Interpolated Bonds

October 13, 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 48] 0.3 3.9703 | 3.8034 | 3.7862
FXTN 1026 |PIBD1010L261 17.5000 oM| 12/21/2010 68] 0.19 31.425900] 3.7000 | 12:00:49 PM| 3.7000 | 3.9815 | 3.8083 | 3.7945
FXTN 0317 __ |PIBD0311A175 5.3750 3M[ 1/17/2011 95| 0.26 4.0039 | 3.8287 | 3.8186
FXTN 10-27 __ |PIBD1011A278 17.5000 3M| 1/18/2011 9| 0.26 4.0059 | 3.8318 | 3.8216
FXTN 07-35 __|PIBD0711A354 11.0000 aM| 1/22/2011] __100] 0.27 4.0141 | 3.8439 | 3.8336
FXTN 0562 |PIBD0511C622 8.5000 5M|  3/3/2011] _ 140] 0.38 3.249000] 4.0010 | 3:40:23 PM| 4.0001 | 4.0954 | 3.9647 | 3.9533
FXTN 07-36 __|PIBD0711D360 12.0000 6M|  4/15/2011] __183] 0.50 4.1828 | 4.0946 | 4.0819
FXTN 0563 |PIBD0511F638 10.6250 oM|  6/22/2011] _ 251] 0.69 4.2715 | 4.1663 | 4.1583
FXTN 07-37 __|PIBD0711G376 12.0000 oM|  7/22/2011] _ 281] 0.77 4.3089 | 4.1932 | 4.1876
RTB 03-06 PIID0311G065 8.5000] _10M| _ 7/31/2011] 290 0.79 0.600000] 4.6350 | 10:41:51 AM| 4.6425 | 4.3202 | 4.2013 | 4.1963
SPTB 10-01 __ |SPTB10111016 1550000 11M| _ 9/20/2011] _ 341] 0.93 4.3838 | 4.2471 | 4.2461
FXTN 1028 |PIBD1011J288 16.5000 Y[ 10/11/2011] 362 0.99 4.4175 | 4.2763 | 4.2760
FXTN 05-64 __ |PIBD0511J642 7.2500]  1.5Y] 10/19/2011] _ 370] 1.01 4.4374 | 4.2973 | 4.2964
RTB 05-05 PIID0511L054 58750  1.5Y]  12/6/2011] 418 1.15 45571 | 4.4231 | 4.4187
FXTN 0419 |PIBD0411L191 5.8750]  1.5Y] 12/13/2011] 425 1.16 45746 | 4.4415 | 4.4366
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y] _ 1/8/2012] 451 1.24 4.6394 | 4.5096 | 4.5028
SPTB 10-02 __ |SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 474] 1.30 4.6968 | 4.5699 | 4.5615
FXTN 0565 _ |PIBD0512B658 57500  1.5Y]  2/21/2012] 495 1.36 47492 | 4.6250 | 4.6150
FXTN 10-29 __ |PIBD1012D291 13.0000 2Y[ 4/2572012]  559] 1.3 4.8210 | 4.7065 | 4.6846
FXTN 07-39 __|PIBD0712D395 11,5000 oY[ 4/28/2012] 62| 1.54 30.000000] 4.6000 | 9:38:28 AM| 4.6000 | 4.8244 | 4.7103 | 4.6879
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012]  657] 1.80 4.9310 | 4.8313 | 4.7912
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18/2012]  674] 1.85 4.9501 | 4.8529 | 4.8097
RTB03-07 * |PIID03121070 5.2500 oY[ 9/42012]  711] 1.95 2.000000] 4.8000 | 3:35:34 PM| 4.8499 | 4.9917 | 4.9000 | 4.8500
FXTN 10-30 __|PIBD1012J302 12.1250] _ 2.5Y| 10/17/2012] _ 734] 2.01 4.9631 | 4.8713 | 4.8241
FXTN 07-41 __ |PIBD0712K413 10.5000]  2.5Y| 11/17/2012] _ 765] 2.10 4.9246 | 4.8325 | 4.7891
FXTN 0742 |PIBD0713A421 9.0000] 25Y] _ 1/52013]  814] 2.23 4.8637 | 4.7712 | 4.7339
FXTN 03-19 __ |PIBD0313A199 52500  2.5Y] _ 1/7/2013] 816 2.24 4.8612 | 4.7687 | 4.7317
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y] _ 3/3/2013] 871 2.39 650.000000] 4.6600 | 4:01:59 PM| 4.6697 | 4.7929 | 4.7000 | 4.6697
FXTN 0566 |PIBD0513C664 6.6250] 25Y|  3/13/2013] 881 2.41 4.8042 | 4.7114 | 4.6813
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y|  3/27/2013] _ 895] 2.45 1.731000] 4.7000 |  3:21:39 PM| 4.7000 | 4.8201 | 4.7273 | 4.6975
FXTN 10-32___|PIBD1013E320 11.7500 3Y]  5/15/2013]  944] 2.59 4.8756 | 4.7830 | 4.7544
FXTN 07-44 __|PIBD0713F446 9.6250 3Y|  6/29/2013] 989 2.71 4.9266 | 4.8341 | 4.8066
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013] 1021] 2.80 4.9628 | 4.8705 | 4.8438
FXTN 10-33 _* |PIBD1013J337 11.0000 3Y[ 10/9/2013] 1091] 2.9 5.0421 | 4.9500 | 4.9250
FXTN 07-45 __ |PIBD0713K457 71250 3.5Y]  11/2/2013] 1115] 3.05 5.0046 | 4.9078 | 4.8880
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y|  1/27/2014] 1201] 3.29] 12,219.408712] 4.7400 | 4:09:43 PM| 4.7553 | 4.8704 | 4.7567 | 4.7553
FXTN 10-34 ___ |PIBD1014C341 12.3750] _ 3.5Y|  3/25/2014] 1258] 3.45 4.9410 | 4.7846 | 4.7812
FXTN 10-35 __|PIBD1014G356 12.7500 aY[ 7/15/2014]  1370] 3.75 5.0796 | 4.8392 | 4.8321
RTB 05-08 PIID05141080 6.2500 4Y[ 9/24/2014] 1441] 3.95] 1,203.827000] 4.8500 | 4:01:58 PM| 4.8507 | 5.1675 | 4.8739 | 4.8644
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1451] 3.98]  4,550.000000] 4.8550 | 4:07:11 PM| 4.8796 | 5.1799 | 4.8787 | 4.8690
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/14/2014] _1461] 4.00 51923 | 4.8836 | 4.8735
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y|  2/24/2015] 1594] 4.37 52474 | 4.9327 | 4.9256
FXTN 0568 |PIBD0515E685 6.3750 5Y]  5/13/2015] 1672] 4.58]  4,450.000000] 4.9800 | 4:04:08 PM| 4.9975 | 5.2798 | 4.9614 | 4.9561
FXTN 07-47 __ |PIBD0715E477 8.3750 5Y]  5/22/2015] 1681 4.61 300.000000] 4.9850 | 4:04:05 PM| 4.9850 | 5.2835 | 4.9647 | 4.9596
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RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1770] 4.85 106.050000] 5.1000 | 3:58:23 PM| 5.0001 | 5.3204 | 4.9976 | 4.9945
FXTN 10-37 * |PIBD1015H370 11.8750 5Y[  8/25/2015] 1776] 4.87 53229 | 4.9998 | 4.9968
FXTN 10-38 __|PIBD1015L384 10.1250] _ 5.5Y| 12/15/2015] 1888] 5.17 51826 | 5.0170 | 5.0082
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y]  1/12/2016] 1916 5.25 51475 | 5.0214 | 5.0110
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y|  1/27/2016] 1931] 5.29] _ 2,620.000000] 4.9900 | 35252 PM| 5.0125 | 5.1287 | 5.0237 | 5.0125
FXTN 1040 |PIBD1016C407 75000 55Y]  3/30/2016] 1994 5.46 200.000000] 5.1500 | 3:17:07 PM| 5.1500 | 5.1438 | 5.0323 | 5.0232
FXTN 1041 |PIBD1016D416 7.0000 6Y|  4/27/2016] 2022] 554 51505 | 5.0362 | 5.0280
FXTN 1042 |PIBD10161420 9.1250 6Y[  9/4/2016] 2152] 5.90 999.000000] 5.0350 | 3:57:09 PM| 5.0501 | 5.1817 | 5.0540 | 5.0501
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2172] 5.95 579.010000] 5.2000 | 2:34:28 PM| 5.1674 | 5.1993 | 5.0607 | 5.0569
FXTN 1043 |PIBD1016K436 6.2500]  6.5Y] 11/16/2016] 2225 6.10 52461 | 5.0785 | 5.0750
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2360] 6.47 665.000000] 5.0800 | 3:51:57 PM| 5.0804 | 5.3653 | 5.1238 | 5.1210
FXTN 20-01 __|PIBD2017D011 14.3750 Y[ 4/2472017] 2384] 6.53 5.3865 | 5.1319 | 5.1292
RTB 07-02 PIID0717H026 6.6250 7Y[ 8/19/20177] 2501] 6.85]  1,100.000000] 5.1500 | 11:57:29 AM| 5.1704 | 5.4898 | 5.1712 | 5.1691
FXTN 10-44 * |PIBD1017H447 7.7500 7Y[ 8/2372017] 2505] 6.86 54933 | 5.1725 | 5.1704
FXTN 1045 |PIBD1018A451 5.8750]  7.5Y] _ 1/31/2018] 2666] 7.30 55698 | 5.2613 | 5.2559
FXTN 1047 |PIBD1018K478 8.8750]  8.5Y| 11/20/2018] 2959 8.11 57090 | 5.4228 | 5.4113
FXTN 1048 |PIBD1019B485 7.8750]  85Y]  2/19/2019] 3050] 8.36 57522 | 5.4730 | 5.4596
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y]  2/18/2020] 3414] 9.35 700.000000] 5.6650 | 3:34:20 PM| 5.7021 | 5.9252 | 5.6737 | 5.6527
RTB 10-01 PIID1020H015 7.2500]  10Y]  8/19/2020] 3597] 9.85 385.100000] 5.7500 | 4:05:29 PM| 5.7490 | 6.0121 | 5.7747 | 5.7498
FXTN 10-51 _* |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3625 9.93 150.000000] 5.8000 | 12:03:29 PM| 5.8050 | 6.0254 | 5.7901 | 5.7647
FXTN 20-02 __ |PIBD2022C021 15.0000] _ 12Y|  3/14/2022] 4169] 11.42 6.3217 | 6.0634 | 6.0400
FXTN 20-03 __ |PIBD2022J033 12.7500] _13Y| 10/17/2022] 4386 12.02 6.4399 | 6.1725 | 6.1498
FXTN 20-04 __|PIBD2023B048 13.0000] __13Y| _ 2/20/2023] 4512] 12.36 6.5086 | 6.2358 | 6.2135
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4610] 12.63 150.000000] 6.3800 | 10:32:30 AM| 6.3800 | 6.5620 | 6.2850 | 6.2631
FXTN 20-06 __|PIBD2023J068 11.3750] _14Y| 10/23/2023] 4757] 13.03 6.6420 | 6.3589 | 6.3375
FXTN 20-07 __ |PIBD2024F075 12.3750] __14Y| _ 6/3/2024] 4981] 13.65 6.7641 | 6.4714 | 6.4509
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 5044] 13.82 6.7984 | 6.5031 | 6.4827
FXTN 20-09 __ |PIBD2024K091 13.7500] _15Y| 11/11/2024] 5142] 14.09 6.8518 | 6.5523 | 6.5323
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y| _ 4/14/2025] 5296 14.51 6.9356 | 6.6297 | 6.6103
FXTN20-11 __|PIBD2025J116 12.1250] __16Y| 10/20/2025] 5485] 15.03 7.0386 | 6.7247 | 6.7059
FXTN 2501 |PIBD2525K015 18.2500] _16Y| 11/29/2025] 5525] 15.14 7.0604 | 6.7448 | 6.7261
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y| _ 1/19/2026] 5576] 15.28 7.0882 | 6.7704 | 6.7520
FXTN20-13 __ |PIBD2026L139 8.0000]  17Y]  12/7/2026] 5898| 16.16 7.2636 | 6.9322 | 6.9149
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6171] 16.91 1500000 7.3000 | 2:54:10 PM| 7.3000 | 7.4123 | 7.0694 | 7.0530
FXTN 20-15 _ |PIBD2028L151 9.5000]  19Y]  12/4/2028] 6626] 18.15 7.6601 | 7.2980 | 7.2833
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7165| 19.63 387.500000] 7.5750 | 3:26:53 PM| 7.5874 | 7.9537 | 7.5688 | 7.5560
FXTN 25-02 * |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7227] 19.80 7.9875 | 7.6000 | 7.5874
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y| _ 1/26/2031] _ 7409] 20.30 7.9928 | 7.6289 | 7.5956
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y]  10/5/2031] _7661] 20.99 8.0001 | 7.6689 | 7.6070
FXTN 25:05 _ |PIBD2532K057 8.5000]  23Y| 11/29/2032] 8082| 22.14 8.0124 | 7.7357 | 7.6259
FXTN 25-06 __ |PIBD2534K062 9.2500]  25Y]  11/5/2034] 8788| 24.08 8.0329 | 7.8478 | 7.6577
FXTN 25-07 * |PIBD25351071 8.0000]  25Y]  9/30/2035] 9117| 24.98 686.000000] 7.5500 | 3:26:07 PM| 7.6726 | 8.0425 | 7.9000 | 7.6726




