Interpolated Bonds

May 11, 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 10-19 __ |PIBD1010E196| 14.2500] <IM| 5/25/2010] 13| 0.04 40276 | 3.9592 | 3.9589
FXTN 1020 |PIBD1010F202| 14.1250] M| 6/22/2010] 41| 0.1 4.0919 | 3.8640 | 3.8631
FXTN 1021 |PIBD1010G210] 14.5000] _2M| 7/20/2010] 69| 0.19 41462 | 3.9403 | 3.9345
FXTN 0559 |PIBD0510G595] 10.7500] _2M| 7/21/2010] 70| 0.19 41481 | 3.9433 | 3.9373
RTB 03-05 PIID0310H057 | 6.8750] _2M| _ 84/2010] 81| 0.22]  14.421000] 4.0950 | 3:51.15 PM| 4.0471 | 4.1692 | 3.9758 | 3.9678
FXTN 1022 |PIBD1010H228| 14.6250] _3M| 8[0/2010] 90| 0.25 4.1865 | 4.0023 | 3.9927
FXTN 1023 |PIBD10101236 | 14.6250] _ 4M| _ 9//2010] 112 0.31 42151 | 4.0502 | 4.0046
RTB 05-04 PIID0510H043 | 10.6250]  4M| _9/8/2010] 119] 0.33 0.040000] 44500 | 10:48:04 AM| 4.4500 | 4.2240 | 4.0652 | 4.0077
FXTN 0560 __|PIBD05101600 | 10.8750]  5M| 9/22/2010] 133] 0.36 40417 | 4.0952 | 4.0138
FXTN 0561 |PIBD0510L615 | 9.3750] _7M| 12/1/2010] 203| 0.56 43460 | 4.0457 | 4.1022
FXTN 1026 |PIBD1010L261 | _17.5000] _ 8M| 12/21/2010] 223] 0.61 43861 | 4.2891 | 4.1662
FXTN 0317 |PIBD0311A175|  5.3750] _8M| 1/17/2011] 250] 0.68 4.4403 | 4.3478 | 4.0525
FXTN 1027 |PIBD1011A278] 17.5000] _8M| 1/18/2011] 251] 0.69 4.4423 | 4.3500 | 4.2557
FXTN 07-35  |PIBDO0711A354| 11.0000] M| 1/22/2011] 255 0.70 4.4503 | 4.3587 | 4.2685
FXTN 0562 |PIBD0511C622] _ 8.5000] TOM| _ 3/3/2011] 295 0.81] 178.586000] 4.5000 | 355:46 PM| 4.7648 | 4.5306 | 4.4457 | 4.3965
FXTN 07-36 __|PIBD0711D360| 12.0000] 11M| 4/15/2011] 338] 0.93 46169 | 4.5391 | 4.5340
FXTN 0563 |PIBD0511F638 | 10.6250] 1.5Y| 6/22/2011] 406] 1.11 4.7056 | 4.6047 | 4.6047
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 436] 1.19 4.7431 | 4.6308 | 4.6308
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y| 7/31/2011] 445] 1.2 4.7544 | 4.6386 | 46386
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 496] 1.36 4.8181 | 4.6830 | 4.6830
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 517] 1.42 48443 | 4.7012 | 4.7012
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 525 1.44 4.8543 | 4.7082 | 4.7082
RTB 05-05 PIID0511L054 | 5.8750] _ 2Y| 12/6/2011] 573] 157 4.9143 | 4.7499 | 4.7499
FXTN 0419 |PIBD0411L197 | 5.8750]  2Y| 12/43/2011] 580 1.59 4.9231 | 4.7559 | 4.7559
FXTN 0318 |PIBD0312A182|  5.8750]  2Y|  1/8/2012] 606] 1.66 40555 | 4.7785 | 4.7785
SPTB10-02 __ |SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 629] 1.72 4.9843 | 4.7985 | 4.7985
FXTN 0565 |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 650] 1.78 3.168000] 4.7000 | 227:07 PM| 4.6308 | 5.0105 | 4.8168 | 4.8168
FXTN 1029 |PIBD1012D291| 13.0000]  2Y| 4/25/2012] 714] 1.96 5.0005 | 4.8724 | 4.8724
FXTN 07-39 * |PIBD0712D395] 11.5000] _ 2Y| 4/28/2012] 717 1.96 0.500000] 4.7000 | 9:46:16 AM| 4.7000 | 5.0942 | 4.8750 | 4.8750
RTB 05-06 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 812 2.22 5.0124 | 4.0962 | 4.9582
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 829] 2.27 5.0336 | 5.0179 | 4.9731
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 866] 2.37] 103.047000] 5.1250 | 31554 PM| 51991 | 5.2796 | 5.0652 | 5.0054
FXTN 10-30 __|PIBD1012J302 | _12.1250] 2.5Y| 10/17/2012] 889] 2.44 5.3082 | 5.0945 | 5.0256
FXTN 07-41 _ |PIBDO0712K413| 10.5000] _ 3Y| 11/17/2012] 920] 252 5.3467 | 5.1341 | 5.0527
FXTN 0742 |PIBD0713A421| _ 9.0000] __ 3Y| _ 1/5/2013] 969] 2.65 54077 | 5.1966 | 5.0956
FXTN 0319 |PIBD0313A199| _ 5.2500] _ 3Y| _ 1/7/2013] 971| 2.66] 150.000000] 51000 | 4:08:52 PM| 5.1665 | 5.4102 | 5.1992 | 5.0974
FXTN 0743 |PIBD0713C438] _ 8.7500] _3Y| _ 3/3/2013] 1026] 2.81 54786 | 52694 | 5.1455
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 1036] 2.84 54910 | 5.2821 | 5.1543
FXTN 10-31 _* |PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 1050] 2.88 5.5085 | 5.3000 | 5.1665
FXTN10-32 __ |PIBD1013E320] 11.7500] 3.5Y] 5/15/2013] 1099] 3.01 55842 | 53833 | 52685
FXTN 07-44 _|PIBD0713F446 | 9.6250] 3.5Y| 6/29/2013] 1144] 3.3 5.6537 | 54598 | 5.3621
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1176] 3.2 0.455000] 5.3750 | 3:04:46 PM| 53750 | 5.7031 | 55142 | 54286
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y] 10/9/2013] 1246] 3.41 58112 | 56332 | 55742
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FXTN 07-45 _ |PIBD0713K457| _ 7.1250] 3.5Y| 11/2/2013] 1270] 3.48 5.8483 | 56740 | 5.6241
FXTN 0567 |PIBD0514A673|  6.2500]  4Y| 1/27/2014] 1356] 3.72] 4,692.060000] 5.9375 | 41025 PM| 5.9216 | 5.9812 | 5.8202 | 5.8030
FXTN 10-34 * |PIBD1014C341] 12.3750]  4Y| 3/25/2014] 1413 3.87 6.0692 | 5.9171 | 5.9216
FXTN 10-35  |PIBD1014G356| 12.7500] 4.5Y| 7/15/2014] 1525] 4.18 6.0038 | 6.0614 | 6.0644
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1596] 4.37] 592.400000] 6.1750 | 31118 PM| 6.1941 | 6.2892 | 6.1529 | 6.1549
FXTN 07-46  |PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1606] 4.40 6.3012 | 6.1658 | 6.1677
SPTB10:03 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1616] 4.43 6.3132 | 6.1786 | 6.1804
FXTN 10-36 _* |PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1749] 4.79] _ 50.000000] 6.3500 | 3:46:07 PM| 6.3500 | 6.4731 | 6.3500 | 6.3500
FXTN 07-47 __|PIBD0715E477|  8.3750] 5.5Y| 5/22/2015] 1836 5.03] _ 50.000000] 6.5000 | 10:22:33 AM| 6.5000 | 6.6165 | 6.5084 | 6.5100
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1931] 5.29 6.7730 | 6.6814 | 6.6848
FXTN 10-38 __|PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2043 5.60 6.9576 | 6.8854 | 6.8908
FXTN 1039 |PIBD1016A393| _ 9.2500]  6Y| 1/12/2016] 2071] 567 7.0037 | 6.9364 | 6.9423
FXTN 07-48 __|PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2086] 5.72| 7,800.000000] 6.9600 | 4.14:23 PM| 6.9699 | 7.0285 | 6.9637 | 6.9699
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2149 5.89 7.0758 | 6.9864 | 6.9899
FXTN10-41 __|PIBD1016D416] _ 7.0000] __6Y| 4/27/2016] 2177 5.96 7.0969 | 6.9965 | 6.9988
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2307| 6.32] 968.170000] 7.0800 | 12:08:28 PM| 7.0400 | 7.1946 | 7.0435 | 7.0400
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2327] 6.38] _ 13.860000] 6.9350 | 2:27:28 PM| 6.9328 | 7.2083 | 7.0613 | 7.0581
FXTN 1043 |PIBD1016K436 |  6.2500] _ 7Y| 11/16/2016] 2380] 652 70447 | 7.1084 | 7.1061
FXTN 0740 |PIBD0717C493] _ 7.0000] __7Y| 3/31/2017] 2515 6.89 7.3374 | 7.0086 | 7.0283
FXTN 20-01 _* |PIBD2017D011| 14.3750]  7Y| 4/24/2017| 2539] 6.96 7.3538 | 7.2500 | 7.2500
FXTN 10-44 _|PIBD1017H447| _ 7.7500] 7.5Y] 8/23/2017] 2660] 7.29]  261.630000] 7.2850 | 11:34:57 AM| 7.0850 | 7.4317 | 7.3264 | 7.3264
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2821] 7.73 75352 | 7.4280 | 7.4280
FXTN 10-47 __|PIBD1018K478| _ 8.8750] _ 9Y| 11/20/2018] 3114] 8.53 7.7236 | 7.6129 | 7.6129
FXTN 1048 |PIBD1019B485|  7.8750]  9Y| 2/19/2019] 3205 8.78] 212.000000] 7.6150 | 3.23:42 PM| 7.6400 | 7.7821 | 7.6703 | 7.6703
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3569] 9.78 8.0162 | 7.9000 | 7.9000
FXTN 20-02 _ |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4324] 11.85 8.0840 | 8.1703 | 8.1586
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022 4541] 12.44 8.3610 | 8.2480 | 8.2329
FXTN 20-04 _ |PIBD2023B048 | 13.0000] _13Y| 2/20/2023| 4667] 12.79 8.4057 | 8.2931 | 8.2760
FXTN 20-05 _|PIBD2023E054| 11.8750] 14Y| 5/20/2023] 4765| 13.05 8.4405 | 8.3282 | 8.3096
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4912] 13.46 8.4926 | 8.3808 | 8.3599
FXTN 20-07 __|PIBD2024F075| 12.3750] 15Y| _ 6/3/2024] 5136] 14.07 8.5721 | 8.4610 | 84366
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5199] 14.04 8.5945 | 8.4836 | 8.4582
FXTN 20-09 __|PIBD2024K091 | 13.7500] 15| 11/11/2024] 5297] 14.51 8.6202 | 85187 | 84918
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5451] 14.93 8.6830 | 8.5738 | 8.5445
FXTN 20-11 _|PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5640] 15.45 8.7509 | 8.6415 | 8.6092
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5680] 15.56 8.7651 | 8.6658 | 8.6229
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5731] 15.70 8.7832 | 8.6741 | 8.6404
FXTN 2013 |PIBD2026L139 | 8.0000] _17Y| 12/7/2026] 6053] 16.58 8.8975 | 8.7894 | 8.7507
FXTN 20-14  |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6326] 17.33 8.0943 | 8.8871 | 8.8442
FXTN 2015 * |PIBD2028L151 | 9.5000] 20Y| 12/4/2028] 6781] 18.58 9.1558 | 9.0500 | 9.0000
FXTN 25:02  |PIBD2530G029] 12.5000] _21Y| 7/28/2030] 7382] 20.22 9.1798 | 9.0639 | 9.0278
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031| 7564] 20.72 9.1871 | 9.0681 | 9.0362
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7816] 21.41 9.1972 | 9.0739 | 9.0479
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FXTN 25-05  |PIBD2532K057| _ 8.5000]  23Y| 11/29/2032| 8237| 22.57 9.2140 | 9.0837 | 9.0673
FXTN 25-06 * |PIBD2534K062|  9.2500] 25Y| 11/5/2034] 8943] 24.50 9.0423 | 9.1000 | 9.1000




