Interpolated Bonds
September 02, 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] 5] 0.01 3.000000] 4.5000 | 2:42:26 PM| 4.5000 | 4.0178 | 4.0080 | 4.0070
FXTN 0560 |PIBD05101600 | 10.8750] <IM| 9/22/2010] 19| 0.05 4.0800 | 4.0360 | 4.0313
FXTN 0561 |PIBD0510L615| _ 9.3750] _ 3M| 12/4/2010] 89| 0.04 41750 | 4.0893 | 4.0906
FXTN 1026 |PIBD1010L261 | 17.5000]  4M| 12/21/2010] 109] 0.30 42089 | 4.1487 | 4.1496
FXTN 0317 |PIBD0311A175]  5.3750] 5M| 1/17/2011] 136] 0.37 43017 | 4.2287 | 4.0094
FXTN 1027 |PIBD1011A278| 17.5000] 5M| 1/18/2011] 137] 0.38 43044 | 42317 | 4.2323
FXTN 07-35  |PIBD0711A354] 11.0000] _ 5M| 1/22/2011] 141] 0.39 43150 | 4.0436 | 4.0441
FXTN 05-62  |PIBD0511C622] _ 8.5000]  6M| _ 3/3/2011] 181] 0.50]  10.000000] 42750 | 2:43:52 PM| 4.2750 | 4.4231 | 4.3622 | 4.3623
FXTN 07-36 __|PIBD0711D360] 12.0000] __8M| 4/15/2011] 224] 0.61 44775 | 4.4083 | 4.4079
FXTN 0563 |PIBD0511F638 | 10.6250] 10M| 6/22/2011] 292] 0.80 45479 | 4.4604 | 44591
FXTN 07-37 __|PIBD0711G376] 12.0000] 1iM| _7/22/2011] 322] 0.88 1.800000] 44500 | 11:1354 AM| 4.4500 | 4.5789 | 4.4834 | 44817
RTB 03-06 PIID0311G065 | 8.5000] 11M| 7/31/2011] 331] 0.91 1316000] 4.5150 | 11:38:17 AM| 45150 | 4.5882 | 4.4903 | 4.4885
SPTB10-01 __|SPTB10111016 | 15.5000] 1.5Y] 9/20/2011] 382] 1.05 46682 | 4.5670 | 4.5615
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y] 10/11/2011] 403] 1.10 47111 | 46124 | 4.6043
FXTN 0564 |PIBD0511J642 | 7.2500] 1.5Y| 10/19/2011] 411] 1.43 4.7274 | 4.6297 | 46206
RTB 05-05 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 459] 1.26 4.8255 | 4.7335 | 4.7183
FXTN 0419 |PIBD0411L191 | 5.8750] 1.5Y| 12/13/2011] 466] 1.28 48397 | 4.7487 | 4.7325
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y| 1/8/2012] 492] 1.35 4.8028 | 4.8049 | 4.7854
SPTB 1002 |SPTB1012A021] 14.0000] 1.5Y| 1/31/2012] 515] 1.41 4.0398 | 4.8546 | 4.8323
FXTN 05-65  |PIBD0512B658|  5.7500] 1.5Y| 2/21/2012] 536 1.47]  14.500000] 4.6350 | 2:35:59 PM| 4.6402 | 4.9827 | 4.9000 | 4.8750
FXTN 1020 |PIBD1012D291] 13.0000] _ 2Y| 4/25/2012] 600] 1.64 5.0233 | 4.9358 | 4.9197
FXTN 07-39 __ |PIBD0712D395] 11.5000]  2Y| 4/28/2012] 603| 1.65]  18.000000] 4.6250 | 2.16:53 PM| 4.6250 | 5.0252 | 4.9374 | 4.9218
RTB 05-06 PIID0512H067 | 7.1250]  2Y| _ 8/1/2012] 698] 1.91] _ 26.000000] 4.8500 | 3:17-13 PM| 4.9942 | 50854 | 4.9905 | 4.9881
FXTN 07-40 * |PIBD0712H408| 11.3750]  2Y| 8/18/2012] 715] 1.96 5.0962 | 5.0000 | 5.0000
RTB 03-07 PIID03121070 5.0500] 25Y| 9/24/2012] 752] 2.06]  83.000000] 4.8500 | 2.29:43 PM| 4.9367 | 5.0962 | 4.9906 | 4.9787
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/17/2012] 775] 2.12 5.0962 | 4.9848 | 4.9654
FXTN 07-41 __|PIBD0712K413| 10.5000] 2.5Y| 11/17/2012] 806] 2.21 5.0962 | 4.9769 | 4.9475
FXTN 07-42 _ |PIBD0713A421|  9.0000] 2.5Y|  1/5/2013] 855 2.34 5.0962 | 4.9645 | 4.9192
FXTN 0319 |PIBD0313A199]  5.2500] 25Y|  1/7/2013] 857] 2.35 2.000000] 4.8750 | 3.07:48 PM| 4.8750 | 5.0962 | 4.9640 | 4.9181
FXTN 0743 |PIBD0713C438| _ 8.7500] 2.5Y| _ 3/3/2013] 912] 2.50] 1,100.000000] 4.8750 | _4:00:44 PM| 4.8864 | 5.0962 | 4.9500 | 4.8864
FXTN 0566 |PIBD0513C664]  6.6250]  3Y| 3/13/2013] 922] 2.53 51008 | 4.9567 | 4.8973
FXTN 1031 |PIBD1013C316| 12.7500]  3Y| 3/27/2013] 936 2.56 51074 | 4.9660 | 4.9125
FXTN 10-32 __ |PIBD1013E320] 11.7500] _ 3Y| 5/15/2013] 985] 2.70 5.1302 | 4.9987 | 4.9660
FXTN 07-44  |PIBD0713F446|  9.6250]  3Y| 6/29/2013] 1030] 2.82 51512 | 5.0287 | 5.0151
RTB 05-07 PIID0513G075 | 9.0000] 3| 7/31/2013] 1062] 2.91 5.1662 | 5.0500 | 5.0500
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y] 10/9/2013] 1132] 3.10 51507 | 5.0443 | 5.0439
FXTN 0745 |PIBD0713K457| _ 7.1250] 3.5Y| 11/2/2013] 1156] 3.47 51481 | 50423 | 5.0418
FXTN 0567 |PIBD0514A673| _ 6.2500] 3.5Y| 1/27/2014] 1242| 3.40] 20,600.000000] 5.0315 | 4:07:58 PM| 5.0343 | 5.1315 | 5.0353 | 5.0343
FXTN 10-34  |PIBD1014C341] 12.3750] __ 4Y| 3/25/2014] 1299] 3.56 5.0364 | 5.1415 | 5.1408
FXTN 10-35 * |PIBD1014G356| 12.7500]  4Y| 7/15/2014] 1411] 3.87 54423 | 53500 | 5.3500
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1482] 4.06] 8,053.171000] 5.3000 | 40229 PM| 53252 | 5.4645 | 53697 | 5.3662
FXTN 07-46  |PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1492 4.09] 1,395.747000] 53050 | 412:44 PM| 5.3234 | 5.4676 | 5.3724 | 5.3685
SPTB10:03 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1502] 4.12 54708 | 5.3752 | 5.3707
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FXTN 10-36 __ |PIBD10158367| 12.3750] 4.5Y| 2/24/2015] 1635 4.48 55123 | 54120 | 54010
FXTN 0568 |PIBDO515E685|  6.3750]  5Y| 5/13/2015] 1713| 4.69] 100.000000] 5.4000 | 3:30:27 PM| 5.4150 | 5.5367 | 5.4336 | 5.4188
FXTN 07-47 __|PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1722] 4.72]  250.000000] 5.4350 | 3:15:04 PM| 54590 | 5.5395 | 54361 | 5.4209
RTB 05-09 PID0515H097 | 5.8750]  5Y| 8/19/2015] 1811] 4.96] 1,602.334900] 54200 | 414:38 PM| 54417 | 55674 | 5.4608 | 5.4411
FXTN 10-37 * |PIBD1015H370] 11.8750]  5Y| 8/25/2015] 1817] .98 55692 | 5.4624 | 54425
FXTN 1038 |PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1929] 5028 55623 | 5.4567 | 54451
FXTN10-39 _|PIBD1016A393| _ 9.2500] 55Y| 1/12/2016] 1957] 5.36 5.5605 | 5.4552 | 54458
FXTN 07-48 _ |PIBD0716A488|  7.0000] 5.5Y| 1/27/2016] 1972| 5.40] 4,955.100000] 54350 | 411:38 PM| 5.4461 | 55596 | 5.4545 | 54461
FXTN 10-40 __|PIBD1016C407] _ 7.5000] _ 6Y| 3/30/2016] 2035] 5.58 55942 | 54828 | 54730
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2063| 565 1.000000] 5.6500 | 11:16:16 AM| 5.6500 | 5.6095 | 5.4953 | 5.4849
FXTN 10-42 __ |PIBD10161420 | 9.1250] 6.5Y] _ 9/4/2016] 2193 6.01] 6,018.610093] 5.5300 | 4:.05:52 PM| 55404 | 5.6808 | 55537 | 5.5404
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2213] 6.0 57035 | 55619 | 55477
FXTN 10-43 __|PIBD1016K436| _ 6.2500] 6.5Y] 11/16/2016] 2266] 6.21 5.7639 | 55836 | 55672
FXTN 07-49  |PIBD0717C493]  7.0000] _ 7Y| 3/31/2017] 2401| 6.58| 12,119.160000] 5.6200 | 3:5521 PM| 5.6489 | 5.9176 | 56387 | 56168
FXTN 20-01 __|PIBD2017D011] 14.3750] _ 7Y| 4/24/2017| 2425| 6.64 5.0449 | 5.6485 | 56256
RTB 07-02 PIID0717H026 | 6.6250]  7Y| 8[9/2017] 2542] 6.96] 5,043.305000] 5.6850 | 4:00:19 PM| 5.7210 | 6.0781 | 5.6964 | 5.6686
FXTN 10-44 * |PIBD1017H447] _ 7.7500] _ 7Y| 8/23/2017| 2546] 6.98 6.0827 | 5.6980 | 5.6701
FXTN 1045 |PIBD1018A451|  5.8750] 7.5¥| 1/31/2018] 2707] 7.42 6.1856 | 5.8308 | 5.8040
FXTN 10-47 __|PIBD1018K478| _ 8.8750] 8.5Y| 11/20/2018] 3000] 8.22 6.3729 | 6.0726 | 6.0476
FXTN 1048 |PIBD1019B485|  7.8750] 8.5Y| 2/19/2019] 3091| 8.47 7222000] 6.1750 | 2.08:05 PM| 6.2393 | 6.4311 | 6.1477 | 6.1233
FXTN 1050 |PIBD1020B508| _ 7.7500] 9.5Y| 2/18/2020] 3455] 9.47]  400.500000] 6.4250 | 3:19:21 PM| 6.5124 | 6.6638 | 6.4480 | 6.4260
RTB 10-01 PIID1020H015 | 7.2500] _ 10Y| 8[9/2020] 3638] 9.97] 1,637.104000] 6.4000 | 3:30:54 PM| 6.5782 | 6.7808 | 6.5990 | 6.5782
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4210] 11.53 7.0270 | 6.8325 | 6.8141
FXTN 20-03 _ |PIBD2022J033 | _12.7500] 13Y| 10/17/2022| 4427] 12.13 71204 | 6.9211 | 6.9035
FXTN 20-04 __|PIBD2023B048| 13.0000] _13Y| 2/20/2023| 4553] 12.47 71747 | 6.9725 | 6.9555
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4651] 12.74 7.2169 | 7.0126 | 6.9959
FXTN 20-06 _|PIBD2023J068 | _11.3750] _14Y| 10/23/2023] 4798] 13.15 7.2801 | 7.0726 | 7.0565
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5022] 13.76 7.3766 | 7.1640 | 7.1489
FXTN 20-08 __|PIBD2024H086| 12.8750] 14Y| _ 8/5/2024] 5085| 13.93 74037 | 7.1898 | 7.1749
FXTN 2009 |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5183] 14.20 74459 | 7.0098 | 7.2153
FXTN 20-10 __|PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5337] 14.62 75120 | 7.0026 | 7.0788
FXTN 2011 |PIBD2025J116 | 12.1250] _16Y| 10/20/2025] 5526] 15.14 75935 | 7.3698 | 7.3567
FXTN 25:01  |PIBD2525K015] 18.2500]  16Y| 11/29/2025] 5566] 15.25 7.6108 | 7.3861 | 7.3732
FXTN 2012 |PIBD2026A122| 10.2500] _16Y| 1/19/2026] 5617] 15.39 7.6327 | 7.4070 | 7.3942
FXTN 20-13 __|PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 5939] 16.27 7.7713 | 7.5384 | 7.5270
FXTN 2014 |PIBD20271140 | 8.6250] 18Y| _ 9/6/2027| 6212] 17.02 7.8889 | 7.6499 | 7.6396
FXTN 20-15_|PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6667| 18.27 8.0847 | 7.8357 | 7.8272
FXTN 20-16 __ |PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7206| 19.74] _ 460.523246] 8.0500 | 11:57:03 AM| 8.0750 | 8.3168 | 8.0557 | 8.0494
FXTN 25:02 _* |PIBD2530G029] 12.5000] _20Y| 7/28/2030] 7268| 19.91 8.3435 | 8.0811 | 8.0750
FXTN 25-03  |PIBD2531A032| 11.2500] 21Y| 1/26/2031] 7450] 20.41 8.3750 | 8.1299 | 8.1246
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7702] 21.10 84208 | 8.1975 | 8.1932
FXTN 25-05  |PIBD2532K057 | 8.5000] 23Y| 11/29/2032| 8123] 22.25 84958 | 8.3105 | 8.3078
FXTN 25:06 * |PIBD2534K062| _ 9.2500] _25Y| 11/5/2034] 8829] 24.19 8.6215 | 8.5000 | 8.5000




