Interpolated Bonds

July 21, 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

RTB 0305 PIID0310H057 | 6.8760] <IM| _ 8/1/2010] _ 10| 0.03 4.0325 | 3.9454 | 3.9424
FXTN 1022 |PIBD1010H228| 14.6250] <1M| 8[0/2010] 19| 0.05 4.0650 | 3.8909 | 3.8848
FXTN 1023 |PIBD10101236 | 14.6250] M| _ 9/1/2010] 41| 0.11 41231 | 3.8142 | 3.8096
RTB 05-04 PIID0510H043 | 10.6250] _ 2M| _ 9/8/2010] 48] 0.13 0.500000] 4.2000 | 2:15:39 PM| 4.2000 | 4.1269 | 3.8284 | 3.8304
FXTN 05-60 _ |PIBD05101600 | 10.8750]  2M| 9/22/2010] 62| 0.17 41346 | 3.8568 | 3.8720
FXTN 0561 |PIBD0510L615 | 9.3750]  5M| 12/1/2010] 132] 0.36 42341 | 3.9860 | 4.0099
FXTN 1026 |PIBD1010L261 | 17.5000] _ 5M| 12/21/2010] 152] 0.42 40741 | 4.0204 | 4.0359
FXTN 0317 |PIBD0311A175|  5.3750] _6M| 1/17/2011] 179] 0.49 43281 | 4.0668 | 4.0710
FXTN 1027 |PIBD1011A278| 17.5000] __6M| 1/18/2011] 180 0.49 4.3301 | 4.0685 | 4.0723
FXTN 07-35  |PIBDO0711A354| 11.0000] _6M| 1/22/2011] 184] 050 43381 | 4.0754 | 4.0775
FXTN 05-62  |PIBD0511C622] _ 8.5000] _ 8M| _ 3/3/2011] 224| 0.61] 103.660400] 43750 | 3:33:27 PM| 4.4979 | 4.4285 | 4.2093 | 4.2096
FXTN 07-36 _ |PIBD0711D360] 12.0000] _OM| 4/15/2011] 267| 0.73] __ 49.900000] 4.4750 | 10:44:52 AM| 4.6458 | 4.5268 | 4.3610 | 4.3612
FXTN 05-63 _ |PIBD0511F638 | 10.6250] 11M| 6/22/2011] 335] 0.92 4.6824 | 4.6009 | 4.6010
FXTN 07-37 __|PIBD0711G376] 12.0000] _ 1Y| 7/22/2011] 365 1.00 4.7474 | 4.6851 | 4.6850
RTB 03-06 PID0311G065 | 8.5000] 1.5Y| 7/31/2011] 374 1.02 4.7644 | 4.6951 | 4.6950
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 425 1.16 4.8609 | 4.7521 | 4.7517
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 446] 1.02 4.9006 | 4.7756 | 4.7751
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y| 10/19/2011] 454 1.04 4.9157 | 4.7845 | 4.7840
RTB 0505 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 502| 1.38 5.0065 | 4.8382 | 4.8374
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y] 12/13/2011] 509 1.39 5.0197 | 4.8460 | 4.8451
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y|  1/8/2012] 535 1.47 5.0680 | 4.8751 | 4.8740
SPTB10-02 __|SPTB1012A021] 14.0000] _ 2Y| 1/31/2012| 558] 153 51124 | 4.9008 | 4.8996
FXTN 05-65  |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 579 1.59] 151.463312] 48750 | 3:51:46 PM| 4.9986 | 5.1521 | 4.9243 | 4.9230
FXTN 1029 |PIBD1012D291| 13.0000]  2Y| 4/25/2012] 643] 1.76 50732 | 4.0958 | 4.9941
FXTN 07-39 * |PIBD0712D395| 11.5000]  2Y| 4/28/2012| 646] 1.77 1470000] 4.8750 | 3:21:36 PM| 4.8750 | 5.0788 | 4.9991 | 4.9975
RTB 05-06 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 741] 2.03 53231 | 5.0716 | 5.0274
FXTN 07-40 __ |PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 758] 2.08 53310 | 5.0846 | 5.0328
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012| 795] 2.18 0.500000] 5.0500 | 11:23:55 AM| 5.0500 | 5.3482 | 5.1128 | 5.0444
FXTN 1030 |PIBD1012J302 | _12.1250] 2.5Y| 10/17/2012| 818 2.04 53580 | 5.1304 | 5.0517
FXTN 07-41 _|PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 849 2.33 5.3734 | 5.1541 | 5.0614
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y|  1/5/2013] 898 2.46 5.3962 | 51915 | 5.0769
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y|  1/7/2013] 900] 2.47 5.3971 | 5.1930 | 5.0775
FXTN 0743 |PIBD0713C438| _ 8.7500]  3Y| _ 3/3/2013] 955| 2.62| 1,728.000000] 51340 | 32750 PM| 5.1320 | 5.4227 | 5.2350 | 5.0948
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 965| 2.64 54274 | 52426 | 5.0980
FXTN 1031 |PIBD1013C316| 12.7500] _ 3Y| 3/27/2013] 979] 2.68 54339 | 52533 | 51024
FXTN 1032 |PIBD1013E320| 11.7500]  3Y| 5/15/2013] 1028] 2.82 5.4567 | 5.2907 | 51178
FXTN 07-44 * |PIBDO713F446 |  9.6250]  3Y| 6/29/2013] 1073] 2.94 54777 | 53250 | 5.1320
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1105] 3.03 55027 | 5.3481 | 5.1706
FXTN 1033 |PIBD1013J337 | _11.0000] 3.5Y] 10/9/2013] 1175] 3.2 55573 | 5.3986 | 5.2551
FXTN 07-45  |PIBD0713K457|  7.1250] 3.5Y| 11/2/2013] 1199] 3.08 55760 | 5.4159 | 5.2840
FXTN 0567 _ |PIBD0514A673| _ 6.2500]  4Y| 1/27/2014] 1285 3.52| 5,963.960000] 55500 | 41145 PM| 55917 | 5.6431 | 54779 | 5.3878
FXTN 1034 |PIBD1014C341| 12.3750]  4Y| 3/25/2014] 1342] 3.68 56876 | 55191 | 54565
FXTN 1035 * |PIBD1014G356| 12.7500] _ 4Y| 7/15/2014] 1454] 3.98 5.7750 | 5.5999 | 55917
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RTB 0508 PIID05141080 6.0500] 4.5Y| 9/24/2014| 1525] 4.18| 1,176.068000] 5.9200 | 4:11:23 PM| 5.9670 | 5.9550 | 5.7939 | 5.7420
FXTN 07-46  |PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1535 4.21 5.9804 | 5.8213 | 5.7631
SPTB10-03 __|SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1545] 4.23 6.0057 | 5.8486 | 5.7843
FXTN 1036 |PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1678] 4.60 6.3429 | 6.2122 | 6.0658
FXTN 05-68 _ |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1756] 4.81 6.5406 | 6.4254 | 6.2309
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1765 4.84 6.5635 | 6.4500 | 6.2500
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1860 5.10 65705 | 6.4333 | 6.3060
FXTN 1038 |PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1972] 5.40 65787 | 64137 | 6.3721
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 2000 5.48 6.5808 | 6.4088 | 6.3886
FXTN 0748 |PIBDO716A488| _ 7.0000] _ 6Y| 1/27/2016] 2015| 5.52| 5,690.000000] 6.3750 | 4:03:53 PM| 6.3975 | 6.5819 | 6.4062 | 6.3975
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2078] 5.69 6.6279 | 6.4607 | 6.4511
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2106] 5.77 6.6483 | 6.4850 | 6.4749
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2236| 6.13| 3,955.000000] 6.5500 | 4:03:35 PM| 6.5856 | 6.7431 | 6.5976 | 6.5856
RTB 07-01 PIID07161018 7.0000] _6.5Y| 9/24/2016] 2256] 6.18] _ 11.402000] 6.4500 | 3:29:05 PM| 6.5355 | 6.7941 | 6.6163 | 6.6055
FXTN 1043 |PIBD1016K436 | _ 6.2500] 6.5Y| 11/16/2016] 2309] 6.33 6.9292 | 6.6659 | 6.6584
FXTN 07-49  |PIBD0717C493]  7.0000] _ 7Y| 3/31/2017| 2444| 6.70] 2,440.718900] 6.7500 | 11:59:13 AM| 6.8172 | 7.0734 | 6.7921 | 6.7932
FXTN 20-01 * |PIBD2017D011| 14.3750] _ 7Y| 4/24/2017| 2468] 6.76 7.3346 | 6.8145 | 6.8172
FXTN 1044 |PIBD1017H447|  7.7500] 7.5Y| 8/23/2017| 2589 7.09 7.3954 | 6.8049 | 6.8974
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2750] 7.53 74762 | 7.0018 | 7.0042
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 3043| 8.34 7.6234 | 7.1963 | 7.1986
FXTN 1048 |PIBD1019B485| _ 7.8750] _ 9Y| 2/19/2019] 3134] 859 1.000000] 7.2760 | 3:22:46 PM| 7.2750 | 7.6691 | 7.2568 | 7.2590
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3498| 9.58|  539.420000] 7.3500 | 3:22:55 PM| 7.5004 | 7.8519 | 7.4985 | 7.5004
FXTN 2002 |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4253] 11.65 8.0300 | 7.7034 | 7.7002
FXTN 20-03 _ |PIBD2022J033 | _12.7500] 13Y| 10/17/2022| 4470] 12.25 8.0812 | 7.7623 | 7.7576
FXTN 20-04 __|PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4596] 12.59 8.1100 | 7.7965 | 7.7909
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4694] 12.86 8.1340 | 7.8231 | 7.8168
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023| 4841] 13.26 8.1686 | 7.8630 | 7.8557
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5065] 13.88 8.0215 | 7.9238 | 7.9150
FXTN 2008 |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5128] 14.05 8.0363 | 7.9409 | 7.9316
FXTN 2009 |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5226] 14.32 8.0594 | 7.9675 | 7.9576
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5380] 14.74 8.0958 | 8.0093 | 7.9983
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5569] 15.26 8.3403 | 8.0606 | 8.0483
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5609] 15.37 8.3498 | 8.0714 | 8.0589
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5660] 15.51 8.3618 | 8.0853 | 8.0724
FXTN 2013 |PIBD2026L139 | 8.0000] _17Y| 12/7/2026] 5982] 16.39 84377 | 81727 | 81575
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6255] 17.14 8.5021 | 8.0468 | 8.2298
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6710] 18.38 8.6094 | 8.3702 | 8.3501
FXTN 2016 * |PIBD2030E166| _ 8.7500] 20Y| 5/27/2030] 7249] 19.86]  749.840000] 8.4750 | 2:38:34 PM| 8.4927 | 8.7365 | 8.5165 | 8.4927
FXTN 2502 |PIBD2530G029| 12.5000] 21Y| 7/28/2030] 7311] 20.03 8.7512 | 8.5350 | 8.5121
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031| 7493] 2053 8.7942 | 8.5892 | 8.5690
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7745] 21.02 8.8538 | 8.6643 | 8.6477
FXTN 25-05  |PIBD2532K057 | 8.5000] 23Y| 11/29/2032| 8166] 22.37 8.9534 | 8.7897 | 8.7793
FXTN 2506 * |PIBD2534K062| _ 9.2500| 25Y| 11/5/2034] 8872| 24.31 9.1204 | 9.0000 | 9.0000
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