Interpolated Bonds
September 15, 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] 6] 0.02 40297 | 3.9858 | 3.9837
FXTN 05-61  |PIBD0510L615 | 9.3750] _ 2M| 12/1/2010] 76| 0.24 40409 | 4.1265 | 4.1231
FXTN 1026 |PIBD1010L261 | 17.5000] _ 3M| 12/21/2010] 96| 0.26 40704 | 4.2153 | 4.2072
FXTN 0317 |PIBD0311A175|  5.3750] 4M| 1/17/2011] 123] 0.34 43361 | 4.0842 | 4.2397
FXTN 1027 |PIBD1011A278] 17.5000]  4M| 1/18/2011] 124] 0.34 0.472000] 4.1000 | 11:50:38 AM| 4.1000 | 4.3385 | 4.0867 | 4.2409
FXTN 07-35  |PIBD0711A354| 11.0000]  4M| 1/22/2011] 128] 0.35 43482 | 40069 | 4.0457
FXTN 0562 |PIBD0511C622] _ 8.5000] _5M| _ 3/3/2011] 168 0.46]  77.400000] 4.5000 | 3:49:02 PM| 44615 | 4.4456 | 4.3990 | 4.2938
FXTN 07-36 __|PIBD0711D360| 12.0000] _ 7M| 4145/2011] 211] 058 45198 | 4.4473 | 4.3332
FXTN 0563 |PIBD0511F638| 10.6250]  OM| 6/22/2011] 279] 0.76 45953 | 4.4392 | 4.3786
FXTN 07-37 __|PIBD0711G376] 12.0000] 10M| 7/22/2011] 309 0.85 4.6286 | 4.4356 | 4.3987
RTB 03-06 PIID0311G065 | 8.5000] 11M| 7/31/2011] 318] 0.87 0.100000] 4.4000 | 2.06:38 PM| 4.4000 | 4.6386 | 4.4346 | 4.4047
SPTB 10-01 __|SPTB10111016 | 15.5000] 1.5Y| 9/20/2011] 369 1.01 4.7065 | 4.4705 | 4.4705
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y| 10/11/2011] 390] 1.07 4.7481 | 4.5359 | 45359
FXTN 05-64  |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2011] 398 1.09 4.7640 | 4.5608 | 4.5608
RTB 05-05 PIID0511L054 | 5.8750] 1.5Y| 12/6/2011] 446] 1.2 48590 | 4.7103 | 4.7103
FXTN 0419 |PIBD0411L191 | 5.8750] 1.5Y| 12/43/2011] 453 1.04 48729 | 4.7321 | 4.7321
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y]  1/8/2012] 479] 1.31 4.9244 | 4.8130 | 4.8130
SPTB10-02 __|SPTB1012A021] 14.0000] 1.5Y| 1/31/2012] 502] 1.38 4.9699 | 4.8846 | 4.8846
FXTN 0565 |PIBD0512B658| _ 5.7500] 1.5Y| 2/21/2012] 523] 1.43 4.000000] 51250 | 22131 PM| 5.1250 | 5.0115 | 4.9500 | 4.9500
FXTN 1029 |PIBD1012D291] 13.0000] _ 2Y| 4/25/2012] 587| 1.61 5.0727 | 4.9858 | 4.9858
FXTN 07-39 __|PIBD0712D395] 11.5000]  2Y| 4/28/2012] 590] 1.62 5.0756 | 4.9874 | 4.9874
RTB 05-06 PID0512H067 | 7.1250] _2Y| _ 8/1/2012] 685 1.88 5.1664 | 5.0405 | 5.0405
FXTN 07-40 * |PIBD0712H408] 11.3750] _ 2Y| 8/18/2012] 702] 1.92 5.1827 | 5.0500 | 5.0500
RTB 03-07 PIID03121070 5.0500] 2.5Y| 9/24/2012] 739] 2.02] 113.023000] 4.8250 | 3.15:00 PM| 4.8721 | 5.1719 | 5.0500 | 5.0485
FXTN 10-30 __|PIBD1012J302 | _12.1250] 2.5Y| 10/17/2012] 762] 2.09 5.1651 | 5.0500 | 5.0476
FXTN 07-41 _ |PIBD0712K413| 10.5000] 2.5Y| 11/417/2012] 793] 2.17 51560 | 5.0500 | 5.0463
FXTN 0742 |PIBD0713A421| _ 9.0000] 2.5Y] _ 1/5/2013] 842] 2.31 5.1417 | 5.0500 | 5.0444
FXTN 0319 |PIBD0313A199| _ 5.2500] 2.5Y] _ 1/7/2013] 844 2.31| 2,000.000000] 5.0900 | 255:11 PM| 5.0850 | 5.1411 | 5.0500 | 5.0443
FXTN 0743 |PIBD0713C438] _ 8.7500] 2.5Y| _ 3/3/2013] 899] 2.46] _ 51.150000] 4.7000 | 3:46:11 PM| 5.0421 | 5.1250 | 5.0500 | 5.0421
FXTN 0566 |PIBD0513C664| _ 6.6250] 2.5Y| 3/13/2013] 909] 2.49 51350 | 5.0533 | 5.0476
FXTN 10-31 __|PIBD1013C316] 12.7500] __ 3Y| 3/27/2013] 923] 2.53 5.1490 | 5.0580 | 5.0554
FXTN 1032 |PIBD1013E320| 11.7500] _ 3Y| 5/15/2013] 972] 2.66 51980 | 5.0743 | 5.0824
FXTN 07-44 _|PIBD0713F446 |  9.6250]  3Y| 6/29/2013] 1017] 2.79 5.0430 | 5.0893 | 5.1073
RTB 05-07 PIID0513G075 | 9.0000 __3Y| 7/31/2013] 1049] 2.87 55750 | 5.1000 | 5.1250
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1119] 3.07 0.170000] 5.0000 | _3:02:05 PM| 5.0000 | 5.2292 | 5.0832 | 5.0993
FXTN 07-45  |PIBD0713K457 | 7.1250] 3.5Y| 11/2/2013] 1143] 3.13 50135 | 5.0774 | 5.0904
FXTN 0567 |PIBD0514A673| _ 6.2500] 3.5Y| 1/27/2014] 1229 3.37| 7.981.545000] 5.0650 | 3:36:26 PM| 5.0588 | 5.1573 | 5.0567 | 5.0588
FXTN 1034 |PIBD1014C341| 12.3750] _ 4Y| 3/25/2014] 1286] 352 50807 | 5.1641 | 5.1655
FXTN 10-35 * |PIBD1014G356] 12.7500]  4Y| 7/15/2014] 1398] 3.83 55231 | 53750 | 5.3750
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1469] 4.02| 1,214.588000] 5.3200 | 4.11:39 PM| 53231 | 55611 | 54187 | 53797
FXTN 07-46 _|PIBD0714J466 | 6.5000] 4.5Y] 10/4/2014] 1479] 4.05] 1,100.000000] 5.3500 | 3:45:51 PM| 5.3364 | 5.5664 | 54249 | 5.3803
SPTB10-03 __|SPTB1014J037| 12.2500] 4.5Y| 10/14/2014] 1489] 4.08 55718 | 54310 | 5.3810
FXTN 10-36 _|PIBD1015B367| 12.3750] 4.5Y| 2/24/2015] 1622] 4.44 5.6430 | 55129 | 5.3897
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FXTN 0568 |PIBD0515E685|  6.3750]  5Y| 5/13/2015] 1700] 4.66 5.6847 | 55610 | 53949
FXTN 07-47 __|PIBDO0715E477|  8.3750]  5Y| 5/22/2015] 1709] 4.68 5.6895 | 5.5665 | 5.3955
RTB 05-09 PIID0515H097 | 5.8750]  5Y| 8[9/2015] 1798] 4.93]  72.314000] 53750 | 35420 PM| 5.3246 | 5.7372 | 5.6213 | 5.4013
FXTN 10-37 * |PIBD1015H370] 11.8750]  5Y| 8/25/2015] 1804] 4.94]  100.000000] 54650 | 4:09:48 PM| 54575 | 5.7404 | 56250 | 54017
FXTN 10-38 __|PIBD1015L384 | 10.1250] 55Y| 12/15/2015] 1916] 5.25 5.047930] 54750 | 4:.02:26 PM| 54750 | 55722 | 54624 | 53779
FXTN 1039 |PIBD1016A393| _ 9.2500] 5.5Y| 1/12/2016] 1944] 533 55302 | 54218 | 5.3720
FXTN 07-48 __|PIBD0716A488| _ 7.0000] 5.5Y] 1/27/2016] 1959 5.37| 2,406.000000] 54000 | 4:09:50 PM| 5.3688 | 5.5077 | 5.4000 | 5.3688
FXTN 1040 |PIBD1016C407| _ 7.5000] _ 6Y| 3/30/2016] 2022| 554 55362 | 5.4285 | 54133
FXTN10-41 __|PIBD1016D416] _ 7.0000] __ 6Y| 4/27/2016] 2050] 5.6 0.200000] 5.5250 | 12.18:00 PM| 55250 | 55489 | 54412 | 54331
FXTN 1042 |PIBD10161420 | 9.1250] _ 6Y| _ 9/4/2016] 2180 5.97| _ 50.000000] 55250 | _3:05:34 PM| 55250 | 5.6077 | 55000 | 5.5250
RTB 07-01 PIID07161018 7.0000] _6.5Y| 9/24/2016] 2200] 6.08] _ 70.100000] 5.4750 | 2:29:59 PM| 5.5121 | 5.6275 | 5.5139 | 55329
FXTN 1043 |PIBD1016K436|  6.2500] 6.5Y| 11/16/2016] 2253] 6.17 5.6801 | 55508 | 5.5537
FXTN 0740 |PIBD0717C493| _ 7.0000] _ 7Y| 3/31/2017] 2388| 6.54] 3,415.000000] 5.6500 | 4.06:47 PM| 5.6494 | 5.8139 | 56447 | 5.6068
FXTN 20-01 _ |PIBD2017D011| 14.3750]  7Y| 4/24/2017] 2412 6.61 5.8377 | 5.6614 | 56162
RTB 07-02 PIID0717H026 | 6.6250]  7Y| 8[9/2017] 2529] 6.93] 606.951000] 5.7300 | 35427 PM| 5.7444 | 5.9537 | 5.7429 | 5.6622
FXTN 10-44 * |PIBD1017H447|  7.7500]  7Y| 8/23/2017| 2533] 6.94 59577 | 5.7456 | 5.6637
FXTN 10-45  |PIBD1018A451|  5.8750] 7.5Y| 1/31/2018] 2694] 7.38 1.000000] 6.0350 | 12:18:34 PM| 6.0350 | 6.0124 | 5.8000 | 5.7301
FXTN 1047 |PIBD1018K478|  8.8750] 8.5Y| 11/20/2018] 2987] 8.18 6.1120 | 5.8990 | 5.8509
FXTN 10-48 __|PIBD1019B485|  7.8750] 8.5Y| 2/19/2019] 3078] 8.43 0.800000] 6.3500 | 12.19:04 PM| 6.3500 | 6.1430 | 5.9298 | 5.8884
FXTN 1050 |PIBD1020B508| _ 7.7500] 9.5Y| 2/18/2020] 3442] 9.43] _ 300.000000] 6.1750 | _3:00:54 PM| 6.1750 | 6.2667 | 6.0527 | 6.0384
RTB 10-01 PIID1020H015 | 7.2500] _10Y| 8[9/2020] 3625] 9.93 7.387000] 6.3000 | 12:54:22 PM| 6.1615 | 6.3289 | 6.1146 | 6.1139
FXTN 10-51 * |PIBD10201510 | 6.1250] _10Y| 9/16/2020] 3653| 10.01] _ 670.000000] 6.1250 | 2:45:42 PM| 6.1250 | 6.3385 | 6.1240 | 6.1254
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4197] 11.50 6.6629 | 6.4602 | 6.3904
FXTN 20-03 _ |PIBD2022J033 | _12.7500] 13Y| 10/17/2022| 4414] 12.09 6.7923 | 6.5943 | 6.4961
FXTN 20-04 __|PIBD2023B048| 13.0000] _13Y| 2/20/2023] 4540] 12.44 6.8674 | 6.6722 | 6.5574
FXTN 20-05  |PIBD2023E054| 11.8750] 13Y| 5/29/2023] 4638| 12.71 6.9259 | 6.7327 | 6.6052
FXTN 20-06 _|PIBD2023J068 | _11.3750] _ 14Y| 10/23/2023] 4785] 13.11 7.0135 | 6.8236 | 6.6768
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5009] 13.72 71471 | 6.9620 | 6.7859
FXTN 20-08 __|PIBD2024H086| 12.8750] 14Y| _ 8/5/2024] 5072] 13.90 7.1847 | 7.0009 | 6.8165
FXTN 2009 |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5170] 14.16 70431 | 7.0615 | 6.8643
FXTN 20-10 __|PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5324] 14.59 7.3350 | 7.1567 | 6.9393
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5513] 15.10 74477 | 7.2735 | 7.0313
FXTN 25:01  |PIBD2525K015| 18.2500] _16Y] 11/29/2025] 5553] 15.21 74715 | 7.0082 | 7.0508
FXTN 2012 |PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5604] 15.35 75020 | 7.3297 | 7.0757
FXTN 20-13 _|PIBD2026L139 | 8.0000] _17Y| 12/7/2026] 5926] 16.24 7.6940 | 7.5087 | 7.2325
FXTN 2014 |PIBD20271140 | 8.6250] 17Y| _ 9/6/2027| 6199] 16.98 7.8568 | 7.6974 | 7.3655
FXTN 20-15_|PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6654] 18.23 8.1281 | 7.9786 | 7.5871
FXTN 2016 |PIBD2030E166| _ 8.7500] 20Y| 5/27/2030] 7193| 19.71] _ 289.370000] 7.8750 | 3.20:34 PM| 7.8798 | 8.4496 | 8.3117 | 7.8496
FXTN 25:02 * |PIBD2530G029] 12.5000] _20Y| 7/28/2030] 7255| 19.88 8.4865 | 8.3500 | 7.8798
FXTN 25:03 _|PIBD2531A032| 11.2500] _21Y| 1/26/2031] 7437] 20.38] __ 15.000000] 8.1500 | 9:08:09 AM| 8.1500 | 8.5155 | 8.3791 | 7.9638
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7689] 21.07 8.5555 | 8.4195 | 8.0800
FXTN 25-05  |PIBD2532K057 | 8.5000] 23Y| 11/29/2032| 8110] 22.22 8.6004 | 84869 | 8.2743
FXTN 25:06 * |PIBD2534K062| _ 9.2500] _25Y| 11/5/2034] 8816] 24.15 8.7346 | 8.6000 | 8.6000




