Interpolated Bonds

March 31, 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] 2| 0.01 3.0084 | 3.9944 | 3.9944
FXTN 0418 |PIBD0410D181| _ 6.5000] <IM| 4/20/2010] 15| 0.04 3.9776 | 3.9222 | 3.9222
FXTN 10-18 __|PIBD1010D188| 13.8750] <IM| 4/27/2010] 22| 0.06 3.0663 | 3.8833 | 3.8833
FXTN 07-34 __|PIBDO710E348| 11.8750]  1M| _ 5/8/2010] 33| 0.09 3.0487 | 3.8222 | 3.8222
FXTN10-19 _|PIBD1010E196] 14.2500] _2M| 5/25/2010] 50| 0.14 3.0514 | 3.8209 | 3.8207
FXTN 1020 |PIBD1010F202| 14.1250] 2M| 6/22/2010] 78| 0.24 3.9711 | 3.8044 | 3.8652
FXTN 1021 |PIBD1010G210] 14.5000] _ 4M| 7/20/2010] 106] 0.29 3.9966 | 3.9529 | 3.9100
FXTN 0559 |PIBD0510G595] 10.7500]  4M| 7/21/2010] 107] 0.29 3.0983 | 3.9542 | 3.9117
RTB 03-05 PIID0310H057 | 6.8750] M| _ 8/1/2010] 18] 0.32 40168 | 3.9687 | 3.9298
FXTN 1022 |PIBD1010H228| 14.6250]  4M| 8[0/2010] 127] 0.35 4.0320 | 3.9806 | 3.9446
FXTN 1023 |PIBD10101236 | 14.6250] _5M| _ 9/1/2010] 149] 0.41 4.0690 | 4.0096 | 3.9808
RTB 05-04 PIID0510H043 | 10.6250]  5M| _ 9/8/2010] 156] 0.43 4.0807 | 4.0188 | 3.9924
FXTN 05-60 __|PIBD05101600 | 10.8750]  5M| 9/22/2010] 170] 0.47 41043 | 4.0373 | 4.0154
FXTN 0561 |PIBD0510L615 | 9.3750] _8M| 12/1/2010] 240 0.66 42364 | 4.1700 | 4.1565
FXTN 1026 |PIBD1010L261 | _17.5000] _ OM| 12/21/2010] 260] 0.71 40750 | 4.2129 | 4.2000
FXTN 0317 |PIBD0311A175|  5.3750] 10M| 1/17/2011] 287] 0.79 43293 | 42707 | 4.2587
FXTN 1027 |PIBD1011A278] 17.5000] 1OM| 1/18/2011] 288] 0.79 43313 | 4.2729 | 4.2609
FXTN 07-35  |PIBD0711A354| 11.0000] 10M| 1/22/2011] 292] 0.80 43392 | 4.0814 | 4.2696
FXTN 0562 |PIBD0511C622] _ 8.5000] 11M| _ 3/3/2011] 332 0.91] 416.638074] 4.5000 | 10:45:51 AM| 45025 | 4.4182 | 4.3671 | 4.3565
FXTN 07-36 _|PIBD0711D360| 12.0000] 1.5Y| 4/15/2011] 375] 1.03 4.4833 | 4.4333 | 4.4237
FXTN 0563 |PIBD0511F638 | 10.6250] 1.5Y] 6/22/2011] 443] 1.2 45590 | 4.5024 | 44937
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 473] 1.30 45924 | 45328 | 45246
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y| 7/31/2011] 482] 1.32 46025 | 4.5419 | 45339
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 533 1.46 4.6593 | 4.5037 | 4.5864
FXTN 1028 |PIBD1011J288 | 16.5000] _ 2Y| 10/11/2011] 564] 1.52 46827 | 4.6150 | 4.6080
FXTN 05-64  |PIBD0511J642 | 7.2500] _ 2Y| 10/19/2011] 562 154 46916 | 46231 | 46163
RTB 05-05 PIID0511L054 | 5.8750]  2Y| 12/6/2011] 610] 1.67 4.7450 | 4.6719 | 4.6657
FXTN 0419 |PIBD0411L197 | 5.8750]  2Y| 12/43/2011] 617] 1.69 47528 | 4.6790 | 4.6729
FXTN 0318 |PIBD0312A182|  5.8750]  2Y|  1/8/2012] 643] 1.76 4.7818 | 4.7053 | 4.6997
SPTB10-02 _ |SPTB1012A021] 14.0000]  2Y| 1/31/2012] 666] 1.82 4.8074 | 4.7287 | 4.7234
FXTN 0565 * |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 687] 1.88 1.000000] 4.7750 | 2:4148 PM| 4.7750 | 4.8308 | 4.7500 | 4.7450
FXTN 1029 |PIBD1012D291| 13.0000] 2.5Y| 4/25/2012] 751] 2.06 4.8920 | 4.8037 | 4.7989
FXTN 07-39 __|PIBD0712D395] 11.5000] 2.5Y| 4/28/2012] 754] 2.07 4.8949 | 4.8062 | 4.8014
RTB 05-06 PID0512H067 | 7.1250] 2.6Y| _ 8/1/2012] 849] 2.33 0.478000] 5.0000 | 10:40:36 AM| 5.0000 | 4.9858 | 4.8860 | 4.8814
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 866] 2.37 5.0020 | 4.9003 | 4.8957
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 903| 2.47 0.303000] 5.0100 | 257:18 PM| 5.0100 | 5.0374 | 4.9313 | 4.9268
FXTN 10-30 __|PIBD1012J302 | 12.1250] __ 3Y| 10/17/2012] 926] 2.54 5.0504 | 4.9507 | 4.9462
FXTN 07-41 _ |PIBD0712K413| 10.5000]  3Y| 11/417/2012] 957] 2.62 5.0891 | 4.9767 | 4.9723
FXTN 0742 |PIBD0713A421| _ 9.0000] __ 3Y| _ 1/5/2013] 1006] 2.76 5.1360 | 5.0178 | 5.0136
FXTN 0319 |PIBD0313A199|  5.2500] _ 3Y| _ 1/7/2013] 1008| 2.76] 220.000000] 5.0000 | 3:17:56 PM| 5.0727 | 5.1379 | 5.0195 | 5.0152
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _ 3/3/2013] 1063] 2.91] 202.000000] 5.0000 | 10:04:53 AM| 5.0916 | 5.1905 | 5.0657 | 5.0615
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 1073| 2.94 52001 | 5.0741 | 5.0700
FXTN 10-31 _* |PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 1087] 2.98 50135 | 5.0858 | 5.0817
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FXTN 10-32 __ |PIBD1013E320| 11.7500] 3.5Y| 5/15/2013] 1136] 3.11 5.3066 | 5.1777 | 51746
FXTN 07-44  |PIBD0713F446 |  9.6250] 3.5Y| 6/29/2013] 1181] 3.04 5.3902 | 5.2622 | 5.2598
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1213] 3.32 54504 | 53202 | 5.3204
FXTN 10-33 __|PIBD1013J337 | _11.0000] _ 4Y| 10/9/2013] 1283] 352 55821 | 5.4535 | 5.4530
FXTN 07-45  |PIBD0713K457| _ 7.1250]  4Y| 11/2/2013] 1307] 3.58 56272 | 54985 | 54985
FXTN 0567 |PIBD0514A673| _ 6.2500] _ 4Y| 1/27/2014] 1393| 3.82| 2,701.332000] 5.7600 | 2:30:03 PM| 5.7693 | 5.7890 | 5.6599 | 5.6614
FXTN 10-34 * |PIBD1014C341] 12.3750]  4Y| 3/25/2014] 1450] 3.97 5.8962 | 5.7668 | 5.7693
FXTN 10-35 _ |PIBD1014G356| 12.7500] 4.5Y| 7/15/2014] 1562] 4.08 6.0704 | 5.9604 | 5.9212
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1633] 4.47] 174.500000] 6.0770 | 402551 PM| 6.0827 | 6.1809 | 6.0831 | 6.0175
FXTN 07-46 _ |PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1643| 4.50] 1,150.000000] 6.0700 | 11:41:28 AM| 6.0749 | 6.1965 | 6.1004 | 6.0311
SPTB10:03 __|SPTB1014J037] 12.2500] _ 5Y| 10/14/2014] 1653] 453 6.2121 | 6.1176 | 6.0446
FXTN 10-36 * |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1786 4.89 64190 | 6.3475 | 6.2250
FXTN 07-47 __|PIBD0715E477| _ 8.3750] 55Y| 5/22/2015] 1873] 513 6.5473 | 6.4789 | 6.3866
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1968] 5.39 6.6874 | 6.6225 | 6.5631
FXTN 10-38 __|PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2080] 5.70 6.8506 | 6.7917 | 6.7712
FXTN 1039 |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2108] 5.78 6.8938 | 6.8340 | 6.8232
FXTN 07-48 __|PIBD0716A488| _ 7.0000] __ 6Y| 1/27/2016] 2123] 5.82] 950.000000] 6.8500 | 3.11:08 PM| 6.8511 | 6.9160 | 6.8567 | 6.8511
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2186] 5.99 6.9533 | 6.8918 | 6.8873
FXTN 10-41 __|PIBD1016D416] _ 7.0000] 65Y| 4/27/2016] 2214] 6.07 6.9700 | 6.9075 | 6.9035
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2344] 6.42] 210.110000] 6.9150 | 3:50:13 PM| 6.9784 | 7.0471 | 6.9800 | 6.9784
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2364] 6.48]  26.688000] 6.9150 | 2:41:25 PM| 6.9145 | 7.0605 | 6.9818 | 6.9803
FXTN 1043 |PIBD1016K436|  6.2500] _ 7Y| 11/16/2016] 2417] 6.62 7.0959 | 6.9865 | 6.9855
FXTN 0749 * |PIBD0717C493|  7.0000] _ 7Y| 3/31/2017] 2552] 6.99] 552.000000] 7.0000 | 10:13:23 AM| 6.9986 | 7.1862 | 6.9986 | 6.9986
FXTN 20-01 _|PIBD2017D011| 14.3750] 7.5¥| 4/24/2017| 2576 7.06 7.0056 | 7.0202 | 7.0200
FXTN 10-44 __|PIBD1017H447] _ 7.7500] 7.5Y| 8/23/2017| 2697] 7.39 7.3036 | 7.1288 | 7.1275
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018| 2858 7.83 74340 | 7.2734 | 7.2705
FXTN 10-47 __|PIBD1018K478| _ 8.8750] _ 9Y| 11/20/2018] 3151] 8.63 76714 | 7.5365 | 7.5308
FXTN 1048 |PIBD1019B485|  7.8750]  9Y| 2/19/2019] 3242| 8.88]  40.000000] 7.5400 | 11:20:33 AM| 7.6550 | 7.7451 | 7.6182 | 7.6116
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3606] 9.88 8.0400 | 7.9450 | 7.9350
FXTN 20-02 _|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4361] 11.95 8.0910 | 8.1812 | 8.1736
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022| 4578] 12.54 8.3631 | 8.0491 | 8.2422
FXTN 20-04 _ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023] 4704] 12.89 8.4050 | 8.0886 | 8.2820
FXTN 20-05 _|PIBD2023E054| 11.8750] 14Y| 5/29/2023] 4802] 13.16 84376 | 8.3192 | 8.3129
FXTN 20-06  |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4949] 13.56 8.4864 | 8.3652 | 8.3594
FXTN 20-07 __|PIBD2024F075| 12.3750] 15Y| _ 6/3/2024] 5173] 14.17 8.5600 | 8.4353 | 84302
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5236] 14.35 8.5818 | 8.4550 | 8.4501
FXTN 20-09 __|PIBD2024K091 | 13.7500] 15| 11/11/2024] 5334] 14.61 8.6144 | 8.4857 | 84811
FXTN 2010 |PIBD2025D103| 12.1250] 16Y| 4/14/2025] 5488] 15.04 8.6656 | 8.5339 | 8.5297
FXTN 20-11 _|PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5677] 15.55 8.7284 | 8.5930 | 85894
FXTN 25:01 __|PIBD2525K015| 18.2500]  16Y| 11/29/2025] 5717] 15.66] _ 50.000000] 8.5500 | 9:58:58 AM| 8.5500 | 8.7417 | 8.6055 | 8.6021
FXTN 20-12 __|PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5768| 15.80] 100.000000] 8.5500 | 10:01:17 AM| 8.5500 | 8.7587 | 8.6215 | 8.6182
FXTN 2013 |PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 6090] 16.68 8.8657 | 8.7222 | 8.7200
FXTN 20-14 _|PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6363| 17.43 8.9564 | 8.8076 | 8.8062




Interpolated Bonds

March 31, 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 20-15_* |PIBD2028L151 | _ 9.5000] 20Y| 12/4/2028| 6818| 18.68 9.1077 | 8.9500 | 8.9500
FXTN 2502 _ |PIBD2530G029| 12.5000] 21Y| 7/28/2030] 7419] 20.33 9.1360 | 8.8044 | 8.8996
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y| 1/26/2031] 7601] 20.82 9.1446 | 8.8776 | 8.8843
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7853] 2152 9.1565 | 8.8543 | 8.8632
FXTN 25:056  |PIBD2532K057| _ 8.5000] _23Y| 11/29/2032| 8274] 22.67 9.1763 | 8.8153 | 8.8279
FXTN 25:06 * |PIBD2534K062| _ 9.2500] _25Y| 11/5/2034] 8980] 24.60] _ 400.000000] 8.8000 | 11:28:53 AM| 8.7687 | 9.2096 | 8.7500 | 8.7687




