Interpolated Bonds

August 06, 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] 1 4.0000 | 4.0000 | 4.0000
FXTN 1023 |PIBD10101236 | 14.6250] <IM| _ 9/1/2010] 23| 0.06 4.0646 | 4.0306 | 3.9389
RTB 05-04 PIID0510H043 | 10.6250]  1M| _ 9/8/2010] 30| 0.08] _ 16.270000] 4.5000 | 11:55:48 AM| 4.4208 | 4.0852 | 4.0403 | 3.9194
FXTN 05-60 _ |PIBD05101600 | 10.8750] M| 9/22/2010] 44| 0.12 41105 | 4.0563 | 3.9250
FXTN 0561 |PIBD0510L615 | _ 9.3750]  4M| 12/1/2010] 114 0.31 41929 | 4.1462 | 4.1462
FXTN 1026 |PIBD1010L261 | 17.5000]  5M| 12/21/2010] 134] 0.37 42400 | 4.1901 | 4.1901
FXTN 0317 |PIBD0311A175]  5.3750] 5M| 1/17/2011] 161] 0.44 43035 | 4.2495 | 4.0495
FXTN 1027 |PIBD1011A278| 17.5000]  5M| 1/18/2011] 162] 0.44]  22.000000] 4.3000 | 11:11:37 AM| 4.3000 | 4.3059 | 4.2516 | 4.2516
FXTN 07-35  |PIBD0711A354] 11.0000] _5M| 1/22/2011] 166] 0.45 43153 | 4.2604 | 4.0604
FXTN 0562 |PIBD0511C622| _ 8.5000] _7M| _ 3/3/2011] 206] 0.56 3.100000] 4.3510 | 3:50:36 PM| 4.3557 | 4.3948 | 4.3393 | 4.3393
FXTN 07-36 _|PIBD0711D360] 12.0000] _8M| 4/15/2011] 249] 0.68 4.4672 | 44161 | 4.4161
FXTN 0563 |PIBD0511F638 | 10.6250] 11M| 6/22/2011] 317] 0.87 45818 | 45375 | 45375
FXTN 0737 |PIBD0711G376] 12.0000] _ 1Y| 7/22/2011] 347] 0.95 0.042800] 4.5000 | 11:24:33 AM| 4.5000 | 4.6323 | 4.5911 | 4.5911
RTB 03-06 PIID0311G065 | 8.5000]  1Y| 7/31/2011] 356] 0.98] _ 37.387000] 4.7500 | 11:36:57 AM| 4.7456 | 4.6493 | 4.6072 | 4.6049
SPTB10-01 __|SPTB10111016 | 15.5000] 1.5Y] 9/20/2011] 407] 1.12 4.7581 | 4.6987 | 4.6677
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 428 1.17 4.8029 | 4.7364 | 4.6936
FXTN 0564 |PIBD0511J642 | 7.2500] 1.5Y| 10/19/2011] 436] 1.19 48199 | 4.7507 | 4.7035
RTB 05-05 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 484 1.33 49223 | 4.8368 | 4.7626
FXTN 0419 |PIBD0411L191 | 5.8750] 1.5Y| 12/13/2011] 491] 1.35 40372 | 4.8494 | 4.7712
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y|  1/8/2012] 517] 1.42 4.9927 | 4.8961 | 4.8032
SPTB10-02 __|SPTB1012A021] 14.0000] 1.5Y] 1/31/2012] 540] 1.48 5.0417 | 4.9373 | 4.8316
FXTN 0565 |PIBD0512B658| _ 5.7500] _ 2Y| 2/21/2012] 561] 1.54]  60.000000] 4.8000 | 3:58:49 PM| 4.8574 | 5.0865 | 4.9750 | 4.8574
FXTN 1029 |PIBD1012D291| 13.0000] _ 2Y| 4/25/2012] 625] 1.71 5.1160 | 5.0044 | 4.9533
FXTN 07-39 __|PIBD0712D395| 11.5000]  2Y| 4/28/2012| 628] 1.72 51184 | 5.0267 | 4.9578
RTB 0506 * |PID0512H067 | 7.1250] _ 2Y| _ 8[/2012] 723] 1.98 5.000000] 5.0160 | 35150 PM| 5.0160 | 5.1635 | 5.1000 | 5.1000
FXTN 07-40 __|PIBD0712H408| 11.3750] 2.5Y| 8/18/2012] 740] 2.03 51699 | 5.1060 | 5.1020
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 777] 2.13] 408.115500] 5.0000 | 2:40:34 PM| 5.1241 | 5.1838 | 5.1189 | 5.1063
FXTN 1030 |PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 800] 2.19 51925 | 5.1270 | 5.1090
FXTN 07-41 __|PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 831] 2.8 50042 | 5.1379 | 5.1126
FXTN 07-42 _ |PIBD0713A421|  9.0000] 2.5Y]  1/5/2013] 880 2.41 50207 | 5.1550 | 5.1183
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y] 1/7/2013] 882] 242|  76.495000] 5.0500 | 3:59:37 PM| 5.0716 | 5.2235 | 5.1557 | 5.1186
FXTN 07-43 _ |PIBD0713C438|  8.7500] _ 3Y| 3/3/2013] 937] 257 5.000000] 5.1100 | 11:26:43 AM| 5.1100 | 5.2442 | 51750 | 5.1250
FXTN 0566 |PIBD0513C664]  6.6250]  3Y| 3/13/2013] 947] 2.59 5.0537 | 5.1867 | 5.1400
FXTN10-31 __ |PIBD1013C316| 12.7500]  3Y| 3/27/2013] 961| 2.63 5.2670 | 5.2030 | 5.1610
FXTN 10-32 __|PIBD1013E320] 11.7500] _ 3Y| 5/15/2013] 1010] 2.77 53135 | 52602 | 52345
FXTN 07-44  |PIBD0713F446 |  9.6250]  3Y| 6/29/2013] 1055] 2.89 53562 | 53127 | 5.3020
RTB 0507 * |PID0513G075 | 9.0000] __ 3Y| 7/31/2013] 1087] 2.98 0.500000] 5.2000 | 9:04:05 AM| 5.2000 | 5.3865 | 5.3500 | 5.3500
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1157] 3.17 54123 | 53674 | 5.3636
FXTN 07-45  |PIBD0713K457| _ 7.1250] 3.5Y| 11/2/2013] 1181] 3.04 54211 | 53733 | 5.3683
FXTN 05-67  |PIBD0514A673|  6.2500] 3.5Y| 1/27/2014] 1267 3.47| 14,659.438000] 53750 | 3:53:28 PM| 5.3850 | 5.4527 | 5.3947 | 5.3850
FXTN 10-34  |PIBD1014C341] 12.3750] __ 4Y| 3/25/2014] 1324] 3.63 55348 | 5.4724 | 54659
FXTN 10-35 * |PIBD1014G356| 12.7500]  4Y| 7/15/2014] 1436] 3.93 5.6962 | 5.6250 | 5.6250
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1507] 4.13] 10,095.488000] 5.6900 | 3:32:00 PM| 5.7180 | 5.7949 | 5.7163 | 5.7033
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FXTN 07-46 _ |PIBD0714J466 | 6.5000] 4.5Y] 10/4/2014] 1517| 4.16] 6,150.980000] 5.7000 | 3:17:36 PM| 5.7148 | 5.8088 | 5.7292 | 5.7143
SPTB10-03 _ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1527] 4.18 5.8008 | 5.7420 | 5.7253
FXTN 10-36 __|PIBD1015B367| 12.3750] _ 5Y| 2/24/2015] 1660] 4.55 4500000] 5.8000 | 3:49:44 PM| 5.8000 | 6.0078 | 5.9131 | 5.8719
FXTN 0568 |PIBDO515E685|  6.3750]  5Y| 5/13/2015] 1738| 4.76] _ 50.000000] 5.9800 | 11:45:32 AM| 59800 | 6.1163 | 6.0134 | 5.9579
FXTN 07-47 * |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1747] 4.79] _300.000000] 5.9500 | _4:.04:43 PM| 59683 | 6.1288 | 6.0250 | 5.9678
FXTN 1037 __|PIBD1015H370| 11.8750] 5.5Y| 8/25/2015] 1842] 5.05 6.1230 | 6.0293 | 5.9919
FXTN 10-38 __|PIBD1015L384 | 10.1250] 55Y| 12/15/2015] 1954 5.35 6.1161 | 6.0344 | 6.0202
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 1982] 543 6.1144 | 6.0356 | 6.0273
FXTN 07-48 __|PIBD0716A488| _ 7.0000] 55Y| 1/27/2016] 1997] 5.47| 7,850.000000] 6.0100 | 41053 PM| 6.0311 | 6.1135 | 6.0363 | 6.0311
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2060] 564 6.1475 | 6.0670 | 6.0619
FXTN10-41 __|PIBD1016D416] _ 7.0000] __ 6Y| 4/27/2016] 2088] 5.72 6.1626 | 6.0806 | 6.0756
FXTN 1042 |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2218| 6.08] 2,805.000000] 6.1200 | 3:08:18 PM| 6.1393 | 6.2327 | 6.1440 | 6.1393
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2238] 6.13] _ 325.040000] 6.2650 | 11:14:34 AM| 6.2765 | 6.2973 | 6.1810 | 6.1753
FXTN 1043 |PIBD1016K436 |  6.2500] 6.5Y| 11/16/2016] 2291] 6.08 6.4687 | 6.2789 | 6.2707
FXTN 0740 |PIBD0717C493|  7.0000] _ 7Y| 3/31/2017] 2426] 6.65] 3,350.000000] 6.5475 | 3:53.28 PM| 6.5568 | 6.9051 | 6.5285 | 6.5136
FXTN 20-01 * |PIBD2017D011| 14.3750]  7Y| 4/24/2017] 2450] 6.71 6.9827 | 6.5729 | 6.5568
FXTN 10-44 _|PIBD1017H447| _ 7.7500] 7.5Y] 8/23/2017] 2571] 7.04] 370.000000] 6.6500 | 1155:14 AM| 6.6554 | 7.0375 | 6.6583 | 6.6390
FXTN 1045 |PIBD1018A451|  5.8750] 7.5Y| 1/31/2018] 2732 7.48 71105 | 6.7720 | 6.7483
FXTN 10-47 __|PIBD1018K478| _ 8.8750] 8.5Y| 11/20/2018] 3025] 8.29 7.0434 | 6.9788 | 6.9472
FXTN 1048 |PIBD1019B485|  7.8750] _ 9Y| 2/19/2019] 3116] 8.54] 110.000000] 7.1250 | 2:27:45 PM| 7.1250 | 7.2846 | 7.0430 | 7.0089
FXTN 1050 * |PIBD1020B508| _ 7.7500] _10Y| 2/18/2020] 3480 9.53]  580.000000] 7.2500 | 2:41:40 PM| 7.2560 | 7.4496 | 7.3000 | 7.2560
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4235] 11.60 76801 | 7.5376 | 7.4481
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022] 4452] 12.20 7.7463 | 7.6059 | 7.5033
FXTN 20-04 _ |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4578] 12.54 7.7848 | 7.6456 | 7.5353
FXTN 20-05 _|PIBD2023E054| 11.8750] 13Y| 5/29/2023] 4676] 12.81 7.8147 | 7.6764 | 7.5603
FXTN 20-06  |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4823| 13.21 7.8595 | 7.7227 | 7.5977
FXTN 20-07 __|PIBD2024F075| 12.3750] 14Y|  6/3/2024] 5047] 13.83 7.0279 | 7.7932 | 7.6546
FXTN 20-08 _ |PIBD2024H086| 12.8750] 14Y| _ 8/5/2024] 5110] 14.00 7.0471 | 7.8130 | 7.6707
FXTN 20-09 __|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5208] 14.27 7.9771 | 7.8438 | 7.6956
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5362] 14.69 8.0041 | 7.8923 | 7.7348
FXTN 20-11 __|PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5551] 15.21 8.0817 | 7.9518 | 7.7828
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5591] 15.32 8.0940 | 7.9644 | 7.7930
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5642] 15.46 8.1095 | 7.9804 | 7.8060
FXTN 2013 |PIBD2026L139 | 8.0000] _17Y| 12/7/2026] 5964] 16.34 8.0078 | 8.0817 | 7.8879
FXTN 20-14  |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027] 6237| 17.09]  42.000000] 8.1700 | 11:37:18 AM| 8.4100 | 8.2911 | 8.1677 | 7.9574
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6692] 18.33 8.4300 | 8.3109 | 8.0731
FXTN 20-16 _|PIBD2030E166| _ 8.7500] 20Y| 5/27/2030] 7231] 19.81| 1,358.620000] 8.2150 | 3:08:23 PM| 8.0260 | 8.5945 | 8.4805 | 8.2102
FXTN 25-02 * |PIBD2530G029| 12.5000] 20Y| 7/28/2030] 7293] 19.98 8.6135 | 8.5000 | 8.2260
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y| 1/26/2031| 7475| 20.48 8.6570 | 8.5437 | 8.3016
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7727] 21.17 8.7172 | 8.6043 | 8.4064
FXTN 25:056  |PIBD2532K057| _ 8.5000] _23Y| 11/29/2032| 8148| 22.32 8.8178 | 8.7054 | 85815
FXTN 25-06 * |PIBD2534K062|  9.2500] 25Y| 11/5/2034| 8854] 24.26 8.9865 | 8.8750 | 8.8750
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