Interpolated Bonds

July 08, 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] 11| 0.03 4.0066 | 3.9844 | 3.9844
FXTN 0559 |PIBD0510G595] 10.7500] <iM| 7/21/2010] 12| 0.03 4.0073 | 3.9828 | 3.9828
RTB 03-05 PIID0310H057 | 6.8750] <iM| _ 8/1/2010] 23] 0.06 4.0145 | 3.9656 | 3.9656
FXTN 1022 |PIBD1010H228| 14.6250] _ 1M| 8[0/2010] 32| 0.09 4.0205 | 3.9516 | 3.9516
FXTN 1023 |PIBD10101236 | 14.6250] _2M| _ 9/1/2010] 54| 0.15 4.0294 | 3.9500 | 3.9500
RTB 05-04 PID0510H043 | 10.6250] _2M| _ 9/8/2010] 61| 0.17 0.900000] 4.1500 | 10:28:52 AM| 4.1500 | 4.0321 | 3.9500 | 3.9500
FXTN 05-60 __|PIBD05101600 | 10.8750] _ 2M| 9/22/2010] 75| 0.21 4.0376 | 3.9500 | 3.9500
FXTN 0561 |PIBD0510L615 | 9.3750]  5M| 12/1/2010] 145] 0.40 41796 | 4.0929 | 4.0929
FXTN 1026 |PIBD1010L261 | _17.5000] _ 5M| 12/21/2010] 165] 0.45 40083 | 4.1439 | 4.1439
FXTN 0317 |PIBD0311A175|  5.3750] _7M| 1/17/2011] 192] 053 42049 | 42141 | 4.2141
FXTN 1027 |PIBD1011A278] 17.5000] _7M| 1/18/2011] 193] 0.53 42975 | 4.2170 | 4.2170
FXTN 07-35  |PIBDO0711A354| 11.0000] _7M| 1/22/2011] 197] 0.54 43080 | 4.2083 | 4.2283
FXTN 0562 |PIBD0511C622] _ 8.5000] _8M| _ 3/3/2011] 237] 0.65 0.417000] 4.5000 | 11:26:02 AM| 45000 | 4.4121 | 4.3414 | 4.3414
FXTN 07-36 _|PIBD0711D360| 12.0000] M| 4/15/2011] 280 0.77 45240 | 4.4629 | 4.4629
FXTN 0563 |PIBD0511F638| 10.6250]  1Y| 6/22/2011] 348] 0.95 4.7010 | 4.6552 | 46552
FXTN 07-37 __|PIBD0711G376] 12.0000] 1.5Y| 7/22/2011] 378 1.04 47574 | 4.7034 | 4.6977
RTB 03-06 PIID0311G065 | 8.5000] 1.5Y] 7/31/2011] 387] 1.0 2.390000] 4.6025 | 10:40:11 AM| 4.6025 | 4.7724 | 4.7145 | 4.7066
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 438] 1.20 48571 | 4.7774 | 4.7569
FXTN 1028 |PIBD1011J288 | _16.5000] 1.5Y| 10/11/2011] 459] 1.26 4.8920 | 4.8033 | 4.7776
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 467 1.08 4.9053 | 4.8132 | 4.7855
RTB 05-05 PIID0511L054 | 5.8750] 1.5Y| 12/6/2011] 515] 1.41 1.965400] 4.7000 | 11:3357 AM| 4.7000 | 4.9850 | 4.8724 | 4.8329
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y| 1243/2011] 522 1.43 4.9966 | 4.8810 | 4.8398
FXTN 0318 |PIBD0312A182|  5.8750] 15Y|  1/8/2012] 548 1.50 5.0398 | 4.9131 | 4.8655
SPTB10-02 __|SPTB1012A021] 14.0000] _ 2Y| 1/31/2012] 571] 156 5.0780 | 4.0414 | 4.8882
FXTN 0565 |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 592 1.62]  200.000000] 4.9750 | 11:54:58 AM| 4.9750 | 5.1129 | 4.9674 | 4.9089
FXTN 1029 |PIBD1012D291| 13.0000]  2Y| 4/25/2012] 656] 1.80 52192 | 5.0463 | 4.9720
FXTN 07-39 * |PIBD0712D395] 11.5000] _ 2Y| 4/28/2012] 659] 1.81 5.0242 | 5.0500 | 4.9750
RTB 05-06 PID0512H067 | 7.1250] 2.5Y| _ 8/1/2012] 754] 2.07 5.0621 | 5.0603 | 5.0029
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y] 8/18/2012] 771 2.1 5.0688 | 5.0622 | 5.0079
RTB 03-07 PIID03121070 5.0500] 2.5vY| 9/24/2012] 808| 2.21 1700000] 5.0750 | _3:00:00 PM| 5.0897 | 5.2836 | 5.0662 | 5.0187
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 831] 2.8 5.0927 | 5.0687 | 5.0255
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 862] 2.36 53051 | 5.0721 | 5.0346
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y|  1/5/2013] 911] 2.50 5.3246 | 5.0774 | 5.0490
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y] 1/7/2013] 913| 2.50] 301.000000] 51000 | 12:13:16 PM| 5.1748 | 5.3254 | 5.0777 | 5.0495
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _ 3/3/2013] 968| 2.65] 3,075.000000] 5.1500 | _4:01:45 PM| 5.1003 | 5.3473 | 5.0837 | 5.0657
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 978| 2.68 53512 | 5.0847 | 5.0686
FXTN 10-31 __ |PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 992] 2.7 5.3568 | 5.0863 | 5.0727
FXTN 1032 |PIBD1013E320| 11.7500] _ 3Y| 5/15/2013] 1041] 2.85 53763 | 5.0916 | 5.0871
FXTN 07-44 * |PIBDO0713F446 |  9.6250]  3Y| 6/29/2013] 1086] 2.98 5.3942 | 5.0965 | 5.1003
RTB 05-07 PIID0513G075 | 9.0000] 3.5Y| 7/31/2013] 1118] 3.06 54235 | 5.1294 | 5.1341
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1188] 3.25 54876 | 52014 | 5.2079
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y| 11/2/2013] 1212] 3.32 55095 | 52260 | 5.2332
FXTN 0567 |PIBD0514A673|  6.2500] _ 4Y| 1/27/2014] 1298| 3.56| 14,722.600000] 5.4500 | 4:08:10 PM| 5.3840 | 5.5882 | 5.3145 | 5.3239
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FXTN 10-34 * |PIBD1014C341| 12.3750]  4Y| 3/25/2014] 1355] 3.71 5.6404 | 53731 | 5.3840
FXTN 10-35  |PIBD1014G356| 12.7500] 4.5Y| 7/15/2014] 1467] 4.02 58275 | 55519 | 55616
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1538] 4.21] 6,181.595000] 5.7200 | 3:00.19PM| 5.7416 | 5.9461 | 5.6652 | 56742
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1548| .04 3,383.384000] 5.8500 | 4:00:40 PM| 5.7519 | 5.9628 | 5.6812 | 5.6901
SPTB10:03 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1558] 4.27 5.9795 | 5.6971 | 5.7059
FXTN 1036 |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1691] 4.63 6.2016 | 5.9094 | 5.9169
FXTN 0568 |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1769] 4.85] 100.000000] 6.1500 | 9:21:53 AM| 6.1500 | 6.3319 | 6.0340 | 6.0406
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1778] 4.87] 1,330.000000] 6.0900 | 3:40:00 PM| 6.0477 | 6.3469 | 6.0483 | 6.0548
FXTN 10-37 __|PIBD1015H370] 11.8750] 55Y| 8/25/2015] 1873 5.13 6.3085 | 6.0768 | 6.0866
FXTN 1038 |PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1985| 5.44 6.0632 | 6.1104 | 6.1241
FXTN10-39 _ |PIBD1016A393| _ 9.2500] _ 6Y| 1/12/2016] 2013] 5.52 6.0518 | 6.1188 | 6.1335
FXTN 07-48  |PIBD0716A488|  7.0000] _ 6Y| 1/27/2016] 2028| 5.56| 7,642.160000] 6.2000 | 41220 PM| 6.1385 | 6.2458 | 6.1233 | 6.1385
FXTN 10-40 __|PIBD1016C407] _ 7.5000] __ 6Y| 3/30/2016] 2091] 5.73 6.3090 | 6.1786 | 6.1849
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2119] 5.81 6.3371 | 6.2032 | 6.2055
FXTN 10-42 _ |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2249 6.16] 6,624.200000] 6.3200 | 343:19 PM| 6.3012 | 6.4677 | 6.3172 | 6.3012
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2269] 6.02 6.5285 | 6.3344 | 6.3213
FXTN 10-43 __|PIBD1016K436] _ 6.2500] 6.5Y| 11/16/2016] 2322] 6.36 6.6896 | 6.3799 | 6.3747
FXTN 07-49  |PIBD0717C493]  7.0000] _ 7Y| 3/31/2017] 2457| 6.73] 2,395.000000] 6.5600 | 413:01 PM| 6.5349 | 7.1001 | 6.4958 | 65107
FXTN 20-01 * |PIBD2017D011] 14.3750] _ 7Y| 4/24/2017| 2481] 6.80 74731 | 65164 | 65349
FXTN 1044 |PIBD1017H447] _ 7.7500] 7.5Y| 8/23/2017] 2602] 7.13]  145.000000] 6.8500 | 10:19:53 AM| 6.9118 | 7.2323 | 6.6184 | 6.6406
FXTN 10-45  |PIBD1018A451|  5.8750] _ 8Y| 1/31/2018] 2763] 7.57 73110 | 6.7540 | 6.7813
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 3056 8.37 7.4544 | 7.0009 | 7.0372
FXTN 10-46 __|PIBD1019B485|  7.8750] _ 9Y| 2/19/2019] 3147| 8.62] 880.495000] 7.2000 | 2:34:54 PM| 7.0568 | 7.4989 | 7.0776 | 7.1168
FXTN 10-50 * |PIBD1020B508| _ 7.7500] 10Y| 2/18/2020] 3511 9.62]  747.720000] 7.5000 | 12:02:02 PM| 7.4348 | 7.6769 | 7.3843 | 7.4348
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4266] 11.69 7.8715 | 7.6135 | 7.6537
FXTN 20-03 _ |PIBD2022J033 | 12.7500] 13Y| 10/17/2022| 4483] 12.28 7.0275 | 7.6794 | 7.7166
FXTN 20-04 __|PIBD2023B048| 13.0000] _13Y| 2/20/2023] 4609] 12.63 7.9600 | 7.7176 | 7.7532
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4707] 12.90 7.0852 | 7.7474 | 7.7816
FXTN 20-06 _|PIBD2023J068 | _11.3750] _14Y| 10/23/2023] 4854] 13.30 8.0231 | 7.7920 | 7.8242
FXTN 20-07 __ |PIBD2024F075| 12.3750] 14Y|  6/3/2024] 5078| 13.91 8.0809 | 7.8600 | 7.8891
FXTN 20-08 __|PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5141] 14.08 8.0971 | 7.8791 | 7.9074
FXTN 2009 |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5239] 14.35 8.1204 | 7.9089 | 7.9358
FXTN 20-10 __|PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5393] 14.78 8.1621 | 7.9557 | 7.9805
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5582] 15.29 8.2108 | 8.0130 | 8.0353
FXTN 25:01  |PIBD2525K015] 18.2500] _16Y| 11/29/2025] 5622] 15.40 8.0211 | 8.0252 | 8.0469
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5673] 15.54 8.0342 | 8.0407 | 8.0617
FXTN 20-13 _|PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 5995| 16.42 8.3172 | 8.1384 | 8.1550
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6268] 17.17 8.3876 | 8.213 | 8.2342
FXTN 20-15_|PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6723| 18.42 8.5040 | 8.3504 | 8.3661
FXTN 2016 * |PIBD2030E166| _ 8.7500] 20Y| 5/27/2030] 7262| 19.90] 1,017.125000] 8.5000 | 11:34:56 AM| 8.5204 | 8.6438 | 8.5230 | 852024
FXTN 25:02  |PIBD2530G029] 12.5000] _21Y| 7/28/2030] 7324] 20.07 8.6582 | 8.5374 | 85369
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031] 7506] 20.56 8.7003 | 8.5797 | 85792
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7758] 21.25 8.7586 | 8.6382 | 8.6378
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FXTN 25-05 _ |PIBD2532K057| _ 8.5000] 23Y| 11/29/2032] 8179] 22.41 8.8559 | 8.7360 | 8.7358
FXTN 25-06 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034 8885| 24.34 9.0192 | 8.9000 | 8.9000




