Interpolated Bonds

April 20, 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 10-18 __|PIBD1010D188| 13.8750] <IM| 4/27/2010] 6] 0.02 3.0821 | 3.9712 | 3.9716
FXTN 07-34 __|PIBDO710E348| 11.8750] <IM| _ 5/8/2010] 17| 0.05 3.0428 | 3.9079 | 3.9091
FXTN10-19 _|PIBD1010E196] 14.2500] M| 5/25/2010] 34| 0.09 3.8820 | 3.8100 | 3.8124
FXTN 1020 |PIBD1010F202 | 14.1250] _2M| 6/22/2010] 62| 0.17 3.9287 | 3.8577 | 3.8589
FXTN 1021 |PIBD1010G210] 14.5000] _ 3M| 7/20/2010] 90| 0.25 3.0808 | 3.9130 | 3.9131
FXTN 0559 |PIBD0510G595] 10.7500] _ 3M| 7/21/2010] 91| 0.5 3.9827 | 3.9150 | 3.9150
RTB 03-05 PIID0310H057 | 6.8750] M| _ 8/1/2010] 102] 0.8 1282000 40150 | 2:46:33 PM| 4.0150 | 3.9993 | 3.9283 | 3.9282
FXTN 1022 |PIBD1010H228| 14.6250] _4M| 8[0/2010] 111] 0.30 4.0130 | 3.9391 | 3.9391
FXTN 1023 |PIBD10101236 | 14.6250] _5M| _ 9/1/2010] 133] 0.36 4.0462 | 3.9657 | 3.9655
RTB 05-04 PIID0510H043 | 10.6250]  5M| _ 9/8/2010] 140] 0.38 4.0568 | 3.9742 | 3.9739
FXTN 0560 __|PIBD05101600 | 10.8750]  5M| 9/22/2010] 154] 0.42 40780 | 3.9911 | 3.9908
FXTN 05-61  |PIBD0510L615 | 9.3750] _8M| 12/1/2010] 224 0.61 42012 | 4.1061 | 4.1053
FXTN 1026 |PIBD1010L261 | 17.5000] _8M| 12/21/2010] 244] 0.67 40397 | 4.1447 | 4.1438
FXTN 0317 |PIBD0311A175|  5.3750] M| 1/417/2011] 271] 0.74 42017 | 4.1969 | 4.1958
FXTN 1027 |PIBD1011A278] 17.5000] _OM| 1/18/2011] 272] 0.75 40937 | 4.1989 | 4.1977
FXTN 07-35  |PIBDO0711A354| 11.0000] M| 1/22/2011] 276 0.76 43014 | 4.2066 | 4.2054
FXTN 0562 |PIBD0511C622] _ 8.5000] 11M| _ 3/3/2011] 316] 0.87]  34.450000] 4.5050 | 258:26 PM| 45064 | 4.3784 | 4.0839 | 4.0824
FXTN 07-36 __|PIBD0711D360| 12.0000] _ 1Y| 4/15/2011] 359] 0.98 4.4611 | 4.3670 | 4.3652
FXTN 0563 |PIBD0511F638| 10.6250] 15Y| 6/22/2011] 427] 1.7 45464 | 4.4605 | 44590
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 457] 1.25 45824 | 45004 | 44991
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y| 7/31/2011] 466] 1.8 0.400000] 5.6250 | 34524 PM| 5.6250 | 4.5932 | 4.5124 | 4.5111
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 517] 1.42 4.6544 | 45802 | 45792
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 538] 1.47 46796 | 4.6081 | 4.6073
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 546 150 4.6892 | 4.6188 | 4.6180
RTB 05-05 PIID0511L054 | 5.8750]  2Y| 12/6/2011] 594] 1.63 1.000000] 48750 | 11:29:02 AM| 4.8750 | 4.7468 | 4.6826 | 4.6821
FXTN 0419 |PIBD0411L197 | 5.8750]  2Y| 12/43/2011] 601] 1.65 47550 | 4.6919 | 4.6915
FXTN 0318 |PIBD0312A182|  5.8750]  2Y|  1/8/2012] 627] 1.72 4.7864 | 4.7265 | 4.7262
SPTB10-02 _ |SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 650 1.78 48140 | 4.7571 | 4.7569
FXTN 0565 * |PIBD0512B658|  5.7500]  2Y| 2/21/2012] 671] 1.84]  17.000000] 4.6001 | 3:47:35 PM| 4.7035 | 4.8392 | 4.7850 | 4.7850
FXTN 1029 |PIBD1012D291| 13.0000] 2.5Y| 4/25/2012] 735 2.01 4.9051 | 4.8470 | 4.8398
FXTN 07-39 __|PIBD0712D395] 11.5000] 2.5Y| 4/28/2012] 738] 2.02 4.0082 | 4.8499 | 4.8424
RTB 05-06 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 833| 2.28 5.928100] 5.0000 | 12:14:19 PM| 5.0000 | 5.0061 | 4.9419 | 4.9238
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 850] 2.33 5.0236 | 4.9584 | 4.9384
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012| 887] 2.43 9.510000] 5.0400 | 11:32:17 AM| 5.0873 | 5.0617 | 4.9943 | 4.9701
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 910] 2.49 5.0854 | 5.0165 | 4.9898
FXTN 07-41 _|PIBD0712K413| 10.5000] _ 3Y| 11/17/2012] 941] 258 51173 | 5.0466 | 5.0163
FXTN 0742 |PIBD0713A421| _ 9.0000] __3Y| _ 1/5/2013] 990] 2.71 5.1677 | 5.0940 | 5.0583
FXTN 0319 |PIBD0313A199|  5.2500] _ 3Y| _ 1/7/2013] 992] 2.72] _ 30.500000] 5.0400 | 2553:25 PM| 5.1236 | 5.1698 | 5.0960 | 5.0600
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _ 3/3/2013] 1047] 2.87] 230.000000] 5.1250 | 4:10:37 PM| 5.1283 | 5.2264 | 5.1493 | 5.1072
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 1057] 2.90 0.100000] 5.1250 | 2:50:37 PM| 5.1250 | 5.2367 | 5.1589 | 5.1157
FXTN 10-31 _* |PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 1071] 2.93 50512 | 5.1725 | 5.1277
FXTN 1032 |PIBD1013E320| 11.7500] 3.5Y| 5/15/2013] 1120] 3.07 5.3369 | 5.2551 | 5.2160
FXTN 07-44 _|PIBDO713F446 |  9.6250] 3.5Y| 6/29/2013] 1165] 3.19 54157 | 53310 | 5.2971




Interpolated Bonds

April 20, 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
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1197| 3.8 54717 | 53850 | 5.3548
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1267] 3.47 55942 | 55030 | 54810
FXTN 0745 |PIBD0713K457| _ 7.1250] _ 4Y| 11/2/2013] 1291] 3.54 5.6362 | 55435 | 55042
FXTN 0567 |PIBD0514A673|  6.2500]  4Y| 1/27/2014] 1377| 3.77] 1,229.806000] 5.7800 | 41456 PM| 5.7820 | 5.7868 | 5.6885 | 56793
FXTN 10-34 * |PIBD1014C341] 12.3750]  4Y| 3/25/2014] 1434] 3.93 5.8865 | 5.7846 | 5.7820
FXTN 10-35  |PIBD1014G356| 12.7500] 4.5Y| 7/15/2014] 1546 4.04 6.0460 | 5.9547 | 5.9547
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1617] 4.43]  64.700000] 6.1050 | 3:31:36 PM| 6.0848 | 6.1471 | 6.0626 | 6.0641
FXTN 07-46  |PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1627| 4.46] 607.271000] 6.1500 | 4:08:00 PM| 6.1498 | 6.1614 | 6.0778 | 6.0795
SPTB10:03 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1637] 4.48 6.1756 | 6.0930 | 6.0950
FXTN 10-36 * |PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1770] 4.85 6.3650 | 6.2950 | 6.3000
FXTN 07-47 __|PIBD07156E477| _ 8.3750] 55Y| 5/22/2015] 1857] 5.09 6.5115 | 6.4505 | 6.4484
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1952] 535 6.6715 | 6.6204 | 6.6103
FXTN 10-38 __|PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2064] 5.65 6.8601 | 6.8206 | 6.8013
FXTN 1039 |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2092] 5.73 6.9072 | 6.8707 | 6.8491
FXTN 0748 |PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2107| 5.77| 1,507.000000] 6.8800 | 3:58:43 PM| 6.8746 | 6.9325 | 6.8975 | 6.8746
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2170] 595 6.9879 | 6.9403 | 6.9090
FXTN10-41 __|PIBD1016D416] _ 7.0000] 6.5Y| 4/27/2016] 2198] 6.02 7.0125 | 6.9593 | 6.9243
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2328| 6.38] 121.050309] 6.9950 | 11:54:42 AM| 6.9953 | 7.1267 | 7.0475 | 6.9953
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2348] 6.43] 174.675000] 6.9000 | _3:48:30 PM| 6.9302 | 7.1345 | 7.0547 | 7.0075
FXTN 1043 |PIBD1016K436|  6.2500] _ 7Y| 11/16/2016] 2401| 658 71551 | 7.0738 | 7.0399
FXTN 0749 * |PIBD0717C493] _ 7.0000] __ 7Y| 3/31/2017| 2536] 6.95 70075 | 7.1225 | 7.1225
FXTN 20-01 _|PIBD2017D011| 14.3750] 7.5Y| 4/24/2017] 2560] 7.01 70049 | 7.1391 | 7.1391
FXTN 10-44 __|PIBD1017H447] _ 7.7500] 7.5Y| 8/23/2017| 2681] 7.35 7.3128 | 7.2006 | 7.0226
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2842] 7.79 74298 | 7.3337 | 7.3337
FXTN 10-47 __|PIBD1018K478| _ 8.8750] _ 9Y| 11/20/2018] 3135] 8.59 7.6426 | 7.5359 | 7.5359
FXTN 1048 |PIBD1019B485|  7.8750]  9Y| 2/19/2019] 3226 8.84]  52.000000] 7.5250 | 41043 PM| 7.5221 | 7.7087 | 7.5988 | 7.5988
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3590] 9.84 7.9731 | 7.8500 | 7.8500
FXTN 20-02 _ |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4345] 11.90 8.0407 | 8.1203 | 8.1203
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022] 4562] 12.50 8.3176 | 8.1980 | 8.1980
FXTN 20-04 _ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4688| 12.84 8.3623 | 8.0431 | 8.0431
FXTN 20-05 _|PIBD2023E054 | 11.8750] 14Y| 5/20/2023] 4786] 13.11 8.3970 | 8.0782 | 8.2782
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4933] 1352 84491 | 8.3308 | 8.3308
FXTN 20-07 __|PIBD2024F075| 12.3750] 15Y|  6/3/2024] 5157] 14.13 8.5285 | 8.4110 | 84110
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5220] 14.30 8.5508 | 8.4336 | 8.4336
FXTN 20-09 __|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5318] 14.57 8.5855 | 8.4687 | 84687
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5472] 14.99 8.6401 | 8.5238 | 85238
FXTN 20-11 __|PIBD2025J116 | 12.1250] _16Y] 10/20/2025] 5661] 15.51 8.7071 | 85915 | 85915
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5701] 15.62 8.7213 | 8.6058 | 8.6058
FXTN 20-12 _|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5752] 15.76 8.7394 | 8.6041 | 8.6241
FXTN 2013 |PIBD2026L139 | 8.0000] _17Y| 12/7/2026] 6074] 16.64 8.8535 | 8.7394 | 8.7394
FXTN 20-14 _|PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6347] 17.39 8.9503 | 8.8371 | 8.8371
FXTN 2015 * |PIBD2028L151 | 9.5000] 20Y| 12/4/2028] 6802] 18.64 9.1115 | 9.0000 | 9.0000
FXTN 25:02  |PIBD2530G029] 12.5000] _21Y| 7/28/2030] 7403| 20.28 9.1441 | 9.0278 | 9.0278
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ISIN '“S:lg’r:‘:“t Coupon |Tenor| Maturity | Days| YRS | D. Vol (Mm) \'(';T; Traded Time W;”‘:I"e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031| 7585| 20.78 9.1540 | 9.0362 | 9.0362
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7837] 21.47 9.1677 | 9.0479 | 9.0479
FXTN 25:056  |PIBD2532K057| _ 8.5000] _23Y| 11/29/2032| 8258] 22.62 9.1905 | 9.0673 | 9.0673
FXTN 25-06 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034] 8964] 24.56 9.0288 | 9.1000 | 9.1000




