Interpolated Bonds

May 14, 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] 8| 0.02 4.0206 | 4.0000 | 4.0000
FXTN 1020 |PIBD1010F202 | 14.1250]  1M| 6/22/2010] 36| 0.10 41028 | 4.0000 | 4.0000
FXTN 1021 |PIBD1010G210] 14.5000] _2M| 7/20/2010] 64| 0.18 41336 | 4.0300 | 4.0300
FXTN 0559 |PIBD0510G595] 10.7500] _2M| 7/21/2010] 65| 0.18 41347 | 4.0311 | 4.0311
RTB 03-05 PIID0310H057 | 6.8750] _2M| _ 8/1/2010] 76| 0.21 41460 | 4.0433 | 4.0433
FXTN 1022 |PIBD1010H228| 14.6250] _2M| 8[0/2010] 85| 0.23 41553 | 4.0533 | 4.0533
FXTN 1023 |PIBD10101236 | 14.6250] _4M| _ 9/1/2010] 107] 0.29 41766 | 4.0762 | 4.0762
RTB 05-04 PIID0510H043 | 10.6250]  4M| _ 9/8/2010] 114 0.31 0.250000] 4.7500 | 2:46:47 PM| 4.7500 | 4.1824 | 4.0823 | 4.0823
FXTN 0560 |PIBD05101600 | 10.8750]  4M| 9/22/2010] 128] 0.35 41940 | 4.0946 | 4.0946
FXTN 0561 |PIBD0510L615 | 9.3750] _7M| 12/1/2010] 198] 0.54 42651 | 4.1690 | 4.1690
FXTN 1026 |PIBD1010L261 | _17.5000] _7M| 12/21/2090] 218 0.60] _ 30.680000] 4.5100 | 3:37:13 PM| 4.6469 | 4.3193 | 4.0235 | 4.2235
FXTN 0317 |PIBD0311A175|  5.3750] _8M| 1/17/2011] 245] 0.67 43924 | 42069 | 4.2969
FXTN 1027 |PIBD1011A278] 17.5000] _8M| 1/18/2011] 246] 0.67 43951 | 4.2997 | 4.0997
FXTN 07-35  |PIBD0711A354| 11.0000] _8M| 1/22/2011] 250 0.68 4.4059 | 4.3105 | 4.3105
FXTN 0562 |PIBD0511C622] _ 8.5000] TOM| _ 3/3/2011] 290] 0.79] 384.123000] 4.7500 | 3:28:34 PM| 4.7804 | 4.5142 | 4.4194 | 4.4194
FXTN 07-36 _|PIBD0711D360] 12.0000] 11M| 4/15/2011] 333 0.91 4.6307 | 4.5364 | 45364
FXTN 0563 |PIBD0511F638| 10.6250] 15Y| 6/22/2011] 401] 1.10 4.7213 | 4.6047 | 4.6047
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 431] 1.18 4.7580 | 4.6308 | 4.6308
RTB 03-06 PIID0311G065 | 8.5000] 1.6Y| 7/31/2011] 440] 1.21 2590000] 4.5550 | 34533 PM| 4.7072 | 4.7691 | 4.6386 | 4.6386
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 491] 1.35 4.8315 | 4.6830 | 4.6830
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 512] 1.40 1751000 4.7000 | 3:09:37 PM| 4.7000 | 4.8572 | 4.7012 | 4.7012
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 520 1.42 4.8670 | 4.7082 | 4.7082
RTB 05-05 PIID0511L054 | 5.8750]  2Y| 12/6/2011] 568] 1.56 4.9257 | 4.7499 | 4.7499
FXTN 0419 |PIBD0411L197 | 5.8750]  2Y| 12/43/2011] 575] 158 4.9343 | 4.7559 | 4.7559
FXTN 0318 |PIBD0312A182|  5.8750]  2Y|  1/8/2012] 601] 1.65 4.9661 | 4.7785 | 4.7785
SPTB10-02 __|SPTB1012A021] 14.0000]  2Y| 1/31/2012] 624 1.71 4.9942 | 4.7985 | 4.7985
FXTN 0565 |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 645 1.77]  20.981000] 4.9500 | 3:21:37 PM| 4.9453 | 5.0199 | 4.8168 | 4.8168
FXTN 1029 |PIBD1012D291| 13.0000]  2Y| 4/25/2012] 709 1.94 5.0083 | 4.8724 | 4.8724
FXTN 07-39 * |PIBD0712D395] 11.5000] _ 2Y| 4/28/2012] 712] 1.95 51019 | 4.8750 | 4.8750
RTB 05-06 PID0512H067 | 7.1250] 2.5Y] _ 8/1/2012] 807 2.21 5868000] 5.1500 | 10:15:42 AM| 5.1500 | 5.1981 | 4.9807 | 4.9710
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 824] 2.6 52153 | 4.9996 | 4.9881
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 861 2.36 5.007000] 5.1250 | 258:38 PM| 5.1887 | 5.2527 | 5.0408 | 5.0255
FXTN 10-30 __|PIBD1012J302 | _12.1250] 2.5Y| 10/17/2012] 884] 2.42 5.0760 | 5.0664 | 5.0487
FXTN 07-41 _ |PIBD0712K413| 10.5000] _ 3Y| 11/47/2012] 915 2.51 5.3073 | 5.1009 | 5.0801
FXTN 0742 |PIBD0713A421 | 9.0000] __ 3Y|  1/5/2013] 964] 2.64 53560 | 5.1554 | 5.1296
FXTN 0319 |PIBD0313A199|  5.2500]  3Y| 1/7/2013] 966 2.65 53580 | 5.1576 | 5.1316
FXTN 0743 |PIBD0713C438] _ 8.7500] _ 3Y| _ 3/3/2013] 1021] 2.80]  62.000000] 5.2575 | 343:34 PM| 52609 | 54146 | 5.2188 | 5.1871
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 1031] 2.82 54247 | 52299 | 51972
FXTN 10-31 __|PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 1045 2.86 54389 | 52455 | 52114
FXTN 10-32 * |PIBD1013E320| 11.7500]  3Y| 5/15/2013] 1094] 3.00 54885 | 5.3000 | 5.2609
FXTN 07-44  |PIBD0713F446 | 9.6250] 35Y| 6/29/2013] 1139] 3.12 55705 | 53852 | 5.3517
RTB 05-07 PID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1171] 3.24 56323 | 5.4458 | 54163
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1241] 3.40 5.7631 | 55783 | 55575
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FXTN 07-45 _ |PIBD0713K457|  7.1250] 3.5Y| 11/2/2013] 1265] 3.47 5.8079 | 5.6238 | 5.6060
FXTN 0567 |PIBD0514A673| _ 6.2500] _ 4Y| 1/27/2014] 1351 3.70] _ 386.000000] 5.8950 | 10:35:30 AM| 5.8945 | 5.9685 | 5.7866 | 5.7795
FXTN 10-34 * |PIBD1014C341] 12.3750]  4Y| 3/25/2014] 1408] 3.86 6.0750 | 5.8045 | 5.8945
FXTN 10-35  |PIBD1014G356| 12.7500] 4.5Y| 7/15/2014] 1520] 4.16 6.1814 | 6.0292 | 6.0292
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1591] 4.36] 151.974000] 6.0755 | 10:52.10 AM| 6.1970 | 6.0488 | 6.1146 | 6.1146
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1601] 4.39 6.0583 | 6.1267 | 6.1267
SPTB10-08 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1611] 4.41 6.0678 | 6.1387 | 6.1387
FXTN 1036 |PIBD1015B367| 12.3750]  5Y| 2/24/2015| 1744] 4.78 6.3942 | 6.2987 | 6.2987
FXTN 0568 * |PIBD0515E685]  6.3750]  5Y| 5/13/2015] 1822] .99 6.4683 | 6.3925 | 6.3925
FXTN 07-47 __|PIBDO0715E477|  8.3750] 5.5Y| 5/22/2015] 1831] 5.2 6.4869 | 6.4120 | 6.4120
FXTN 10-37 __|PIBD1015H370] 11.8750] 55Y| 8/25/2015] 1926] 5.8 6.6832 | 6.6177 | 6.6174
FXTN 1038 |PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2038] 558 6.9146 | 6.8601 | 6.8597
FXTN 10-39 _|PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2066] 5.66 6.9725 | 6.9208 | 6.9202
FXTN 0748 |PIBDO716A488| _ 7.0000] _ 6Y| 1/27/2016] 2081 5.70] 310.259000] 6.9500 | 3:24:38 PM| 6.9527 | 7.0035 | 6.9532 | 6.9527
FXTN 10-40 __|PIBD1016C407] _ 7.5000] _ 6Y| 3/30/2016] 2144] 5.87 7.0502 | 6.9880 | 6.9786
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2172] 595 7.0709 | 7.0034 | 6.9901
FXTN 10-42 _ |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2302] 6.31] 887.599000] 7.0400 | 356:57 PM| 7.0435 | 7.1673 | 7.0750 | 7.0435
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2322] 6.36] 114.209000] 7.0050 | 3:19:40 PM| 6.9848 | 7.1821 | 7.0901 | 7.0613
FXTN 10-43 __|PIBD1016K436| _ 6.2500] 7| 11/16/2016] 2375] 6.51 70212 | 7.1301 | 7.1085
FXTN 07-49  |PIBD0717C493]  7.0000]  7Y| 3/31/2017] 2510] 6.88] _ 44.000000] 7.0250 | 4:05:31 PM| 7.0825 | 7.3208 | 7.2319 | 7.2286
FXTN 20-01 * |PIBD2017D011] 14.3750]  7Y| 4/24/2017| 2534] 6.94 7.3385 | 7.2500 | 7.2500
FXTN 1044 |PIBD1017H447|  7.7500] 7.5Y| 8/23/2017| 2655 7.27 74198 | 7.3264 | 7.3264
FXTN 10-45  |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2816] 7.72 75080 | 7.4280 | 7.4280
FXTN 1047 |PIBD1018K478|  8.8750] _ 9Y| 11/20/2018] 3109] 852 7.7249 | 7.6129 | 7.6129
FXTN 10-46 _|PIBD1019B485|  7.8750] _ 9Y| 2/19/2019] 3200] 8.77]  26.000000] 7.6500 | 4:05:28 PM| 7.6550 | 7.7861 | 7.6703 | 7.6703
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3564] 9.76] _ 25.000000] 7.7550 | 3:23:49 PM| 7.7730 | 8.0308 | 7.9000 | 7.9000
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4319] 11.83 8.0893 | 8.1586 | 8.1586
FXTN 20-03 _ |PIBD2022J033 | _12.7500] 13Y| 10/17/2022| 4536] 12.43 8.3636 | 8.2329 | 8.2329
FXTN 20-04 __|PIBD2023B048| 13.0000] _13Y| 2/20/2023] 4662] 12.77 8.4068 | 8.2760 | 8.2760
FXTN 20-05  |PIBD2023E054 | 11.8750] 14Y| 5/29/2023] 4760] 13.04 8.4404 | 8.3096 | 8.3096
FXTN 20-06 _|PIBD2023J068 | 11.3750] _14Y| 10/23/2023] 4907| 13.44 84907 | 8.3599 | 8.3599
FXTN 20-07 __|PIBD2024F075 | 12.3750] 15Y|  6/3/2024] 5131] 14.06 8.5674 | 8.4366 | 8.4366
FXTN 20-08 __|PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5194] 14.23 8.5800 | 8.4582 | 84582
FXTN 2009 |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5292] 14.50 8.6206 | 8.4918 | 84918
FXTN 20-10 __|PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5446] 14.92 8.6753 | 8.5445 | 85445
FXTN 2011 |PIBD2025J116 | 12.1250] 16Y| 10/20/2025] 5635| 15.44 8.7400 | 8.6092 | 8.6092
FXTN 25:01  |PIBD2525K015] 18.2500]  16Y| 11/29/2025] 5675| 15.55 8.7537 | 8.62029 | 86229
FXTN 2012 |PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5726] 15.69 8.7712 | 8.6404 | 8.6404
FXTN 20-13 _|PIBD2026L139 | 8.0000] _17Y| 12/7/2026] 6048| 16.57 8.8815 | 8.7507 | 8.7507
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6321] 17.32 8.9749 | 8.8442 | 8.8442
FXTN 20-15_* |PIBD2028L151 | 9.5000] 20Y| 12/4/2028] 6776] 18.56]  40.000000] 8.7500 | 2:33:18 PM| 8.7849 | 9.1308 | 9.0000 | 9.0000
FXTN 2502 |PIBD2530G029] 12.5000] 21Y| 7/28/2030] 7377] 20.21 9.1596 | 9.0278 | 9.0278
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y] 1/26/2031] 7559] 20.71 9.1684 | 9.0362 | 9.0362
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FXTN 25-04 _ |PIBD2531J042 | 9.3750] 22Y| 10/5/2031| 7811] 21.40 9.1805 | 9.0479 | 9.0479
FXTN 25:05 _ |PIBD2532K057 | 8.5000] 23| 11/29/2032] 8232] 22.55| 100.000000] 8.8250 | 2:34:58 PM| 8.8475 | 9.2007 | 9.0673 | 9.0673
FXTN 25:06 * |PIBD2534K062| _ 9.2500] _25Y| 11/5/2034] 8938| 24.49 2.000000] 8.9000 | 11:02:30 AM| 8.9000 | 9.2346 | 9.1000 | 9.1000




