Interpolated Bonds

March 30, 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 0558 |PIBD0510D589] 11.5000] <IM|  4/7/2010] 7] 0.02 3.0871 | 3.9647 | 3.9647
FXTN 0418 |PIBD0410D181| _ 6.5000] <iM| 4/20/2010] 20| 0.05 3.0592 | 3.8882 | 3.8882
FXTN 10-18 __|PIBD1010D188] 13.8750] <IM| 4/27/2010] 27| 0.07 3.0441 | 3.8471 | 3.8471
FXTN 07-34 __ |PIBDO710E348| 11.8750]  1M| _ 5/8/2010] 38| 0.10 3.9299 | 3.8040 | 3.8043
FXTN10-19 _|PIBD1010E196] 14.2500] _2M| 5/25/2010] 55| 0.15 3.0468 | 3.8265 | 3.8289
FXTN 1020 |PIBD1010F202| 14.1250] _2M| 6/22/2010] 83| 0.23] _ 140.000000] 42250 | 11:40:47 AM| 4.0250 | 3.9747 | 3.8635 | 3.8694
FXTN 1021 |PIBD1010G210] 14.5000] _ 4M| 7/20/2010] 111] 0.30 4.0064 | 3.9128 | 3.9181
FXTN 05-59  |PIBD0510G595] 10.7500]  4M| 7/21/2010] 112] 0.31 4.0075 | 3.9147 | 3.9200
RTB 03-05 PIID0310H057 | 6.8750] M| _ 8/1/2010] 123] 0.34 1.560000] 6.0000 | 11:54:07 AM| 6.0000 | 4.0206 | 3.9360 | 3.9404
FXTN 1022 |PIBD1010H228| 14.6250] _5M| 8[0/2010] 132] 0.36 4.0312 | 3.9534 | 3.9571
FXTN 1023 |PIBD10101236 | 14.6250] _5M| _ 9/1/2010] 154] 0.42 4.0572 | 3.9959 | 3.9980
RTB 05-04 PID0510H043 | 10.6250] 5M| _9/8/2010] 161] 0.44 0.972000] 4.0150 | 12:37:40 PM| 4.0150 | 4.0655 | 4.0094 | 4.0110
FXTN 05-60 _|PIBD05101600 | 10.8750]  6M| 9/22/2010] 175] 0.48 4.0821 | 4.0365 | 4.0370
FXTN 0561 |PIBD0510L615 | 9.3750] _8M| 12/1/2010] 245] 0.67 42012 | 4.1760 | 4.1760
FXTN 1026 |PIBD1010L261 | _17.5000] _OM| 12/21/2010] 265] 0.73 4.0628 | 4.2160 | 4.2160
FXTN 0317 |PIBD0311A175|  5.3750] 10M| 1/17/2011] 292] 0.80 43188 | 4.2700 | 4.2700
FXTN 1027 |PIBD1011A278] 17.5000] TOM| 1/18/2011] 293] 0.80 43209 | 4.2720 | 4.2720
FXTN 07-35  |PIBD0711A354] 11.0000] 10M| 1/22/2011] 297 0.81 43292 | 4.2800 | 4.2800
FXTN 0562 |PIBD0511C622] _ 8.5000] 11M| _ 3/3/2011] 337| 0.92]  93.000000] 4.5500 | 3:35:26 PM| 45269 | 4.4123 | 4.3600 | 4.3600
FXTN 07-36 _|PIBD0711D360| 12.0000] 1.5Y] 4/45/2011] 380 1.04 4.4799 | 4.4240 | 4.4240
FXTN 0563 |PIBD0511F638| 10.6250] 1.5Y| 6/22/2011] 448] 1.23 45568 | 4.4951 | 4.4951
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 478| 1.31 1.000000] 4.5500 | 2:12:35 PM| 45500 | 4.5907 | 4.5264 | 45264
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y| 7/31/2011] 487| 1.33 0.200000] 4.7850 | 10:22:41 AM| 4.7850 | 4.6009 | 45358 | 4.5358
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 538] 1.47 4.6585 | 4.5891 | 45891
FXTN 1028 |PIBD1011J288 | 16.5000] _ 2Y| 10/11/2011] 559] 1.53 46823 | 4.6110 | 4.6110
FXTN 05-64  |PIBD0511J642 | 7.2500] _ 2Y| 10/19/2011] 567 1.5 46913 | 46194 | 4.6194
RTB 05-05 PIID0511L054 | 5.8750]  2Y| 12/6/2011] 615] 1.68 4.7456 | 4.6696 | 4.6696
FXTN 0419 |PIBD0411L197 | 5.8750]  2Y| 12/43/2011] 622] 1.70 4.7535 | 4.6769 | 4.6769
FXTN 0318 |PIBD0312A182|  5.8750]  2Y|  1/8/2012] 648] 1.78 4.7829 | 4.7040 | 4.7040
SPTB10-02 __|SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 671] 1.84 4.8089 | 4.7281 | 4.7281
FXTN 0565 * |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 692] 1.90 1280000] 46750 | 115431 AM| 4.6750 | 4.8327 | 4.7500 | 4.7500
FXTN 1029 |PIBD1012D291| 13.0000] 2.5Y| 4/25/2012] 756 2.07 4.8048 | 4.8031 | 4.8024
FXTN 07-39 __|PIBD0712D395] 11.5000] 2.5Y| 4/28/2012] 759] 2.08 4.8978 | 4.8056 | 4.8049
RTB 05-06 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 854 2.34 4.9900 | 4.8845 | 4.8827
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 871] 2.39 5.0065 | 4.8986 | 4.8967
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 908 2.49 3.182000] 4.9500 | 3.09:20 PM| 4.9931 | 5.0425 | 4.9293 | 4.9270
FXTN 10-30 __|PIBD1012J302 | 12.1250] __ 3Y| 10/17/2012] 931] 2.55 5.0648 | 4.9484 | 4.9458
FXTN 07-41 _ |PIBDO0712K413| 10.5000]  3Y| 11/17/2012] 962] 2.64 5.0049 | 4.9741 | 4.9712
FXTN 0742 |PIBD0713A421| _ 9.0000] _ 3Y| _ 1/5/2013] 1011] 2.77 5.1425 | 5.0148 | 5.0114
FXTN 0319 |PIBD0313A199|  5.2500]  3Y| _ 1/7/2013] 1013| 2.78] _200.000000] 5.0250 | 3:3522 PM| 5.0275 | 5.1444 | 5.0164 | 5.0130
FXTN 0743 |PIBD0713C438] _ 8.7500] _ 3Y| _ 3/3/2013] 1068] 2.93] 2,810.000000] 5.0900 | 3:37:43 PM| 5.0813 | 5.1978 | 5.0621 | 5.0581
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 1078] 2.95 50076 | 5.0704 | 5.0662
FXTN 10-31 _* |PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 1092] 2.99 50212 | 5.0820 | 5.0777




Interpolated Bonds

March 30, 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 10-32 _ |PIBD1013E320| 11.7500] 3.5Y| 5/15/2013] 1141] 3.3 53112 | 51726 | 5.1695
FXTN 07-44  |PIBD0713F446|  9.6250] 3.5Y| 6/29/2013] 1186] 3.25 5.3940 | 5.2559 | 5.2538
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1218] 3.34 0.455000] 5.5250 | 10.08:04 AM| 55250 | 5.4528 | 5.3150 | 5.3137
FXTN 10-33 __|PIBD1013J337 | _11.0000] _ 4Y| 10/9/2013] 1288] 353 55815 | 5.4445 | 54448
FXTN 0745 |PIBD0713K457| _ 7.1250]  4Y| 11/2/2013] 1312] 3.59 5.6256 | 54889 | 54898
FXTN 0567 |PIBD0514A673| _ 6.2500] _ 4Y| 1/27/2014] 1398| 3.83| 9,908.752000| 5.7650 | 3:49:37 PM| 5.7576 | 5.7837 | 5.6480 | 5.6508
FXTN 10-34 * |PIBD1014C341] 12.3750]  4Y| 3/25/2014] 1455] 3.99 5.8885 | 5.7534 | 5.7576
FXTN 10-35  |PIBD1014G356| 12.7500] 4.5Y| 7/15/2014] 1567] 4.29 6.0579 | 5.8597 | 5.8632
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1638] 4.49] 5,962.595000] 6.0700 | 2:47.17 PM| 6.0587 | 6.1654 | 5.9270 | 5.9302
FXTN 07-46 __|PIBD0714J466 | 6.5000] _ 5Y| 10/4/2014] 1648 4.52| 1,050.000000] 6.0800 | 3:24:14 PM| 6.0745 | 6.1805 | 59365 | 5.9396
SPTB10:03 __|SPTB1014J037] 12.2500]  5Y| 10/14/2014] 1658] 454 6.1957 | 5.9460 | 5.9491
FXTN 10-36 * |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1791] 4.91 6.3969 | 6.0722 | 6.0745
FXTN 07-47 __|PIBD0715E477| _ 8.3750] 55Y| 5/22/2015] 1878] 5.15]  50.100000] 6.2000 | 104142 AM| 6.2499 | 6.5275 | 6.2734 | 6.0741
FXTN10-37 __ |PIBD1015H370] 11.8750] 5.5Y| 8/25/2015] 1973 5.41 6.6701 | 6.4931 | 6.4922
FXTN 10-38 __|PIBD1015L384 | 10.1250] __ 6Y] 12/15/2015] 2085] 5.71] _ 20.000000] 6.3350 | 11:13:20 AM| 6.3350 | 6.8382 | 6.7522 | 6.7492
FXTN 1039 |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2113] 5.79 6.8802 | 6.8169 | 6.8134
FXTN 07-48 __|PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2128| 5.83| 8,227.763000] 6.8500 | 34957 PM| 6.8479 | 6.9027 | 6.8516 | 6.8479
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2191] 6.00 6.0485 | 6.8870 | 6.8829
FXTN10-41 __|PIBD1016D416] _ 7.0000] 65Y| 4/27/2016] 2219] 6.08 6.9689 | 6.9027 | 6.8985
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2349] 6.44| 3,802.599000] 6.9650 | 3:12:53 PM| 6.9708 | 7.0635 | 6.9758 | 6.9708
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2369] 6.49]  256.189847] 6.9150 | 3:27.13 PM| 6.9238 | 7.1507 | 7.0577 | 7.0610
FXTN 10-43 * |PIBD1016K436|  6.2500] _ 7Y| 11/16/2016] 2422 6.64 7.3819 | 7.2750 | 7.3000
FXTN 20-01 __|PIBD2017D011| 14.3750] 7.5Y| 4/24/2017| 2581] 7.07 7.4687 | 7.3653 | 7.3869
FXTN 1044 |PIBD1017H447|  7.7500] 7.5Y| 8/23/2017| 2702] 7.40 75347 | 7.4340 | 7.4531
FXTN 10-45  |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2863| 7.84 7.6226 | 7.5054 | 7.5411
FXTN 1047 |PIBD1018K478|  8.8750]  9Y| 11/20/2018] 3156] 8.65 7.7825 | 7.6917 | 7.7013
FXTN 10-48 __ |PIBD1019B485|  7.8750]  9Y| 2/19/2019] 3247| 8.90] 328.400000] 7.5700 | 254.46 PM| 7.5624 | 7.8321 | 7.7434 | 7.7510
FXTN 10-50 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3611] 9.89 8.0308 | 7.9500 | 7.9500
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4366] 11.96 8.0816 | 8.1968 | 8.1968
FXTN 20-03 _ |PIBD2022J033 | _12.7500] 13Y| 10/17/2022| 4583] 12.56 8.3538 | 8.0677 | 8.2677
FXTN 20-04 __|PIBD2023B048| 13.0000] _13Y| 2/20/2023] 4709] 12.90 8.3956 | 8.3089 | 8.3089
FXTN 20-05  |PIBD2023E054 | 11.8750] 14Y| 5/29/2023] 4807] 13.17 8.4282 | 8.3410 | 8.3410
FXTN 20-06 _|PIBD2023J068 | 11.3750] _14Y| 10/23/2023] 4954] 13.57 84770 | 8.3890 | 8.3890
FXTN 20-07 __|PIBD2024F075 | 12.3750] 15Y|  6/3/2024] 5178] 14.19 8.5515 | 8.4623 | 8.4623
FXTN 20-08 __|PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5241] 14.36 8.5704 | 8.4828 | 84828
FXTN 2009 |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5339] 14.63 8.6050 | 8.5149 | 85149
FXTN 20-10 __|PIBD2025D103| 12.1250] _16Y| 4/14/2025] 5493] 15.05 8.6561 | 8.5652 | 85652
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5682] 15.57 8.7189 | 8.6270 | 8.6270
FXTN 25:01  |PIBD2525K015] 18.2500]  16Y| 11/29/2025] 5722] 15.68 8.7322 | 8.6401 | 8.6401
FXTN 2012 |PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5773] 15.82 8.7492 | 8.6568 | 8.6568
FXTN 20-13 __|PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 6095| 16.70 8.8562 | 8.7620 | 8.7620
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6368] 17.45 8.9469 | 8.8513 | 8.8513
FXTN 20-15_* |PIBD2028L151 | 9.5000] _20Y| 12/4/2028] 6823| 18.69 9.0981 | 9.0000 | 9.0000
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FXTN 2502 |PIBD2530G029] 12.5000] 21Y| 7/28/2030| 7424] 20.34 9.1291 | 9.0278 | 9.0278
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031| 7606] 20.84 9.1385 | 9.0362 | 9.0362
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7858] 21.53 9.1515 | 9.0479 | 9.0479
FXTN 25-05  |PIBD2532K057 | 8.5000] 23Y| 11/29/2032| 8279] 22.68 9.1732 | 9.0673 | 9.0673
FXTN 25:06 * |PIBD2534K062| _ 9.2500] _25Y| 11/5/2034] 8985| 24.62 3.500000] 8.8500 | 11:56:17 AM| 8.8500 | 9.2096 | 9.1000 | 9.1000




