C438| _ 8.7500] 3.5Y| _ 3/3/2013] 1097 3.01| 1,030.000000] 5.2350 | 4:13:47 PM| 52380 | 5.3034 | 5.645 | 5.2380
FXTN 0566 |PIBD0513C664]  6.6250] 3.5Y| 3/13/2013] 1107] 3.03 5.3263 | 5.2865 | 5.2612
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FXTN 10-31 __ |PIBD1013C316] 12.7500] 3.5Y| 3/27/2013] 1121] 3.07 5.3582 | 53173 | 52936
FXTN10-32 __ |PIBD1013E320] 11.7500] 3.5Y] 5/15/2013] 1170] 3.21 54701 | 54250 | 54071
FXTN 07-44 _|PIBD0713F446 | 9.6250] 3.5Y| 6/29/2013] 1215] 3.33 55720 | 55239 | 55113
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013| 1247] 3.42] _ 10.745000] 5.6000 | 312:20 PM| 5.6000 | 5.6460 | 55943 | 55855
FXTN 10-33 __|PIBD1013J337 | _11.0000] __ 4Y| 10/9/2013] 1317 3.61 5.8069 | 5.7482 | 5.7476
FXTN 07-45  |PIBD0713K457 | 7.1250]  4Y| 11/2/2013] 1341] 3.67 6.000000] 5.7000 | 9:05:26 AM| 5.7000 | 5.8607 | 5.8009 | 5.8032
FXTN 0567 * |PIBD0514A673|  6.2500]  4Y| 1/27/2014] 1427] 3.91] 132.000000] 6.0170 | 4:02:58 PM| 6.0162 | 6.0571 | 5.9900 | 6.0024
FXTN 1034 |PIBD1014C341| 12.3750] 4.5Y| 3/25/2014] 1484] 4.07 6.1071 | 6.0609 | 6.0378
FXTN 10-35  |PIBD1014G356] 12.7500] 4.5Y| 7/15/2014] 1596] .37 6.0064 | 6.1227 | 6.1071
RTB 05-08 PIID05141080 6.0500]  5Y| 9/24/2014] 1667] 4.57] 156.580000] 6.2350 | 11:56:07 AM| 6.0446 | 6.2677 | 6.1619 | 6.1511
FXTN 07-46 _|PIBD0714J466 | 6.5000]  5Y| 10/4/2014] 1677 .59 6.0764 | 6.1674 | 6.1573
SPTB10-03 _ |SPTB1014J037| 12.2500] _ 5Y| 10/14/2014] 1687] 4.62 6.0852 | 6.1729 | 6.1635
FXTN 10-36 _* |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1820] 4.99]  50.000000] 6.2500 | 10:00:52 AM| 6.2500 | 6.4019 | 6.0463 | 6.2459
FXTN 07-47 __ |PIBD0715E477|  8.3750] 5.5Y| 5/22/2015] 1907| 5.22] 114.290000] 6.4500 | 11:20:18 AM| 6.4500 | 6.5828 | 6.4588 | 6.4534
FXTN 10-37 __|PIBD1015H370] 11.8750] 55Y| 8/25/2015] 2002] 5.48 6.7804 | 6.6909 | 6.6801
FXTN 1038 |PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2114] 5.79 7.0132 | 6.9645 | 6.9473
FXTN 10-39 _ |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2142] 5.87 7.0715 | 7.0329 | 7.0141
FXTN 07-48  |PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2157| 5.91] 821.868000] 7.0500 | 4:06:38 PM| 7.0498 | 7.1027 | 7.0695 | 7.0498
FXTN 10-40 __|PIBD1016C407] _ 7.5000] 6.5Y| 3/30/2016] 2220] 6.08 71239 | 7.0989 | 7.0531
FXTN 1041 |PIBD1016D416] _ 7.0000] 6.5Y| 4/27/2016] 2248] 6.16 71334 | 71119 | 7.0545
FXTN 10-42 __ |PIBD10161420 | 9.1250] _ 7Y| _ 9/4/2016] 2378] 6.52 74773 | 7.1725 | 7.0612
RTB 07-01 PIID07161018 7.0000]  7Y| 9/24/2016] 2398] 657 71840 | 7.1458 | 7.0623
FXTN 10-43 _* |PIBD1016K436] _ 6.2500]  7Y| 11/16/2016] 2451] 6.72 7.2019 | 7.0750 | 7.0650
FXTN 20-01 __ |PIBD2017D011| 14.3750] 7.5¥| 4/24/2017| 2610] 7.15 7.3023 | 7.1806 | 7.1720
FXTN 10-44 __|PIBD1017H447] _ 7.7500] 7.5Y| 8/23/2017| 2731] 7.48 7.3786 | 7.2610 | 7.2534
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2892] 7.92 74802 | 7.3680 | 7.3617
FXTN 10-47 __|PIBD1018K478| _ 8.8750] _ 9Y| 11/20/2018] 3185] 8.73 7.6652 | 7.5627 | 7.5589
FXTN 1048 |PIBD1019B485|  7.8750]  9Y| 2/19/2019] 3276] 8.98 0.250000] 7.7000 | 11:14:50 AM| 7.7000 | 7.7226 | 7.6231 | 7.6201
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3640] 9.97 7.9523 | 7.8650 | 7.8650
FXTN 20-02 _ |PIBD2022C021| 15.0000] 13Y| 3/14/2022| 4395] 12.04 8.0338 | 8.1435 | 8.1435
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022] 4612] 12.64 8.3147 | 8.2236 | 8.2236
FXTN 20-04 _ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4738] 12.98 8.3617 | 8.2701 | 8.2701
FXTN 20-05 _|PIBD2023E054| 11.8750] 14Y| 5/20/2023] 4836] 13.25 8.3983 | 8.3062 | 8.3062
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4983] 13.65 8.4531 | 8.3605 | 8.3605
FXTN 20-07 __|PIBD2024F075| 12.3750] 15Y| _ 6/3/2024] 5207] 14.27 8.5366 | 8.4431 | 84431
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5270] 14.44 8.5601 | 8.4664 | 8.4664
FXTN 20-09 __|PIBD2024K091 | 13.7500] 15| 11/11/2024] 5368] 14.71 8.5966 | 8.5025 | 8.5025
FXTN 2010 |PIBD2025D103| 12.1250] 16Y| 4/14/2025] 5522] 15.13 8.6541 | 8.5593 | 8.5593
FXTN 20-11 _|PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5711] 15.65 8.7245 | 8.6291 | 86291
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5751] 15.76 8.7395 | 8.6438 | 8.6438
FXTN 20-12 _|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5802] 15.90 8.7585 | 8.6626 | 8.6626
FXTN 2013 |PIBD2026L139 | 8.0000] 17Y| 12/7/2026] 6124] 16.78 8.8785 | 8.7814 | 8.7814
FXTN 20-14 _|PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6397] 17.53 8.9803 | 8.8821 | 8.8821
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FXTN 20-15_* |PIBD2028L151 | _ 9.5000] 20Y| 12/4/2028| 6852| 18.77 9.1500 | 9.0500 | 9.0500
FXTN 2502 |PIBD2530G029| 12.5000] 21Y| 7/28/2030 7453] 20.42 9.1794 | 9.0778 | 9.0778
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y| 1/26/2031] 7635] 20.92 9.1883 | 9.0862 | 9.0862
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7887| 21.61 9.2006 | 9.0979 | 9.0979
FXTN 25:056  |PIBD2532K057| _ 8.5000] _23Y| 11/29/2032] 8308| 22.76 9.0212 | 9.1173 | 9.1173
FXTN 25-06 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034] 9014] 24.70 9.2558 | 9.1500 | 9.1500




