Interpolated Bonds

August 31, 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 05-04 PIID0510H043 | 10.6250] <iM| _ 9/8/2010] 7| 0.02 40261 | 3.9956 | 3.9954
FXTN 05-60 _ |PIBD05101600 | 10.8750] <1M| 9/22/2010] 21| 0.06 4.0871 | 3.9853 | 3.9848
FXTN 0561 |PIBD0510L615| _ 9.3750] _ 3M| 12/4/2010] 91| 0.5 41596 | 4.1000 | 4.1000
FXTN 1026 |PIBD1010L261 | 17.5000]  4M| 12/21/2010] 111] 0.30 42125 | 4.1541 | 4.1456
FXTN 0317 |PIBD0311A175]  5.3750] 5M| 1/17/2011] 138] 0.38 5.500000] 4.2250 | 110455 AM| 4.0250 | 4.2839 | 4.0271 | 4.2071
FXTN 1027 |PIBD1011A278| 17.5000] 5M| 1/18/2011] 139] 0.38 4.0866 | 4.2098 | 4.2094
FXTN 07-35  |PIBD0711A354] 11.0000] _5M| 1/22/2011] 143] 0.39 40972 | 4.2406 | 4.2185
FXTN 0562 |PIBD0511C622| _ 8.5000]  6M| _ 3/3/2011] 183 0.50] _ 27.000000] 4.5000 | 10:41:57 AM| 4.5000 | 4.4030 | 4.3488 | 4.3096
FXTN 07-36 _|PIBD0711D360] 12.0000] __8M| 4/15/2011] 226] 0.62 4.4748 | 4.4013 | 4.3680
FXTN 05-63  |PIBD0511F638 | 10.6250] 10M| 6/22/2011] 294] 0.81 45777 | 4.4679 | 4.4503
FXTN 07-37 __|PIBD0711G376] 12.0000] 11M| 7/22/2011] 324] 0.89] _ 16.800000] 4.4500 | 251:27 PM| 44500 | 4.6231 | 4.4974 | 4.4866
RTB 03-06 PIID0311G065 | 8.5000] 11M| 7/31/2011] 333] 0.91 4.6368 | 4.5062 | 44975
SPTB10-01 __|SPTB10111016 | 15.5000] 1.5Y] 9/20/2011] 384] 1.05 4.7072 | 4.5560 | 45534
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y] 10/11/2011] 405 1.1 47338 | 45764 | 45743
FXTN 0564 |PIBD0511J642 | 7.2500] 1.5Y| 10/19/2011] 413 1.13 4.7430 | 4.5842 | 45823
RTB 05-05 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 461] 1.26 4.8046 | 4.6308 | 4.6301
FXTN 0419 |PIBD0411L191 | 5.8750] 1.5Y| 12/13/2011] 468] 1.28 48134 | 4.6376 | 4.6371
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y|  1/8/2012] 494] 1.35 4.8463 | 4.6629 | 4.6630
SPTB 1002 |SPTB1012A021] 14.0000] 1.5Y] 1/31/2012] 517] 1.42 4.8754 | 4.6853 | 46859
FXTN 05-65  |PIBD0512B658|  5.7500] 1.5Y| 2/21/2012] 538| 1.47| 1,626.198000] 4.8000 | 12:05:31 PM| 4.7069 | 4.9019 | 4.7057 | 4.7069
FXTN 1020 |PIBD1012D291] 13.0000] _ 2Y| 4/25/2012] 602] 1.65 49851 | 4.8199 | 4.8206
FXTN 07-39 _ |PIBD0712D395] 11.5000]  2Y| 4/28/2012] 605 1.66] _ 27.800000] 47750 | 33722 PM| 4.7750 | 4.9890 | 4.8252 | 4.8259
RTB 05-06 PIID0512H067 | 7.1250]  2Y| _ 8/1/2012] 700] 1.92 5.1125 | 4.9947 | 4.9948
FXTN 07-40 * |PIBD0712H408| 11.3750] _ 2Y| 8[8/2012] 717] 1.96 51346 | 5.0250 | 5.0250
RTB 03-07 PIID03121070 5.0500] 25Y| 9/24/2012] 754] 2.07] _612.680000] 4.8750 | 3:56:03 PM| 4.9270 | 5.1303 | 5.0117 | 5.0127
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/47/2012] 777] 2.13 51276 | 5.0034 | 5.0051
FXTN 07-41 __|PIBD0712K413| 10.5000] 2.5Y] 11/17/2012] 808| 2.21 5.1240 | 4.9922 | 4.9948
FXTN 07-42 _ |PIBD0713A421|  9.0000] 2.5Y|  1/5/2013] 857] 2.35 51182 | 4.9745 | 4.9785
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y]  1/7/2013] 859] 2.35] 200.500000] 5.0000 | 9:35:55 AM| 4.9314 | 5.1180 | 4.9738 | 4.9779
FXTN 0743 |PIBD0713C438| _ 8.7500] _ 3Y| _ 3/3/2013] 914] 2.50] 188.500000] 5.0250 | 12:05:55 PM| 4.9596 | 5.1115 | 4.9540 | 4.9596
FXTN 0566 |PIBD0513C664]  6.6250]  3Y| 3/13/2013] 924 2.53 51178 | 4.9620 | 4.9673
FXTN 1031 |PIBD1013C316| 12.7500]  3Y| 3/27/2013] 938] 257 51265 | 4.9733 | 4.9781
FXTN10-32 __|PIBD1013E320] 11.7500] _ 3Y| 5/15/2013] 987] 2.70 5.1570 | 5.0129 | 5.0158
FXTN 07-44  |PIBD0713F446|  9.6250]  3Y| 6/29/2013] 1032] 2.83 51851 | 5.0492 | 5.0504
RTB 0507 * |PID0513G075 | 9.0000] __ 3Y| 7/31/2013] 1064] 2.92 5.0050 | 5.0750 | 5.0750
FXTN 10-33 __|PIBD1013J337 | 11.0000] 3.5Y] 10/9/2013] 1134] 3.1 5.1845 | 5.0685 | 5.0674
FXTN 07-45  |PIBD0713K457|  7.1250] 3.5Y| 11/2/2013] 1158] 3.47 51775 | 5.0662 | 5.0648
FXTN 0567 |PIBD0514A673| _ 6.2500] 3.5Y| 1/27/2014] 1244| 3.41] 15,838.820000] 5.0350 | 3:57:55 PM| 5.0555 | 5.1523 | 5.0582 | 5.0555
FXTN 10-34 __|PIBD1014C341] 12.3750] _ 4Y| 3/25/2014] 1301] 3.56 5.0890 | 5.1904 | 5.1717
FXTN 10-35 * |PIBD1014G356| 12.7500]  4Y| 7/15/2014] 1413] 3.87 55577 | 54500 | 54000
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1484] 4.07] 4,672.000000] 53750 | 3:38:58 PM| 5.3367 | 55786 | 54502 | 54114
FXTN 07-46 __ |PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1494] 4.09] 2.100.000000] 5.3500 | 2:55:29 PM| 5.3399 | 5.5816 | 5.4502 | 5.4130
SPTB10:03 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1504] 4.12 55845 | 54502 | 54146
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FXTN 10-36 __ |PIBD1015B367| 12.3750] 4.5Y| 2/24/2015] 1637| 448| 150.000000] 5.4300 | 11:26:36 AM| 54300 | 5.6237 | 54505 | 5.4360
FXTN 0568 |PIBDO515E685| _ 6.3750] _ 5Y| 5/13/2015] 1715] 4.70] _ 50.000000] 54500 | 2:14:50 PM| 54500 | 5.6467 | 54507 | 5.4485
FXTN 0747 |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1724| 4.72] 351.700000] 5.5350 | 3:45:12 PM| 55479 | 5.6493 | 54507 | 5.4500
RTB 05-09 PIID0515H097 | 5.8750] _ 5Y| 8[9/2015] 1813] 4.97] 2,002.390400] 5.4650 | 3:47:23 PM| 54511 | 5.6755 | 54509 | 5.4643
FXTN 10-37 * |PIBD1015H370] 11.8750]  5Y| 8/25/2015] 1819] .98 56773 | 54509 | 54652
FXTN 1038 |PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1931] 5.29 5.6070 | 54743 | 54712
FXTN10-39 _|PIBD1016A393| _ 9.2500] 55Y| 1/12/2016] 1959] 5.37 56144 | 54802 | 54726
FXTN 07-48  |PIBD0716A488|  7.0000] 5.5Y| 1/27/2016] 1974] 5.41] 16,899.000000] 54750 | 3:38:31 PM| 5.4734 | 5.6077 | 5.4833 | 54734
FXTN 10-40 __|PIBD1016C407] _ 7.5000] _ 6Y| 3/30/2016] 2037] 5.58 56468 | 55194 | 54999
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2065 5.66 5.6642 | 55355 | 55117
FXTN 10-42 _ |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2195 6.01] 2,550.000000] 5.5850 | 3:19:10 PM| 55663 | 5.7450 | 5.6100 | 5.5663
RTB 07-01 PIID07161018 7.0000] _6.5Y| 9/24/2016] 2215] 6.07] _ 252.000000] 5.6600 | 411:35 PM| 5.6627 | 5.7763 | 5.6256 | 5.5801
FXTN 10-43 __|PIBD1016K436| _ 6.2500] 6.5Y] 11/16/2016] 2268] 6.21 5.8504 | 5.6669 | 5.6169
FXTN 07-49 _ |PIBD0717C493|  7.0000] _ 7Y| 3/31/2017| 2403| 6.58 6.0709 | 5.7721 | 5.7105
FXTN 20-01 __|PIBD2017D011] 14.3750] _ 7Y| 4/24/2017| 2427] 6.65 6.1085 | 5.7908 | 5.7271
RTB 07-02 PIID0717H026 | 6.6250]  7Y| 8[9/2017] 2544] 6.97| 2,075.500000] 5.7900 | 411:38 PM| 5.8065 | 6.2918 | 5.8819 | 5.8082
FXTN 10-44 * |PIBD1017H447| _ 7.7500] _ 7Y| 8/23/2017] 2548] 6.98] _ 50.000000] 6.0000 | 10:55:56 AM| 6.0000 | 6.2981 | 5.8850 | 5.8110
FXTN 1045 |PIBD1018A451|  5.8750] 7.5Y| 1/31/2018] 2709 7.42 6.3922 | 6.0090 | 5.9438
FXTN 10-47 __|PIBD1018K478| _ 8.8750] 8.5Y| 11/20/2018] 3002] 8.2 6.5635 | 6.0346 | 6.1853
FXTN 1048 |PIBD1019B485|  7.8750] 8.5Y| 2/19/2019] 3093| 8.47 6.6167 | 6.3046 | 6.2604
FXTN 1050 |PIBD1020B508| _ 7.7500] 9.5Y] 2/18/2020] 3457| 9.47] 711.730000] 6.6500 | 2:15:11 PM| 6.7014 | 6.8295 | 6.5849 | 6.5605
RTB10-01 * |PID1020H015 | 7.2500] 10Y| 8/19/2020] 3640] 9.97] 1,698.207500] 6.6250 | 3:51:13 PM| 6.7114 | 6.9365 | 6.7258 | 6.7114
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4212] 11.54 7.1581 | 6.9387 | 6.9262
FXTN 20-03 _ |PIBD2022J033 | 12.7500] 13Y| 10/17/2022| 4429] 12.13 70422 | 7.0194 | 7.0077
FXTN 20-04 _|PIBD2023B048| 13.0000] _13Y| 2/20/2023| 4555] 12.48 7.2910 | 7.0663 | 7.0551
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4653] 12.75 7.3289 | 7.1028 | 7.0919
FXTN 20-06 _|PIBD2023J068 | _11.3750] _14Y| 10/23/2023] 4800] 13.15 7.3859 | 7.1575 | 7.1471
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5024] 13.76 74727 | 7.0409 | 7.2313
FXTN 20-08 __|PIBD2024H086| 12.8750] 14Y| _ 8/5/2024] 5087| 13.94 74971 | 7.0643 | 7.2549
FXTN 20-09 _ |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5185| 14.21 75350 | 7.3008 | 7.2917
FXTN 20-10 __|PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5339] 14.63 75947 | 7.3581 | 7.3496
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5528] 15.15 7.6679 | 7.4285 | 7.4206
FXTN 25:01  |PIBD2525K015] 18.2500]  16Y| 11/29/2025] 5568] 15.25 7.6834 | 7.4434 | 7.4356
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5619] 15.39 7.7031 | 7.4623 | 7.4548
FXTN 20-13 _|PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 5941] 16.28 7.8279 | 7.5822 | 7.5757
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6214| 17.02]  11.622000] 7.9900 | 2:54.16 PM| 7.9611 | 7.9336 | 7.6838 | 7.6783
FXTN 20-15__|PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6669 18.27 8.1009 | 7.8531 | 7.8492
FXTN 20-16 __ |PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7208| 19.75] _900.000000] 8.0750 | 3:47:39 PM| 8.0750 | 8.3187 | 8.0537 | 8.0517
FXTN 25:02 * |PIBD2530G029] 12.5000] _20Y| 7/28/2030] 7270] 19.92 8.3427 | 8.0768 | 8.0750
FXTN 2503 |PIBD2531A032| 11.2500] 21Y| 1/26/2031| 7452] 20.42 8.3752 | 8.1262 | 8.1246
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7704] 21.11 84201 | 8.1945 | 8.1932
FXTN 2505 |PIBD2532K057 | 8.5000] 23Y| 11/29/2032| 8125| 22.26 84952 | 8.3086 | 8.3078
FXTN 25:06 * |PIBD2534K062| _ 9.2500] _25Y| 11/5/2034] 8831] 24.19 8.6212 | 8.5000 | 8.5000
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