Interpolated Bonds

October 08, 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 51 0.4 3.9587 | 3.8376 | 3.8375
FXTN 1026 |PIBD1010L261 17.5000 oM| 12/21/2010 711 0.9 3.9930 | 3.8792 | 3.8792
FXTN 0317 __ |PIBD0311A175 5.3750 3M[ 1/17/2011 98] 0.27 4.0407 | 3.9365 | 3.9373
FXTN 10-27 __ |PIBD1011A278 17.5000 3M| 1/18/2011 99| 0.27 4.0427 | 3.9388 | 3.9398
FXTN 07-35 __|PIBD0711A354 11.0000 aM| 1/22/2011] 103 0.28 4.0506 | 3.9480 | 3.9496
FXTN 0562 |PIBD0511C622 8.5000 5M|  3/3/2011] _ 143] 0.39 407.189000] 4.0500 | 2:49:39 PM| 4.1207 | 4.1299 | 4.0398 | 4.0480
FXTN 07-36 __|PIBD0711D360 12.0000 6M|  4/15/2011] __186] 0.51 74.067000] 4.1750 | 11:35:59 AM| 4.1750 | 4.2151 | 4.1385 | 4.1537
FXTN 0563 |PIBD0511F638 10.6250 oM|  6/22/2011] _ 254] 0.70 43173 | 4.2316 | 4.2384
FXTN 07-37 __|PIBD0711G376 12.0000 oM|  7/22/2011] _ 284] 0.78 4.3613 | 4.2704 | 4.2729
RTB 03-06 PIID0311G065 8.5000] _10M| _ 7/31/2011] 293 0.80 1.410000] 4.8500 | 2:42:00 PM| 4.6502 | 4.3745 | 4.2821 | 4.2832
SPTB 10-01 __ |SPTB10111016 1550000 11M| _ 9/20/2011] _ 344] 0.94 4.4492 | 4.3481 | 4.3418
FXTN 1028 |PIBD1011J288 16.5000 Y[ 10/11/2011] 365 1.00 4.4856 | 4.3776 | 4.3694
FXTN 05-64 __ |PIBD0511J642 7.2500]  1.5Y] 10/19/2011] 373 1.02 45049 | 4.3910 | 4.3833
RTB 05-05 PIID0511L054 5.8750]  1.5Y]  12/6/2011] 421 1.15 4.6204 | 4.4712 | 4.4665
FXTN 0419 |PIBD0411L191 5.8750]  1.5Y] 12/13/2011] 428 1.17 4.6373 | 4.4829 | 4.4786
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y] _ 1/8/2012]  454] 1.24 4.6998 | 4.5064 | 4.5237
SPTB 10-02 __ |SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 477] 1.3 26.200000] 4.5500 | 12:07:28 PM| 4.5500 | 4.7552 | 4.5649 | 4.5636
FXTN 0565 _ |PIBD0512B658 57500  1.5Y]  2/21/2012] 498 1.36 152.626000] 4.6000 | _ 3:19:56 PM| 4.6000 | 4.8058 | 4.6000 | 4.6000
FXTN 10-29 __ |PIBD1012D291 13.0000 2Y[ 4/2572012] 62| 1.54 4.8713 | 4.7037 | 4.6889
FXTN 07-39 __|PIBD0712D395 11,5000 oY[ 4/28/2012]  565] 1.55 4.8744 | 4.7086 | 4.6931
RTB 05-06 PIID0512H067 7.1250 2Y[ 8/1/2012] _660] 1.81 1.906000] 4.4000 | 10:21:25 AM| 4.4000 | 4.9716 | 4.8625 | 4.8250
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18i2012]  677] 1.85 4.9890 | 4.8900 | 4.8486
RTB03-07 * |PIID03121070 5.2500 oY[ 9/42012] 714] 1.96 0.890000] 5.0750 | 11:54:25 AM| 5.4521 | 5.0269 | 4.9500 | 4.9000
FXTN 10-30 __|PIBD1012J302 12.1250] _ 2.5Y| 10/17/2012] _ 737] 2.02 5.0095 | 4.9141 | 4.8706
FXTN 07-41 __ |PIBD0712K413 10.5000] _ 2.5Y| 11/17/2012] _ 768] 2.10 4.9860 | 4.8656 | 4.8311
FXTN 0742 |PIBD0713A421 9.0000] 25Y] _ 1/52013] 817] 2.24 4.9489 | 4.7890 | 4.7686
FXTN 03-19 __ |PIBD0313A199 52500  2.5Y] _ 1/7/2013] 819 2.24 1.907000] 4.7500 | 8:58:00 AM| 4.7500 | 4.9474 | 4.7859 | 4.7660
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y] _ 3/3/2013] _ 874] 2.39 600.468000] 4.6750 | 3:19:52 PM| 4.6958 | 4.9058 | 4.6999 | 4.6958
FXTN 0566 |PIBD0513C664 6.6250] 2.5Y]  3/13/2013] 884 2.42 4.9155 | 4.7159 | 4.7096
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y| _ 3/27/2013] _ 898] 2.46 4.9291 | 4.7381 | 4.7290
FXTN 10-32___|PIBD1013E320 11.7500 3Y[  5/15/2013]  947] 2.59 4.9766 | 4.8161 | 4.7967
FXTN 07-44 __|PIBD0713F446 9.6250 3Y[  6/29/2013] 992] 2.72 5.0203 | 4.8877 | 4.8590
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013] 1024] 2.81 5.0513 | 4.9386 | 4.9032
FXTN 10-33 _* |PIBD1013J337 11.0000 3Y[ 10/9/2013] 1094] 3.00 51192 | 5.0500 | 5.0000
FXTN 07-45 __ |PIBD0713K457 71250 3.5Y]  11/2/2013] 1118 3.06 5.0062 | 4.9937 | 4.9543
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y|  1/27/2014] 1204] 3.30] 14,500.000000] 4.7900 | _4:08:21 PM| 4.7904 | 5.0135 | 4.7918 | 4.7904
FXTN 10-34 ___ |PIBD1014C341 12.3750] __ 3.5Y|  3/25/2014] 1261] 3.45 5.0476 | 4.8320 | 4.8264
FXTN 10-35 __|PIBD1014G356 12.7500 aY[ 7/15/2014] 1373] 3.76 51146 | 4.9111 | 4.8972
RTB 05-08 PIID05141080 6.2500 4Y[ 9/24/2014] 1444] 3.96] 1,210.218000] 4.8950 | 3:18:58 PM| 4.9573 | 5.1571 | 4.9613 | 4.9420
FXTN 07-46 - |PIBD0714J466 6.5000 4Y[ 10/4/2014]  1454] 3.98]  1,350.000000] 4.9450 | 4:13:47 PM| 4.9404 | 5.1631 | 4.9683 | 4.9483
SPTB 10-03 __ |SPTB1014J037 12.2500]  4.5Y| 10/14/2014] 1464] 4.01 51674 | 4.9708 | 4.9508
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y|  2/24/2015] 1597] 4.38 802.000000] 5.0000 | 3:38:19 PM| 5.0249 | 5.2252 | 5.0038 | 4.9830
FXTN 0568 |PIBD0515E685 6.3750 5Y[  5/13/2015] 1675] 4.59]  1,432.000000] 5.0150 | 3:30:34 PM| 5.0290 | 5.2591 | 5.0231 | 5.0020
FXTN 07-47 __ |PIBD0715E477 8.3750 5Y[  5/22/2015] 1684] 4.61]  2,200.000000] 5.0150 | 3:44:16 PM| 5.0199 | 5.2630 | 5.0254 | 5.0042
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RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1773] 4.86 584.601000] 5.4000 | 3:42:45 PM| 5.0504 | 5.3016 | 5.0474 | 5.0257
FXTN 10-37 * |PIBD1015H370 11.8750 5Y[  8/25/2015] 1779] 4.87 53042 | 5.0489 | 5.0272
FXTN 10-38 __|PIBD1015L384 10.1250] _ 5.5Y| 12/15/2015] 1891] 5.18 52061 | 5.0358 | 5.0337
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y]  1/12/2016] 1919] 5.26 5.2066 | 5.0325 | 5.0353
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y|  1/27/2016] 1934] 5.30] _ 4,379.100000] 5.0500 | 4:11:15 PM| 5.0362 | 5.1962 | 5.0308 | 5.0362
FXTN 1040 |PIBD1016C407 75000 55Y]  3/30/2016] 1997 5.47 52052 | 5.0700 | 5.0686
FXTN 1041 |PIBD1016D416 7.0000 6Y|  4/27/2016] 2025] 555 52381 | 5.0874 | 5.0830
FXTN 1042 |PIBD10161420 9.1250 6Y  9/4/2016] 2155] 5.90]  3,409.999930] 5.1100 | 4:10:27 PM| 5.1500 | 5.2981 | 5.1682 | 5.1500
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2175] 5.96 22.600000] 5.4500 | 2:37:12 PM| 5.4557 | 5.3193 | 5.1842 | 5.1577
FXTN 1043 |PIBD1016K436 6.2500]  6.5Y] 11/16/2016] 2228 6.10 5.3756 | 5.2065 | 5.1780
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2363] 6.47]  5,913.000000] 5.1550 | 4:10:21 PM| 5.1850 | 55190 | 5.3343 | 5.2299
FXTN 20-01 __|PIBD2017D011 14.3750 Y[ 4/2472017] 2387] 6.54 55445 | 5.3534 | 5.2302
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017] 2504] 6.86 200.000000] 5.1500 | 3:58:54 PM| 5.1625 | 5.6688 | 5.4468 | 5.2842
FXTN 10-44 * |PIBD1017H447 7.7500 7Y 8/2372017] 2508] 6.87 150.000000] 5.4500 | _ 3:07:40 PM| 5.4500 | 5.6731 | 5.4500 | 5.2857
FXTN 1045 |PIBD1018A451 5.8750]  7.5Y|  1/31/2018] 2669] 7.31 57353 | 55288 | 5.3732
FXTN 1047 |PIBD1018K478 8.8750]  8.5Y| 11/20/2018] 2962 8.12 5.8485 | 5.6722 | 55324
FXTN 1048 |PIBD1019B485 7.8750]  85Y]  2/19/2019] 3053 8.36 181.328261] 5.6500 | 3:45:40 PM| 56527 | 58836 | 5.7168 | 5.5818
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y]  2/18/2020] 3417] 9.36 30.000000] 6.0000 | 3:23:10 PM| 6.0000 | 6.0243 | 5.8949 | 5.7796
RTB 10-01 PIID1020H015 7.2500]  10Y] _ 8/19/2020] 3600 9.86 337.000000] 5.7800 | 3:53:16 PM| 5.9083 | 6.0950 | 5.9845 | 5.8791
FXTN 10-51 _* |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3628| 9.94 50.000000] 5.8000 | 10:21:53 AM| 5.8000 | 6.1058 | 5.9982 | 5.8943
FXTN 20-02 __ |PIBD2022C021 15.0000] 12|  3/14/2022] 4172] 11.43 6.3927 | 6.0642 | 6.1714
FXTN 20-03 __ |PIBD2022J033 12.7500] _13Y| 10/17/2022] 4389 12.02 6.5072 | 6.3703 | 6.2819
FXTN 20-04 __|PIBD2023B048 13.0000] __13Y| _ 2/20/2023] 4515] 12.37 6.5736 | 6.4319 | 6.3461
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4613 12.64 6.6253 | 6.4798 | 6.3960
FXTN 20-06 __|PIBD2023J068 11.3750] _14Y| 10/23/2023] 4760] 13.04 6.7029 | 6.5517 | 6.4709
FXTN 20-07 __ |PIBD2024F075 12.3750] _14Y| _ 6/3/2024] 4984] 13.65 6.8210 | 6.6612 | 6.5850
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 5047] 13.83 6.8543 | 6.6920 | 6.6171
FXTN 20-09 __ |PIBD2024K091 13.7500] _15Y| 11/11/2024] 5145] 14.10 6.9060 | 6.7399 | 6.6670
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y| _ 4/14/2025] 5299] 14.52 6.9872 | 6.8152 | 6.7454
FXTN20-11 __|PIBD2025J116 12.1250] __16Y| 10/20/2025] 5488 15.04 7.0869 | 6.9077 | 6.8417
FXTN 2501 |PIBD2525K015 18.2500] _ 16Y| 11/29/2025] 5528] 15.15 71080 | 6.9272 | 6.8621
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y| _ 1/19/2026] 5579] 15.28 71349 | 6.9521 | 6.8881
FXTN20-13 __ |PIBD2026L139 8.0000]  17Y|  12/7/2026] 5901| 16.17 7.3047 | 7.1096 | 7.0521
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6174] 16.92 7.4487 | 7.2431 | 7.1912
FXTN 20-15 _ |PIBD2028L151 9.5000]  19Y|]  12/4/2028] 6629] 18.16 7.6888 | 7.4655 | 7.4229
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7168| 19.64 286.726000] 7.7000 | 2:32:00 PM| 7.7291 | 7.9731 | 7.7291 | 7.6975
FXTN 25-02 * |PIBD2530G029 12.5000]  20Y| _ 7/28/2030] 7230] 19.81 8.0058 | 7.7594 | 7.7291
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y|  1/26/2031] 7412] 20.31 8.0113 | 7.7777 | 7.7499
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y] _ 10/5/2031] _ 7664] 21.00 8.0188 | 7.8031 | 7.7786
FXTN 25:05 _ |PIBD2532K057 8.5000]  23Y| 11/29/2032] 8085| 22.15 8.0315 | 7.8456 | 7.8267
FXTN 25-06 __ |PIBD2534K062 9.2500]  25Y]  11/5/2034] 8791] 24.08 8.0528 | 7.9168 | 7.9074
FXTN 25-07 * |PIBD25351071 8.0000]  25Y]  9/30/2035] 9120] 24.99 8.0627 | 7.9500 | 7.9450




