Interpolated Bonds

April 15, 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 0418 |PIBD0410D181] _ 6.5000] <IM| 4/20/2010] 4| 0.01 3.0815 | 3.9593 | 3.9606
FXTN 1018 |PIBD1010D188| 13.8750] <IM| 4/27/2010] 11| 0.03 3.9382 | 3.8645 | 3.8686
FXTN 07-34 __|PIBD0710E348| 11.8750] <IM| _ 5/8/2010] 22| 0.06 3.8703 | 3.7154 | 3.7241
FXTN 1019 |PIBD1010E196] 14.2500] M| 5/25/2010] 39| 0.1 3.8211 | 3.6048 | 3.6166
FXTN 1020 |PIBD1010F202 | 14.1250] _2M| 6/22/2010] 67 0.18 3.9090 | 3.7841 | 3.7893
FXTN 1021 |PIBD1010G210| 14.5000] _3M| 7/20/2010] 95| 0.26 3.0860 | 3.9342 | 3.9342
FXTN 0559 |PIBD0510G595] 10.7500] _ 3M| 7/21/2010] 96| 0.26 3.9873 | 3.9358 | 3.9358
RTB 03-05 PID0310H057 | 6.8750]  4M| _ 8/1/2010] 107] 0.29 5731000] 4.7500 | 11.09:53 AM| 4.8827 | 4.0017 | 3.9527 | 3.9527
FXTN 1022 |PIBD1010H228| 14.6250] _ 4M| 810/2010] 116] 0.32 4.0136 | 3.9665 | 3.9665
FXTN 1023 |PIBD10101236 | 14.6250] _5M| _ 9/1/2010] 138] 0.38 4.0425 | 4.0004 | 4.0004
RTB 0504 PID0510H043 | 10.6250]  5M| _ 9/8/2010] 145| 0.40 8.000000] 4.8500 | 2:40:24 PM| 4.5169 | 4.0517 | 4.0112 | 4.0112
FXTN 0560 |PIBD05101600 | 10.8750] _ 5M| 9/22/2010] 159] 0.44 0.607000] 4.0500 | 11:50:23 AM| 4.0500 | 4.0701 | 4.0327 | 4.0327
FXTN 0561 |PIBD0510L615 | _ 9.3750]  8M| 12/1/2010] 229] 0.63 42046 | 41714 | 41714
FXTN 1026 |PIBD1010L261 | 17.5000]  8M| 12/21/2010] 249 0.68 40483 | 42148 | 4.2148
FXTN 0317 |PIBD0311A175| _ 5.3750] M| 1/17/2011] 276] 0.76 43072 | 4.2735 | 4.2735
FXTN 1027 |PIBD1011A278| 17.5000] _OM| 1/18/2011] 277] 0.76 43004 | 4.2756 | 4.2756
FXTN 07-35 _ |PIBDO0711A354| 11.0000] 10M| 1/22/2011] 281] 0.77 43181 | 4.0843 | 4.0843
FXTN 05-62  |PIBD0511C622] _ 8.5000] 11M| _ 3/3/2011] 321| 0.88] 172.040000] 4.5250 | 3.13:30 PM| 4.5488 | 4.4054 | 4.3712 | 4.3712
FXTN 07-36 __|PIBD0711D360| 12.0000] _ 1Y| 415/2011] 364] 1.00 4.4895 | 4.4536 | 4.4536
FXTN 05-63  |PIBD0511F638 | 10.6250] 1.5Y| 6/22/2011] 432] 1.18 45641 | 45182 | 45182
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 462 1.27 45971 | 45467 | 45467
RTB 03-06 PID0311G065 | 8.5000] 1.6Y| 7/31/2011] 471] 1.29 4.000000] 54750 | 241:49 PM| 54750 | 4.6069 | 4.5552 | 4.5552
SPTB 10-01 ___|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 522| 1.43 4.6629 | 4.6037 | 4.6037
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y] 10/11/2011] 543 1.49 4.6860 | 4.6236 | 4.6236
FXTN 05-64 _ |PIBD0511J642 | 7.2500] _ 2Y| 10/19/2011] 551] 1.51 46047 | 46312 | 46312
RTB 05-05 PID0511L054 | 5.8750]  2Y| 12/6/2011] 599] 1.64 4.7474 | 46768 | 4.6768
FXTN 0419 |PIBD0411L197 | 5.8750] _ 2Y| 12/13/2011] 606] 1.66 47551 | 4.6835 | 4.6835
FXTN 0318 |PIBD0312A182|  5.8750]  2Y| 1/8/2012] 632] 1.73 4.7836 | 4.7082 | 4.7082
SPTB10-02 __ |SPTB1012A021| 14.0000] _ 2Y| 1/31/2012] 655] 1.79 4.8089 | 4.7300 | 4.7300
FXTN 05-65 * |PIBD0512B658 |  5.7500]  2Y| 2/21/2012| 676 1.85 5500000] 4.6000 | 10:41:15 AM| 4.6000 | 4.8319 | 4.7500 | 4.7500
FXTN 1029 |PIBD1012D291| 13.0000] 2.5Y| 4/25/2012] 740] 2.03 4.9007 | 4.8076 | 4.8074
FXTN 07-39 __|PIBD0712D395| 11.5000] 2.5Y| 4/28/2012| 743| 2.04 4.9039 | 4.8103 | 4.8101
RTB 0506 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 838| 2.30 1.000000] 5.8500 | 9:3750 AM| 5.8500 | 5.0059 | 4.8958 | 4.8953
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012| 855 2.34 5.0042 | 4.9111 | 4.9105
RTB 0307 PIID03121070 5.0500] 2.5Y| 9/24/2012] 892] 2.44|  32.146000] 5.0250 | 3.15:57 PM| 5.0812 | 5.0639 | 4.9444 | 4.9437
FXTN 10-30 __ |PIBD1012J302 | 12.1250] __ 3Y| 10/17/2012] 915 2.51 5.0886 | 4.9651 | 4.9643
FXTN 07-41 __|PIBDO712K413| 10.5000]  3Y| 11/17/2012] 946 2.59 51219 | 4.9930 | 4.9921
FXTN 0742 |PIBD0713A421|  9.0000] _ 3Y|  1/5/2013] 995] 2.73 51745 | 5.0371 | 5.0361
FXTN 0319 |PIBD0313A199|  5.2500] _ 3Y| 1/7/2013] 997] 2.73 1.000000] 5.0000 | 3:11:55 PM| 5.0000 | 5.1767 | 5.0389 | 5.0379
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _ 3/3/2013] 1052] 2.88] 100.460000] 5.0700 | 3:12:00 PM| 5.1098 | 5.2358 | 5.0884 | 5.0872
FXTN 05-66  |PIBD0513C664|  6.6250]  3Y| 3/13/2013] 1062] 2.91 5.0465 | 5.0974 | 5.0962
FXTN 10-31 _* |PIBD1013C316] 12.7500]  3Y| 3/27/2013] 1076] 2.95 52615 | 5.1100 | 5.1087
FXTN 1032 |PIBD1013E320| 11.7500] 3.5Y] 5/15/2013] 1125] 3.08 53477 | 51986 | 51976
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FXTN 07-44 __ |PIBD0713F446 |  9.6250| 3.5Y| 6/29/2013] 1170] 3.21 54269 | 52799 | 52792
RTB 05-07 PID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1202 3.29 6.497000] 55000 | 256:42 PM| 54764 | 54832 | 53378 | 5.3372
FXTN 1033 |PIBD1013J337 | _11.0000] 3.5Y] 10/9/2013] 1272] 3.48 5.6063 | 54643 | 54642
FXTN 07-45  |PIBD0713K457|  7.1250] _ 4Y| 11/2/2013] 1296 3.55 5.6485 | 55077 | 55077
FXTN 0567 |PIBD0514A673| _ 6.2500] _ 4Y| 1/27/2014] 1382] 3.79] 1,000.000000] 5.7700 | 41423 PM| 5.7670 | 5.7997 | 5.6631 | 56636
FXTN 1034 * |PIBD1014C341| 12.3750]  4Y| 3/25/2014] 1439] 3.94 5.9000 | 5.7662 | 5.7670
FXTN 1035 |PIBD1014G356| 12.7500] 4.5Y| 7/15/2014] 1551] 4.05 6.0473 | 5.9391 | 59397
RTB 0508 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1622] 4.44] 450.141000] 6.1100 | 4:13:30 PM| 6.1040 | 6.1407 | 6.0487 | 6.0491
FXTN 07-46 _ |PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1632] 4.47| 760.233000] 6.1250 | 412:37 PM| 6.1183 | 6.1538 | 6.0642 | 6.0645
SPTB10-03 _ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1642] 450 6.1670 | 6.0796 | 6.0800
FXTN 1036 _* |PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1775] 4.86 6.3419 | 6.2850 | 6.2850
FXTN 07-47 __ |PIBDO0715E477|  8.3750] 5.5Y| 5/22/2015] 1862] 5.10 6.4847 | 6.4308 | 6.4328
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1957] 5.36 6.6406 | 6.5901 | 6.5941
FXTN 10-38 _ |PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2069] 567 6.8043 | 6.7778 | 6.7843
FXTN 1039 |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2097] 5.75 6.8703 | 6.8247 | 6.8319
FXTN 07-48  |PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2112| 5.79] 3,025.344927| 6.8500 | 40727 PM| 6.8573 | 6.8949 | 6.8499 | 6.8573
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2175] 5.96 6.9502 | 6.8927 | 6.8980
FXTN 1041 |PIBD1016D416] _ 7.0000] 6.5Y| 4/27/2016] 2203] 6.04 6.9747 | 6.9118 | 6.9161
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y| _ 9/4/2016] 2333| 6.39] 1,131.000000] 7.0000 | 40958 PM| 7.0001 | 7.0888 | 7.0002 | 7.0001
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2353] 6.45|  163.143000] 6.9250 | 3:0420 PM| 6.9756 | 7.0993 | 7.0122 | 7.0121
FXTN 1043 |PIBD1016K436 | _ 6.2500] _ 7Y| 11/16/2016] 2406] 6.59 71271 | 7.0440 | 7.0440
FXTN 07-49 * |PIBD0717C493|  7.0000] _ 7Y| 3/31/2017| 2541] 6.96 7981 | 7.1250 | 7.1250
FXTN 2001 |PIBD2017D011| 14.3750] 7.5Y| 4/24/2017| 2565 7.03 72159 | 7.1406 | 7.1406
FXTN 1044 |PIBD1017H447|  7.7500] 7.5Y| 8/23/2017| 2686] 7.36 0.468000] 7.5000 | 10:12:53 AM| 7.5000 | 7.3058 | 7.2195 | 7.2194
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2847] 7.80 74253 | 7.3245 | 7.3242
FXTN 1047 |PIBD1018K478|  8.8750] _ 9Y| 11/20/2018] 3140] 8.60 76429 | 7.5155 | 7.5149
FXTN 1048 |PIBD1019B485| _ 7.8750] _ 9Y| 2/19/2019] 3231| 8.85|  19.044736] 7.4750 | 11:33:14 AM| 75012 | 7.7105 | 7.5748 | 7.5742
FXTN 10-50 * |PIBD1020B508| _ 7.7500] 10Y| 2/18/2020] 3595 9.85|  650.000000] 7.8000 | 4:00:35 PM| 7.8112 | 7.9808 | 7.8121 | 7.8112
FXTN 2002 |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4350] 11.92 8.0443 | 8.0913 | 8.0906
FXTN 20-03 __ |PIBD2022J033 | 12.7500] _13Y| 10/17/2022] 4567| 12.51 8.3200 | 8.1716 | 8.1709
FXTN 20-04 __ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4693] 12.86 8.3640 | 8.2182 | 8.2176
FXTN 20-05  |PIBD2023E054 | 11.8750] 14Y| 5/29/2023] 4791] 13.13 8.3982 | 8.0544 | 8.2538
FXTN 20-06 _|PIBD2023J068 | 11.3750] 14Y| 10/23/2023| 4938] 13.53 8.4495 | 8.3088 | 8.3082
FXTN 20-07 __|PIBD2024F075 | 12.3750] 15Y|  6/3/2024] 5162] 14.14 85277 | 8.3916 | 8.3911
FXTN 2008 |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5225| 14.32 85497 | 84149 | 8.4145
FXTN 20-09 _ |PIBD2024K091 | 13.7500] 15Y| 11/11/2024] 5323] 14.58 8.5839 | 8.4512 | 8.4507
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5477] 15.01 8.6377 | 8.5081 | 8.5077
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5666] 1552 8.7037 | 8.5780 | 8.5777
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5706] 15.63 8.7176 | 8.5928 | 8.5925
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5757] 15.77 8.7354 | 8.6117 | 8.6114
FXTN 2013 |PIBD2026L139 | _ 8.0000] 17Y| 12/7/2026] 6079] 16.65 8.8478 | 8.7308 | 8.7305
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6352] 17.40 8.0431 | 8.8317 | 8.8316
FXTN 2015 * |PIBD2028L151 | 9.5000] 20Y| 12/4/2028] 6807| 18.65 9.1019 | 9.0000 | 9.0000
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FXTN 2502 |PIBD2530G029| 12.5000] 21Y| 7/28/2030| 7408] 20.30 9.1335 | 9.0278 | 9.0278
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031] 7590] 20.79 9.1430 | 9.0362 | 9.0362
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031| 7842] 21.48 9.1562 | 9.0479 | 9.0479
FXTN 25-05  |PIBD2532K057 | 8.5000] 23Y| 11/29/2032| 8263| 22.64 9.1783 | 9.0673 | 9.0673
FXTN 25-06 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034] 8969] 24.57 9.2154 | 9.1000 | 9.1000




