Interpolated Bonds

July 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
RTB 03-05 PIID0310H057 | 6.8750] <iM| _ 8/1/2010] 6] 0.02 1.000000] 4.4000 | 11:55:32 AM| 4.4000 | 4.0126 | 4.0058 | 3.9884
FXTN 1022 |PIBD1010H228| 14.6250] <1M| 8[0/2010] 15| 0.04 4.0353 | 4.0163 | 3.9674
FXTN 1023 |PIBD10101236 | 14.6250] M| _ 9/4/2010] 37| 0.10 4.0908 | 4.0419 | 3.9163
RTB 05-04 PID0510H043 | 10.6250] M| _9/8/2010] 44| 0.12 0.986000] 4.4000 | 11:10:45 AM| 4.4000 | 4.1085 | 4.0500 | 3.9000
FXTN 0560 __|PIBD05101600 | 10.8750] _2M| 9/22/2010] 58] 0.16 241170 | 4.0571 | 3.9500
FXTN 0561 |PIBD0510L615 | 9.3750] _4M| 12/1/2010] 128] 0.35 42021 | 41327 | 4.1327
FXTN 1026 |PIBD1010L261 | _17.5000] _ 5M| 12/21/2010] 148] 0.41 40384 | 4.1657 | 4.1657
FXTN 0317 |PIBD0311A175|  5.3750] _5M| 1/17/2011] 175] 0.48 40875 | 42102 | 42102
FXTN 1027 |PIBD1011A278] 17.5000] _5M| 1/18/2011] 176] 0.48 40893 | 4.2118 | 4.2118
FXTN 07-35  |PIBD0711A354| 11.0000] _6M| 1/22/2011] 180 0.49 40066 | 4.2184 | 4.2184
FXTN 0562 |PIBD0511C622] _ 8.5000] _7M| _ 3/3/2011] 220] 0.60] 141.500000] 4.5000 | 3:22.16 PM| 4.4951 | 4.3784 | 4.3146 | 4.3111
FXTN 07-36 _|PIBD0711D360| 12.0000] M| 4/15/2011] 263] 0.72 5.073900] 4.4250 | 2.14:15 PM| 4.4092 | 4.4673 | 4.4217 | 4.4139
FXTN 0563 |PIBD0511F638 | 10.6250] 11M| 6/22/2011] 331] 0.91 46081 | 4.5000 | 45764
FXTN 07-37 __|PIBD0711G376] 12.0000] _ 1Y| 7/22/2011] 361 0.99] _ 50.000000] 4.6500 | 10:49:31 AM| 4.6500 | 4.6685 | 4.6534 | 4.6361
RTB 03-06 PIID0311G065 | 8.5000] 1.6Y| 7/31/2011] 370] 1.01 3.137874] 51800 | 2:27:37 PM| 4.7496 | 4.6856 | 4.6635 | 4.6456
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 421] 1.15 47819 | 4.7211 | 4.6992
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y] 10/11/2011] 442] 1.21 48216 | 4.7449 | 4.7213
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 450 1.23 4.8368 | 4.7539 | 4.7297
RTB 05-05 PIID0511L054 | 5.8750] 1.5Y| 12/6/2011] 498] 1.36 4.9275 | 4.8081 | 4.7803
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y] 12/13/2011] 505 1.38 4.9407 | 4.8160 | 4.7876
FXTN 0318 |PIBD0312A182|  5.8750] 15Y|  1/8/2012] 531] 1.45 4.0898 | 4.8454 | 4.8150
SPTB10-02 __|SPTB1012A021] 14.0000] _ 2Y| 1/31/2012| 554] 152 5.0333 | 4.8713 | 4.8392
FXTN 0565 |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 575 1.58] 146.600000] 4.8500 | 2.14:58 PM| 4.8936 | 5.0730 | 4.8951 | 4.8613
FXTN 1029 |PIBD1012D291| 13.0000]  2Y| 4/25/2012] 639] 1.75 51939 | 4.9673 | 4.9286
FXTN 07-39 * |PIBD0712D395] 11.5000] _ 2Y| 4/28/2012] 642 1.76]  60.000000] 5.0250 | 11:14:19 AM| 5.0250 | 5.1996 | 4.9707 | 4.9318
RTB 05-06 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 737] 2.02 0.200000] 5.8500 | 11:29:24 AM| 5.8500 | 5.2452 | 5.0162 | 4.9859
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 754 2.07 5.0534 | 5.0043 | 4.9956
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 791] 2.17 1.086000] 5.5000 | 2:26:32 PM| 5.2566 | 5.2711 | 5.0420 | 5.0167
FXTN 10-30 __|PIBD1012J302 | _12.1250] 2.5Y| 10/17/2012] 814] 2.23 5.0822 | 5.0530 | 5.0298
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 845] 2.32 5.0971 | 5.0678 | 5.0474
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y| _ 1/5/2013] 894] 2.45 5.3206 | 5.0913 | 5.0753
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y| 1/7/2013] 896 2.45 53216 | 5.0922 | 5.0765
FXTN 0743 |PIBD0713C438| _ 8.7500]  3Y| 3/3/2013] 951] 2.61]  26.895400] 51000 | 3:22.27 PM| 5.1740 | 5.3480 | 5.1185 | 5.1078
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 961] 2.63 53508 | 5.1233 | 5.1135
FXTN10-31 __|PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 975 2.67 53595 | 5.1300 | 5.1215
FXTN10-32 __ |PIBD1013E320] 11.7500] _ 3Y| 5/15/2013] 1024] 2.81 5.3830 | 5.1535 | 5.1494
FXTN 07-44 * |PIBD0713F446 | 9.6250]  3Y| 6/29/2013] 1069] 2.93 54046 | 5.1750 | 5.1750
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1101 3.02 1.810000] 5.2000 | 11:09:34 AM| 5.2000 | 54272 | 5.1963 | 5.1967
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y] 10/9/2013] 1171] 3.21 54766 | 52428 | 50442
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y| 11/2/2013] 1195] 3.27 54935 | 52588 | 5.2604
FXTN 0567 |PIBD0514A673|  6.2500] _ 4Y| 1/27/2014] 1281] 3.51| 8,106.000000] 54600 | 4.14:18 PM| 54333 | 5.5542 | 53159 | 5.3187
FXTN 1034 |PIBD1014C341| 12.3750]  4Y| 3/25/2014] 1338] 3.67 55944 | 53538 | 5.3574
FXTN 10-35 * |PIBD1014G356] 12.7500] _ 4Y| 7/15/2014] 1450] 3.97 56735 | 54283 | 54333
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RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1521] 4.17] 1,562.000000] 5.7800 | 32221 PM| 5.8097 | 5.7996 | 55702 | 55798
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1531] 4.19 58173 | 55902 | 5.6004
SPTB10:03 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1541] 4.22 5.8351 | 56102 | 5.6211
FXTN 1036 |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1674] 4.59 6.0713 | 5.8761 | 5.8955
FXTN 0568 |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1752 .80 6.0098 | 6.0320 | 6.0564
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1761 4.82] 100.000000] 6.1000 | 3:41:36 PM| 6.0750 | 6.2258 | 6.0500 | 6.0750
FXTN 10-37 __|PIBD1015H370] 11.8750] 55Y| 8/25/2015] 1856] 5.08 6.2530 | 6.0864 | 6.1027
FXTN 10-38 __|PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1968 5.39 6.0850 | 6.1294 | 6.1353
FXTN 10-39 _|PIBD1016A393| _ 9.2500] 55Y| 1/12/2016] 1996] 5.47 6.0930 | 6.1401 | 6.1435
FXTN 07-48  |PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2011] 551] 7,000.000000] 6.1650 | 3.16:37 PM| 6.1478 | 6.2973 | 6.1459 | 6.1478
FXTN 10-40 __|PIBD1016C407] _ 7.5000] _ 6Y| 3/30/2016] 2074] 5.68 6.3326 | 6.1604 | 6.1794
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2102] 5.76 6.3483 | 6.1798 | 6.1935
FXTN 10-42 _ |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2232 6.12| 7,458.000000] 6.2800 | 4.13.48 PM| 6.2587 | 6.4212 | 6.2083 | 6.2587
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2252] 6.17 1.200000] 6.6500 | 11:11:55 AM| 6.6500 | 6.4865 | 6.2599 | 6.2883
FXTN 10-43 __|PIBD1016K436] _ 6.2500] 6.5Y| 11/16/2016] 2305] 6.32 6.6596 | 6.3438 | 6.3668
FXTN 0749 |PIBD0717C493| _ 7.0000] _ 7Y| 3/31/2017] 2440| 6.68] 2,790.000000] 6.6500 | 3:47:16 PM| 6.6022 | 7.1005 | 6.5576 | 6.5667
FXTN 20-01 * |PIBD2017D011] 14.3750] _ 7Y| 4/24/2017| 2464] 6.75 71788 | 6.5956 | 6.6022
FXTN 1044 |PIBD1017H447| _ 7.7500] 7.5Y| 8/23/2017| 2585 7.08 7.2350 | 6.7018 | 6.7077
FXTN 10-45  |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2746] 7.52 7.3096 | 6.8432 | 6.8480
FXTN 1047 |PIBD1018K478| _ 8.8750] 8.5Y| 11/20/2018] 3039] 8.33 74455 | 7.1005 | 7.1034
FXTN 10-46 __ |PIBD1019B485|  7.8750] _ 9Y| 2/19/2019] 3130] 8.58] 565.000000] 7.2950 | 2:44:39 PM| 7.4917 | 7.4877 | 7.1804 | 7.1827
FXTN 10-50 * |PIBD1020B508| _ 7.7500] 10Y| 2/18/2020] 3494] 9.57]  28.000000] 7.0250 | 12:22:28 PM| 7.2250 | 7.6565 | 7.5000 | 7.5000
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4249] 11.64 7.8469 | 7.6879 | 7.6879
FXTN 20-03 _ |PIBD2022J033 | 12.7500] 13Y| 10/17/2022| 4466] 12.04 7.0016 | 7.7419 | 7.7419
FXTN 20-04 __|PIBD2023B048| 13.0000] _13Y| 2/20/2023] 4592] 12.58 7.0334 | 7.7732 | 7.7732
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4690] 12.85 7.9581 | 7.7976 | 7.7976
FXTN 20-06 _|PIBD2023J068 | _11.3750] _ 14Y| 10/23/2023] 4837] 13.25 7.0952 | 7.8342 | 7.8342
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5061] 13.87 8.0516 | 7.8900 | 7.8899
FXTN 20-08 __|PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5124] 14.04 8.0675 | 7.9056 | 7.9056
FXTN 20-09 _ |PIBD2024K091 | 13.7500] 15Y| 11/11/2024] 5202| 14.31 8.0922 | 7.9300 | 7.9300
FXTN 20-10 __|PIBD2025D103| 12.1250] _15Y| 4/14/2025] 5376] 14.73 8.1311 | 7.9683 | 7.9683
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5565] 15.25 8.1787 | 8.0154 | 8.0153
FXTN 25:01  |PIBD2525K015] 18.2500]  16Y| 11/29/2025] 5605| 15.36 8.1888 | 8.0253 | 8.0253
FXTN 2012 |PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5656] 15.50 8.2017 | 8.0380 | 8.0380
FXTN 20-13 _|PIBD2026L139 | 8.0000] _17Y| 12/7/2026] 5978] 16.38 8.0828 | 8.1182 | 8.1181
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6251] 17.13 8.3517 | 8.1861 | 8.1860
FXTN 20-15__|PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6706] 18.37 8.4664 | 8.2993 | 8.2992
FXTN 20-16 _* |PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7245| 19.85] 652.000000] 8.4000 | 3:45:26 PM| 8.4334 | 8.6023 | 8.4335 | 8.4334
FXTN 25:02  |PIBD2530G029] 12.5000] _21Y| 7/28/2030] 7307] 20.02 8.6199 | 8.4532 | 84531
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031| 7489] 2052 86714 | 85111 | 85110
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7741] 21.21 8.7428 | 85913 | 85912
FXTN 25-05  |PIBD2532K057 | 8.5000] 23Y| 11/29/2032| 8162] 22.36 8.8620 | 8.7253 | 8.7253
FXTN 25:06 * |PIBD2534K062| _ 9.2500] _25Y| 11/5/2034] 8868] 24.30 9.0619 | 8.9500 | 8.9500
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