Interpolated Bonds
September 14, 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 0560 |PIBD05101600 | 10.8750] <IM| 9/22/2010] 7] 0.02 40322 | 4.0176 | 3.9849
FXTN 05-61  |PIBD0510L615 | 9.3750] _ 2M| 12/1/2010] 77| 0.24 40045 | 4.1563 | 3.9764
FXTN 1026 |PIBD1010L261 | 17.5000]  3M| 12/21/2010] 97| 0.27 40519 | 4.1888 | 4.0217
FXTN 0317 |PIBD0311A175]  5.3750]  4M| 1/47/2011] 124] 0.34]  20.000000] 4.5250 | 11:19:58 AM| 45250 | 4.3123 | 4.0508 | 4.1328
FXTN 1027 |PIBD1011A278] 17.5000] _ 4M| 1/18/2011] 125] 0.34 43145 | 4.2531 | 4.1369
FXTN 07-35  |PIBD0711A354| 11.0000]  4M| 1/22/2011] 129] 0.35 43235 | 42622 | 4.1533
FXTN 0562 |PIBD0511C622] _ 8.5000] _5M| _ 3/3/2011] 169 0.46]  80.890000] 4.3500 | 11:27:26 AM| 4.4525 | 4.4130 | 4.3541 | 4.3178
FXTN 07-36 _|PIBD0711D360| 12.0000] _ 7M| 4/15/2011] 212] 058 4.4856 | 4.4274 | 4.4274
FXTN 0563 |PIBD0511F638| 10.6250]  OM| 6/22/2011] 280] 0.77 45681 | 4.5083 | 45083
FXTN 07-37 __|PIBD0711G376] 12.0000] 10M| 7/22/2011] 310] 0.85 4.6045 | 45440 | 45440
RTB 03-06 PIID0311G065 | 8.5000] 11M| 7/31/2011] 319] 0.87 0.020500] 4.6250 | 953.12 AM| 4.6250 | 4.6154 | 45548 | 4.5548
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 370] 1.01 46883 | 46272 | 46272
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 391] 1.07 4.7316 | 4.6713 | 46713
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 399 1.09 4.7481 | 4.6880 | 4.6880
RTB 05-05 PIID0511L054 | 5.8750] 1.5Y| 12/6/2011] 447] 1.2 0.200000] 4.9500 | 3:.08:35 PM| 4.9378 | 4.8471 | 4.7886 | 4.7886
FXTN 0419 |PIBD0411L197 | 5.8750] 1.5Y| 1243/2011] 454] 1.4 4.8615 | 4.8033 | 4.8033
FXTN 0318 |PIBD0312A182|  5.8750] 15Y|  1/8/2012] 480] 1.32 49151 | 4.8578 | 4.8578
SPTB10-02 __|SPTB1012A021] 14.0000] 1.5Y| 1/31/2012] 503 1.38 4.9625 | 4.9060 | 4.9060
FXTN 0565 |PIBD0512B658| _ 5.7500] 1.5Y] 2/21/2012] 524] 1.44]  38.100000] 4.8500 | 2.14:32 PM| 4.8427 | 5.0058 | 4.9500 | 4.9500
FXTN 1029 |PIBD1012D291] 13.0000] _ 2Y| 4/25/2012] 588| 1.61 5.0437 | 4.9768 | 4.9679
FXTN 07-39 __|PIBD0712D395] 11.5000]  2Y| 4/28/2012] 591] 1.62 5.0455 | 4.9781 | 4.9687
RTB 05-06 PID0512H067 | 7.1250] _2Y| _ 8/1/2012] 686] 1.88 2.200000] 4.6500 | 11:07:28 AM| 4.6500 | 5.1018 | 5.0179 | 4.9953
FXTN 07-40 * |PIBD0712H408] 11.3750] _ 2Y| 8/18/2012] 703] 1.93 51119 | 5.0250 | 5.0000
RTB 03-07 PIID03121070 5.0500] 25Y| 9/24/2012] 740] 2.03] _ 13.109000] 4.8250 | 3:56:11 PM| 4.7996 | 5.1069 | 5.0203 | 5.0000
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 763] 2.09 51038 | 5.0174 | 5.0000
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 794] 2.18 5.0997 | 5.0135 | 5.0000
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y] _ 1/5/2013] 843| 2.31 5.0931 | 5.0072 | 5.0000
FXTN 0319 |PIBD0313A199|  5.2500] 2.5Y| 1/7/2013] 845] 2.32 5.0928 | 5.0070 | 5.0000
FXTN 0743 |PIBD0713C438| _ 8.7500] 2.5Y] _ 3/3/2013] 900] 247|  19.670000] 4.7500 | 355:21 PM| 4.8071 | 5.0854 | 5.0000 | 5.0000
FXTN 0566 |PIBD0513C664| _ 6.6250] 2.5Y| 3/13/2013] 910] 2.49 5.0909 | 5.0050 | 5.0033
FXTN10-31 __|PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 924] 2.53 5.0987 | 5.0120 | 5.0080
FXTN 1032 |PIBD1013E320| 11.7500]  3Y| 5/15/2013] 973] 2.67 51258 | 5.0365 | 5.0243
FXTN 07-44 _|PIBD0713F446 |  9.6250]  3Y| 6/29/2013] 1018] 2.79 5.1507 | 5.0590 | 5.0393
RTB 05-07 PIID0513G075 | 9.0000] __ 3Y| 7/31/2013] 1050] 2.88 0.500000] 4.9500 | 2:37:31 PM| 4.9500 | 5.1685 | 5.0750 | 5.0500
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1120] 3.07 5.1462 | 5.0508 | 5.0355
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y| 11/2/2013] 1144] 3.13 51385 | 5.0425 | 5.0305
FXTN 0567 |PIBD0514A673|  6.2500] 3.5Y| 1/27/2014] 1230] 3.37| 20,461.060000] 5.0800 | 4:13:19 PM| 5.0127 | 5.1112 | 5.0128 | 5.0127
FXTN 1034 |PIBD1014C341| 12.3750] _ 4Y| 3/25/2014] 1287] 353 52105 | 5.1097 | 5.0927
FXTN 10-35 * |PIBD1014G356] 12.7500]  4Y| 7/15/2014] 1399] 3.83 54058 | 5.3000 | 5.2500
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1470] 4.03| 1,800.000000] 5.3350 | 4.12:20 PM| 52944 | 54418 | 53087 | 5.2637
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1480] .05 54468 | 53100 | 5.2656
SPTB10-03 _ |SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1490] 4.08 54519 | 53112 | 5.2675
FXTN 10-36 _|PIBD1015B367| 12.3750] 4.5Y| 2/24/2015] 1623] .45 55193 | 53276 | 52932
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FXTN 0568 |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1701] 4.66]  37.000000] 5.3100 | 11:37:49 AM| 5.3100 | 55588 | 5.3372 | 5.3082
FXTN 0747 |PIBDO715E477|  8.3750]  5Y| 5/22/2015] 1710] 4.68] _ 100.000000] 5.4000 | _4:06:39 PM| 54000 | 5.5634 | 5.3383 | 5.3099
RTB 05-09 PIID0515H097 | 5.8750]  5Y| 8[9/2015] 1799] 4.93] 352.061422] 5.3500 | 4:0258 PM| 5.3097 | 5.6085 | 5.3493 | 5.3271
FXTN 10-37 * |PIBD1015H370| 11.8750]  5Y| 8/25/2015] 1805] 4.95 56115 | 53500 | 5.3282
FXTN 10-38 __|PIBD1015L384 | 10.1250] 55Y| 12/15/2015] 1917] 5.5 54617 | 53225 | 53212
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 1945] 533 54243 | 53156 | 5.3195
FXTN 07-48 __|PIBD0716A488| _ 7.0000] 5.5Y] 1/27/2016] 1960] 5.37| 4,895.780000] 5.3750 | 4.06:03 PM| 5.3186 | 5.4042 | 53119 | 5.3186
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2023| 554 54392 | 53513 | 5.3502
FXTN10-41 __|PIBD1016D416] _ 7.0000] __ 6Y| 4/27/2016] 2051] 5.62 54548 | 53688 | 5.3672
FXTN 1042 |PIBD10161420 | 9.1250]  6Y| _ 9/4/2016] 2181| 5.98] 245.000000] 54500 | 40425 PM| 5.4367 | 55269 | 5.4500 | 54367
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2201] 6.03] _ 13.850000] 5.6250 | 3:25:16 PM| 5.6250 | 5.5507 | 54605 | 54463
FXTN 1043 |PIBD1016K436 |  6.2500] 6.5Y| 11/16/2016] 2254] 6.18 56137 | 54884 | 54715
FXTN 0740 |PIBD0717C493|  7.0000] _ 7Y| 3/31/2017] 2389] 6.55] 3,635.000000] 5.6250 | 4:12:50 PM| 55978 | 5.7742 | 55595 | 5.5359
FXTN 20-01 _ |PIBD2017D011| 14.3750]  7Y| 4/24/2017] 2413| 6.61 5.8027 | 55722 | 55474
RTB 07-02 PIID0717H026 | 6.6250]  7Y| 8[9/2017] 2530] 6.93] 454.817000] 5.7000 | 40320 PM| 5.6637 | 5.9418 | 5.6338 | 5.6032
FXTN 10-44 * |PIBD1017H447|  7.7500]  7Y| 8/23/2017| 2534] 6.94 5.9465 | 5.6359 | 5.6051
FXTN 10-45  |PIBD1018A451|  5.8750] 7.5Y| 1/31/2018] 2695] 7.38 6.0097 | 5.7132 | 5.6834
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 2988] 8.19 6.1247 | 5.8540 | 5.8260
FXTN 10-46 __ |PIBD1019B485|  7.8750] 8.5Y] 2/19/2019] 3079] 8.44] 104.000000] 6.0950 | 4.02:58 PM| 6.1009 | 6.1604 | 5.8977 | 5.8703
FXTN 1050 |PIBD1020B508| _ 7.7500] 9.5Y| 2/18/2020] 3443| 9.43| 2,125.000000] 6.1000 | 4:01:32 PM| 6.1114 | 6.3032 | 6.0726 | 6.0474
RTB 10-01 PIID1020H015 | 7.2500]  10Y| 8/9/2020] 3626] 9.93] 1,513.014000] 6.1250 | _4:00:37 PM| 6.1365 | 6.3750 | 6.1605 | 6.1365
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4198] 11.50 6.7050 | 6.4461 | 6.4239
FXTN 20-03 __|PIBD2022J033 | _12.7500] _13Y| 10/17/2022] 4415] 12.10 6.8302 | 6.5544 | 6.5329
FXTN 20-04  |PIBD2023B048 | 13.0000] 13Y| 2/20/2023| 4541] 12.44 6.0029 | 6.6173 | 6.5962
FXTN 20-05 _|PIBD2023E054| 11.8750] 13Y| 5/20/2023] 4639] 12.71] __ 15.000000] 6.5000 | 3:06:44 PM| 6.5000 | 6.9594 | 6.6663 | 6.6455
FXTN 20-06  |PIBD2023J068 | 11.3750] 14Y| 10/23/2023] 4786] 13.11 7.0442 | 6.7397 | 6.7194
FXTN 20-07 __|PIBD2024F075| 12.3750] 14Y| _ 6/3/2024] 5010] 13.73 7.1735 | 6.8515 | 6.8319
FXTN 20-08 _ |PIBD2024H086| 12.8750] 14Y| _ 8/5/2024] 5073] 13.90 7.0098 | 6.8830 | 6.8636
FXTN 20-09 _|PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5171] 14.17 7.0663 | 6.9319 | 6.9128
FXTN 2010 |PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5325] 14.59 7.3552 | 7.0088 | 6.9902
FXTN 20-11 __|PIBD2025J116 | 12.1250] _16Y] 10/20/2025] 5514] 15.11 7.4642 | 7.1032 | 7.0852
FXTN 2501 |PIBD2525K015| 18.2500] 16Y| 11/29/2025] 5554] 15.02 74873 | 71231 | 7.1053
FXTN 20-12 __|PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5605] 15.36 75167 | 7.1486 | 7.1309
FXTN 2013 |PIBD2026L139 | 8.0000] 17Y| 12/7/2026] 5927| 16.04 7.7025 | 7.3094 | 7.2927
FXTN 20-14  |PIBD20271140 | 8.6250] 17Y] _ 9/6/2027] 6200] 16.99]  200.000000] 7.9500 | 114531 AM| 7.9275 | 7.8600 | 7.4457 | 7.4299
FXTN 2015 |PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6655| 18.23] __ 15.000000] 7.9500 | 3:27:33 PM| 7.9500 | 8.1225 | 7.6729 | 7.6585
FXTN 20-16 _ |PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7194] 19.71] _ 820.850000] 7.9000 | 2:02:09 PM| 7.9605 | 8.4335 | 7.9420 | 7.9294
FXTN 25-02 * |PIBD2530G029| 12.5000] 20Y| 7/28/2030] 7256] 19.88 8.4692 | 7.9729 | 7.9605
FXTN 25:03  |PIBD2531A032| 11.2500] _21Y| 1/26/2031] 7438| 20.38]  43.379575] 8.1600 | 4.04:54 PM| 8.1698 | 8.4998 | 8.0490 | 8.0380
FXTN 2504 |PIBD2531J042 | 9.3750] 22Y| 10/5/2031] 7690] 21.07 85421 | 8.1542 | 8.1453
FXTN 25:056  |PIBD2532K057 | 8.5000] _23Y| 11/29/2032] 8111] 22.22]  170.000000] 8.2000 | 12:02:09 PM| 8.2029 | 8.6127 | 8.3301 | 8.3245
FXTN 25-06 * |PIBD2534K062| _ 9.2500] 25Y| 11/5/2034] 8817] 24.16 8.7312 | 8.6250 | 8.6250




