Interpolated Bonds

March 22, 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] 7] 0.02 3.0691 | 3.9451 | 3.9451
FXTN 0558 |PIBD0510D589| 11.5000] <iM| _ 4/7/2010] 15| 0.04 3.9280 | 3.8720 | 3.8720
FXTN 0418 |PIBD0410D181] _ 6.5000] <IM| 4/20/2010] 28] 0.08 0.272115] 55000 | 9:03:21 AM| 5.5000 | 3.8611 | 3.7531 | 3.7531
FXTN 1018 |PIBD1010D188| 13.8750]  1M| 4/27/2010] 35| 0.10 3.8251 | 3.6891 | 3.6891
FXTN 07-34 __|PIBDO710E348| 11.8750] _2M| _ 5/8/2010] 46| 0.13 3.8559 | 3.7229 | 3.7229
FXTN 1019 |PIBD1010E196 | 14.2500] 2M| 5/25/2010] 63| 0.17 3.9160 | 3.7957 | 3.7957
FXTN 1020 |PIBD1010F202| 14.1250]  3M| 6/22/2010] 91| 0.25 4.0174 | 3.9157 | 3.9157
FXTN 1021 |PIBD1010G210| 14.5000] _4M| 7/20/2010] 119] 0.33 4.0749 | 3.9830 | 3.9830
FXTN 0559 |PIBD0510G595] 10.7500]  4M| 7/21/2010] 120] 0.33 4.0763 | 3.9846 | 3.9846
RTB 03-05 PIID0310H057 | 6.8750]  5M| _ 8/1/2010] 131] 0.36 0.500000] 5.8750 | 2.12:35 PM| 5.8750 | 4.0921 | 4.0027 | 4.0027
FXTN 1022 |PIBD1010H228| 14.6250] _5M| 8/10/2010] 140] 0.38 41051 | 4.0176 | 4.0176
FXTN 1023 |PIBD10101236 | 14.6250] _5M| _ 9/1/2010] 162 0.44 41367 | 4.0538 | 4.0538
RTB 05-04 PIID0510H043 | 10.6250]  5M| _ 9/8/2010] 169] 0.46 0.332941] 6.0000 | 9:0523 AM| 6.0000 | 4.1467 | 4.0654 | 4.0654
FXTN 0560 |PIBD05101600 | 10.8750] _ 6M| 9/22/2010] 183] 0.50 0.686000] 4.2500 | 2:14:10 PM| 4.2500 | 4.1669 | 4.0885 | 4.0885
FXTN 0561 |PIBD0510L615| _ 9.3750] _OM| 12/4/2010] 253] 0.69 43161 | 4.2924 | 4.2915
FXTN 1026 |PIBD1010L261 | 17.5000]  OM| 12/21/2010] 273] 0.75 4.3603 | 4.3535 | 4.3503
FXTN 0317 |PIBD0311A175]  5.3750] TOM| 1/17/2011] 300] 0.82 4.4200 | 4.4359 | 44344
FXTN 1027 |PIBD1011A278| 17.5000] 10M| 1/18/2011] 301| 0.82 4.4200 | 4.4390 | 4.4374
FXTN 07-35 _|PIBD0711A354] 11.0000] 1OM| 1/22/2011] 305] 0.84 44310 | 4.4512 | 4449
FXTN 0562 |PIBD0511C622] _ 8.5000]  1Y| _ 3/3/2011] 345| 0.95] 461.887091] 4.0000 | 102021 AM| 4.5989 | 45194 | 45734 | 45711
FXTN 07-36 _|PIBD0711D360] 12.0000] 15Y| 4/15/2011] 388] 1.06 45668 | 4.6138 | 4.6117
FXTN 05-63  |PIBD0511F638 | 10.6250] 1.5Y| 6/22/2011] 456 1.25 46095 | 4.6544 | 4.6527
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 486] 1.33 46572 | 4.6723 | 4.6709
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y| 7/31/2011] 495] 1.36 4.6655 | 4.6776 | 4.6763
SPTB10-01 __|SPTB10111016 | 15.5000] 1.5Y] 9/20/2011] 546] 1.50 4.7126 | 4.7081 | 4.7071
FXTN 1028 |PIBD1011J288 | 16.5000] _ 2Y| 10/11/2011] 567 1.5 47319 | 4.7206 | 4.7197
FXTN 0564 |PIBD0511J642 | 7.2500] 2| 10/19/2011] 575] 1.58 4.7393 | 4.7254 | 4.7246
RTB 05-05 PID0511L054 | 5.8750]  2Y| 12/6/2011] 623 1.71 4.7836 | 4.7540 | 4.7535
FXTN 0419 |PIBD0411L191 | 5.8750] _ 2Y| 12/13/2011] 630] 1.73 4.7900 | 4.7582 | 4.7578
FXTN 0318 |PIBD0312A182|  5.8750]  2Y|  1/8/2012] 656] 1.80 48140 | 4.7737 | 4.7734
SPTB 1002 |SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 679] 1.86 48352 | 4.7875 | 4.7873
FXTN 05-65 * |PIBD0512B658|  5.7500]  2Y| 2/21/2012] 700] 1.92 5500000] 47750 | 32524 PM| 4.7750 | 4.8546 | 4.8000 | 4.8000
FXTN 1029 |PIBD1012D291| 13.0000] 2.5Y| 4/25/2012] 764] 2.09 40237 | 4.8484 | 4.8483
FXTN 07-39 __|PIBD0712D395| 11.5000] 2.5Y| 4/28/2012] 767] 2.10 4.9269 | 4.8506 | 4.8506
RTB 05-06 PIID0512H067 | 7.1250] 25Y| _ 8/1/2012] 862] 2.36 5.0094 | 4.9204 | 4.9203
FXTN 07-40 _|PIBD0712H408| 11.3750] 2.5Y| 8/8/2012] 879 2.41 5.0478 | 4.9352 | 4.9351
RTB 03-07 PIID03121070 5.0500]  3Y| 9/24/2012] 916] 2.51] 725486000 5.0500 | 3:43:25 PM| 5.0913 | 5.0877 | 4.9632 | 4.9630
FXTN 1030 |PIBD1012J302 | _12.1250] _ 3Y| 10/17/2012] 939 257 51125 | 4.9806 | 4.9804
FXTN 07-41 __|PIBD0712K413| 10.5000] _ 3Y| 11/17/2012] 970] 2.66 5.1460 | 5.0040 | 5.0038
FXTN 07-42 __ |PIBD0713A421|  9.0000] _ 3Y|  1/5/2013] 1019] 2.79 51989 | 5.0410 | 5.0407
FXTN 0319 |PIBD0313A199]  5.2500]  3Y| _ 1/7/2013] 1021] 2.80 50010 | 5.0425 | 5.0422
FXTN 07-43 _ |PIBD0713C438| _ 8.7500] _ 3Y|  3/3/2013] 1076] 2.95 1200000 51100 | 3:0313 PM| 5.1700 | 5.2604 | 5.0841 | 5.0838
FXTN 0566 * |PIBD0513C664]  6.6250]  3Y| 3/13/2013] 1086] 2.98 50712 | 5.0916 | 5.0913
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FXTN 10-31 __ |PIBD1013C316] 12.7500] 3.5Y| 3/27/2013] 1100] 3.01 5.3029 | 5.1251 | 5.1254
FXTN 1032 |PIBD1013E320| 11.7500] 3.5Y| 5/15/2013] 1149] 3.15 54141 | 50424 | 50448
FXTN 07-44 _|PIBDO713F446 | 9.6250] 3.5Y| 6/29/2013] 1194 3.7 55162 | 53500 | 5.3545
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1226] 3.36 55888 | 5.4266 | 54324
FXTN 10-33 __|PIBD1013J337 | _11.0000] __ 4Y| 10/9/2013] 1296] 3.55 5.7477 | 55941 | 5.6030
FXTN 07-45  |PIBD0713K457|  7.1250]  4Y| 11/2/2013] 1320] 3.62 5.8022 | 5.6515 | 5.6615
FXTN 0567 * |PIBD0514A673|  6.2500]  4Y| 1/27/2014] 1406] 3.85] 5,250.000000] 5.8650 | 4.14:41 PM| 5.8710 | 5.9973 | 5.8573 | 5.8710
FXTN 1034 |PIBD1014C341] 12.3750] 4.5Y| 3/25/2014] 1463 4.01 6.0575 | 5.9142 | 5.9090
FXTN 10-35  |PIBD1014G356] 12.7500] 4.5Y| 7/15/2014] 1575] .32 6.1758 | 6.0261 | 5.9835
RTB 0508 PIID05141080 6.0500] _ 5Y| 9/24/2014] 1646] 4.51 9.652000] 6.0900 | 11:56:05 AM| 6.0900 | 6.2507 | 6.0971 | 6.0308
FXTN 07-46 _|PIBD0714J466 | 6.5000]  5Y| 10/4/2014] 1656] 4.54] 343.600000] 6.1250 | 3:24:33 PM| 6.1284 | 6.2613 | 6.1071 | 6.0374
SPTB10-03 __|SPTB1014J037| 12.2500]  5Y| 10/14/2014] 1666 4.56 6.0719 | 6.1171 | 6.0441
FXTN 10-36 _* |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1799] .93 2500000] 6.8750 | 11.08:18 AM| 6.8750 | 6.4123 | 6.2500 | 6.1326
FXTN 07-47 __|PIBD0715E477|  8.3750] 5.5Y| 5/22/2015] 1886 5.17]  130.000000] 6.3500 | 2:30:45 PM| 6.3461 | 6.5724 | 6.4337 | 6.3476
FXTN 10-37 __|PIBD1015H370] 11.8750] 5.5Y] 8/25/2015] 1981] 5.43] 100.000000] 6.5000 | 3:43:30 PM| 6.4499 | 6.7471 | 6.6343 | 6.5824
FXTN 1038 |PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2093 5.73 6.9532 | 6.8708 | 6.8591
FXTN 10-39 __ |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2121] 5.81 7.0047 | 6.9299 | 6.9283
FXTN 0748 |PIBDO716A488| _ 7.0000] _ 6Y| 1/27/2016] 2136| 5.85| 4,795.250000] 6.9600 | 4-14:43 PM| 6.9654 | 7.0323 | 6.9616 | 6.9654
FXTN 10-40 __|PIBD1016C407] _ 7.5000] 6.5Y| 3/30/2016] 2199] 6.02 7.0697 | 6.9888 | 6.9919
FXTN 1041 |PIBD1016D416] _ 7.0000] 6.5Y| 4/27/2016] 2227] 6.10 7.0863 | 7.0009 | 7.0037
FXTN 10-42 __|PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2357| 6.46] 433.000000] 7.0650 | 11:48:27 AM| 7.0583 | 7.1635 | 7.0571 | 7.0583
RTB 07-01 PIID07161018 7.0000]  7Y| 9/24/2016] 2377] 651 _ 50.000000] 6.9800 | 3:12:42 PM| 6.9705 | 7.2119 | 7.0757 | 7.0343
FXTN 10-43 _* |PIBD1016K436] _ 6.2500] _ 7Y| 11/16/2016] 2430] 6.66 7.3404 | 7.1250 | 6.9705
FXTN 20-01 _ |PIBD2017D011| 14.3750] 7.5¥| 4/24/2017| 2589 7.09 74373 | 7.2353 | 7.1015
FXTN 10-44 __|PIBD1017H447] _ 7.7500] 7.5Y| 8/23/2017] 2710] 7.42 75111 | 7.3193 | 7.0012
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2871] 7.87 7.6093 | 7.4310 | 7.3338
FXTN 10-47 __|PIBD1018K478| _ 8.8750]  9Y| 11/20/2018] 3164] 8.67 7.7879 | 7.6343 | 7.5752
FXTN 1048 |PIBD1019B485|  7.8750]  9Y| 2/19/2019] 3255] 8.92 2.063000] 7.5005 | 1158:28 AM| 7.6427 | 7.8434 | 7.6974 | 7.6501
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3619] 9.92 8.0654 | 7.9500 | 7.9500
FXTN 20-02 _ |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4374] 11.98 8.3126 | 8.1968 | 8.1968
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022] 4591] 12.58 8.3837 | 8.2677 | 8.2677
FXTN 2004 |PIBD2023B048 | 13.0000] 13Y| 2/20/2023] 4717] 12.92 8.4250 | 8.3089 | 8.3089
FXTN 20-05 _|PIBD2023E054| 11.8750] 14Y| 5/20/2023] 4815] 13.19 84571 | 8.3410 | 8.3410
FXTN 20-06  |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4962] 13.59 8.5052 | 8.3890 | 8.3890
FXTN 20-07 __|PIBD2024F075 | 12.3750] 15Y| _ 6/3/2024] 5186] 14.21 8.5786 | 8.4623 | 84623
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y|  8/5/2024] 5249] 14.38 8.5992 | 8.4828 | 84828
FXTN 20-09 __|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5347] 14.65 8.6313 | 85149 | 85149
FXTN 20-10 __|PIBD2025D103| 12.1250] _16Y| 4/14/2025] 5501] 15.07] _ 50.000000] 8.5750 | 10:00:53 AM| 8.5750 | 8.6817 | 8.5652 | 8.5652
FXTN 20-11 __|PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5690] 15.59 8.7436 | 8.6270 | 8.6270
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5730] 15.70] __ 10.000000] 8.6750 | 12:13:10 PM| 8.6750 | 8.7567 | 8.6401 | 8.6401
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5781] 15.84 8.7734 | 8.6568 | 8.6568
FXTN 2013 |PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 6103] 16.72 8.8789 | 8.7620 | 8.7620
FXTN 20-14 _|PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6376] 17.47 8.0683 | 8.8513 | 8.8513
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FXTN 20-15_* |PIBD2028L151 | _ 9.5000] 20Y| 12/4/2028| 6831] 18.72 9.1173 | 9.0000 | 9.0000
FXTN 2502 |PIBD2530G029| 12.5000] 21Y| 7/28/2030] 7432] 20.36 9.1526 | 9.0278 | 9.0278
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y| 1/26/2031] 7614] 20.86 9.1633 | 9.0362 | 9.0362
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7866] 2155 9.1781 | 9.0479 | 9.0479
FXTN 25:056  |PIBD2532K057 | 8.5000] _23Y| 11/29/2032] 8287| 22.70] _ 200.000000] 8.7600 | 3:58:22 PM| 8.7800 | 9.2028 | 9.0673 | 9.0673
FXTN 25-06 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034] 8993| 24.64 9.0442 | 9.1000 | 9.1000




