Interpolated Bonds

March 17, 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] 12| 0.03 3.9571 | 3.9167 | 3.9333
FXTN 0558 |PIBD0510D589| 11.5000] <iM| _ 4/7/2010] 20| 0.05 3.0258 | 3.8561 | 3.8848
FXTN 0418 |PIBD0410D181] _ 6.5000] M| 4/20/2010] 33| 0.09 3.8751 | 3.7576 | 3.8061
FXTN 1018 |PIBD1010D188| 13.8750] M| 4/27/2010] 40| 0.1 3.8865 | 3.7684 | 3.8122
FXTN 0734 __|PIBDO710E348| 11.8750] _2M| _ 5/8/2010] 51| 0.14 3.9145 | 3.8020 | 3.8347
FXTN 1019 |PIBD1010E196 | 14.2500] 2M| 5/25/2010] 68| 0.19 3.9579 | 3.8541 | 3.8694
FXTN 1020 |PIBD1010F202| 14.1250]  3M| 6/22/2010] 96| 0.26 40179 | 3.9286 | 3.9286
FXTN 1021 |PIBD1010G210| 14.5000]  4M| 7/20/2010] 124] 0.34 4.0646 | 3.9901 | 3.9901
FXTN 0559 |PIBD0510G595] 10.7500]  4M| 7/21/2010] 125] 0.34 4.0663 | 3.9923 | 3.9923
RTB 03-05 PIID0310H057 | 6.8750]  5M| _ 8/1/2010] 136] 0.37 4.0846 | 4.0165 | 4.0165
FXTN 1022 |PIBD1010H228| 14.6250]  5M| 8/10/2010] 145] 0.40 4.0997 | 4.0363 | 4.0363
FXTN 1023 |PIBD10101236 | 14.6250] _5M| _ 9/1/2010] 167] 0.46 4.1364 | 4.0846 | 4.0846
RTB 05-04 PIID0510H043 | 10.6250]  6M| _ 9/8/2010] 174] 0.48 2.173000] 4.3000 | 356.16 PM| 4.2156 | 4.1481 | 4.1000 | 4.1000
FXTN 0560 |PIBD05101600 | 10.8750] _ 6M| 9/22/2010] 188| 0.52 41735 | 41231 | 4.1231
FXTN 0561 |PIBD0510L615| _ 9.3750] _OM| 12/1/2010] 258] 0.71 43007 | 4.2385 | 4.2385
FXTN 1026 |PIBD1010L261 | 17.5000]  OM| 12/21/2010] 278] 0.76 43371 | 42714 | 42714
FXTN 0317 |PIBD0311A175]  5.3750] TOM| 1/17/2011] 305] 0.84 43862 | 4.3159 | 4.3159
FXTN 1027 |PIBD1011A278| 17.5000] 10M| 1/18/2011] 306] 0.84 4.3880 | 4.3176 | 4.3176
FXTN 07-35 __|PIBD0711A354| 11.0000] 1OM| 1/22/2011] 310] 0.85 43950 | 4.3042 | 4.3242
FXTN 0562 |PIBD0511C622| _ 8.5000] _ 1Y| _ 3/3/2011] 350 0.96 4.4679 | 4.3901 | 4.3901
FXTN 07-36 _|PIBD0711D360] 12.0000] 15Y| 4/15/2011] 393] 1.08 45129 | 4.4355 | 44355
FXTN 05-63  |PIBD0511F638 | 10.6250] 1.5Y| 6/22/2011] 461 1.6 45754 | 4.5008 | 45008
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 491] 1.35 46029 | 4.5206 | 45296
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y| 7/31/2011] 500] 1.37 46112 | 45382 | 45382
SPTB 10-01 __|SPTB10111016 | 155000 _ 2Y| 9/20/2011] 551] 1.51 46581 | 4.5872 | 45872
FXTN 1028 |PIBD1011J288 | 16.5000] _ 2Y| 10/11/2011] 572] 157 46774 | 46073 | 4.6073
FXTN 0564 |PIBD0511J642 | 7.2500] 2| 10/19/2011] 580] 1.59 46847 | 4.6150 | 4.6150
RTB 05-05 PID0511L054 | 5.8750]  2Y| 12/6/2011] 628] 1.72 4.7288 | 46611 | 4.6611
FXTN 0419 |PIBD0411L191 | 5.8750]  2Y| 12/13/2011] 635] 1.74 4.7353 | 4.6678 | 4.6678
FXTN 0318 |PIBD0312A182|  5.8750]  2Y|  1/8/2012] 661] 1.81 47592 | 4.6928 | 4.6928
SPTB 1002 |SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 684] 1.87 4.7803 | 4.7148 | 4.7148
FXTN 05-65 * |PIBD0512B658 |  5.7500]  2Y| 2/21/2012| 705] 1.93 4.7996 | 4.7350 | 4.7350
FXTN 1029 |PIBD1012D291| 13.0000] 2.5Y] 4/25/2012] 769] 2.11 4.8749 | 4.7948 | 4.7960
FXTN 07-39 __ |PIBD0712D395| 11.5000] 2.5Y| 4/28/2012] 772] 2.12 4.8785 | 4.7976 | 4.7989
RTB 05-06 PIID0512H067 | 7.1250] 25Y| _ 8/1/2012] 867| 2.38 49903 | 4.8864 | 4.8894
FXTN 07-40 _|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012| 884 2.42 5.0103 | 4.9022 | 4.9056
RTB 03-07 PIID03121070 5.0500]  3Y| 9/24/2012] 921] 2.5 1274000] 5.0150 | 3:09:09 PM| 5.0150 | 5.0538 | 4.9368 | 4.9409
FXTN 10-30 __|PIBD1012J302 | _12.1250] _ 3Y| 10/17/2012| 944] 259 5.0809 | 4.9583 | 4.9628
FXTN 0741 |PIBD0712K413| 10.5000] __ 3Y| 11/17/2012] 975] 2.67 51173 | 4.9873 | 4.9924
FXTN 07-42 _ |PIBD0713A421|  9.0000] _ 3Y|  1/5/2013] 1024| 2.81 51750 | 5.0331 | 5.0391
FXTN 0319 |PIBD0313A199|  5.2500]  3Y| _1/7/2013] 1026] 2.81] 233.418000] 5.0150 | 3:04:12 PM| 5.0379 | 5.1774 | 5.0349 | 5.0410
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _ 3/3/2013] 1081 2.96] 3,131.000000] 51175 | 3:57:20 PM| 5.1078 | 5.2421 | 5.0863 | 5.0934
FXTN 0566 * |PIBD0513C664]  6.6250]  3Y| 3/13/2013] 1091] 2.99 5.0538 | 5.0957 | 5.1030
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FXTN 10-31 __ |PIBD1013C316] 12.7500] 3.5Y| 3/27/2013] 1105 3.03 5.0842 | 5.1284 | 51353
FXTN 1032 |PIBD1013E320| 11.7500] 3.5Y| 5/15/2013] 1154] 3.16 5.3903 | 5.2430 | 5.2485
FXTN 07-44  |PIBD0713F446 | 9.6250] 3.5Y| 6/29/2013] 1199] 3.28 54878 | 5.3483 | 5.3504
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1231] 3.37 55572 | 54232 | 54263
FXTN 10-33 __|PIBD1013J337 | _11.0000] __ 4Y| 10/9/2013] 1301] 3.56 5.7088 | 55869 | 5.5880
FXTN 07-45  |PIBD0713K457|  7.1250]  4Y| 11/2/2013] 1325] 3.63 5.7608 | 5.6431 | 5.6434
FXTN 0567 * |PIBD0514A673|  6.2500]  4Y| 1/27/2014] 1411] 3.87| 6,350.000000] 5.8435 | 4.13.24 PM| 5.8420 | 5.9471 | 5.8442 | 5.8420
FXTN 1034 |PIBD1014C341| 12.3750] 4.5Y| 3/25/2014] 1468] 4.02 6.0128 | 5.8806 | 5.8786
FXTN 10-35  |PIBD1014G356] 12.7500] 4.5Y| 7/15/2014] 1580] 4.33 6.1419 | 5.9519 | 5.9506
RTB 0508 PIID05141080 6.0500] _ 5Y| 9/24/2014] 1651] 4.52] 5,229.815000] 6.0975 | 35527 PM| 6.0942 | 6.2237 | 5.9972 | 5.9963
FXTN 07-46 _|PIBD0714J466 | 6.5000]  5Y| 10/4/2014] 1661 4.55]  250.098000] 6.1100 | 4:09:45 PM| 6.1037 | 6.2352 | 6.0036 | 6.0027
SPTB10-03 _ |SPTB1014J037| 12.2500] _ 5Y| 10/14/2014] 1671] 458 6.0467 | 6.0099 | 6.0091
FXTN 10-36 _* |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1804] 4.4 6.4000 | 6.0947 | 6.0946
FXTN 07-47 __|PIBD0715E477|  8.3750] 5.5Y| 5/22/2015] 1891| 5.18] 520.000000] 6.2500 | 12:01:25 PM| 6.2481 | 6.5540 | 6.3140 | 6.3130
FXTN 10-37 __|PIBD1015H370] 11.8750] 55Y| 8/25/2015] 1986] 5.44 6.7220 | 6.5535 | 6.5514
FXTN 1038 |PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2098] 5.75 6.9204 | 6.8359 | 6.8325
FXTN 10-39 _|PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2126] 5.82 6.9700 | 6.9065 | 6.9027
FXTN 0748 |PIBDO716A488| _ 7.0000] _ 6Y| 1/27/2016] 2141| 5.87| 10,359.935000] 6.9350 | 4:00:18 PM| 6.9404 | 6.9965 | 6.9443 | 6.9404
FXTN 10-40 __|PIBD1016C407] _ 7.5000] 6.5Y| 3/30/2016] 2204] 6.04 7.0463 | 6.9754 | 6.9722
FXTN 1041 |PIBD1016D416] _ 7.0000] 6.5Y| 4/27/2016] 2232] 6.12 7.0684 | 6.9892 | 6.9864
FXTN10-42 __ |PIBD10161420 | 9.1250] 6.5Y| _ 9/4/2016] 2362] 6.47] 870.000000] 7.0250 | 257.01 PM| 7.0521 | 7.1712 | 7.0533 | 7.0521
RTB 07-01 PIID07161018 7.0000] _ 7Y| 9/24/2016] 2382] 6.53] _ 70.395000] 6.9500 | 2:34:29 PM| 6.9670 | 7.2396 | 7.0313 | 7.0288
FXTN 10-43 _* |PIBD1016K436| _ 6.2500]  7Y| 11/16/2016] 2435] 6.67 74212 | 6.9730 | 6.9670
FXTN 20-01 _ |PIBD2017D011| 14.3750] 7.5Y| 4/24/2017] 2594 7.1 75078 | 7.1104 | 7.0985
FXTN 10-44  |PIBD1017H447| _ 7.7500] 7.5Y] 8/23/2017] 2715] 7.44] 100.000000] 7.1750 | 4:09:59 PM| 7.1750 | 7.5738 | 7.2149 | 7.1985
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2876 7.88 7.6615 | 7.3539 | 7.3316
FXTN 10-47 __|PIBD1018K478| _ 8.8750] _ 9Y| 11/20/2018] 3169] 8.68 7.8212 | 7.6070 | 7.5738
FXTN 1048 |PIBD1019B485|  7.8750]  9Y| 2/19/2019] 3260 8.93| 724.500000] 7.6750 | 40553 PM| 7.7008 | 7.8708 | 7.6856 | 7.6491
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3624] 9.93 8.0692 | 8.0000 | 7.9500
FXTN 20-02 _ |PIBD2022C021| 15.0000] 12Y| 3/14/2022] 4379] 12.00 8.3156 | 8.2351 | 8.1968
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022] 4596] 12.59 8.3864 | 8.3026 | 8.2677
FXTN 2004 |PIBD2023B048 | 13.0000] 13Y| 2/20/2023] 4722] 12.94 84275 | 8.3418 | 8.3089
FXTN 20-05 _|PIBD2023E054 | 11.8750] 14Y| 5/20/2023] 4820] 13.21 84595 | 8.3724 | 8.3410
FXTN 20-06  |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4967| 13.61 8.5075 | 8.4181 | 8.3890
FXTN 20-07 __|PIBD2024F075| 12.3750] 15Y| _ 6/3/2024] 5191] 14.02 8.5805 | 8.4879 | 84623
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5254] 14.39 8.6011 | 8.5075 | 84828
FXTN 20-09 _|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5352] 14.66 8.6331 | 8.5380 | 85149
FXTN 2010 |PIBD2025D103| 12.1250] 16Y| 4/14/2025] 5506] 15.08 8.6833 | 8.5859 | 8.5652
FXTN 20-11 __|PIBD2025J116 | 12.1250] _16Y] 10/20/2025] 5695| 15.60]  100.000000] 8.5750 | 11:24:47 AM| 8.6124 | 8.7450 | 8.6448 | 8.6270
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5735| 15.71 8.7581 | 8.6572 | 8.6401
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5786] 15.85 8.7747 | 8.6731 | 8.6568
FXTN 2013 |PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 6108] 16.73 8.8798 | 8.7733 | 8.7620
FXTN 20-14 _|PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6381] 17.48 8.0688 | 8.8583 | 8.8513
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FXTN 20-15_* |PIBD2028L151 | _ 9.5000] 20Y| 12/4/2028| 6836| 18.73 9.1173 | 9.0000 | 9.0000
FXTN 2502 |PIBD2530G029| 12.5000] 21Y| 7/28/2030] 7437] 20.38 9.1526 | 9.0278 | 9.0278
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y| 1/26/2031] 7619] 20.87 9.1633 | 9.0362 | 9.0362
FXTN 2504  |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7871] 2156 9.1781 | 9.0479 | 9.0479
FXTN 25:056  |PIBD2532K057| _ 8.5000] _23Y| 11/29/2032| 8292] 22.72 9.0028 | 9.0673 | 9.0673
FXTN 25-06 * |PIBD2534K062|  9.2500] 25Y| 11/5/2034] 8998] 24.65 9.0442 | 9.1000 | 9.1000




