Interpolated Bonds

May 25, 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 1020 |PIBD1010F202| 14.1250] <IM| 6/22/2010] 27| 0.07 41132 | 4.0765 | 4.1493
FXTN 1021 |PIBD1010G210| 14.5000] _ 2M| 7/20/2010] 55| 0.15 41500 | 4.0703 | 4.1292
FXTN 0559 |PIBD0510G595] 10.7500] _2M| 7/21/2010] 56| 0.15 41504 | 4.0688 | 4.1259
RTB 03-05 PID0310H057 | 6.8750] _2M| _ 8/1/2010] 67| 0.18] _ 35.368000] 4.0250 | 11:29:26 AM| 4.0046 | 4.1547 | 4.0524 | 4.0896
FXTN 1022 |PIBD1010H228| 14.6250] _2M| 8/10/2010] 76| 0.21 41565 | 4.0391 | 4.0599
FXTN 1023 |PIBD10101236 | 14.6250] _3M| _ 9/1/2010] 98] 0.7 41682 | 4.0221 | 4.0164
RTB 05-04 PIID0510H043 | 10.6250]  4M| _ 9/8/2010] 105] 0.9 1527000 44000 | 3:0549 PM| 4.1795 | 4.1768 | 4.0275 | 4.0204
FXTN 05-60 _|PIBD05101600 | 10.8750]  4M| 9/22/2010] 119 0.33 41939 | 4.0382 | 4.0344
FXTN 0561 |PIBD0510L615| _ 9.3750] _ 6M| 12/1/2010] 189] 0.52 40843 | 4.1028 | 4.1049
FXTN 1026 |PIBD1010L261 | 17.5000] _ 7M| 12/21/2010] 209] 057 1.028000] 4.5500 | 2:00:10 PM| 45500 | 4.3219 | 4.1501 | 4.1519
FXTN 0317 |PIBD0311A175]  5.3750] _8M| 1/17/2011] 236] 0.65 43726 | 4.2140 | 4.2154
FXTN 1027 |PIBD1011A278| 17.5000] _8M| 1/18/2011] 237] 0.65 43745 | 42163 | 42178
FXTN 07-35  |PIBD0711A354] 11.0000] _8M| 1/22/2011] 241] 0.66 43820 | 4.2058 | 4.0272
FXTN 05-62  |PIBD0511C622] _ 8.5000]  OM| _ 3/3/2011] 281| 0.77] 117.688000] 4.7750 | 33823 PM| 4.7809 | 4.4572 | 4.3203 | 4.3213
FXTN 07-36 _|PIBD0711D360] 12.0000] 1iM| 4/15/2011] 324] 0.89 45380 | 4.4200 | 44204
FXTN 05-63  |PIBD0511F638 | 10.6250] 1.5Y| 6/22/2011] 392] 1.07 46679 | 45632 | 45607
FXTN 0737 |PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 422] 1.16 4.7261 | 4.6174 | 4.6127
RTB 03-06 PID0311G065 | 8.5000] 1.6Y| 7/31/2011] 431] 1.18 4.7435 | 4.6337 | 4.6283
SPTB10-01 __|SPTB10111016 | 15.5000] 1.5Y] 9/20/2011] 482 1.32 4.8425 | 4.7258 | 4.7168
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y] 10/11/2011] 503 1.38 4.8832 | 4.7637 | 4.7532
FXTN 0564 |PIBD0511J642 | 7.2500] 1.5Y| 10/19/2011] 511] 1.40 0.483000] 4.6500 | 34550 PM| 4.6500 | 4.8987 | 4.7782 | 4.7671
RTB 05-05 PID0511L054 | 5.8750]  2Y| 12/6/2011] 559] 1.53 4.9918 | 4.8649 | 4.8503
FXTN 0419 |PIBD0411L191 | 5.8750]  2Y| 12/13/2011] 566] 1.55 5.0064 | 4.8775 | 4.8624
FXTN 0318 |PIBD0312A182|  5.8750]  2Y| 1/8/2012] 592 1.62 5.0558 | 4.9245 | 4.9075
SPTB 1002 |SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 615] 1.68 5.1005 | 4.9660 | 4.9474
FXTN 05-65  |PIBD0512B658|  5.7500]  2Y| 2/21/2012] 636| 1.74]  30.270000] 4.8750 | 2:33:25 PM| 4.9493 | 5.1412 | 5.0040 | 4.9838
FXTN 1029 |PIBD1012D291] 13.0000] _ 2Y| 4/25/2012] 700] 1.92 5.0653 | 5.1196 | 5.0948
FXTN 07-39 * |PIBD0712D395| 11.5000]  2Y| 4/28/2012] 703| 1.93 50712 | 5.1250 | 5.1000
RTB 05-06 PIID0512H067 | 7.1250] 25Y| _ 8/1/2012] 798| 2.19] _ 16.000000] 5.1000 | 2:16:43 PM| 5.2875 | 5.3295 | 5.1747 | 5.1557
FXTN 07-40 _|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 815] 2.03 5.3399 | 5.1836 | 5.1657
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 852] 2.33 5.3627 | 52030 | 5.1874
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 875 2.40 53768 | 52151 | 5.2009
FXTN 07-41 __|PIBD0712K413| _10.5000] 2.5Y| 11/17/2012] 906] 2.48 5.3958 | 52313 | 5.2190
FXTN 07-42 _ |PIBD0713A421|  9.0000] _ 3Y|  1/5/2013] 955] 2.62 54259 | 50569 | 52478
FXTN 0319 |PIBD0313A199]  5.2500]  3Y|  1/7/2013] 957] 2.6 54272 | 52580 | 52489
FXTN 07-43  |PIBD0713C438] _ 8.7500]  3Y| _3/3/2013] 1012] 2.77] 169.000000] 5.3240 | 2:45:18 PM| 5.3240 | 5.4609 | 5.868 | 5.812
FXTN 0566 |PIBD0513C664]  6.6250]  3Y| 3/13/2013] 1022] 2.80 54671 | 52920 | 5.2871
FXTN 1031 |PIBD1013C316| 12.7500] _ 3Y| 3/27/2013] 1036 2.84 54757 | 52993 | 52953
FXTN 10-32 _* |PIBD1013E320] 11.7500] _ 3Y| 5/15/2013] 1085] 2.97 55058 | 5.3250 | 5.3240
FXTN 07-44  |PIBD0713F446 |  9.6250] 3.5Y| 6/29/2013] 1130] 3.10 55865 | 5.4081 | 54082
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1162] 3.18 2.458000] 54000 | 11.07:29 AM| 54000 | 5.6439 | 54672 | 54682
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1232] 3.38 5.7696 | 5.5965 | 55992
FXTN 07-45 _|PIBD0713K457| _ 7.1250] 3.5Y| 11/2/2013] 1256] 3.44 5.8126 | 5.6409 | 5.6441
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FXTN 0567 |PIBD0514A673|  6.2500]  4Y| 1/27/2014] 1342] 3.68]  730.000000] 5.9200 | 3:47.09 PM| 5.9118 | 59669 | 5.7997 | 5.8051
FXTN 1034 * |PIBD1014C341| 12.3750]  4Y| 3/25/2014] 1399 3.83 6.0692 | 5.9050 | 5.9118
FXTN 10-35  |PIBD1014G356] 12.7500] 45Y| 7/15/2014] 1511] 4.14 6.1986 | 6.0361 | 6.0318
RTB 0508 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1582] 4.33 6.879454] 6.1500 | 11:50:27 AM| 5.9877 | 6.2806 | 6.1191 | 6.1079
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1592] .36 6.0921 | 6.1309 | 6.1186
SPTB10-03 _ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1602] 4.39 6.3036 | 6.1426 | 6.1293
FXTN 10-36 _|PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1735] 4.75 6.4572 | 6.2082 | 6.2718
FXTN 0568 |PIBDO515E685|  6.3750]  5Y| 5/13/2015] 1813| 4.97| 100.000000] 6.3650 | 2:34:33 PM| 6.3650 | 6.5473 | 6.3895 | 6.3554
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1822] .99 6.5577 | 6.4000 | 6.3650
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1917] 5.25 6.7423 | 6.6199 | 6.5977
FXTN 10-38 __|PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2029] 5.56 6.9500 | 6.8791 | 6.8721
FXTN 1039 |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2057] 5.64 7.0143 | 6.9439 | 6.9407
FXTN 07-48 __|PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2072 5.68| 3,657.800000] 6.9800 | 4:09:05 PM| 6.9775 | 7.0435 | 6.9786 | 6.9775
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2135] 5.85 7.0794 | 7.0061 | 7.0037
FXTN10-41 __|PIBD1016D416] _ 7.0000] __6Y| 4/27/2016] 2163] 5.93 7.0954 | 7.0183 | 7.0153
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y| _ 9/4/2016] 2293| 6.28] 455.616000] 7.0750 | 3:59:56 PM| 7.0694 | 7.1696 | 7.0750 | 7.0694
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2313] 6.34 7.500000] 6.9500 | 11:35:16 AM| 6.9500 | 7.1953 | 7.0944 | 7.0893
FXTN 1043 |PIBD1016K436|  6.2500] 6.5Y| 11/16/2016] 2366 6.48]  23.072000] 7.1000 | 10:52:04 AM| 7.1000 | 7.2633 | 7.1458 | 7.1420
FXTN 0740 |PIBD0717C493] _ 7.0000] _ 7Y| 3/31/2017] 2501] 6.85 7.4365 | 7.0767 | 7.2761
FXTN 20-01 * |PIBD2017D011| 14.3750]  7Y| 4/24/2017| 2525 6.92 74673 | 7.3000 | 7.3000
FXTN 10-44 __ |PIBD1017H447]  7.7500] 7.5Y| 8/23/2017| 2646] 7.25 7.5344 | 7.3705 | 7.3705
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2807 7.69 76037 | 7.4643 | 7.4643
FXTN 10-47 __|PIBD1018K478| _ 8.8750] 8.5Y| 11/20/2018] 3100] 8.49 7.7862 | 7.6350 | 7.6350
FXTN 1048 |PIBD1019B485|  7.8750] _ 9Y| 2/19/2019] 3191] 8.74 7.8366 | 7.6880 | 7.6880
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3565] 9.74 0.500000] 7.7500 | 11:00:10 AM| 7.7500 | 8.0385 | 7.9000 | 7.9000
FXTN 20-02 _ |PIBD2022C021| 15.0000] 12Y| 3/44/2022] 4310] 11.81 8.0916 | 8.1586 | 8.1586
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022] 4527] 12.40 8.3644 | 8.2329 | 8.2329
FXTN 20-04 _ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4653] 12.75 8.4066 | 8.2760 | 8.2760
FXTN 20-05 _|PIBD2023E054| 11.8750] 14Y| 5/20/2023] 4751] 13.02 8.4395 | 8.3096 | 8.3096
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4898] 13.42 8.4887 | 8.3599 | 8.3599
FXTN 20-07 __|PIBD2024F075| 12.3750] 15Y| _ 6/3/2024] 5122] 14.03 8.5638 | 8.4366 | 84366
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5185| 14.21 8.5850 | 8.4582 | 8.4582
FXTN 20-09 __|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5283] 14.47 8.6178 | 8.4918 | 84918
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5437 14.90 8.6695 | 8.5445 | 85445
FXTN 20-11 __|PIBD2025J116 | 12.1250] _16Y] 10/20/2025] 5626] 15.41 8.7328 | 8.6092 | 8.6092
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5666] 1552 8.7462 | 8.6229 | 8.6229
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5717] 15.66 8.7633 | 8.6404 | 8.6404
FXTN 2013 |PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 6039] 16.55 8.8713 | 8.7507 | 8.7507
FXTN 20-14 _|PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6312] 17.29 8.0608 | 8.8442 | 8.8442
FXTN 2015 * |PIBD2028L151 | 9.5000] 20Y| 12/4/2028] 6767| 18.54 9.1154 | 9.0000 | 9.0000
FXTN 25:02  |PIBD2530G029] 12.5000] _21Y| 7/28/2030] 7368] 20.19 9.1480 | 9.0278 | 9.0278
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031] 7550] 20.68 9.1579 | 9.0362 | 9.0362
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7802] 21.38 9.1715 | 9.0479 | 9.0479
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FXTN 25-05  |PIBD2532K057| _ 8.5000]  23Y| 11/29/2032| 8223| 22.53 9.1944 | 9.0673 | 9.0673
FXTN 25-06 * |PIBD2534K062|  9.2500] 25Y| 11/5/2034] 8929] 24.46 9.2327 | 9.1000 | 9.1000




