Interpolated Bonds

June 23, 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 1021 |PIBD1010G210] 14.5000] <IM| 7/20/2010] 26| 0.07 40641 | 3.8568 | 3.8592
FXTN 0559 |PIBD0510G595] 10.7500] _ 1M| 7/21/2010] 27| 0.07 4.0667 | 3.8510 | 3.8535
RTB 03-05 PIID0310H057 | 6.8750] _1M| _ 84/2010] 38| 0.10] _152.234000] 4.1000 | 11:51:53 AM| 4.0501 | 4.0854 | 3.8152 | 3.8184
FXTN 1022 |PIBD1010H228| 14.6250] _2M| 8[0/2010] 47| 0.13 4.0873 | 3.8248 | 3.8281
FXTN 1023 |PIBD10101236 | 14.6250] _2M| _ 9/1/2010] 69| 0.19 40978 | 3.8482 | 3.8519
RTB 05-04 PIID0510H043 | 10.6250]  2M| _ 9/8/2010] 76| 0.21] _ 13.168000] 4.5000 | 2:59:35 PM| 4.3500 | 4.0933 | 3.8557 | 3.8594
FXTN 0560 |PIBD05101600 | 10.8750]  3M| 9/22/2010] 90| 0.5 4.0962 | 3.8706 | 3.8745
FXTN 0561 |PIBD0510L615 | 9.3750]  5M| 12/1/2010] 160] 0.44 40756 | 4.1451 | 4.1458
FXTN 1026 |PIBD1010L261 | _17.5000] _ 6M| 12/21/2010] 180] 0.49 43243 | 4.2067 | 4.2075
FXTN 0317 |PIBD0311A175|  5.3750] _7M| 1/417/2011] 207] 057 43816 | 4.0369 | 4.0411
FXTN 1027 |PIBD1011A278] 17.5000] _7M| 1/18/2011] 208] 0.57 43837 | 4.2380 | 4.0424
FXTN 07-35  |PIBDO0711A354| 11.0000] _7M| 1/22/2011] 212] 058 43020 | 4.0425 | 4.0474
FXTN 0562 |PIBD0511C622] _ 8.5000] _OM| _ 3/3/2011] 252] 0.69]  61.000000] 4.6500 | 10:31:50 AM| 45541 | 4.4772 | 4.0872 | 4.2972
FXTN 07-36 _|PIBD0711D360] 12.0000] 10M| 4/15/2011] 295 0.81 1314000] 4.6000 | 2:20:35 PM| 4.6000 | 4.5685 | 4.3353 | 4.3508
FXTN 0563 |PIBD0511F638| 10.6250] _ 1Y| 6/22/2011] 363] 0.99 47100 | 4.4199 | 44427
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 393 1.08 0.295000] 4.6000 | 2556:37 PM| 4.6000 | 4.7661 | 4.4903 | 4.5110
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y] 7/31/2011] 402] 1.10 7.043300] 4.6250 | 2:21.01 PM| 4.6250 | 4.7826 | 45114 | 45314
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 453 1.04 48764 | 46312 | 4.6474
FXTN 1028 |PIBD1011J288 | _16.5000] 1.5Y| 10/11/2011] 474 1.30 4.9150 | 4.6805 | 4.6952
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 482 1.32 4.9297 | 46092 | 4.7134
RTB 05-05 PIID0511L054 | 5.8750] 1.5Y] 12/6/2011] 530] 1.45 5.0180 | 4.8119 | 4.8225
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y| 1243/2011] 537] 1.47 5.0308 | 4.8084 | 4.8384
FXTN 0318 |PIBD0312A182|  5.8750] _ 2Y|  1/8/2012] 563] 1.54 5.0786 | 4.8894 | 4.8976
SPTB10-02 __|SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 586 1.61 51200 | 4.0434 | 4.9499
FXTN 0565 |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 607] 1.66 1.071000] 5.1000 | 2:49:57 PM| 4.9186 | 5.1595 | 4.9927 | 4.9976
FXTN 1029 |PIBD1012D291| 13.0000] _ 2Y| 4/25/2012] 671] 1.84 50772 | 5.1430 | 5.1432
FXTN 07-39 * |PIBD0712D395] 11.5000] _ 2Y| 4/28/2012] 674] 1.85 5.0827 | 5.1500 | 5.1500
RTB 05-06 PID0512H067 | 7.1250] 2.5Y] _ 8/1/2012] 769 2.11 5.3406 | 5.1873 | 5.1871
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 786] 2.15 5.3509 | 5.1939 | 5.1937
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012| 823] 2.25 53735 | 5.2085 | 5.2081
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 846] 2.3 53875 | 52175 | 5.2171
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/417/2012] 877] 2.40 5.4063 | 52297 | 50002
FXTN 0742 |PIBD0713A421| _ 9.0000] __ 3Y| _ 1/5/2013] 926] 2.54 54362 | 52489 | 52483
FXTN 0319 |PIBD0313A199|  5.2500]  3Y| 1/7/2013] 928 254 54374 | 52497 | 5.0491
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _3/3/2013] 983| 2.69] 620.100000] 5.3000 | 3:54:46 PM| 52990 | 54709 | 5.2713 | 5.2705
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 993| 2.72 54770 | 5.2752 | 5.0744
FXTN 10-31 __|PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 1007] 2.76 54855 | 52807 | 5.2799
FXTN 10-32 * |PIBD1013E320| 11.7500]  3Y| 5/15/2013] 1056] 2.89 55154 | 52999 | 5.2990
FXTN 07-44 _|PIBD0713F446 | 9.6250] 35Y| 6/29/2013] 1101] 3.02 55821 | 5.3641 | 5.3635
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1133] 3.10 6.300000] 5.6000 | 24931 PM| 56189 | 5.6295 | 54098 | 5.4093
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1203] 3.30 5.7333 | 55097 | 5.5095
FXTN 07-45  |PIBD0713K457 |  7.1250] 3.5Y] 11/2/2013] 1227| 3.36] _ 71.800000] 5.6500 | 10:23:37 AM| 5.6500 | 5.7688 | 55440 | 55439
FXTN 0567 |PIBD0514A673|  6.2500] _ 4Y| 1/27/2014] 1313| 3.60] 4,550.000000] 5.7500 | 3:52:29 PM| 5.7487 | 5.8963 | 5.6667 | 5.6670
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FXTN 10-34 * |PIBD1014C341] 12.3750]  4Y| 3/25/2014] 1370] 3.75 5.0808 | 5.7481 | 5.7487
FXTN 10-35  |PIBD1014G356| 12.7500] 4.5Y| 7/15/2014] 1482] 4.06 6.1126 | 5.9141 | 5.9145
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1553 4.25]  100.000000] 6.1500 | 11:50:55 AM| 6.1500 | 6.1962 | 6.0193 | 6.0196
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1563] 4.28 6.2080 | 6.0341 | 6.0344
SPTB10-08 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1573] 4.31 6.2198 | 6.0490 | 6.0493
FXTN 1036 |PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1706 4.67 6.3764 | 6.0461 | 6.0462
FXTN 0568 |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1784] .89 6.4682 | 6.3617 | 6.3617
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1793 4.91 6.4788 | 6.3750 | 6.3750
FXTN 10-37 __|PIBD1015H370] 11.8750] 55Y| 8/25/2015] 1888] 5.7 6.6216 | 65139 | 6.5140
FXTN 10-38 _|PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 2000 5.48 6.7900 | 6.6778 | 6.6778
FXTN10-39 _ |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2028] 5.56 6.8321 | 6.7187 | 6.7188
FXTN 07-48  |PIBD0716A488|  7.0000]  6Y| 1/27/2016] 2043| 5.60] 2,763.000000] 6.7450 | 11:59:53 AM| 6.7407 | 6.8546 | 6.7406 | 6.7407
FXTN 10-40 __|PIBD1016C407] _ 7.5000] __ 6Y| 3/30/2016] 2106] 5.77 6.9009 | 6.7926 | 6.7919
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2134] 585 6.9214 | 6.8156 | 6.8146
FXTN 10-42 _ |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2264] 6.20] 901.000000] 6.9000 | 35131 PM| 6.9202 | 7.0169 | 6.9227 | 6.9202
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2284] 6.26 7.0404 | 6.9445 | 6.9271
FXTN 10-43 __|PIBD1016K436| _ 6.2500] 6.5Y| 11/16/2016] 2337] 6.40 71027 | 7.0021 | 6.9453
FXTN 07-49  |PIBD0717C493]  7.0000] _ 7Y| 3/31/2017] 2472] 6.77] _ 100.000000] 7.0000 | 2:37:48 PM| 7.0000 | 7.2614 | 7.1489 | 6.9917
FXTN 20-01 * |PIBD2017D011] 14.3750] _ 7Y| 4/24/2017| 2496] 6.84 7.2896 | 7.1750 | 7.0000
FXTN 1044 |PIBD1017H447] _ 7.7500] 7.5Y| 8/23/2017] 2617| 7.17] _ 100.000000] 7.1500 | 12:0124 PM| 7.1525 | 7.3679 | 7.2378 | 7.0798
FXTN 10-45  |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2778] 7.61 74720 | 7.3214 | 7.1861
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 3071 8.41 76615 | 7.4735 | 7.3794
FXTN 10-46 _ |PIBD1019B485|  7.8750] _ 9Y| 2/19/2019] 3162 8.66] 258.692000] 7.5900 | 3:29:40 PM| 7.5901 | 7.7204 | 7.5207 | 7.4394
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3526] 9.66]  392.350000] 7.7500 | 3:38:45 PM| 7.6796 | 7.9558 | 7.7097 | 7.6796
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4281] 11.73 8.1474 | 7.9191 | 7.8951
FXTN 20-03 _ |PIBD2022J033 | 12.7500] 13Y| 10/17/2022| 4498] 12.32 8.0025 | 7.9793 | 7.9570
FXTN 20-04 __|PIBD2023B048| 13.0000] _13Y| 2/20/2023] 4624] 12.67 8.0345 | 8.0142 | 7.9929
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4722] 12.94 8.0594 | 8.0414 | 8.0209
FXTN 20-06 _|PIBD2023J068 | _11.3750] _14Y| 10/23/2023] 4869 13.34 8.0967 | 8.0822 | 8.0629
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5093] 13.95 8.3536 | 8.1443 | 8.1268
FXTN 20-08 __|PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5156] 14.13 8.3696 | 8.1618 | 8.1447
FXTN 20-09 _ |PIBD2024K091 | 13.7500] 15Y| 11/11/2024] 5254] 14.39 8.3945 | 8.1889 | 8.1727
FXTN 20-10 __|PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5408| 14.82 8.4336 | 8.2316 | 8.2167
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5597] 15.33 84816 | 8.0841 | 8.2706
FXTN 25:01  |PIBD2525K015] 18.2500]  16Y| 11/29/2025] 5637] 15.44 84917 | 8.2952 | 8.2820
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5688] 1558 8.5047 | 8.3093 | 8.2966
FXTN 20-13 __|PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 6010] 16.47 8.5864 | 8.3986 | 8.3884
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6283| 17.21 8.6557 | 8.4743 | 8.4664
FXTN 20-15__|PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6738| 18.46 8.7712 | 8.6005 | 85962
FXTN 2016 * |PIBD2030E166| _ 8.7500] 20Y| 5/27/2030] 7277] 19.94 1.400000] 8.4000 | 10:32:25 AM| 8.4000 | 8.9081 | 8.7500 | 8.7500
FXTN 25:02 _ |PIBD2530G029] 12.5000] _21Y|] 7/28/2030] 7339] 20.11 8.9162 | 8.7596 | 8.759
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031] 7521] 20.61 8.0402 | 8.7876 | 8.7876
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7773] 21.30 8.9733 | 8.8264 | 8.8264
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FXTN 25-05  |PIBD2532K057| _ 8.5000]  23Y| 11/29/2032| 8194] 22.45 9.0287 | 8.8913 | 8.8913
FXTN 25-06 * |PIBD2534K062|  9.2500] 25Y| 11/5/2034] 8900] 24.38 9.1215 | 9.0000 | 9.0000




