Interpolated Bonds

July 27,2010

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 | 6.8750] <IM| _ 8/1/2010] 4| 0.01 4.0077 | 4.0000 | 3.9838
FXTN 1022 |PIBD1010H228| 14.6250] <1M| 8[0/2010] 13| 0.04 4.0307 | 4.0000 | 3.9352
FXTN 1023 |PIBD10101236 | 14.6250]  1M| _ 9/1/2010] 35| 0.10 4.0871 | 4.0000 | 3.8163
RTB 05-04 PID0510H043 | 10.6250] M| _9/8/2010] 42| 0.12 41050 | 4.0000 | 3.7785
FXTN 05-60 __ |PIBD05101600 | 10.8750] 2M| 9/22/2010] 56| 0.15 41231 | 4.0034 | 3.8274
FXTN 0561 |PIBD0510L615 | 9.3750] _4M| 12/1/2010] 126] 0.35 40442 | 4.1102 | 4.0703
FXTN 1026 |PIBD1010L261 | 17.5000] _ 5M| 12/21/2010] 146] 0.40 40875 | 4.1663 | 4.1393
FXTN 0317 |PIBD0311A175|  5.3750] 5M| 1/47/2011] 173] 0.47 43459 | 4.0420 | 4.2324
FXTN 1027 |PIBD1011A278| 17.5000] _5M| 1/18/2011] 174] 0.48 43481 | 4.0448 | 4.0358
FXTN 07-35  |PIBD0711A354| 11.0000] _6M| 1/22/2011] 178] 0.49 43567 | 4.2560 | 4.0496
FXTN 0562 |PIBD0511C622| _ 8.5000] _7M| _ 3/3/2011] 218] 0.60 9.698000] 43751 | 11:10:27 AM| 4.3751 | 4.4293 | 4.3089 | 4.3050
FXTN 07-36 __|PIBD0711D360| 12.0000] _9M| 4/15/2011] 261] 0.72 9.005400] 4.4000 | _2:06:08 PM| 4.4000 | 4.5056 | 4.3585 | 4.3546
FXTN 05-63 _ |PIBD0511F638 | 10.6250] 11M| 6/22/2011] 329] 0.90 46263 | 44371 | 4.4332
FXTN 07-37 __|PIBD0711G376] 12.0000] _ 1Y| 7/22/2011] 359] 0.98 0.407724] 4.3000 | 10:49:33 AM| 4.3000 | 4.6796 | 4.4718 | 4.4678
RTB 03-06 PID0311G065 | 8.5000] 1.5Y| 7/31/2011] 368] 1.01 1430227] 4.4000 | 9:20:55 AM| 4.4000 | 4.6965 | 4.4875 | 4.4837
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 419 1.15 4.7994 | 46150 | 4.6121
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 440] 1.24 4.8417 | 46675 | 4.6650
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 448] 1.3 4.8579 | 4.6875 | 4.6852
RTB 0505 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 496] 1.36 0.250000] 5.2000 | 10:40:23 AM| 5.2000 | 4.9547 | 4.8075 | 4.8061
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y] 12/13/2011] 503] 1.38 4.9688 | 4.8250 | 4.8237
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y|  1/8/2012] 529] 1.45 5.0213 | 4.8900 | 4.8892
SPTB10-02 _ |SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 552 1.5 5.0676 | 4.9475 | 4.9471
FXTN 05-65  |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 573| 157]  31.937200] 4.9500 | 34458 PM| 4.9502 | 5.1100 | 5.0000 | 5.0000
FXTN 1029 |PIBD1012D291| 13.0000]  2Y| 4/25/2012] 637] 1.75 50125 | 51433 | 5.1433
FXTN 07-39 * |PIBD0712D395| 11.5000] _ 2Y| 4/28/2012] 640] 1.75 52173 | 5.1500 | 5.1500
RTB 05-06 PID0512H067 | 7.1250] 2.5Y] _ 8/1/2012] 735 2.01 5.0319 | 5.1577 | 51472
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8[8/2012] 752] 2.06 5.0345 | 51591 | 51467
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 789] 2.16] _ 16.910000] 5.1000 | 353:41 PM| 51610 | 5.2401 | 5.1621 | 5.1456
FXTN 1030 |PIBD1012J302 | _12.1250] 2.5Y] 10/17/2012] 812] 2.02 5.0436 | 5.1639 | 5.1449
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 843 2.31 5.0484 | 5.1664 | 5.1440
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y]  1/5/2013] 892] 2.44 50550 | 51704 | 5.1426
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y| 1/7/2013] 894] 2.45 7.500000] 5.1000 | 3:54:10 PM| 5.1000 | 5.2562 | 5.1706 | 5.1425
FXTN 0743 |PIBD0713C438| _ 8.7500]  3Y| _ 3/3/2013] 949] 2.60] 123.000000] 51200 | 3:57:00 PM| 5.1409 | 5.2646 | 5.1750 | 5.1409
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 959] 2.63 50795 | 5.1941 | 5.1629
FXTN 1031 |PIBD1013C316| 12.7500] _ 3Y| 3/27/2013] 973| 2.67 5.3004 | 52208 | 5.1936
FXTN 1032 |PIBD1013E320| 11.7500]  3Y| 5/15/2013] 1022] 2.80 53734 | 53142 | 53012
FXTN 07-44 * |PIBDO713F446 |  9.6250]  3Y| 6/29/2013] 1067] 2.92 5.4404 | 54000 | 5.4000
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1099] 3.01 54500 | 5.4063 | 54066
FXTN 1033 |PIBD1013J337 | _11.0000] 3.5Y] 10/9/2013] 1169] 3.20 54802 | 54201 | 54210
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y| 11/2/2013] 1193] 3.27 54895 | 5.4248 | 54259
FXTN 0567 _ |PIBD0514A673| _ 6.2500] _ 4Y| 1/27/2014] 1279] 3.50] 8,110.315000] 54500 | 411:00 PM| 5.4436 | 55231 | 5.4417 | 54436
FXTN 1034 |PIBD1014C341| 12.3750]  4Y| 3/25/2014] 1336] 3.66 55808 | 55120 | 5.4964
FXTN 1035 * |PIBD1014G356| 12.7500] _ 4Y| 7/15/2014 1448] 3.97 5.6942 | 5.6500 | 5.6000
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RTB 0508 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1519] 4.16] 260.000000] 5.8200 | 4:11:08 PM| 5.8252 | 5.8194 | 57483 | 5.7100
FXTN 07-46  |PIBD0714J466 | 6.5000] 4.5Y] 10/4/2014] 1529] 4.19]  550.000000] 5.8200 | 41422 PM| 5.8245 | 5.8370 | 5.7621 | 5.7255
SPTB10-03 __|SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1539 4.2 5.8546 | 5.7760 | 5.7410
FXTN 1036 |PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1672] 4.58 6.0890 | 5.9601 | 5.9470
FXTN 0568 |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1750] 4.79 6.0264 | 6.0681 | 6.0678
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1759] 4.82] 580.000000] 6.0850 | 11:23:53 AM| 6.0817 | 6.2423 | 6.0805 | 6.0817
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1854] 5.8 6.0394 | 6.1010 | 6.1017
FXTN 10-38 __|PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1966] 5.39 6.0359 | 6.1252 | 6.1252
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 1994] 546 6.2351 | 6.1312 | 6.1310
FXTN 07-48  |PIBD0716A488|  7.0000] 5.5Y| 1/27/2016] 2009] 5.50] 6,845.051000] 6.1350 | 41025 PM| 6.1342 | 6.2346 | 6.1345 | 6.1342
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2072] 568 6.0821 | 6.1673 | 6.1685
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2100] 5.75 6.3032 | 6.1819 | 6.1838
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2230] 6.11] 3,015.000000] 6.2500 | 12:30:41 PM| 6.0546 | 6.4012 | 6.0496 | 6.2546
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2250] 6.16 1.200000] 6.9900 | 11:16:05 AM| 6.9900 | 6.4632 | 6.0819 | 6.2864
FXTN 1043 |PIBD1016K436] _ 6.2500] 6.5Y| 11/16/2016] 2303| 6.31 6.6277 | 6.3673 | 6.3707
FXTN 07-49  |PIBD0717C493]  7.0000] _ 7Y| 3/31/2017] 2438 6.68] 1,120.000000] 6.6230 | 11:3120 AM| 6.6236 | 7.0467 | 6.5849 | 6.5854
FXTN 20-01 * |PIBD2017D011| 14.3750]  7Y| 4/24/2017| 2462] 6.75 71212 | 6.6236 | 6.6236
FXTN 1044 |PIBD1017H447| _ 7.7500] 7.5Y| 8/23/2017| 2583] 7.08 71815 | 6.7031 | 6.7128
FXTN 1045 |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018| 2744] 7.5 72617 | 6.8088 | 6.8316
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 3037] 8.32 7.4078 | 7.0012 | 7.0476
FXTN 1048 |PIBD1019B485| _ 7.8750] _ 9Y| 2/19/2019] 3128| 8.57| 488.863000] 7.20900 | 3:25:40 PM| 7.0940 | 7.4532 | 7.0610 | 7.1147
FXTN 10-50 * |PIBD1020B508| _ 7.7500] 10Y| 2/18/2020] 3492] 9.57] 225.000000] 7.4350 | 12:11:53 PM| 7.3832 | 7.6346 | 7.3000 | 7.3832
FXTN 2002 |PIBD2022C021| 15.0000] 12Y| 3/14/2022| 4247] 11.64 7.8315 | 7.5247 | 7.5909
FXTN 20-03 _ |PIBD2022J033 | _12.7500] 13Y| 10/17/2022| 4464] 12.23 7.8881 | 7.5893 | 7.6506
FXTN 20-04 __|PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4590] 12.58 7.0209 | 7.6268 | 7.6852
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023| 4688] 12.84 7.0465 | 7.6560 | 7.7122
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023| 4835] 13.25 7.0848 | 7.6998 | 7.7526
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5059] 13.86 8.0432 | 7.7664 | 7.8143
FXTN 2008 |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5122] 14.03 8.0596 | 7.7852 | 7.8316
FXTN 2009 |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5220] 14.30 8.0852 | 7.8144 | 7.8585
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5374] 14.72 8.1253 | 7.8602 | 7.9009
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5563] 15.04 8.1746 | 7.9165 | 7.9509
FXTN 2501 |PIBD2525K015| 18.2500  16Y| 11/29/2025] 5603| 15.35] _ 21.044000] 8.0350 | 12:46:19 PM| 8.0375 | 8.1851 | 7.9284 | 7.9639
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5654] 15.49 8.1984 | 7.9436 | 7.9779
FXTN 2013 |PIBD2026L139 | 8.0000] 17Y| 12/7/2026] 5976] 16.37 8.0823 | 8.0394 | 8.0665
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6249] 17.12 0.500000] 8.1000 | 3:20:13 PM| 8.1000 | 8.3535 | 8.1207 | 8.1416
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6704] 18.37 84721 | 8.2561 | 8.2668
FXTN 2016 |PIBD2030E166| _ 8.7500] 20Y| 5/27/2030] 7243| 19.84] 606.617657| 84250 | 33520 PM| 8.4321 | 8.6127 | 8.4165 | 8.4151
FXTN 2502 * |PIBD2530G029] 12.5000] _20Y| 7/28/2030] 7305| 20.01 8.6288 | 84350 | 84321
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031] 7487| 20.51 8.6836 | 8.5000 | 8.4983
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7739] 21.20 8.7593 | 8.5921 | 8.5900
FXTN 2505 |PIBD2532K057 | 8.5000] 23Y| 11/29/2032| 8160] 22.36 8.8859 | 8.7445 | 8.7432
FXTN 2506 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034 8866] 24.29 9.0981 | 9.0000 | 9.0000
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