Interpolated Bonds

May 07, 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] 14| 0.04 4.0827 | 4.0000 | 4.1618
FXTN 1020 |PIBD1010F202 | 14.1250] M| 6/22/2010] 42| 0.12 4.2609 | 4.0000 | 45102
FXTN 1021 |PIBD1010G210] 14.5000] _2M| 7/20/2010] 70| 0.19 43023 | 4.0651 | 4.2897
FXTN 0559 |PIBD0510G595] 10.7500] _ 2M| 7/21/2010] 71| 0.19 43036 | 4.0571 | 4.2811
RTB 03-05 PIID0310H057 | 6.8750] _2M| _ 8/1/2010] 82| 0.2 2.080000] 4.1000 | 30659 PM| 4.1789 | 4.3178 | 4.0796 | 4.1862
FXTN 1022 |PIBD1010H228| 14.6250] _3M| 8[0/2010] 91| 0.25 4.3295 | 4.0980 | 4.1086
FXTN 1023 |PIBD10101236 | 14.6250] _4M| _ 9/1/2010] 113] 0.31 43547 | 4.1231 | 4.1231
RTB 05-04 PID0510H043 | 10.6250]  4M| _9/8/2010] 120] 0.33 4.3627 | 4.1308 | 4.1308
FXTN 0560 _|PIBD05101600 | 10.8750]  5M| 9/22/2010] 134] 0.37 43787 | 4.1462 | 4.1462
FXTN 0561 |PIBD0510L615 | 9.3750] _7M| 12/1/2010] 204] 056 4.4687 | 4.0457 | 4.0457
FXTN 1026 |PIBD1010L261 | _17.5000] _ 8M| 12/21/2010] 224] 0.61 45012 | 4.2891 | 4.2891
FXTN 0317 |PIBD0311A175|  5.3750] _8M| 1/17/2011] 251] 0.69 45451 | 4.3478 | 4.3478
FXTN 1027 |PIBD1011A278] 17.5000] _ 8M| 1/18/2011] 252] 0.69 45467 | 4.3500 | 4.3500
FXTN 07-35  |PIBDO0711A354| 11.0000] _OM| 1/22/2011] 256] 0.70 45532 | 4.3587 | 4.3587
FXTN 0562 |PIBD0511C622] _ 8.5000] TOM| _ 3/3/2011] 296] 0.81] 122.207000] 4.7500 | 2:48:30 PM| 4.7749 | 4.6182 | 4.4457 | 4.4457
FXTN 07-36 __|PIBD0711D360| 12.0000] 11M| 4/15/2011] 339] 0.93 4.6880 | 4.5391 | 45391
FXTN 0563 |PIBD0511F638| 10.6250] 15Y| 6/22/2011] 407] 1.12 4.7596 | 4.6047 | 4.6047
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y] 7/22/2011] 437] 1.20 4.7899 | 4.6308 | 4.6308
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y| 7/31/2011] 446] 1.22] _ 25.000000] 4.9500 | 3:08:14 PM| 4.9500 | 4.7990 | 4.6386 | 4.6386
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 497] 1.36 4.8503 | 4.6830 | 4.6830
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 518] 1.42 48715 | 4.7012 | 4.7012
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 526] 1.44 4.8796 | 4.7082 | 4.7082
RTB 05-05 PIID0511L054 | 5.8750]  2Y| 12/6/2011] 574] 157 4.9280 | 4.7499 | 4.7499
FXTN 0419 |PIBD0411L197 | 5.8750]  2Y| 12/43/2011] 581 159 4.9350 | 4.7559 | 4.7559
FXTN 0318 |PIBD0312A182|  5.8750]  2Y|  1/8/2012] 607] 1.66 49612 | 4.7785 | 4.7785
SPTB10-02 __|SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 630] 1.73 4.9844 | 4.7985 | 4.7985
FXTN 0565 |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 651] 1.78]  37.218000] 5.0000 | 2:44:43 PM| 4.9503 | 5.0056 | 4.8168 | 4.8168
FXTN 1029 |PIBD1012D291| 13.0000] _ 2Y| 4/25/2012] 715] 1.96 5.0701 | 4.8724 | 4.8724
FXTN 07-39 * |PIBD0712D395] 11.5000] _ 2Y| 4/28/2012] 718] 1.97 5.0731 | 4.8750 | 4.8750
RTB 05-06 PIID0512H067 | 7.1250] 25Y| _ 8/1/2012] 813] 2.23] _ 20.000000] 55000 | 3:06:20 PM| 5.5000 | 5.2393 | 5.0248 | 5.0174
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 830] 2.7 5.0691 | 5.0516 | 5.0429
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 867] 2.38 3.400000] 5.0600 | 3:35:15 PM| 5.1969 | 5.3338 | 5.1099 | 5.0084
FXTN 10-30 __|PIBD1012J302 | _12.1250] 2.5Y| 10/17/2012] 890] 2.44 5.3740 | 5.1462 | 5.1329
FXTN 07-41 _|PIBDO0712K413| 10.5000] _ 3Y| 11/47/2012] 921] 252 54283 | 5.1950 | 5.1794
FXTN 0742 |PIBD0713A421| _ 9.0000] __ 3Y| _ 1/5/2013] 970] 2.66 55140 | 52723 | 52529
FXTN 0319 |PIBD0313A199| _ 5.2500] _ 3Y| _ 1/7/2013] 972| 2.66] 100.000000] 5.3000 | 4:12:25 PM| 5.3000 | 5.5175 | 5.2755 | 5.2559
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _ 3/3/2013] 1027] 2.81] 270.000000] 54100 | 3:58:15 PM| 54019 | 5.6138 | 5.3622 | 5.3383
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 1037] 2.84 56313 | 53779 | 5.3533
FXTN 10-31 _* |PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 1051] 2.88 5.6558 | 5.4000 | 5.3743
FXTN10-32 __ |PIBD1013E320] 11.7500] 3.5Y] 5/15/2013] 1100] 3.01 57285 | 5.4810 | 5.4656
FXTN 07-44 _|PIBD0713F446 | 9.6250] 3.5Y| 6/29/2013] 1145 3.14 5.7952 | 55654 | 55494
RTB 05-07 PID0513G075 | 9.0000] 3.6Y| 7/31/2013] 1177 3.22 5.8427 | 5.6083 | 5.6090
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1247] 3.42 5.0465 | 5.7240 | 5.7393
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FXTN 07-45 _ |PIBD0713K457| _ 7.1250] 3.5Y| 11/2/2013] 1271] 3.48 5.0821 | 57636 | 5.7840
FXTN 05-67  |PIBD0514A673|  6.2500]  4Y| 1/27/2014] 1357| 3.72] 2,070.000000] 6.0510 | 411:14 PM| 6.0503 | 6.1097 | 5.9058 | 59442
FXTN 10-34 * |PIBD1014C341] 12.3750] _ 4Y| 3/25/2014] 1414] 3.87 6.1942 | 6.0000 | 6.0503
FXTN 10-35  |PIBD1014G356| 12.7500] 4.5Y| 7/15/2014] 1526] 4.18 6.3135 | 6.1250 | 6.1585
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1597] 4.38] _ 70.861000] 6.3000 | 2:50:24 PM| 6.3268 | 6.3890 | 6.2042 | 6.0072
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1607] 4.40 6.3997 | 6.2154 | 6.2368
SPTB10:03 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1617] 4.43 64103 | 6.2066 | 6.2465
FXTN 10-36 * |PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1750] 4.79 6.5519 | 6.3750 | 6.3750
FXTN 07-47 __|PIBD07156E477|  8.3750] 55Y| 5/22/2015] 1837 5.03 6.7351 | 6.5698 | 6.5697
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1932] 5.29 6.9352 | 6.7825 | 6.7823
FXTN 10-38 __|PIBD1015L384 | 10.1250] _ 6Y| 12/15/2015] 2044] 5.60 74710 | 7.0332 | 7.0329
FXTN 1039 |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2072] 568 7.2300 | 7.0959 | 7.0955
FXTN 07-48 __|PIBD0716A488| _ 7.0000] _ 6Y| 1/27/2016] 2087 5.72| 254.858000] 7.1150 | 35520 PM| 7.1291 | 7.2615 | 7.1295 | 7.1291
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2150] 5.89 7.3394 | 7.1995 | 7.1636
FXTN 10-41 __|PIBD1016D416] _ 7.0000] __ 6Y| 4/27/2016] 2178] 5.97 7.3740 | 7.2306 | 7.1789
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y| _ 9/4/2016] 2308 6.32 75346 | 7.3750 | 7.2500
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2328] 6.38 3.000000] 6.9750 | 24455 PM| 6.9750 | 7.5321 | 7.3685 | 7.2543
FXTN 1043 |PIBD1016K436 |  6.2500] _ 7Y| 11/16/2016] 2381] 652 75055 | 7.3514 | 7.0657
FXTN 0740 |PIBD0717C493] _ 7.0000] __7Y| 3/31/2017| 2516] 6.89 7.5088 | 7.3078 | 7.0948
FXTN 20-01 _* |PIBD2017D011| 14.3750]  7Y| 4/24/2017| 2540] 6.96 75058 | 7.3000 | 7.3000
FXTN 10-44  |PIBD1017H447| _ 7.7500] 7.5Y] 8/23/2017] 2661] 7.09]  82.892000] 7.3500 | 11:29:05 AM| 7.3500 | 7.6101 | 7.3822 | 7.3822
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2822] 7.73 7.7490 | 7.4917 | 7.4917
FXTN 10-47 __|PIBD1018K478| _ 8.8750]  9Y| 11/20/2018] 3115] 8.53 8.0018 | 7.6908 | 7.6908
FXTN 1048 |PIBD1019B485|  7.8750]  9Y| 2/19/2019] 3206 8.78]  136.000000] 7.6150 | 40758 PM| 7.7072 | 8.0803 | 7.7526 | 7.7526
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3570] 9.78 8.3942 | 8.0000 | 8.0000
FXTN 20-02 _ |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4325] 11.85 8.5954 | 8.0586 | 8.0468
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022 4542 12.44 8.6532 | 8.3329 | 8.3177
FXTN 20-04 _ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4668] 12.79 8.6868 | 8.3760 | 8.3589
FXTN 20-05 _|PIBD2023E054| 11.8750] 14Y| 5/20/2023] 4766] 13.06 8.7129 | 8.4096 | 8.3910
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4913] 13.46 8.7520 | 8.4599 | 8.4390
FXTN 20-07 __|PIBD2024F075| 12.3750] 15Y| _ 6/3/2024] 5137] 14.07 8.8117 | 8.5366 | 85123
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5200] 14.25 8.8285 | 8.5582 | 8.5328
FXTN 20-09 __|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5298] 14.52 8.8546 | 8.5918 | 8.5649
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5452] 14.94 8.8956 | 8.6445 | 8.6152
FXTN 20-11 __|PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5641] 15.45 8.0460 | 8.7002 | 8.6770
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5681] 1556 8.9567 | 8.7229 | 8.6901
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5732] 15.70 8.9702 | 8.7404 | 8.7068
FXTN 2013 |PIBD2026L139 | 8.0000] 17Y| 12/7/2026] 6054] 16.59 9.0560 | 8.8507 | 8.8120
FXTN 20-14 _|PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6327] 17.33 9.1288 | 8.9442 | 8.9013
FXTN 2015 * |PIBD2028L151 | 9.5000] 20Y| 12/4/2028] 6782] 18.58 9.2500 | 9.1000 | 9.0500
FXTN 25:02  |PIBD2530G029] 12.5000] _21Y| 7/28/2030] 7383| 20.23 9.0826 | 9.1278 | 9.0639
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031] 7565] 20.73 9.0925 | 9.1362 | 9.0681
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7817] 21.42 9.3062 | 9.1479 | 9.0739
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FXTN 2505 |PIBD2532K057| _ 8.5000] 23Y| 11/29/2032| 8238| 22.57 9.3290 | 9.1673 | 9.0837
FXTN 25-06 * |PIBD2534K062|  9.2500] 25Y| 11/5/2034] 8944] 24.50 9.3673 | 9.2000 | 9.1000




