Interpolated Bonds

October 07, 2010

'“S'fl’::ee"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'('::; Traded Time W;”Ad"e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 05-61 __ |PIBD0510L615 9.3750 oM[ 12/1/2010 54 0.5 4.0151 | 3.8437 | 3.8626
FXTN 1026 |PIBD1010L261 17.5000 oM| 12/21/2010 74| 0.20 4.0515 | 3.9330 | 3.9411
FXTN 0317 __ |PIBD0311A175 5.3750 aM| 1/17/2011] __101] 0.28 41009 | 4.0257 | 4.0127
FXTN 10-27 __ |PIBD1011A278 17.5000 aM| 1/18/2011] __102] 0.28 41027 | 4.0279 | 4.0137
FXTN 07-35 __|PIBD0711A354 11.0000 aM| 1/22/2011] __106] 0.29 41100 | 4.0364 | 4.0179
FXTN 0562 |PIBD0511C622 8.5000 5M|  3/3/2011] _ 146] 0.40 41834 | 4.1221 | 4.0601
FXTN 07-36 __|PIBD0711D360 12.0000 7M| 4/15/2011] __189] 0.52 4.2579 | 4.2046 | 4.1105
FXTN 0563 |PIBD0511F638 10.6250 oM|  6/22/2011] _ 257] 0.70 4.3493 | 4.2773 | 4.2198
FXTN 07-37 __|PIBD0711G376 12.0000] _10M| _ 7/22/2011] _ 287] 0.79 4.3896 | 4.3094 | 4.2680
RTB 03-06 PIID0311G065 8.5000] _10M| _ 7/31/2011] _ 296] 0.81 4.4017 | 4.3190 | 4.2825
SPTB 10-01 __ |SPTB10111016 1550000  11M| _ 9/20/2011] _ 347] 0.95 4.4702 | 4.3735 | 4.3644
FXTN 1028 |PIBD1011J288 16.5000] _1.5Y] 10/11/2011] _ 368] 1.01 45042 | 4.4040 | 4.3996
FXTN 05-64 __ |PIBD0511J642 7.2500]  1.5Y] 10/19/2011] _ 376 1.03 45205 | 4.4233 | 4.4144
RTB 05-05 PIID0511L054 5.8750]  1.5Y]  12/6/2011]  424] 1.16 4.6328 | 4.5391 | 4.5030
FXTN 0419 |PIBD0411L191 5.8750]  1.5Y] 12/13/2011] 431 1.18 4.6489 | 4.5560 | 4.5159
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y] _ 1/8/2012] _ 457] 1.25 47086 | 4.6188 | 4.5639
SPTB 10-02 __ |SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 480] 1.32 47614 | 4.6743 | 4.6063
FXTN 0565 _ |PIBD0512B658 57500  1.5Y]  2/21/2012] _ 501] 1.37 111.000000] 4.6500 | 3:47:14 PM| 4.6450 | 4.8096 | 4.7250 | 4.6450
FXTN 10-29 __ |PIBD1012D291 13.0000 2Y[ 4/25/2012] 565] 1.55 4.8626 | 4.7843 | 4.7206
FXTN 07-39 __|PIBD0712D395 11,5000 oY[ 4/28/2012]  568] 1.56 4.8651 | 4.7870 | 4.7241
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012] 63| 1.82 4.9438 | 4.8750 | 4.8363
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18/2012] _680] 1.86 4.9578 | 4.8907 | 4.8563
RTB03-07 * |PIID03121070 5.2500 oY[ 9/42012]  717] 1.96 1.000000] 4.9400 | 3:22:39 PM| 4.9400 | 4.9885 | 4.9250 | 4.9000
FXTN 10-30 __|PIBD1012J302 12.1250] _ 2.5Y| 10/17/2012] _ 740] 2.03 4.9760 | 4.9099 | 4.8780
FXTN 07-41 __ |PIBD0712K413 10.5000]  2.5Y| 11/17/2012] _ 771] 2.1 4.9591 | 4.8896 | 4.8483
FXTN 0742 |PIBD0713A421 9.0000] 25Y] _ 1/52013]  820] 2.25 4.9325 | 4.8574 | 4.8014
FXTN 03-19 __ |PIBD0313A199 52500  2.5Y] _ 1/7/2013] _ 822] 2.25 4.9314 | 4.8561 | 4.7995
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y| _ 3/3/2013] _ 877] 2.40]  2,100.000000] 4.7250 | 3:04:23 PM| 4.7468 | 4.9015 | 4.8200 | 4.7468
FXTN 0566 |PIBD0513C664 6.6250] 2.5Y]  3/13/2013] _ 887 2.43 4.9122 | 4.8287 | 4.7603
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y| _ 3/27/2013] __901] 2.47 4.9271 | 4.8408 | 4.7793
FXTN 10-32___|PIBD1013E320 11.7500 3Y[  5/15/2013]  950] 2.60 4.9794 | 4.8833 | 4.8457
FXTN 07-44 __|PIBD0713F446 9.6250 3Y[  6/29/2013] 995] 2.73 5.0274 | 4.9223 | 4.9066
RTB 0507 * |PIID0513G075 9.0000 3Y[ 7/31/2013] 1027] 2.81 1.908000] 4.9000 | 10:30:42 AM| 5.0308 | 5.0615 | 4.9500 | 4.9500
FXTN 10-33 ___|PIBD1013J337 11.0000] _ 3.5Y] _ 10/9/2013] 1097] 3.01 5.0366 | 4.9306 | 4.9159
FXTN 07-45 __ |PIBD0713K457 71250 3.5Y]  11/2/2013] 1121] 3.07 5.0280 | 4.9239 | 4.9042
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y|  1/27/2014] 1207] 3.31] 12,289.735231] 4.8450 | 3:08:53 PM| 4.8622 | 4.9973 | 4.9000 | 4.8622
FXTN 10-34 ___ |PIBD1014C341 12.3750] _ 3.5Y|  3/25/2014] 1264] 3.46 5.0329 | 4.9334 | 4.8945
FXTN 10-35 __|PIBD1014G356 12.7500 aY[ 7/15/2014] 1376] 3.7 51029 | 4.9989 | 4.9581
RTB 05-08 PIID05141080 6.2500 4Y[ 9/24/2014] 1447] 3.96]  1,508.000000] 4.9750 | 3:22:47 PM| 4.9984 | 5.1472 | 5.0405 | 4.9984
FXTN 07-46 - |PIBD0714J466 6.5000 4Y[ 10/4/2014]  1457] 3.99] 3,371.086000] 4.9800 | 2:58:32 PM| 5.0066 | 5.1535 | 5.0463 | 5.0041
SPTB 10-03 __ |SPTB1014J037 12.2500]  4.5Y| 10/14/2014] 1467] 4.02 51586 | 5.0482 | 5.0066
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y| _ 2/24/2015] 1600] 4.38 52064 | 5.0735 | 5.0399
FXTN 0568 |PIBD0515E685 6.3750 5Y[  5/13/2015] 1678] 4.60]  1,366.000000] 5.0500 | 3:10:15 PM| 5.0957 | 5.2662 | 5.0884 | 5.0595
FXTN 07-47 __ |PIBD0715E477 8.3750 5Y[  5/22/2015] 1687] 4.62 650.000000] 5.1200 | 11:47:40 AM| 5.1269 | 5.2708 | 5.0901 | 5.0617
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RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1776] 4.87] 6,501.000000] 5.0600 | 4:14:28 PM| 5.0792 | 5.3162 | 5.1070 | 5.0840
FXTN 10-37 * |PIBD1015H370 11.8750 5Y[  8/25/2015] 1782] 4.88 53192 | 5.1082 | 5.0855
FXTN 10-38 __|PIBD1015L384 10.1250] _ 5.5Y| 12/15/2015] 1894] 5.19 52072 | 5.0997 | 5.0759
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y]  1/12/2016] 1922] 5.27 52042 | 5.0976 | 5.0735
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y|  1/27/2016] 1937] 5.31] 18,947.000000] 5.0550 | 4:14:16 PM| 5.0722 | 5.1919 | 5.0965 | 5.0722
FXTN 1040 |PIBD1016C407 7.5000]  55Y]  3/30/2016] 2000] 5.48 52170 | 5.1224 | 5.1031
FXTN 1041 |PIBD1016D416 7.0000 6Y|  4/27/2016] 2028] 556 52082 | 5.1340 | 5.1168
FXTN 1042 |PIBD10161420 9.1250 6Y]|  9/4/2016] 2158] 5.91] 1,319.079275] 5.2109 | 3:55:34 PM| 5.1806 | 5.2800 | 5.1875 | 5.1806
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2178] 5.97 52990 | 5.1992 | 5.1910
FXTN 1043 |PIBD1016K436 6.2500]  6.5Y| 11/16/2016] 2231] 6.11 53494 | 5.2302 | 5.2186
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2366] 6.48] 12,200.917000] 5.2000 | 3:52:06 PM| 52975 | 54776 | 5.3092 | 5.2888
FXTN 20-01 __|PIBD2017D011 14.3750 Y[ 4/2472017] 2390] 6.55 55004 | 5.3233 | 5.3013
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017] 2507] 6.87 241.000000] 5.3250 | 2:35:18 PM| 5.3642 | 5.6116 | 5.3917 | 5.3621
FXTN 10-44 * |PIBD1017H447 7.7500 7Y 82372017] 2511] 6.88 56154 | 5.3941 | 5.3642
FXTN 1045 |PIBD1018A451 58750  7.5Y]  1/31/2018] 2672 7.32 5.6873 | 5.4739 | 5.4445
FXTN 1047 |PIBD1018K478 8.8750]  8.5Y| 11/20/2018] 2965 8.12 58181 | 5.6191 | 55906
FXTN 1048 |PIBD1019B485 7.8750]  85Y|  2/19/2019] 3056] 8.37 0.873000] 5.7250 | 12:03:06 PM| 5.7250 | 5.8587 | 5.6642 | 5.6359
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y]  2/18/2020] 3420 9.37 885.000000] 5.7750 | 4:03:28 PM| 5.8067 | 6.0212 | 5.8446 | 5.8174
RTB 10-01 PIID1020H015 7.2500] 10|  8/19/2020] 3603] 9.87]  1,125.863000] 5.8250 | 4:10:35 PM| 59032 | 6.1029 | 5.9353 | 5.9087
FXTN 10-51 _* |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3631] 9.95 470.000000] 5.9750 | 12:00:24 PM| 5.9691 | 6.1154 | 5.9492 | 5.9226
FXTN 20-02 __ |PIBD2022C021 15.0000]  12Y|  3/14/2022] 4175] 11.44 6.3960 | 6.2256 | 6.2001
FXTN 20-03 __ |PIBD2022J033 12.7500] _13Y| 10/17/2022] 4392] 12.03 6.5079 | 6.3359 | 6.3108
FXTN 20-04 __|PIBD2023B048 13.0000] __13Y| _ 2/20/2023] 4518 12.38 6.5729 | 6.3999 | 6.3750
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4616] 12.65 6.6235 | 6.4497 | 6.4250
FXTN 20-06 __|PIBD2023J068 11.3750] _14Y| 10/23/2023] 4763] 13.05 6.6993 | 6.5243 | 6.5000
FXTN 20-07 __ |PIBD2024F075 12.3750] __14Y| _ 6/3/2024] 4987 13.66 6.8149 | 6.6381 | 6.6142
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 5050] 13.84 6.8474 | 6.6702 | 6.6463
FXTN 20-09 __ |PIBD2024K091 13.7500] _15Y| 11/11/2024] 5148] 14.10 6.8979 | 6.7199 | 6.6963
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y| _ 4/14/2025] 5302] 14.53 6.9774 | 6.7982 | 6.7749
FXTN20-11 __|PIBD2025J116 12.1250] __16Y| 10/20/2025] 5491] 15.04 7.0749 | 6.8942 | 6.8713
FXTN 2501 |PIBD2525K015 18.2500] _16Y| 11/29/2025] 5531] 15.15 7.0955 | 6.9145 | 6.8917
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y| _ 1/19/2026] 5582] 15.29 71218 | 6.9404 | 6.9177
FXTN20-13 __ |PIBD2026L139 8.0000]  17Y]  12/7/2026] 5904] 16.18 7.2879 | 7.1040 | 7.0819
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6177] 16.92 7.4287 | 7.2427 | 7.2211
FXTN 20-15 _ |PIBD2028L151 9.5000]  19Y|  12/4/2028] 6632] 18.17 7.6634 | 7.4739 | 7.4532
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7171] 19.65 308.000000] 7.7500 | 11:34:26 AM| 7.7527 | 7.9415 | 7.7477 | 7.7281
FXTN 25-02 * |PIBD2530G029 12.5000]  20Y| _ 7/28/2030] 7233] 19.82 98.000000] 7.7500 | 10:50:54 AM| 7.7818 | 7.9735 | 7.7792 | 7.7597
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y| _ 1/26/2031] _ 7415] 20.32 7.9817 | 7.7993 | 7.7780
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y| _ 10/5/2031] _7667] 21.01 7.9931 | 7.8271 | 7.8034
FXTN 25:05 _ |PIBD2532K057 8.5000]  23Y| 11/29/2032] 8088| 22.16 8.0121 | 7.8735 | 7.8458
FXTN 25-06 __ |PIBD2534K062 9.2500]  25Y]  11/5/2034] 8794] 24.09 8.0440 | 7.9512 | 7.9169
FXTN 25-07 * |PIBD25351071 8.0000]  25Y]  9/30/2035] 9123| 24.99 8.0588 | 7.9875 | 7.9500




