Interpolated Bonds

August 20, 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| 9/4/2010] 9] 0.02 40231 | 40111 | 3.9778
RTB 05-04 PID0510H043 | 10.6250] <IM| _9/8/2010] 16| 0.04 4.0433 | 4.0208 | 3.9583
FXTN 0560 __|PIBD05101600 | 10.8750] M| 9/22/2010] 30| 0.08 4.0837 | 4.0403 | 3.9194
FXTN 0561 |PIBD0510L615 | 9.3750]  3M| 12/1/2010] 100] 0.27 41730 | 4.1192 | 4.1192
FXTN 1026 |PIBD1010L261 | 17.5000]  4M| 12/21/2010] 120] 0.33 40078 | 41742 | 41742
FXTN 0317 |PIBD0311A175|  5.3750] _5M| 1/17/2011] 147] 0.40 43017 | 4.0484 | 4.0484
FXTN 1027 |PIBD1011A278| 17.5000] _ 5M| 1/18/2011] 148] 0.41 43045 | 4.2511 | 4.2511
FXTN 07-35  |PIBD0711A354| 11.0000]  5M| 1/22/2011] 152] 0.42 43154 | 4.0621 | 4.2621
FXTN 0562 |PIBD0511C622] _ 8.5000]  7M| _ 3/3/2011] 192] 0.53 0.190000] 4.3000 | 248:38 PM| 4.3000 | 4.4157 | 4.3619 | 4.3619
FXTN 07-36 __|PIBD0711D360| 12.0000] _8M| 4/15/2011] 235 0.64 4.4833 | 4.4259 | 4.4259
FXTN 0563 |PIBD0511F638| 10.6250] T0M| 6/22/2011] 303] 0.83 45902 | 45271 | 45271
FXTN 07-37 __|PIBD0711G376] 12.0000] 11M| 7/22/2011] 333| 0.91 46374 | 45717 | 45717
RTB 03-06 PIID0311G065 | 8.5000] 11M| 7/31/2011] 342] 0.94 0.098648] 4.4000 | 10:21:17 AM| 4.4000 | 4.6516 | 4.5851 | 4.5851
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 393 1.08 4.7490 | 4.6736 | 4.6736
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 414] 1.13 4.7908 | 4.7113 | 4.7113
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 422] 1.16 4.8068 | 4.7256 | 4.7256
RTB 05-05 PIID0511L054 | 5.8750] 1.5Y| 12/6/2011] 470] 1.9 0.326920] 4.4000 | 10.18:23 AM| 4.4000 | 4.9024 | 4.8118 | 4.8118
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y| 12/43/2011] 477] 1.31 49163 | 4.8244 | 4.8244
FXTN 0318 |PIBD0312A182|  5.8750] 15Y|  1/8/2012] 503] 1.38 4.9681 | 4.8710 | 4.8710
SPTB10-02 _ |SPTB1012A021] 14.0000] 1.5Y| 1/31/2012] 526] 1.44 5.0139 | 4.9123 | 4.9123
FXTN 0565 |PIBD0512B658| _ 5.7500] 1.5Y| 2/21/2012] 547 1.50 4.475000] 4.7500 | 353:40 PM| 4.7779 | 5.0558 | 4.9500 | 4.9500
FXTN 1029 |PIBD1012D291| 13.0000] _ 2Y| 4/25/2012] 611] 1.67 51039 | 5.0036 | 5.0036
FXTN 07-39 __|PIBD0712D395] 11.5000] _ 2Y| 4/28/2012] 614] 1.68 5.1062 | 5.0061 | 5.0061
RTB 05-06 PID0512H067 | 7.1250] _ 2Y| _ 8/1/2012] 709] 1.94 51776 | 5.0858 | 5.0858
FXTN 07-40 * |PIBD0712H408| 11.3750] _ 2Y| 8/18/2012] 726] 1.99 5.1904 | 5.1000 | 5.1000
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 763] 2.09 1.400000] 5.0000 | 12:08:11 PM| 5.0000 | 5.1868 | 5.1000 | 5.0878
FXTN 10-30 __|PIBD1012J302 | _12.1250] 2.5Y| 10/17/2012] 786] 2.15 5.1845 | 5.1000 | 5.0802
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/47/2012] 817] 2.04 51815 | 5.1000 | 5.0700
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y|  1/5/2013] 866] 2.37 5.1767 | 5.1000 | 5.0538
FXTN 0319 |PIBD0313A199| _ 5.2500] 2.5Y| _ 1/7/2013] 868| 2.38] _ 43.494000] 5.1500 | 256:11 PM| 4.9904 | 5.1765 | 5.1000 | 5.0531
FXTN 0743 |PIBD0713C438| _ 8.7500]  3Y| _3/3/2013] 923| 2.53]  12.000000] 5.0500 | 3:49:22 PM| 5.0500 | 5.1712 | 5.1000 | 5.0350
FXTN 0566 |PIBD0513C664| _ 6.6250]  3Y| 3/13/2013] 933] 2.56 51774 | 51033 | 5.0427
FXTN10-31 __|PIBD1013C316] 12.7500]  3Y| 3/27/2013] 947] 2.59 5.1862 | 5.1080 | 5.0534
FXTN 1032 |PIBD1013E320| 11.7500]  3Y| 5/15/2013] 996] 2.73 52170 | 5.1243 | 5.0910
FXTN 07-44 _|PIBD0713F446 | 9.6250]  3Y| 6/29/2013] 1041] 2.85 5.0453 | 5.1393 | 5.1256
RTB 0507 * |PID0513G075 | _ 9.0000] __ 3Y| 7/31/2013] 1073| 2.94 5.0654 | 5.1500 | 5.1500
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1143 3.13 5.0504 | 5.1461 | 5.1472
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y| 11/2/2013] 1167] 3.20 5.0574 | 51448 | 5.1462
FXTN 0567 |PIBD0514A673|  6.2500] 3.5Y| 1/27/2014] 1253| 3.43| 6,603.609505] 51425 | 3:30:26 PM| 5.1427 | 5.2500 | 5.1400 | 5.1427
FXTN 1034 |PIBD1014C341| 12.3750] _ 4Y| 3/25/2014] 1310] 359 5.3920 | 5.2783 | 5.2801
FXTN 10-35 * |PIBD1014G356] 12.7500]  4Y| 7/15/2014] 1422] 3.90 56712 | 55500 | 5.5500
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1493] 4.09 2.808000] 54500 | 10-18:43 AM| 54500 | 5.7054 | 55855 | 55765
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y] 10/4/2014] 1503] 4.12] 550.000000] 55250 | 4:.04:28 PM| 55386 | 5.7102 | 55905 | 5.5803
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August 20, 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
SPTB 10-03 _ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1513] 4.5 5.7150 | 55955 | 55840
FXTN 10-36 _ |PIBD1015B367| 12.3750]  5Y| 2/24/2015] 1646] 4.51 57791 | 5.6620 | 5.6338
FXTN 0568 |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1724] .72 5.8166 | 5.7010 | 5.6629
FXTN 07-47 _ |PIBDO0715E477|  8.3750]  5Y| 5/22/2015] 1733] 4.75 5.8210 | 5.7055 | 5.6663
RTB 0509 * |PID0515H097 | 5.8750]  5Y| 8/19/2015] 1822] 4.99] 154.600000] 5.7000 | 4:12:24 PM| 5.6996 | 5.8638 | 5.7500 | 5.6996
FXTN 10-37 __|PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1828 5.01] _ 20.000000] 5.8750 | 11:34:50 AM| 5.8750 | 5.8607 | 5.7481 | 5.6983
FXTN 10-38 __|PIBD1015L384 | 10.1250] 55Y| 12/15/2015] 1940] 5.32 58024 | 5.7134 | 5.6745
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 1968] 5.39 57878 | 5.7047 | 5.6686
FXTN 07-48 __|PIBD0716A488|  7.0000] 5.5Y] 1/27/2016] 1983| 543] 376.750000] 5.6851 | 3:30:34 PM| 5.6654 | 5.7800 | 5.7000 | 5.6654
FXTN 1040 |PIBD1016C407] _ 7.5000] _ 6Y| 3/30/2016] 2046] 5.61 5.8096 | 5.7200 | 5.6939
FXTN10-41 __|PIBD1016D416] _ 7.0000] __6Y| 4/27/2016] 2074 5.68 5.8208 | 5.7288 | 5.7065
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2204] 6.04] 4,200.000000] 5.7650 | 2:55:45 PM| 5.7652 | 5.8838 | 5.7700 | 5.7652
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2224] 6.09 5.0262 | 5.7868 | 5.7895
FXTN 1043 |PIBD1016K436 |  6.2500] 6.5Y| 11/16/2016] 2277] 6.04 6.0383 | 5.8313 | 5.8538
FXTN 0740 |PIBD0717C493|  7.0000] _ 7Y| 3/31/2017] 2412] 6.61] 400.000000] 5.9650 | 11:07:12 AM| 5.9650 | 6.3240 | 5.9447 | 6.0177
FXTN 20-01 _ |PIBD2017D011| 14.3750]  7Y| 4/24/2017| 2436] 6.67 6.3747 | 5.9649 | 6.0468
RTB 07-02 PIID0717H026 | 6.6250]  7Y| 8[9/2017] 2553] 6.99] 1,850.000000] 6.2500 | 3.14:30 PM| 6.2430 | 6.6223 | 6.0632 | 6.1888
FXTN 10-44 * |PIBD1017H447]  7.7500]  7Y| 8/23/2017] 2557| 7.01 6.6308 | 6.0665 | 6.1936
FXTN 10-45  |PIBD1018A451|  5.8750] 7.5Y| 1/31/2018] 2718] 7.45 1515000] 6.1500 | 11:1140 AM| 6.1500 | 6.7229 | 6.2166 | 6.3221
FXTN 1047 |PIBD1018K478| _ 8.8750] 8.5Y| 11/20/2018] 3011] 8.25 6.8906 | 6.4897 | 6.5558
FXTN 10-48 __ |PIBD1019B485| _ 7.8750] 8.5Y| 2/19/2019] 3102 8.50 6.0427 | 6.5745 | 6.6284
FXTN 1050 |PIBD1020B508| _ 7.7500] 9.5Y| 2/18/2020] 3466 9.50] _ 100.000000] 6.8500 | 11:58:57 AM| 6.8500 | 7.1510 | 6.9138 | 6.9188
RTB 10-01 * |PIIDT020H015 | 7.2500] _10Y| 8/19/2020] 3649] 10.00]  425.667000] 7.0000 | 3:33:17 PM| 7.0648 | 7.2558 | 7.0843 | 7.0648
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/44/2022] 4221] 1156 74495 | 7.0877 | 7.0437
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022| 4438] 12.16 75200 | 7.3649 | 7.3115
FXTN 20-04 _ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4564] 12.50 75656 | 7.4097 | 7.3509
FXTN 20-05 _|PIBD2023E054| 11.8750] 13Y| 5/20/2023] 4662] 12.77 7.5088 | 7.4445 | 7.3816
FXTN 20-06 _ |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4809] 13.18 7.6486 | 7.4968 | 7.4276
FXTN 20-07 __|PIBD2024F075| 12.3750] 14Y| _ 6/3/2024] 5033] 13.79 7.7244 | 75764 | 74976
FXTN 20-08 _ |PIBD2024H086| 12.8750] 14Y| _ 8/5/2024] 5096] 13.96 7.7458 | 7.5988 | 7.5173
FXTN 20-09 _|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5194] 14.23 7.7790 | 7.6337 | 7.5480
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5348] 14.65 7.8311 | 7.6884 | 7.5961
FXTN 20-11 __|PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5537] 15.17 7.8951 | 7.7556 | 7.6552
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5577] 15.08 7.0086 | 7.7698 | 7.6677
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5628] 15.42 7.0259 | 7.7880 | 7.6837
FXTN 2013 |PIBD2026L139 | 8.0000] _17Y| 12/7/2026] 5950] 16.30 8.0350 | 7.9025 | 7.7844
FXTN 20-14 _|PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6223| 17.05 3.660000] 8.0100 | 3:0058 PM| 8.0100 | 8.1274 | 7.9995 | 7.8698
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6678] 18.30 8.2815 | 8.1613 | 8.0120
FXTN 20-16 _|PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7217] 19.77] _100.000000] 8.2000 | 11:42:53 AM| 8.2000 | 8.4640 | 8.3530 | 8.1806
FXTN 25-02 * |PIBD2530G029| 12.5000] 20Y| 7/28/2030] 7279] 19.94 8.4850 | 8.3750 | 8.2000
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y| 1/26/2031] 7461] 20.44 8.5455 | 8.4333 | 8.2787
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7713] 21.13 8.6293 | 8.5140 | 8.3877
FXTN 25:05  |PIBD2532K057| _ 8.5000] _ 23Y| 11/29/2032| 8134] 22.28 8.7692 | 8.6489 | 85697
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FXTN 25-06 * |PIBD2534K062|  9.2500] 25Y| 11/5/2034| 8840] 24.02 9.0038 | 8.8750 | 8.8750




