Interpolated Bonds

July 15, 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] 4| 0.01 4.0069 | 4.0047 | 4.0047
FXTN 05-59  |PIBD0510G595] 10.7500] <1M| 7/21/2010] 5| 0.01 4.0092 | 4.0063 | 4.0063
RTB 0305 PID0310H057 | 6.8750] <IM| _ 8/1/2010] 16| 0.04 4.0344 | 4.0234 | 4.0234
FXTN 1022 |PIBD1010H228| 14.6250] <1M| 8[0/2010] 25| 0.07 4.0551 | 4.0375 | 4.0375
FXTN 1023 |PIBD10101236 | 14.6250] _2M| _ 9/1/2010] 47| 0.13 4.0767 | 4.0475 | 4.0475
RTB 05-04 PID0510H043 | 10.6250] _2M| _ 9/8/2010] 54| 0.15 0.100000] 43750 | 11.19:49 AM| 4.3750 | 4.0784 | 4.0463 | 4.0463
FXTN 05-60 _ |PIBD05101600 | 10.8750]  2M| 9/22/2010] 68| 0.19 4.0816 | 4.0438 | 4.0438
FXTN 0561 |PIBD0510L615 | 9.3750]  5M| 12/1/2010] 138] 0.38 41955 | 4.1531 | 4.1531
FXTN 1026 |PIBD1010L261 | 17.5000] _ 5M| 12/21/2010] 158] 0.43 40399 | 4.1992 | 4.1992
FXTN 0317 |PIBD0311A175]  5.3750]  6M| 1/17/2011] 185 0.51 43004 | 4.2630 | 4.2630
FXTN 1027 |PIBD1011A278| 17.5000] _ 6M| 1/18/2011] 186] 0.51 4.3051 | 4.0657 | 4.0657
FXTN 07-35  |PIBD0711A354| 11.0000] _7M| 1/22/2011] 190] 052 43159 | 4.2761 | 4.2761
FXTN 05-62  |PIBD0511C622] _ 8.5000] _ 8M| _ 3/3/2011] 230| 0.63| 556.857000] 4.5000 | 3:22:49 PM| 45186 | 4.4241 | 4.3805 | 4.3805
FXTN 07-36 __|PIBD0711D360| 12.0000] M| 4/15/2011] 273] 0.75 45404 | 4.4927 | 4.4927
FXTN 05-63 _ |PIBD0511F638 | 10.6250] 11M| 6/22/2011] 341] 0.93 4.7243 | 46702 | 46702
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 371] 1.02 47957 | 4.7335 | 4.7312
RTB 03-06 PID0311G065 | 8.5000] 1.5Y| 7/31/2011] 380] 1.04 5200000] 4.9000 | 22458 PM| 4.4453 | 4.8102 | 4.7421 | 4.7374
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 431] 1.18 4.8024 | 4.7904 | 4.7726
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 452 1.04 4.9263 | 48103 | 4.7871
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 460 1.26 49392 | 4.8179 | 4.7926
RTB 0505 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 508| 1.39 5.0166 | 4.8634 | 4.8257
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y| 12/43/2011] 515 1.41 0.710000] 4.7750 | 12:15:04 PM| 4.7750 | 5.0279 | 4.8701 | 4.8305
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y|  1/8/2012] 541 1.48 5.0698 | 4.8947 | 4.8484
SPTB10-02 __|SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 564] 155 51069 | 4.9166 | 4.8643
FXTN 05-65  |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 585 1.60]  200.000000] 4.9250 | 3:50:04 PM| 4.9250 | 5.1408 | 4.9365 | 4.8788
FXTN 1029 |PIBD1012D291| 13.0000]  2Y| 4/25/2012] 649 1.78 5.0440 | 4.9972 | 4.9229
FXTN 07-39 * |PIBD0712D395| 11.5000]  2Y| 4/28/2012] 652 1.79 5.0488 | 5.0000 | 4.9250
RTB 05-06 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 747 2.05 5.0738 | 5.0048 | 4.9749
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 818/2012] 764] 2.09 50783 | 5.0292 | 4.9839
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 801] 2.19] 118.264000] 5.0750 | 3:58:44 PM| 51779 | 5.2880 | 5.0389 | 5.0033
FXTN 1030 |PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012| 824] 2.26 50941 | 5.0449 | 5.0154
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 855 2.34 5.3022 | 5.0530 | 5.0317
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y|  1/5/2013] 904] 2.48 53151 | 5.0658 | 5.0575
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y| 1/7/2013] 906 2.48 53157 | 5.0663 | 5.0585
FXTN 07-43 __ |PIBD0713C438| _ 8.7500]  3Y|  3/3/2013] 961| 2.63| 2,463.688000] 51500 | 4:06:44 PM| 5.1495 | 5.3301 | 5.0807 | 5.0875
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 971] 2.66 53327 | 5.0833 | 5.0927
FXTN 1031 |PIBD1013C316| 12.7500] _ 3Y| 3/27/2013] 985 2.70 53364 | 5.0869 | 5.1001
FXTN 1032 |PIBD1013E320| 11.7500]  3Y| 5/15/2013] 1034] 2.83 5.3493 | 5.0997 | 5.1258
FXTN 07-44 * |PIBDO713F446 |  9.6250]  3Y| 6/29/2013] 1079] 2.96 53612 | 51115 | 5.1495
RTB 05-07 PID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1111] 3.04 5.3824 | 5.1365 | 51711
FXTN 1033 |PIBD1013J337 | _11.0000] 3.5Y] 10/9/2013] 1181] 3.04 54289 | 51913 | 52184
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y| 11/2/2013] 1205] 3.30 5.4448 | 52100 | 5.2346
FXTN 0567 |PIBD0514A673| _ 6.2500] _ 4Y| 1/27/2014] 1291 3.54] 5,250.000000] 54000 | 41257 PM| 5.4068 | 55020 | 52773 | 5.0927




Interpolated Bonds

July 15, 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 1034 |PIBD1014C341| 12.3750] _ 4Y| 3/25/2014 1348 3.69 55398 | 53219 | 53312
FXTN 10-35 * |PIBD1014G356| 12.7500]  4Y| 7/15/2014] 1460] 4.00 56142 | 54095 | 54068
RTB 0508 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1531] 4.19] 3,092.505000] 5.7650 | 3:50:57 PM| 57808 | 5.7586 | 55774 | 55708
FXTN 07-46  |PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1541] 4.22] 813.600000] 5.7900 | 3:55:50 PM| 5.8023 | 5.7789 | 5.6010 | 55939
SPTB10-03 __ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1551| 4.25 5.7992 | 5.6247 | 5.6170
FXTN 10-36 _ |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1684| 4.61 6.0697 | 5.9392 | 5.9241
FXTN 05-68 _ |PIBDO515E685|  6.3750]  5Y| 5/13/2015] 1762] 4.83 6.0282 | 6.1237 | 6.1042
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1771] 4.85 0.182000] 5.9500 | 2:37:00 PM| 5.9500 | 6.2465 | 6.1450 | 6.1250
FXTN 1037 |PIBD1015H370] 11.8750] 5.5Y| 8/25/2015] 1866] 5.1 6.0435 | 6.1402 | 6.1279
FXTN 1038 |PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1978] 5.42 6.0399 | 6.1346 | 6.1313
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 2006] 550 6.0389 | 6.1332 | 6.1321
FXTN 07-48 _ |PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2021| 554] 450.700000] 6.1000 | 3:21:08 PM| 6.1345 | 6.2385 | 6.1325 | 6.1326
FXTN 1040 |PIBD1016C407] _ 7.5000] _ 6Y| 3/30/2016] 2084] 5.71 6.3017 | 61772 | 61770
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2112] 5.79 6.3298 | 6.1970 | 6.1968
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y| _ 9/4/2016] 2242 6.14] 981.000000] 6.3000 | 32451 PM| 6.0884 | 6.4604 | 6.0892 | 6.0884
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2262] 6.20 65041 | 6.3117 | 6.3121
FXTN 1043 |PIBD1016K436 | _ 6.2500] 6.5Y| 11/16/2016] 2315] 6.34 6.6929 | 6.3712 | 6.3747
FXTN 07-49 _ |PIBD0717C493]  7.0000] _ 7Y| 3/31/2017] 2450] 6.71] _ 200.000000] 6.5750 | 11:49:19 AM| 6.5625 | 7.1228 | 6.5230 | 6.5341
FXTN 20-01 * |PIBD2017D011| 14.3750]  7Y| 4/24/2017| 2474] 6.78 71992 | 6.5500 | 6.5625
FXTN 1044 |PIBD1017H447] _ 7.7500] 7.5Y| 8/23/2017] 2595 7.1 70483 | 6.6386 | 6.6490
FXTN 1045 |PIBD1018A451|  58750] _ 8Y| 1/31/2018] 2756] 7.55| _ 50.000000] 7.0500 | 3.11:36 PM| 7.0500 | 7.3135 | 6.7564 | 6.7642
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 3049] 8.35 74322 | 6.9709 | 6.9737
FXTN 1048 |PIBD1019B485| _ 7.8750] _ 9Y| 2/19/2019] 3140] 8.60] 1,071.564000] 7.2000 | 3:58:39 PM| 7.0406 | 7.4691 | 7.0376 | 7.0388
FXTN 10-50 * |PIBD1020B508|  7.7500] 10Y| 2/18/2020] 3504] 9.60] _ 228.000000] 7.2000 | 3:13:13 PM| 7.2991 | 7.6165 | 7.3040 | 7.2991
FXTN 2002 |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4259] 11.67 78191 | 7.5325 | 7.5284
FXTN 20-03 _ |PIBD2022J033 | 12.7500] 13Y| 10/17/2022| 4476] 12.26 78774 | 7.5982 | 7.5943
FXTN 20-04 __|PIBD2023B048 | 13.0000] 13Y| 2/20/2023] 4602] 12.61 79112 | 7.6363 | 7.6326
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4700] 12.88 7.9375 | 7.6660 | 7.6623
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023| 4847] 13.28 7.9769 | 7.7106 | 7.7070
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5071] 13.89 8.0370 | 7.7783 | 7.7750
FXTN 20-08 __ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5134] 14.07 8.0530 | 7.7973 | 7.7941
FXTN 20-09 _ |PIBD2024K091 | 13.7500] 15Y| 11/11/2024] 5232] 14.33 8.0802 | 7.8270 | 7.8239
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5386] 14.76 81216 | 7.8736 | 7.8707
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5575] 15.27 81723 | 7.9308 | 7.9281
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5615] 15.38 8.1830 | 7.9429 | 7.9402
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5666] 1552 8.1967 | 7.9583 | 7.9557
FXTN 2013 |PIBD2026L139 | _ 8.0000] 17Y| 12/7/2026] 5988| 16.41 8.0831 | 8.0558 | 8.0535
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6261] 17.15 8.3563 | 8.1384 | 8.1364
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6716] 18.40 84784 | 8.2761 | 8.2746
FXTN 20-16 * |PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7255| 19.88]  949.151000] 8.4500 | 3:59:33 PM| 8.4383 | 8.6231 | 8.4392 | 8.4383
FXTN 2502 |PIBD2530G029| 12.5000] 21Y| 7/28/2030] 7317] 20.05 8.6395 | 84587 | 8.4579
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031| 7499] 20.55 8.6875 | 8.5160 | 8.5153
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7751] 21.04 8.7541 | 8.5953 | 8.5947
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FXTN 25-05  |PIBD2532K057 | _ 8.5000] 23Y| 11/29/2032| 8172] 22.39 8.8654 | 8.7278 | 8.7274
FXTN 25-06 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034] 8878] 24.32 9.0519 | 8.9500 | 8.9500




