Interpolated Bonds

July 12, 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] 7] 0.02 4.0079 | 3.9914 | 3.9829
FXTN 0559 |PIBD0510G595] 10.7500] <IM| 7/21/2010] 8| 0.02 4.0092 | 3.9900 | 3.9800
RTB 0305 PID0310H057 | 6.8750] <IM| _ 8/1/2010] 19| 0.05] _ 30.997829] 4.0500 | 2:29:38 PM| 4.0548 | 4.0237 | 3.9743 | 3.9486
FXTN 1022 |PIBD1010H228| 14.6250] <1M| 8[0/2010] 28] 0.08 4.0356 | 3.9614 | 3.9229
FXTN 1023 |PIBD10101236 | 14.6250] _2M| _ 9/1/2010] 50| 0.14 4.0536 | 3.9500 | 3.9003
RTB 05-04 PIID0510H043 | 10.6250]  2M| _ 9/8/2010] 57| 0.16] _110.000000] 4.1050 | 2:27:09 PM| 4.1050 | 4.0573 | 3.9500 | 3.9004
FXTN 05-60 _ |PIBD05101600 | 10.8750]  2M| 9/22/2010] 71| 0.19 4.0647 | 3.9500 | 3.9006
FXTN 0561 |PIBD0510L615 | 9.3750]  5M| 12/1/2010] 141] 0.39 4.0058 | 4.0846 | 4.0620
FXTN 1026 |PIBD1010L261 | 17.5000] _ 5M| 12/21/2010] 161] 0.44 40589 | 4.1396 | 4.1277
FXTN 0317 |PIBD0311A175|  5.3750] _6M| 1/17/2011] 188] 052 43306 | 42141 | 4.2096
FXTN 1027 |PIBD1011A278| 17.5000] __6M| 1/18/2011] 189] 052 43332 | 42170 | 42115
FXTN 07-35  |PIBD0711A354| 11.0000] _7M| 1/22/2011] 193] 053 43439 | 42083 | 4.2192
FXTN 05-62  |PIBD0511C622] _ 8.5000] _ 8M| _ 3/3/2011] 233| 0.64] 190.000000] 44750 | 2:04:46 PM| 4.4882 | 4.4501 | 4.3414 | 4.0958
FXTN 07-36 __|PIBD0711D360| 12.0000] M| 4/15/2011] 276] 0.76 45643 | 4.4629 | 4.3782
FXTN 05-63  |PIBD0511F638 | 10.6250]  1Y| 6/22/2011] 344] 0.94 4.7449 | 4.6552 | 45084
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 374] 1.02 48199 | 46020 | 45504
RTB 03-06 PID0311G065 | 8.5000] 1.5Y| 7/31/2011] 383| 1.05 0.200000] 4.9000 | 10:30:31 AM| 4.9000 | 4.8420 | 4.6987 | 4.5616
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 434] 1.19 4.9672 | 4.7364 | 4.6249
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 455 1.05 5.0187 | 4.7520 | 4.6510
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 463 1.7 5.0384 | 4.7579 | 4.6609
RTB 0505 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 511] 1.40 51562 | 4.7934 | 4.7205
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y] 12/43/2011] 518 1.42 51734 | 4.7986 | 4.7292
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y|  1/8/2012] 544] 1.49 52372 | 48178 | 4.7615
SPTB10-02 __|SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 567 155 5.0936 | 4.8349 | 4.7901
FXTN 05-65  |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 588| 1.61] 108.363000] 48750 | 2:57:00 PM| 4.8994 | 5.3452 | 4.8504 | 4.8162
FXTN 1029 |PIBD1012D291| 13.0000] _ 2Y| 4/25/2012] 652 1.79 55023 | 4.8978 | 4.8956
FXTN 07-39 * |PIBD0712D395| 11.5000]  2Y| 4/28/2012| 655 1.79 55096 | 4.9000 | 4.8994
RTB 05-06 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 750] 2.05 55533 | 4.9834 | 4.9885
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8[8/2012] 767] 2.10 55611 | 4.9984 | 5.0045
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 804] 2.20 5.590000] 5.1250 | 24027 PM| 5.1205 | 5.5781 | 5.0309 | 5.0392
FXTN 1030 |PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012| 827] 2.27 55886 | 5.0511 | 5.0607
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 858 2.35 5.6029 | 5.0783 | 5.0898
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y|  1/5/2013] 907| 2.48 56254 | 51213 | 51358
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y|  1/7/2013] 909 2.49 56063 | 51231 | 51377
FXTN 07-43 __ |PIBD0713C438| _ 8.7500] _ 3Y|  3/3/2013| 964 2.64 56516 | 51714 | 51893
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 974 2.67 56562 | 5.1802 | 5.1987
FXTN 1031 |PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 988| 2.71 5.6626 | 51924 | 52118
FXTN 1032 |PIBD1013E320| 11.7500] _ 3Y| 5/15/2013] 1037] 2.84 56851 | 52355 | 52578
FXTN 07-44 * |PIBDO713F446 |  9.6250]  3Y| 6/29/2013] 1082] 2.96 5.7058 | 5.2750 | 5.3000
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1114] 3.05 1.480000] 5.4000 | 10:45:49 AM| 5.4000 | 5.7306 | 5.3104 | 5.3306
FXTN 1033 |PIBD1013J337 | _11.0000] 3.5Y] 10/9/2013] 1184] 3.04 5.7850 | 5.3878 | 5.3976
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y] 11/2/2013] 1208| 3.31 5.8036 | 5.4144 | 54206
FXTN 0567 |PIBD0514A673| _ 6.2500] _ 4Y| 1/27/2014] 1294] 3.55| 11,148.036000] 55400 | 414:35 PM| 55574 | 5.8704 | 55095 | 55029
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FXTN 1034 * |PIBD1014C341| 12.3750]  4Y| 3/25/2014] 1351] 3.70 5.9146 | 55725 | 55574
FXTN 10-35  |PIBD1014G356] 12.7500] 4.5Y| 7/15/2014] 1463| 4.01 6.0859 | 5.7850 | 5.7143
RTB 0508 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1534] 4.20] 4,788.533000] 5.8900 | 4:02:45 PM| 5.9036 | 6.1945 | 5.9197 | 5.8138
FXTN 07-46 __|PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1544] 4.23]  534.620000] 5.9000 | 3:18:16 PM| 5.9000 | 6.2098 | 59387 | 5.8278
SPTB10-03 __ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1554] 4.26 6.0251 | 59576 | 58418
FXTN 1036 |PIBD1015B367| 12.3750] _ 5Y| 2/24/2015| 1687] 4.62 6.4285 | 6.2100 | 6.0281
FXTN 05-68 _ |PIBDO515E685|  6.3750]  5Y| 5/13/2015] 1765 4.84 65478 | 6.3579 | 6.1374
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1774] 4.86] _ 50.000000] 6.1500 | 3:32:35 PM| 6.1500 | 6.5615 | 6.3750 | 6.1500
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1869] 5.12 6.5745 | 6.4035 | 6.1997
FXTN 1038 |PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1981] 543 6.5899 | 6.4371 | 6.2582
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 2009] 550 6.5937 | 6.4455 | 6.2729
FXTN 07-48  |PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2024| 5.55| 3,270.000000] 6.2700 | 3:34:44 PM| 6.2807 | 6.5958 | 6.4500 | 6.2807
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2087] 5.72 6.6291 | 6.4804 | 6.3512
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2115] 5.79 6.64390 | 6.4939 | 6.3825
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y| _ 9/4/2016] 2245 6.15] 1,350.000000] 6.5000 | 4:03:28 PM| 65279 | 6.7127 | 6.5567 | 6.5279
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2265] 6.21] _ 12.000000] 6.6000 | 11:55:16 AM| 6.5811 | 6.7712 | 6.5733 | 6.5442
FXTN 1043 |PIBD1016K436 | _ 6.2500] 6.5Y| 11/16/2016] 2318] 6.35 6.9262 | 6.6175 | 6.5875
FXTN 07-49  |PIBD0717C493]  7.0000] _ 7Y| 3/31/2017] 2453| 6.72] 1,101.580000] 6.6750 | 4:05:31 PM| 6.7075 | 7.3210 | 6.7300 | 6.6976
FXTN 20-01 * |PIBD2017D011| 14.3750] _ 7Y| 4/24/2017] 2477] 6.79] __ 20.000000] 7.2500 | 2:26:18 PM| 7.2500 | 7.3912 | 6.7500 | 6.7172
FXTN 1044 |PIBD1017H447|  7.7500] 7.5Y| 8/23/2017| 2598 7.12 74374 | 6.8187 | 6.7898
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2759] 7.56 74989 | 6.9102 | 6.8864
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 3052] 8.36 7.6108 | 7.0766 | 7.0623
FXTN 1048 |PIBD1019B485| _ 7.8750] _ 9Y| 2/19/2019] 3143| 8.61] 100.000000] 7.3500 | 10:31:09 AM| 7.3500 | 7.6456 | 7.1283 | 7.1169
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3507 9.61|  355.864000] 7.3250 | _3:48:50 PM| 7.3354 | 7.7846 | 7.3350 | 7.3354
FXTN 2002 |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4262] 11.68 7.9693 | 7.5795 | 7.5700
FXTN 20-03 _ |PIBD2022J033 | _12.7500] 13Y| 10/17/2022| 4479] 12.27 8.0223 | 7.6498 | 7.6374
FXTN 20-04 __ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4605] 12.62 8.0531 | 7.6907 | 7.6766
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4703] 12.88 8.0771 | 7.7224 | 7.7070
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4850] 13.29 81130 | 7.7700 | 7.7527
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5074] 13.90 8.1678 | 7.8426 | 7.8223
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5137] 14.07 8.1832 | 7.8630 | 7.8419
FXTN 2009 |PIBD2024K091 | 13.7500] 15Y| 11/11/2024] 5235| 14.34 8.0072 | 7.8947 | 7.8723
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5389] 14.76 8.0449 | 7.9446 | 7.9202
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5578] 15.08 8.0911 | 8.0058 | 7.9789
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5618] 15.39 8.3000 | 8.0188 | 7.9913
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5669] 1553 8.3133 | 8.0353 | 8.0072
FXTN 2013 |PIBD2026L139 | _ 8.0000] 17Y| 12/7/2026] 5991| 16.41 8.3921 | 8.1396 | 81072
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6264] 17.16 8.4588 | 8.0280 | 8.1921
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6719] 18.41 85701 | 83754 | 8.3334
FXTN 20-16 _* |PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7258| 19.88] _ 751.685929| 8.5000 | 4:01:30 PM| 8.5009 | 8.7019 | 8.5500 | 8.5009
FXTN 2502 |PIBD2530G029| 12.5000] 21Y| 7/28/2030] 7320] 20.05 8.7180 | 8.5672 | 8.5200
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031] 7502] 20.55 8.7651 | 8.6177 | 85759
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031| 7754] 21.04 8.8303 | 8.6875 | 8.6534
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FXTN 25-05  |PIBD2532K057 | _ 8.5000] 23Y| 11/29/2032| 8175| 22.40 8.9392 | 8.8043 | 8.7829
FXTN 25-06 * |PIBD2534K062|  9.2500] 25Y| 11/5/2034] 8881] 24.33 9.1219 | 9.0000 | 9.0000




