Interpolated Bonds

August 12, 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 1023 |PIBD10101236 | 14.6250] <IM| 9/1/2010] 19| 0.05 4.0584 | 3.9500 | 3.9465
RTB 05-04 PID0510H043 | 10.6250] M| 9/8/2010] 26| 0.07 4.0811 | 3.9306 | 3.9257
FXTN 05-60 __|PIBD05101600 | 10.8750] M| 9/22/2010] 40| 0.11 2.409000] 4.5000 | 3:32:46 PM| 3.9015 | 4.1096 | 3.9347 | 3.9293
FXTN 0561 |PIBD0510L615 | 9.3750]  4M| 12/1/2010] 110] 0.30 41993 | 4.1280 | 4.1273
FXTN 1026 |PIBD1010L261 | 17.5000] _ 5M| 12/21/2010] 130] 0.36 40462 | 4.1547 | 4.1533
FXTN 0317 |PIBD0311A175|  5.3750] 5M| 1/417/2011] 157] 0.43 43095 | 4.1908 | 4.1883
FXTN 1027 |PIBD1011A278] 17.5000] _5M| 1/18/2011] 158] 0.43 43119 | 4.1921 | 4.1896
FXTN 07-35  |PIBDO0711A354| 11.0000]  5M| 1/22/2011] 162 0.44 43212 | 4.1975 | 4.1948
FXTN 0562 |PIBD0511C622] _ 8.5000] _7M| _ 3/3/2011] 202] 0.55] 128.479000] 4.3000 | 3:31:45 PM| 44712 | 4.3995 | 4.0672 | 4.0431
FXTN 07-36 _|PIBD0711D360| 12.0000] _8M| 4/15/2011] 245] 0.67 4.4699 | 4.3567 | 4.2918
FXTN 0563 |PIBD0511F638| 10.6250] 1iIM| 6/22/2011] 313] 0.86 45813 | 4.4981 | 4.3688
FXTN 07-37 __|PIBD0711G376] 12.0000] 11M| 7/22/2011] 343] 0.94 5100000] 45750 | 2:37:25 PM| 4.5750 | 4.6304 | 4.5605 | 4.4027
RTB 03-06 PIID0311G065 | 8.5000]  1Y| 7/31/2011] 352] 0.96 46450 | 4.5792 | 4.4129
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 403| 1.10 4.7363 | 4.6326 | 4.4932
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 424] 1.6 4.7747 | 4.6493 | 45285
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 432] 1.18 4.7893 | 4.6557 | 45419
RTB 05-05 PIID0511L054 | 5.8750] 1.5Y| 12/6/2011] 480] 1.32 0.209000] 5.0000 | 352:33 PM| 5.0000 | 4.8768 | 4.6939 | 4.6226
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y| 12/43/2011] 487] 1.33 4.8896 | 4.6994 | 46344
FXTN 0318 |PIBD0312A182|  5.8750] 15Y]  1/8/2012] 513 1.41 4.9370 | 4.7201 | 4.6781
SPTB10-02 _ |SPTB1012A021] 14.0000] 1.5Y| 1/31/2012] 536] 1.47 49790 | 4.7384 | 4.7168
FXTN 0565 |PIBD0512B658| _ 5.7500]  2Y| 2/21/2012] 557] 1.563] 486.092000] 4.7500 | 35725 PM| 4.7521 | 5.0173 | 4.7551 | 4.7521
FXTN 1029 |PIBD1012D291| 13.0000] _ 2Y| 4/25/2012] 621] 1.70 5.0620 | 4.8815 | 4.8756
FXTN 07-39 __|PIBD0712D395] 11.5000] _ 2Y| 4/28/2012] 624] 1.71 5.0650 | 4.8874 | 4.8814
RTB 0506 * |PID0512H067 | 7.1250]  2Y| _ 8/1/2012] 719] 1.97]  54.439000] 4.9500 | 3:06:28 PM| 5.0648 | 5.1327 | 5.0750 | 5.0648
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 736] 2.02 5.1370 | 5.0728 | 5.0619
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 773| 2.12] 1,010.294100] 4.9501 | 343559 PM| 5.0395 | 5.1465 | 5.0682 | 5.0557
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 796] 2.18 51503 | 5.0652 | 5.0518
FXTN 07-41 _|PIBDO0712K413| 10.5000] 2.5Y| 11/47/2012] 827] 2.27 51603 | 5.0613 | 5.0466
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y| _ 1/5/2013] 876] 2.40 51728 | 5.0551 | 5.0384
FXTN 0319 |PIBD0313A199|  5.2500] 2.5v] 1/7/2013] 878| 2.41] 1,107.697000] 5.0000 | 34720 PM| 5.0687 | 5.1733 | 5.0548 | 5.0381
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _ 3/3/2013] 933| 2.56] 4,725.081500] 5.0000 | 4:06:34 PM| 5.0288 | 5.1873 | 5.0479 | 5.0288
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 943| 2.58 51969 | 5.0513 | 5.0348
FXTN10-31 __|PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 957] 2.62 5.2104 | 5.0562 | 5.0433
FXTN 1032 |PIBD1013E320| 11.7500] _ 3Y| 5/15/2013] 1006] 2.76 50577 | 5.0732 | 5.0728
FXTN 07-44 _|PIBD0713F446 | 9.6250]  3Y| 6/29/2013] 1051] 2.88 53011 | 5.0889 | 5.1000
RTB 0507 * |PID0513G075 | _ 9.0000] _ 3Y| 7/31/2013] 1083| 2.97| 1,101.313000] 5.1250 | 4:04:36 PM| 5.1193 | 5.3319 | 5.1000 | 5.1193
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1153] 3.16 53215 | 5.1565 | 5.1540
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y| 11/2/2013] 1177] 3.22 53179 | 5.1759 | 5.1659
FXTN 0567 |PIBD0514A673|  6.2500] 3.5Y| 1/27/2014] 1263| 3.46] 36,600.000000] 5.1500 | 4:06:37 PM| 5.2086 | 5.3050 | 5.452 | 5.2086
FXTN 1034 |PIBD1014C341| 12.3750] _ 4Y| 3/25/2014] 1320] 3.62 54622 | 53733 | 5.3069
FXTN 10-35 * |PIBD1014G356] 12.7500] _ 4Y| 7/15/2014] 1432] 3.9 5.7712 | 5.6250 | 5.5000
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1503] 4.12] 5,109.064000] 5.4600 | 3:45:32 PM| 54598 | 5.7975 | 5.6361 | 55346
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y] 10/4/2014] 1513] .15 2,405.000000] 5.3850 | 3:32:18 PM| 54488 | 5.8012 | 56377 | 5.5394
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SPTB 10-03 _ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1523] 4.17 5.8049 | 56393 | 55443
FXTN 1036 |PIBD1015B367| 12.3750]  5Y| 2/24/2015| 1656 4.54 58543 | 5.6601 | 5.6090
FXTN 0568 |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1734] .75 4.000000] 5.8000 | 12:03:02 PM| 5.8000 | 5.8832 | 56723 | 5.6470
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1743| 4.78] _800.000000] 5.6250 | 3:31:23 PM| 5.6506 | 5.8865 | 5.6737 | 56514
FXTN 10-37 __|PIBD1015H370] 11.8750] 55Y| 8/25/2015] 1838] 5.04 5.8671 | 5.6937 | 5.6729
FXTN 1038 |PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1950 5.34 5.8442 | 5.7172 | 5.6982
FXTN10-39 _ |PIBD1016A393| _ 9.2500] 55Y| 1/12/2016] 1978] 5.42 5.8385 | 5.7231 | 5.7046
FXTN 07-48  |PIBD0716A488|  7.0000] 5.5Y| 1/27/2016] 1993| 5.46] 7,840.986000] 5.6750 | 3:47.12 PM| 5.7080 | 5.8354 | 5.7262 | 5.7080
FXTN 10-40 __|PIBD1016C407] _ 7.5000] _ 6Y| 3/30/2016] 2056] 5.63 5.8750 | 5.7672 | 5.7360
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2084 5.71 5.8926 | 5.7854 | 5.7485
FXTN 10-42 _ |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2214 6.07| 12,726.695000] 5.8000 | 4:09:50 PM| 5.8063 | 5.9742 | 5.8699 | 5.8063
RTB 07-01 PIID07161018 7.0000] _6.5Y| 9/24/2016] 2234] 6.12] _ 10.830000] 5.9500 | 12:15:25 PM| 5.9500 | 6.0035 | 5.8918 | 5.8305
FXTN 10-43 _|PIBD1016K436| _ 6.2500] 6.5Y| 11/16/2016] 2287] 6.27 6.0810 | 5.9499 | 5.8946
FXTN 07-49  |PIBD0717C493]  7.0000] _ 7Y| 3/31/2017] 2422 6.64] 3,733.789000] 5.9300 | 3:06:41 PM| 6.0870 | 6.2784 | 6.0977 | 6.0580
FXTN 20-01 * |PIBD2017D011] 14.3750]  7Y| 4/24/2017| 2446] 6.70 6.3135 | 6.1240 | 6.0870
FXTN 1044 |PIBD1017H447|  7.7500] 7.5Y| 8/23/2017| 2567] 7.03 64174 | 6.2181 | 6.1761
FXTN 10-45  |PIBD1018A451|  5.8750] 7.5Y| 1/31/2018] 2728] 7.47 6.5557 | 6.3433 | 6.0948
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 3021| 8.28 6.8073 | 65711 | 6.5106
FXTN 10-48 _ |PIBD1019B485|  7.8750] _ 9Y| 2/19/2019] 3112] 8.53 0.330000] 7.0000 | 4.14:34 PM| 7.0000 | 6.8855 | 6.6419 | 6.5777
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3476] 9.52| _ 650.000000] 6.7500 | 2:46:02 PM| 6.8459 | 7.1981 | 6.9250 | 6.8459
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4231] 11.59 74524 | 7.1587 | 7.0953
FXTN 20-03 _ |PIBD2022J033 | _12.7500] 13Y| 10/17/2022| 4448] 12.19 75256 | 7.0259 | 7.1670
FXTN 20-04 __|PIBD2023B048| 13.0000] _13Y| 2/20/2023] 4574] 12.53 7.5680 | 7.2649 | 7.2086
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4672] 12.80 7.6010 | 7.0953 | 7.2410
FXTN 20-06 _|PIBD2023J068 | _11.3750] _14Y| 10/23/2023] 4819] 13.20 7.6505 | 7.3408 | 7.2895
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5043] 13.82 7.7260 | 7.4101 | 7.3635
FXTN 20-08 __|PIBD2024H086| 12.8750] 14Y| _ 8/5/2024] 5106] 13.99 7.7472 | 7.4296 | 7.3843
FXTN 2009 |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5204] 14.26 7.7802 | 7.4600 | 7.4167
FXTN 20-10 __|PIBD2025D103| 12.1250] _15Y| 4/14/2025] 5358] 14.68 7.8321 | 7.5076 | 7.4676
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5547] 15.20 7.8958 | 7.5662 | 7.5300
FXTN 25:01  |PIBD2525K015| 18.2500] _16Y] 11/29/2025] 5587] 15.31 7.0093 | 7.5785 | 7.5432
FXTN 2012 |PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5638] 15.45 7.0265 | 7.5943 | 7.5601
FXTN 20-13 _|PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 5960] 16.33 8.0349 | 7.6940 | 7.6665
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6233] 17.08 8.1260 | 7.7786 | 7.7566
FXTN 20-15__|PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6688| 18.32 8.0802 | 7.9194 | 7.9070
FXTN 2016 |PIBD2030E166| _ 8.7500] 20Y| 5/27/2030] 7227| 19.80]  254.800000] 8.1125 | 11:11:45 AM| 8.1055 | 8.4618 | 8.0863 | 8.0850
FXTN 25:02 * |PIBD2530G029] 12.5000] _20Y| 7/28/2030] 7289] 19.97 84827 | 8.1055 | 8.1055
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031| 7471] 20.47 8.5320 | 8.1806 | 8.1806
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7723| 21.16 8.6003 | 8.0847 | 8.2847
FXTN 25-05  |PIBD2532K057 | 8.5000] 23Y| 11/29/2032] 8144| 22.31 8.7144 | 8.4585 | 8.4585
FXTN 25:06 * |PIBD2534K062| _ 9.2500] _25Y| 11/5/2034] 8850] 24.25 8.9058 | 8.7500 | 8.7500




