Interpolated Bonds

August 02, 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 1022 |PIBD1010H228| 14.6250] <IM| 8/10/2010] 7] 0.02 40119 | 3.9687 | 3.9703
FXTN 1023 |PIBD10101236 | 14.6250] _ 1M| _ 9/1/2010] 29| 0.08 4.0554 | 3.8541 | 3.8612
RTB 05-04 PIID0510H043 | 10.6250] M| 9/8/2010] 36| 0.10 6.844000] 4.6000 | 256:43 PM| 40461 | 4.0692 | 3.8176 | 3.8265
FXTN 05-60 _|PIBD05101600 | 10.8750] 2M| 9/22/2010] 50| 0.14 4.0798 | 3.8631 | 3.8792
FXTN 0561 |PIBD0510L615| _ 9.3750]  4M| 12/4/2010] 120] 0.33 41893 | 4.0710 | 4.0982
FXTN 1026 |PIBD1010L261 | 17.5000]  5M| 12/21/2010] 140] 0.38 40449 | 4.1220 | 41417
FXTN 0317 |PIBD0311A175]  5.3750] 5M| 1/17/2011] 167] 0.46 43199 | 4.1907 | 4.2003
FXTN 1027 |PIBD1011A278| 17.5000] 5M| 1/18/2011] 168] 0.46 43207 | 4.1933 | 4.2025
FXTN 07-35  |PIBD0711A354] 11.0000] _ 5M| 1/22/2011] 172] 0.47 43338 | 4.2035 | 4.2112
FXTN 0562 |PIBD0511C622| _ 8.5000] _7M| _ 3/3/2011] 212] 058 3.334000] 4.5000 | 3:33:53 PM| 4.3892 | 4.4225 | 4.0985 | 4.2853
FXTN 07-36 _|PIBD0711D360] 12.0000] _9M| 4/15/2011] 255] 0.70 4.400900] 4.4000 | 3:28:07 PM| 4.4000 | 4.4980 | 4.3947 | 4.3539
FXTN 05-63  |PIBD0511F638 | 10.6250] 11M| 6/22/2011] 323 0.88 46174 | 45467 | 4.4623
FXTN 07-37 __|PIBD0711G376] 12.0000] _ 1Y| 7/22/2011] 353 0.97]  27.650000] 4.5800 | 11:0053 AM| 4.5800 | 4.6701 | 4.6138 | 4.5101
RTB 03-06 PIID0311G065 | 8.5000] __ 1Y| 7/31/2011] 362| 0.99 2.144000] 4.8750 | 3:26:10 PM| 4.8750 | 4.6868 | 4.6322 | 4.5273
SPTB10-01 __|SPTB10111016 | 15.5000] 1.5Y] 9/20/2011] 413] 1.13 4.7879 | 4.7237 | 4.6449
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 434] 1.19 48295 | 4.7614 | 4.6933
FXTN 0564 |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2091] 442 1.21] _ 17.400000] 4.7500 | 11:37:57 AM| 4.7500 | 4.8453 | 4.7757 | 4.7118
RTB 05-05 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 490] 1.34 0.955000] 5.2000 | 12:31:08 PM| 5.2000 | 4.9405 | 4.8618 | 4.8225
FXTN 0419 |PIBD0411L191 | 5.8750] 1.5Y| 12/13/2011] 497] 1.36 49543 | 4.8744 | 4.8386
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y| 1/8/2012] 523 1.43 5.0069 | 4.9211 | 4.8985
SPTB 1002 |SPTB1012A021] 14.0000] 1.5Y] 1/31/2012] 546] 1.50 5.0515 | 4.9623 | 4.9516
FXTN 05-65  |PIBD0512B658 | 5.7500]  2Y| 2/21/2012] 567 1.5 7.703000] 4.8500 | 3:32:51 PM| 4.8739 | 5.0931 | 5.0000 | 5.0000
FXTN 1020 |PIBD1012D291] 13.0000] _ 2Y| 4/25/2012] 631] 1.73 5.1358 | 5.0226 | 5.0217
FXTN 07-39 __|PIBD0712D395| 11.5000]  2Y| 4/28/2012| 634 1.74 51378 | 5.0237 | 5.0227
RTB 0506 * |PID0512H067 | 7.1250] _ 2Y| _ 8[/2012] 729] 2.00]  61.804915] 5.0000 | 2554:36 PM| 5.0549 | 5.2012 | 5.0573 | 5.0549
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 746] 2.04 5.0060 | 5.0667 | 5.0625
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 783] 2.15]  49.708400] 5.0000 | 35905 PM| 5.0857 | 5.2167 | 5.0870 | 5.0789
FXTN 10-30 __ |PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 806] 2.21 50233 | 5.0997 | 5.0891
FXTN 07-41 __|PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 837] 2.29 50322 | 5.1167 | 5.1029
FXTN 07-42 _ |PIBD0713A421|  9.0000] 2.5Y|  1/5/2013] 886] 2.43 5.0463 | 51437 | 5.1247
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y] 1/7/2013] 888| 243]  30.047800] 51000 | 3:31.12 PM| 5.0613 | 5.2469 | 5.1448 | 5.1256
FXTN 07-43  |PIBD0713C438|  8.7500] _ 3Y|  3/3/2013] 943| 258 5.0627 | 5.1750 | 5.1500
FXTN 0566 |PIBD0513C664]  6.6250]  3Y| 3/13/2013] 953] 2.61 50701 | 5.1800 | 5.1567
FXTN 1031 |PIBD1013C316| 12.7500] _ 3Y| 3/27/2013] 967] 2.65 5.0805 | 5.1870 | 5.1660
FXTN 10-32 _ |PIBD1013E320] 11.7500] _ 3Y| 5/15/2013] 1016] 2.78 53168 | 52115 | 5.1987
FXTN 07-44  |PIBD0713F446|  9.6250]  3Y| 6/29/2013] 1061 2.91 53501 | 5.2340 | 5.2287
RTB 0507 * |PID0513G075 | 9.0000] __ 3Y| 7/31/2013] 1093] 2.99 1.000000] 5.3500 | 3:21:48 PM| 53500 | 5.3738 | 5.2500 | 5.2500
FXTN 1033 |PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1163] 3.19 54334 | 53210 | 5.3226
FXTN 07-45 _|PIBD0713K457| _ 7.1250] 3.5Y| 11/2/2013] 1187] 3.25 54538 | 5.3453 | 5.3475
FXTN 05-67  |PIBD0514A673|  6.2500] 3.5Y| 1/27/2014] 1273| 3.49] 1,761.720000] 54400 | 35620 PM| 5.4368 | 55269 | 54325 | 54368
FXTN 10-34  |PIBD1014C341] 12.3750] _ 4Y| 3/25/2014] 1330] 3.64 5.6276 | 55227 | 55087
FXTN 10-35 * |PIBD1014G356| 12.7500]  4Y| 7/15/2014] 1442] 3.95 5.8254 | 57000 | 5.6500
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1513] 4.15] 2,696.162700] 5.8100 | 3:49:41 PM| 5.8097 | 5.9083 | 5.7913 | 5.7470
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FXTN 07-46 _ |PIBD0714J466 | 6.5000] 4.5Y] 10/4/2014] 1523| 4.17| 2,200.000000] 5.8250 | 3:59:20 PM| 5.8205 | 5.9199 | 5.8042 | 5.7607
SPTB10-03 __ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1533] 4.20 5.9316 | 5.8170 | 5.7744
FXTN 10-36 _|PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1666] .56 0.900000] 5.9000 | 10:06:31 AM| 5.9000 | 6.0869 | 5.9881 | 5.9561
FXTN 0568 |PIBDO515E685| _ 6.3750]  5Y| 5/13/2015] 1744] .78 1.265000] 5.9500 | 2:07-19 PM| 5.9500 | 6.1780 | 6.0884 | 6.0627
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1753] .80 6.1885 | 6.1000 | 6.0750
FXTN 1037 |PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1848] 5.6 6.2002 | 6.1000 | 6.0859
FXTN 10-38 __|PIBD1015L384 | 10.1250] 55Y| 12/15/2015] 1960] 5.37 6.2139 | 6.1000 | 6.0987
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 1988] 545 6.2174 | 6.1000 | 6.1019
FXTN 07-48 __|PIBD0716A488|  7.0000] 5.5Y] 1/27/2016] 2003| 549 1,810.959000] 6.1050 | 4:03:17 PM| 6.1036 | 6.2192 | 6.1000 | 6.1036
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2066] 5.66 6.0540 | 6.1352 | 6.1379
FXTN10-41 __|PIBD1016D416] _ 7.0000] __ 6Y| 4/27/2016] 2094] 5.74 6.0694 | 6.1508 | 6.1531
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2224] 6.09] 320.000000] 6.2300 | 4:02:41 PM| 6.2237 | 6.3412 | 6.2233 | 6.2237
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2244] 6.15] _ 25.500000] 6.3600 | 10:57:43 AM| 6.3666 | 6.4089 | 6.2564 | 6.2569
FXTN 1043 |PIBD1016K436 |  6.2500] 6.5Y| 11/16/2016] 2297] 6.29 6.5884 | 6.3442 | 6.3448
FXTN 0749 |PIBD0717C493|  7.0000] _ 7Y| 3/31/2017] 2432] 6.66] 300.000000] 6.6150 | 3:43.48 PM| 6.6083 | 7.0456 | 6.5678 | 6.5685
FXTN 20-01 * |PIBD2017D011| 14.3750]  7Y| 4/24/2017| 2456] 6.73 7.1269 | 6.6075 | 6.6083
FXTN 10-44 _ |PIBD1017H447] _ 7.7500] 7.5Y| 8/23/2017| 2577] 7.06 7.1836 | 6.7123 | 6.7131
FXTN 1045 |PIBD1018A451|  5.8750] 7.5Y| 1/31/2018] 2738] 7.50 72501 | 6.8519 | 6.8525
FXTN 10-47 __|PIBD1018K478| _ 8.8750] 8.5Y| 11/20/2018] 3031] 8.30 7.3964 | 7.1057 | 7.1061
FXTN 1048 |PIBD1019B485|  7.8750] _ 9Y| 2/19/2019] 3122] 8.55] 1,059.300000] 7.1250 | 3:05:19 PM| 7.4501 | 7.4390 | 7.1846 | 7.1849
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3486] 9.55 7.6096 | 7.5000 | 7.5000
FXTN 20-02 _ |PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4241] 11.62 7.8124 | 7.6980 | 7.6980
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022] 4458] 12.21 7.8707 | 7.7549 | 7.7549
FXTN 20-04 _ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4584] 12.56 7.0046 | 7.7880 | 7.7880
FXTN 20-05 _|PIBD2023E054| 11.8750] 13Y| 5/20/2023] 4682] 12.83 7.0300 | 7.8137 | 7.8137
FXTN 20-06  |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4829] 13.03 7.9704 | 7.8502 | 7.8502
FXTN 20-07 __|PIBD2024F075| 12.3750] 14Y| _ 6/3/2024] 5053] 13.84 8.0305 | 7.9110 | 7.9110
FXTN 20-08 _ |PIBD2024H086| 12.8750] 15Y| _ 8/5/2024] 5116] 14.02 8.0475 | 7.9275 | 7.9275
FXTN 20-09 _|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5214] 14.28 8.0738 | 7.9532 | 7.9532
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5368| 14.71 8.1151 | 7.9936 | 7.9936
FXTN 20-11 __ |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5557] 15.02 8.1659 | 8.0431 | 8.0431
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5597] 15.33 8.1767 | 8.0536 | 8.0536
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5648] 15.47 8.1904 | 8.0670 | 8.0670
FXTN 2013 |PIBD2026L139 | 8.0000] _17Y| 12/7/2026] 5970] 16.36 8.0769 | 8.1515 | 8.1515
FXTN 20-14  |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6243| 17.10 8.3502 | 8.0031 | 8.2231
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6698] 18.35 84724 | 83424 | 8.3424
FXTN 20-16 _|PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7237] 19.83]  46.040000] 8.3250 | 3:.18:40 PM| 8.3237 | 8.6172 | 8.4837 | 8.4837
FXTN 25-02 * |PIBD2530G029| 12.5000] 20Y| 7/28/2030] 7299] 20.00 8.6338 | 8.5000 | 8.5000
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y| 1/26/2031] 7481] 20.50 8.6737 | 8.5437 | 85437
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7733] 21.19 8.7289 | 8.6043 | 8.6043
FXTN 25:056  |PIBD2532K057| _ 8.5000] _23Y| 11/29/2032| 8154] 22.34 8.8211 | 8.7054 | 8.7054
FXTN 25-06 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034] 8860] 24.27 8.9758 | 8.8750 | 8.8750




Interpolated Bonds

August 02, 2010

ISIN

Instrument
Name

Coupon

Tenor

Maturity

Days

YRS

D. Vol (MM)

Last
Yield

Traded Time

W. Ave
Yid

PDSI-F

PDSI-R1

PDSI-R2




