Interpolated Bonds

July 13, 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] 6] 0.02 40161 | 3.9697 | 3.9659
FXTN 0559 |PIBD0510G595] 10.7500] <iM| 7/21/2010] 7] 0.02 4.0193 | 3.9636 | 3.9590
RTB 0305 PID0310H057 | 6.8750] <IM| _ &/1/2010] 18| 0.05 4.0548 | 3.8970 | 3.8840
FXTN 1022 |PIBD1010H228| 14.6250] <iM| 8[0/2010] 27| 0.07 4.0838 | 3.8425 | 3.8225
FXTN 1023 |PIBD10101236 | 14.6250] _2M| _ 9/1/2010] 49| 0.13 41192 | 3.8580 | 3.8124
RTB 05-04 PID0510H043 | 10.6250] _2M| _ 9/8/2010] 56| 0.15 41240 | 3.8900 | 3.8347
FXTN 05-60 _ |PIBD05101600 | 10.8750]  2M| 9/22/2010] 70| 0.19 41337 | 3.9540 | 3.8792
FXTN 0561 |PIBD0510L615 | 9.3750]  5M| 12/1/2010] 140] 0.38 42088 | 4.1577 | 4.1097
FXTN 1026 |PIBD1010L261 | 17.5000] _ 5M| 12/21/2010] 160] 0.44 40618 | 4.2016 | 4.1765
FXTN 0317 |PIBD0311A175]  5.3750]  6M| 1/17/2011] 187| 0.51 43113 | 4.0589 | 4.2587
FXTN 1027 |PIBD1011A278| 17.5000] _6M| 1/18/2011] 188] 052 43139 | 4.0607 | 4.2604
FXTN 07-35  |PIBD0711A354| 11.0000] _7M| 1/22/2011] 192] 053 43245 | 42679 | 4.0674
FXTN 0562 |PIBD0511C622] _ 8.5000]  8M| _ 3/3/2011] 232 0.64]  30.589000] 44750 | 2:22.19 PM| 4.3765 | 4.4299 | 4.3393 | 4.3370
FXTN 07-36 __|PIBD0711D360| 12.0000] M| 4/15/2011] 275] 0.75 0.218500] 4.4000 | 11:44:22 AM| 4.4000 | 4.5434 | 4.4161 | 4.4118
FXTN 05-63  |PIBD0511F638 | 10.6250] 11M| 6/22/2011] 343] 0.94 4.7227 | 45376 | 45300
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 373] 1.02 47950 | 45914 | 45831
RTB 03-06 PID0311G065 | 8.5000] 1.5Y| 7/31/2011] 382] 1.05 48123 | 46077 | 45997
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 433 1.19 4.9091 | 4.7000 | 4.6935
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 454 1.04 4.9490 | 4.7380 | 4.7321
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 462] 1.27 4.9642 | 4.7525 | 4.7468
RTB 0505 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 510] 1.40 5.0554 | 4.8394 | 48351
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y] 1243/2011] 517] 1.42 5.0687 | 4.8520 | 4.8480
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y|  1/8/2012] 543 1.49 51180 | 4.8991 | 4.8958
SPTB10-02 __|SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 566] 155 51617 | 4.9407 | 4.9381
FXTN 05-65  |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 587| 1.61] _ 30.000000] 4.9250 | 2:20:51 PM| 4.9250 | 5.2016 | 4.9787 | 4.9768
FXTN 1029 |PIBD1012D291| 13.0000]  2Y| 4/25/2012] 651] 1.78 53231 | 5.0046 | 5.0945
FXTN 07-39 * |PIBD0712D395| 11.5000] _ 2Y| 4/28/2012| 654 1.79 53288 | 5.1000 | 5.1000
RTB 05-06 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 749] 2.05 5.3661 | 5.1334 | 5.1278
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 818/2012] 766] 2.10 53727 | 51393 | 51328
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 803] 2.20] _ 67.771800] 5.0000 | 352:27 PM| 5.1280 | 5.3872 | 5.1523 | 5.1436
FXTN 1030 |PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 826] 2.26 5.3962 | 5.1604 | 5.1504
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 857] 2.35 5.4084 | 51713 | 5.1594
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y|  1/5/2013] 906 2.48 54276 | 51885 | 51738
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y| 1/7/2013] 908| 2.49 54284 | 51892 | 5.1744
FXTN 07-43 __ |PIBD0713C438| _ 8.7500]  3Y|  3/3/2013] 963| 2.64] _ 20.000000] 51000 | 2:11:25 PM| 5.1000 | 5.4499 | 5.2085 | 5.1905
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 973| 2.67 54538 | 5.2121 | 51934
FXTN 1031 |PIBD1013C316| 12.7500] _ 3Y| 3/27/2013] 987] 2.70 54593 | 52170 | 51975
FXTN 1032 |PIBD1013E320| 11.7500] _ 3Y| 5/15/2013] 1036] 2.84 54785 | 52342 | 52118
FXTN 07-44 * |PIBDO713F446 |  9.6250]  3Y| 6/29/2013] 1081] 2.96 54962 | 5.2500 | 5.2250
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1113] 3.05 55231 | 52758 | 5.2505
FXTN 1033 |PIBD1013J337 | _11.0000] 3.5Y] 10/9/2013] 1183] 3.04 55820 | 53323 | 5.3064
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y] 11/2/2013] 1207| 3.31 5.6024 | 53517 | 5.3255
FXTN 0567 |PIBD0514A673| _ 6.2500] _ 4Y| 1/27/2014] 1293| 3.54] 15,050.000000] 54500 | 33750 PM| 5.4396 | 5.6750 | 5.4211 | 5.3941
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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 1034 * |PIBD1014C341| 12.3750] _ 4Y| 3/25/2014] 1350] 3.70 5.7231 | 54671 | 5439
FXTN 10-35  |PIBD1014G356] 12.7500] 4.5Y| 7/15/2014] 1462 4.01 5.8629 | 5.6479 | 5.6201
RTB 0508 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1533] 4.20] 3,433.116000] 5.8450 | 4.14:51 PM| 5.8681 | 5.9515 | 57625 | 5.7345
FXTN 07-46  |PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1543| 4.23]  350.000000] 5.8500 | 3:18:42 PM| 5.8757 | 5.9640 | 5.7787 | 5.7506
SPTB10-03 __ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1553] 4.25 59765 | 5.7948 | 5.7667
FXTN 1036 |PIBD1015B367| 12.3750] _ 5Y| 2/24/2015| 1686] 4.62 6.1425 | 6.0095 | 5.9810
FXTN 0568 |PIBDO515E685| _ 6.3750]  5Y| 5/13/2015] 1764] 4.83 6.0399 | 6.1355 | 6.1067
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1773| 4.86] 600.000000] 6.1350 | 3:53:00 PM| 6.1212 | 6.2512 | 6.1500 | 6.1212
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1868] 5.12 6.0700 | 6.1634 | 6.1371
FXTN 1038 |PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1980 5.42 6.0922 | 6.1791 | 6.1558
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 2008] 550 6.0978 | 6.1830 | 6.1604
FXTN 0748 |PIBDO716A488| _ 7.0000] _ 6Y| 1/27/2016] 2023| 5.54| 5,606.300000] 6.1400 | 3:58:58 PM| 6.1629 | 6.3008 | 6.1851 | 6.1629
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2086] 5.72 6.3641 | 6.2360 | 6.2162
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2114] 5.79 6.3923 | 6.2587 | 6.2399
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y| _ 9/4/2016] 2244 6.15| 6,637.729000] 6.3650 | 4:07:44 PM| 6.3498 | 6.5231 | 6.3637 | 6.3498
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2264] 6.20 4.000000] 6.5500 | 2:58:40 PM| 6.5906 | 6.5823 | 6.3816 | 6.3689
FXTN 1043 |PIBD1016K436 | _ 6.2500] 6.5Y| 11/16/2016] 2317] 6.35 6.7391 | 6.4291 | 6.4196
FXTN 07-49  |PIBD0717C493]  7.0000] _ 7Y| 3/31/2017] 2452] 6.72] 3,300.000000] 6.5750 | 3:34:06 PM| 65716 | 7.1386 | 6.5500 | 6.5486
FXTN 20-01 * |PIBD2017D011| 14.3750] _ 7Y| 4/24/2017| 2476] 6.78 72096 | 6.5715 | 6.5716
FXTN 1044 |PIBD1017H447|  7.7500] 7.5Y| 8/23/2017| 2597] 7.12 7.0625 | 6.6806 | 6.6476
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2758] 7.56 73308 | 6.8257 | 6.7486
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 3051] 8.36 74608 | 7.0898 | 6.9326
FXTN 1048 |PIBD1019B485| _ 7.8750] _ 9Y| 2/19/2019] 3142] 8.61] 810.000000] 7.2500 | 3:3456 PM| 7.0576 | 7.5006 | 7.1719 | 6.9898
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3506] 9.61] __ 79.000000] 7.2500 | 3:39:06 PM| 7.2183 | 7.6596 | 7.5000 | 7.2183
FXTN 2002 |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4261] 11.67 7.8617 | 7.7005 | 7.4680
FXTN 20-03 _ |PIBD2022J033 | _12.7500] 13Y| 10/17/2022| 4478] 12.27 7.0197 | 7.7581 | 7.5397
FXTN 20-04 __|PIBD2023B048 | 13.0000] 13Y| 2/20/2023] 4604] 12.61 7.9535 | 7.7916 | 7.5814
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4702] 12.88 7.9797 | 7.8176 | 7.6138
FXTN 20-06 _|PIBD2023J068 | 11.3750] 14Y| 10/23/2023| 4849] 13.08 8.0190 | 7.8567 | 7.6624
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5073] 13.90 8.0790 | 7.9162 | 7.7365
FXTN 20-08 _|PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5136] 14.07 8.0958 | 7.9329 | 7.7573
FXTN 20-09 _ |PIBD2024K091 | 13.7500] 15Y| 11/11/2024] 5234] 14.34 8.1221 | 7.9589 | 7.7897
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5388] 14.76 8.1633 | 7.9998 | 7.8406
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5577] 15.08 8.2139 | 8.0500 | 7.9031
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5617] 15.39 8.0246 | 8.0606 | 7.9164
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5668] 1553 8.0382 | 8.0742 | 7.9332
FXTN 2013 |PIBD2026L139 | _ 8.0000] 17Y| 12/7/2026] 5990] 16.41 8.3244 | 81597 | 8.0397
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6263] 17.16 8.3974 | 8.2322 | 8.1300
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6718| 18.41 85192 | 8.3531 | 8.2804
FXTN 20-16 * |PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7257] 19.88] _ 880.879000] 8.4350 | 3:26:10 PM| 8.4586 | 8.6635 | 8.4962 | 8.4586
FXTN 2502 |PIBD2530G029| 12.5000] 21Y| 7/28/2030] 7319] 20.05 8.6805 | 8.5154 | 8.4793
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031] 7501] 20.55 8.7305 | 8.5719 | 8.5400
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7753] 21.04 8.7998 | 8.6502 | 8.6241
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FXTN 25-05  |PIBD2532K057 | _ 8.5000] 23Y| 11/29/2032| 8174] 22.39 8.9155 | 8.7809 | 8.7645
FXTN 25-06 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034] 8880] 24.33 3.000000] 8.8000 | 2:07:05 PM| 8.8000 | 9.1096 | 9.0000 | 9.0000




