Interpolated Bonds
September 03, 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] 2| 0.01 40032 | 3.9994 | 3.9990
FXTN 05-60 _ |PIBD05101600 | 10.8750] <1M| 9/22/2010] 16| 0.04 4.0474 | 3.9905 | 3.9857
FXTN 0561 |PIBD0510L615| _ 9.3750] _ 3M| 12/4/2010] 86| 0.24 4.1458 | 4.0846 | 4.0832
FXTN 1026 |PIBD1010L261 | 17.5000]  4M| 12/21/2010] 106 0.29 41863 | 41371 | 41371
FXTN 0317 |PIBD0311A175|  5.3750] _5M| 1/17/2011] 133 0.36] _ 10.000000] 4.3500 | 11:36:07 AM| 4.3500 | 4.2610 | 4.2143 | 4.2143
FXTN 1027 |PIBD1011A278| 17.5000] 5M| 1/18/2011] 134] 0.37 40637 | 42171 | 42171
FXTN 07-35 _ |PIBD0711A354] 11.0000] _5M| 1/22/2011] 138] 0.38 4.0748 | 4.2086 | 4.0286
FXTN 0562 |PIBD0511C622| _ 8.5000] _6M| _ 3/3/2011] 178] 0.49 43853 | 4.3429 | 4.3429
FXTN 07-36 __|PIBD0711D360] 12.0000] _7M| 4/15/2011] 221] 0.61 4.4519 | 4.3871 | 4.3874
FXTN 0563 |PIBD0511F638 | 10.6250] 10M| 6/22/2011] 289 0.79 45437 | 4.4370 | 4.4378
FXTN 07-37 __|PIBD0711G376] 12.0000] 1iM| 7/22/2011] 319] 0.87 45843 | 4.4589 | 4.4600
RTB 03-06 PIID0311G065 | 8.5000] 11M| 7/31/2011] 328] 0.90 45064 | 4.4655 | 4.4667
SPTB10-01 __|SPTB10111016 | 15.5000] 1.5Y] 9/20/2011] 379] 1.04 46790 | 4.5453 | 45069
FXTN 1028 |PIBD1011J288 | 16.5000] 1.5Y] 10/11/2011] 400] 1.10] __10.000000] 4.7000 | 9:12:08 AM| 4.7000 | 4.7181 | 45937 | 45244
FXTN 0564 |PIBD0511J642 | 7.2500] 1.5Y] 10/19/2091] 408 1.12] _100.000000] 4.6000 | 10:28:08 AM| 4.6000 | 4.7330 | 4.6121 | 4.5310
RTB 05-05 PID0511L054 | 5.8750] 1.5Y| 12/6/2011] 456] 1.25 4.8000 | 4.7227 | 45709
FXTN 0419 |PIBD0411L191 | 5.8750] 1.5Y| 12/13/2011] 463] 1.07 48352 | 4.7388 | 45768
FXTN 0318 |PIBD0312A182|  5.8750] 1.5Y|  1/8/2012] 489 1.34 4.8836 | 4.7987 | 4.5984
SPTB 1002 |SPTB1012A021] 14.0000] 1.5Y] 1/31/2012] 512] 1.40 4.9263 | 4.8516 | 4.6175
FXTN 05-65  |PIBD0512B658|  5.7500] 1.5Y| 2/21/2012] 533| 1.46] 221.374000] 4.6350 | 3:01.18 PM| 4.6350 | 4.9654 | 4.9000 | 4.6350
FXTN 1020 |PIBD1012D291] 13.0000] _ 2Y| 4/25/2012] 597] 1.64 5.0128 | 4.9358 | 4.7655
FXTN 07-39 __|PIBD0712D395| 11.5000]  2Y| 4/28/2012] 600] 1.64 5.0151 | 4.9374 | 47716
RTB 05-06 PIID0512H067 | 7.1250]  2Y| _ 8/1/2012] 695] 1.90 2.000000] 4.9500 | 249557 PM| 4.9500 | 5.0855 | 4.9905 | 4.9653
FXTN 07-40 * |PIBD0712H408| 11.3750] _ 2Y| 8/[8/2012] 712] 1.95 5.0981 | 5.0000 | 5.0000
RTB 03-07 PIID03121070 5.0500] 25Y| 9/24/2012] 749] 2.05]  42.690000] 4.8250 | 11:27:46 AM| 5.0962 | 5.0940 | 5.0000 | 4.9859
FXTN 10-30 __|PIBD1012J302 | 12.1250] 2.5Y| 10/417/2012] 772] 2.12 5.0914 | 5.0000 | 4.9772
FXTN 07-41 __|PIBD0712K413| _10.5000] 2.5Y| 11/17/2012] 803| 2.20 5.0880 | 5.0000 | 4.9654
FXTN 07-42 _ |PIBD0713A421|  9.0000] 2.5Y]  1/5/2013] 852] 2.33 5.0825 | 5.0000 | 4.9467
FXTN 0319 |PIBD0313A199|  5.2500] 25Y|  1/7/2013] 854] 2.34 1.950000] 4.8500 | 3:36:01 PM| 4.8500 | 5.0823 | 5.0000 | 4.9459
FXTN 07-43  |PIBD0713C438| _ 8.7500] 2.5Y|  3/3/2013] 909 2.49 5.0762 | 5.0000 | 4.9250
FXTN 0566 |PIBD0513C664]  6.6250]  3Y| 3/13/2013] 919] 2.5 5.0821 | 5.0033 | 4.9238
FXTN 1031 |PIBD1013C316] 12.7500] _ 3Y| 3/27/2013] 933| 2.56] _ 12.000000] 5.0400 | 11:34:39 AM| 5.0400 | 5.0904 | 5.0080 | 4.9222
FXTN10-32 _ |PIBD1013E320| 11.7500] _ 3Y| 5/15/2013] 982] 2.69] 110.000000] 4.9000 | 2:46:38 PM| 4.8886 | 5.1196 | 5.0243 | 4.9164
FXTN 07-44  |PIBD0713F446|  9.6250]  3Y| 6/29/2013] 1027| 2.81 51463 | 5.0393 | 4.9111
RTB 05-07 PIID0513G075 | 9.0000] __3Y| 7/31/2013] 1059] 2.90 3.075000] 5.0500 | 11:23:11 AM| 5.0500 | 5.1654 | 5.0500 | 4.9074
FXTN 10-33 __|PIBD1013J337 | _11.0000] 3.5Y| 10/9/2013] 1129] 3.09 51437 | 5.0425 | 4.9554
FXTN 0745 |PIBD0713K457| _ 7.1250] 3.5Y| 11/2/2013] 1153] 3.16 5.1363 | 5.0399 | 4.9719
FXTN 0567 |PIBD0514A673| _ 6.2500] 3.5Y| 1/27/2014] 1239] 3.39] 10,147.030000] 5.0800 | 4:14:15 PM| 5.0310 | 5.1096 | 5.0307 | 5.0310
FXTN 10-34 _ |PIBD1014C341] 12.3750] _ 4Y| 3/25/2014] 1296] 3.55 5.0236 | 5.1384 | 5.1386
FXTN 10-35 * |PIBD1014G356| 12.7500]  4Y| 7/15/2014] 1408] 3.86 54477 | 53500 | 5.3500
RTB 05-08 PIID05141080 6.0500] 4.5Y| 9/24/2014] 1479] 4.05] 2,753.000000] 5.2800 | 41040 PM| 5.2870 | 5.4679 | 5.3613 | 5.3601
FXTN 07-46 __|PIBD0714J466 | 6.5000] 4.5Y| 10/4/2014] 1489] 4.08] 1,400.000000] 5.2900 | _4:05:05 PM| 52937 | 5.4708 | 5.3629 | 5.3615
SPTB10-03 __|SPTB1014J037] 12.2500] 4.5Y| 10/14/2014] 1499] 4.1 54736 | 5.3645 | 5.3629
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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 10-36 __ |PIBD10158367| 12.3750] 4.5Y| 2/24/2015] 1632] 4.47 55116 | 53857 | 53818
FXTN 0568 |PIBDO515E685| _ 6.3750] _ 5Y| 5/13/2015] 1710] .68 55338 | 53981 | 5.3929
FXTN 0747 |PIBD0715E477|  8.3750]  5Y| 5/22/2015] 1719] 4.71] _ 71.128000] 5.4000 | 10:45:57 AM| 5.4000 | 5.5364 | 5.3995 | 5.3942
RTB 05-09 PIID0515H097 | 5.8750] _ 5Y| 8/9/2015] 1808] 4.95] 1,457.893000] 5.3950 | 4:13:34 PM| 54080 | 55618 | 54137 | 5.4068
FXTN 10-37 * |PIBD1015H370] 11.8750]  5Y| 8/25/2015] 1814 4.97 5.5635 | 54146 | 54077
FXTN 10-38 __|PIBD1015L384 | 10.1250] 5.5Y| 12/15/2015] 1926] 5.28 55460 | 5.4152 | 54103
FXTN10-39 __|PIBD1016A393| _ 9.2500] 55Y| 1/12/2016] 1954 5.35 55416 | 54153 | 54110
FXTN 07-48  |PIBD0716A488|  7.0000] 5.5Y| 1/27/2016] 1969] 5.39] 8,360.200000] 54000 | 411.15 PM| 54113 | 55392 | 54154 | 54113
FXTN 10-40 __|PIBD1016C407] _ 7.5000] _ 6Y| 3/30/2016] 2032] 5.57 5.5666 | 5.4416 | 54385
FXTN 1041 |PIBD1016D416] _ 7.0000] _ 6Y| 4/27/2016] 2060 564 55788 | 54533 | 54505
FXTN 10-42 _ |PIBD10161420 | 9.1250] _ 6Y| _ 9/4/2016] 2190] 6.00] 4,489.000000] 54900 | 4:00:45 PM| 55065 | 5.6354 | 55074 | 5.5065
RTB 07-01 PIID07161018 7.0000] 6.5Y| 9/24/2016] 2210] 6.05] _ 520.000000] 5.6000 | 9:17:42 AM| 5.6144 | 56569 | 55121 | 55112
FXTN 10-43 __|PIBD1016K436| _ 6.2500] 6.5Y| 11/16/2016] 2263] 6.20 5.7138 | 55047 | 55238
FXTN 0749 |PIBD0717C493| _ 7.0000] _ 7Y| 3/31/2017] 2398| 6.57| 5,440.000000] 5.6000 | 3:52:16 PM| 55822 | 5.8588 | 55568 | 5.5559
FXTN 20-01 __|PIBD2017D011] 14.3750] _ 7Y| 4/24/2017| 2422] 6.64 5.8846 | 55625 | 55616
RTB 07-02 PIID0717H026 | 6.6250]  7Y| 8[9/2017] 2539] 6.96] 2,599.499000] 5.6100 | 4:09:33 PM| 5.6031 | 6.0103 | 5.5903 | 5.5894
FXTN 10-44 * |PIBD1017H447| _ 7.7500] _ 7Y| 8/23/2017] 2543] 6.97] _ 100.000000] 5.7000 | 10:20:55 AM| 5.7000 | 6.0146 | 55913 | 5.5903
FXTN 1045 |PIBD1018A451|  5.8750] 7.5Y| 1/31/2018] 2704] 7.41 6.1117 | 5.7203 | 5.7125
FXTN 10-47 __|PIBD1018K478| _ 8.8750] 8.5Y] 11/20/2018] 2997] 8.21 6.0884 | 5.9551 | 5.9348
FXTN 1048 |PIBD1019B485|  7.8750] 8.5Y| 2/19/2019] 3088] 8.46 6.3432 | 6.0280 | 6.0038
FXTN 1050 |PIBD1020B508|  7.7500] 9.5Y| 2/18/2020] 3452] 9.46] 982.000000] 6.3500 | 3:59:56 PM| 6.3941 | 6.5627 | 6.3197 | 6.2800
RTB 10-01 PIID1020H015 | 7.0500] _10Y| 8/19/2020] 3635 9.96] 1,174.700000] 6.3500 | 412:12 PM| 6.4188 | 6.6731 | 6.4663 | 6.4188
FXTN 20-02 __|PIBD2022C021| 15.0000] _12Y| 3/14/2022] 4207] 11.53 6.9370 | 6.7180 | 6.6727
FXTN 20-03 _ |PIBD2022J033 | 12.7500] 13Y| 10/17/2022| 4424] 12.12 7.0371 | 6.8135 | 6.7691
FXTN 20-04 _|PIBD2023B048| 13.0000] _13Y| 2/20/2023] 4550] 12.47 7.0953 | 6.8689 | 6.8250
FXTN 20-05  |PIBD2023E054 | 11.8750] 13Y| 5/29/2023] 4648] 12.73 7.1405 | 6.9120 | 6.8685
FXTN 20-06 _|PIBD2023J068 | _11.3750] _14Y| 10/23/2023] 4795| 13.14 7.0083 | 6.9767 | 6.9338
FXTN 20-07 __|PIBD2024F075 | 12.3750] 14Y|  6/3/2024] 5019] 13.75 73117 | 7.0753 | 7.0332
FXTN 20-08 __|PIBD2024H086| 12.8750] 14Y| _ 8/5/2024] 5082] 13.92 7.3408 | 7.1030 | 7.0612
FXTN 2009 |PIBD2024K091 | 13.7500] _15Y| 11/11/2024] 5180] 14.19 7.3860 | 7.1461 | 7.1047
FXTN 20-10 __|PIBD2025D103| 12.1250] 15Y| 4/14/2025] 5334] 14.61 74571 | 7.2139 | 7.1730
FXTN 2011 |PIBD2025J116 | 12.1250] 16Y| 10/20/2025] 5523] 15.13 75443 | 7.2970 | 7.2569
FXTN 25:01  |PIBD2525K015] 18.2500] _16Y| 11/29/2025] 5563] 15.04 75627 | 7.3146 | 7.0747
FXTN 2012 |PIBD2026A122| 10.2500] 16Y| 1/19/2026] 5614] 15.38 75863 | 7.3371 | 7.2973
FXTN 20-13 __|PIBD2026L139 | _ 8.0000] _17Y| 12/7/2026] 5936] 16.26 7.7348 | 7.4788 | 7.4403
FXTN 2014 |PIBD20271140 | 8.6250] 17Y| _ 9/6/2027] 6209] 17.01 7.8608 | 7.5989 | 7.5615
FXTN 20-15_|PIBD2028L151 | 9.5000] 19Y| 12/4/2028] 6664] 18.26 8.0708 | 7.7991 | 7.7634
FXTN 20-16 _ |PIBD2030E166| _ 8.7500] _20Y| 5/27/2030] 7203| 19.73] _ 584.500000] 8.0600 | 11:47:05 AM| 8.0302 | 8.3195 | 8.0362 | 8.0027
FXTN 25:02 * |PIBD2530G029] 12.5000] _20Y| 7/28/2030] 7265] 19.90 8.3481 | 8.0635 | 8.0302
FXTN 2503  |PIBD2531A032| 11.2500] 21Y| 1/26/2031| 7447] 20.40 8.3801 | 8.1144 | 8.0850
FXTN 25:04  |PIBD2531J042 | 9.3750] _22Y| 10/5/2031] 7699] 21.09 8.4245 | 8.1849 | 8.1608
FXTN 25-05  |PIBD2532K057 | _ 8.5000] 23Y| 11/29/2032] 8120] 22.25]  95.190000] 8.2400 | 12:07:36 PM| 8.2633 | 8.4987 | 8.3026 | 8.2875
FXTN 25:06 * |PIBD2534K062| _ 9.2500] _25Y| 11/5/2034] 8826] 24.18 8.6231 | 8.5000 | 8.5000




