Interpolated Bonds

October 14, 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 47] 013 3.9591 | 3.8250 | 3.8000
FXTN 1026 |PIBD1010L261 17.5000 oM| 12/21/2010 67 0.18 3.9722 | 3.8607 | 3.8000
FXTN 0317 __ |PIBD0311A175 5.3750 3M[ 1/17/2011 94| 0.26 3.9969 | 3.9102 | 3.8162
FXTN 10-27 __ |PIBD1011A278 17.5000 3M| 1/18/2011 95| 0.26 3.9990 | 3.9122 | 3.8195
FXTN 07-35 __|PIBD0711A354 11.0000 AM[ 1/22/2011 99| 0.27 4.0073 | 3.9204 | 3.8325
FXTN 0562 |PIBD0511C622 8.5000 5M|  3/3/2011] _ 139] 0.38 220.000000] 4.0000 | 3:57:58 PM| 4.0568 | 4.0905 | 4.0020 | 3.9624
FXTN 07-36 __|PIBD0711D360 12.0000 6M|  4/15/2011] __182] 0.50 4.1800 | 4.0898 | 4.1021
FXTN 0563 |PIBD0511F638 10.6250 oM|  6/22/2011] _ 250] 0.68 4.2560 | 4.1750 | 4.1552
FXTN 07-37 __|PIBD0711G376 12.0000 oM|  7/22/2011] _ 280] 0.77 0.800000] 4.2000 | 3:10:02 PM| 4.2000 | 4.2873 | 4.2107 | 4.1728
RTB 03-06 PIID0311G065 8.5000] _10M| _ 7/31/2011] _ 289] 0.79 4.2966 | 4.2214 | 4.1781
SPTB 10-01 __ |SPTB10111016 1550000  11M| _ 9/20/2011] _ 340] 0.93 4.3498 | 4.2821 | 4.2080
FXTN 1028 |PIBD1011J288 16.5000 Y[ 10/11/2011] _ 361] 0.99 4.3793 | 4.3129 | 4.2322
FXTN 05-64 __ |PIBD0511J642 7.2500]  1.5Y] 10/19/2011] _ 369] 1.01 4.3979 | 4.3302 | 4.2528
RTB 05-05 PIID0511L054 5.8750]  1.5Y]  12/6/2011] _ 417| 1.14 45095 | 4.4338 | 4.3766
FXTN 0419 |PIBD0411L191 5.8750]  1.5Y] 12/13/2011] _ 424] 1.16 45258 | 4.4489 | 4.3946
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y] _ 1/8/2012] 450 1.23 45862 | 4.5050 | 4.4616
SPTB 10-02 __ |SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 473] 1.30 4.6397 | 4.5547 | 4.5209
FXTN 0565 _ |PIBD0512B658 57500 1.5Y]  2/21/2012] _ 494] 1.35 1.175000] 4.5000 | 12:56:57 PM| 4.5000 | 4.6885 | 4.6000 | 4.5750
FXTN 10-29 __ |PIBD1012D291 13.0000 2Y[ 4/25/2012]  558] 1.53 47168 | 4.6222 | 4.5898
FXTN 07-39 __|PIBD0712D395 11,5000 oY[ 4/28/2012]  561] 1.54 47182 | 4.6233 | 4.5905
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012] 656 1.80 24.780600] 4.7000 | 11:48:51 AM| 4.6488 | 4.7603 | 4.6563 | 4.6125
FXTN 07-40 __|PIBD0712H408 11.3750 oY[ 8/18/2012] 673] 1.84 47678 | 4.6622 | 4.6164
RTB03-07 * |PIID03121070 5.2500 2Y[ 9/24:2012]  710] 1.95 1.000000] 4.7000 | 2:34:49 PM| 4.7000 | 4.7842 | 4.6750 | 4.6250
FXTN 10-30 __|PIBD1012J302 12.1250] _ 2.5Y| 10/17/2012] _ 733] 2.01 47727 | 4.6608 | 4.6059
FXTN 07-41 __ |PIBD0712K413 10.5000] _ 2.5Y| 11/17/2012] _ 764] 2.09 47571 | 4.6417 | 4.5801
FXTN 0742 |PIBD0713A421 9.0000] 25Y] _ 1/52013]  813] 2.23 47325 | 4.6115 | 4.5393
FXTN 03-19 __ |PIBD0313A199 52500  2.5Y] _ 1/7/2013] _ 815 2.23 6.074000] 4.5000 | 12:11:02 PM| 4.5000 | 4.7315 | 4.6103 | 4.5376
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y| _ 3/3/2013] _ 870] 2.38] 13,368.250000] 4.4200 | 4:01:37 PM| 4.4919 | 4.7038 | 4.5764 | 4.4919
FXTN 0566 |PIBD0513C664 6.6250] 2.5Y|  3/13/2013] 880 2.41 47135 | 4.5866 | 4.5036
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y| _ 3/27/2013] _ 894] 2.45 47269 | 4.6008 | 4.5200
FXTN 10-32___|PIBD1013E320 11.7500 3Y[  5/15/2013]  943] 2.8 47740 | 4.6506 | 4.5775
FXTN 07-44 __|PIBD0713F446 9.6250 3Y|  6/29/2013] 988] 2.71 4.8173 | 4.6963 | 4.6303
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013] 1020] 2.79 4.8481 | 4.7289 | 4.6679
FXTN 10-33 _* |PIBD1013J337 11.0000 3Y[ 10/9/2013]  1090] 2.9 4.9154 | 4.8000 | 4.7500
FXTN 07-45 __ |PIBD0713K457 71250 3.5Y]  11/2/2013] 1114] _3.05 4.8973 | 4.7721 | 4.7216
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y|  1/27/2014] 1200] 3.29] 21,028.500000] 4.5250 | 4:07:28 PM| 4.6198 | 4.8327 | 4.6720 | 4.6198
FXTN 10-34 ___ |PIBD1014C341 12.3750] _ 3.5Y|  3/25/2014] 1257] 3.44 4.8829 | 4.7086 | 4.6451
FXTN 10-35 __|PIBD1014G356 12.7500 aY[ 7/15/2014]  1369] 3.75 4.9814 | 4.7803 | 4.6947
RTB 05-08 PIID05141080 6.2500 4Y[ 9/24/2014]  1440] 3.95] 13,152.580000] 4.6750 | 3:43:39 PM| 4.7577 | 5.0439 | 4.8258 | 4.7262
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1450] 3.97]  6,550.000000] 4.6750 | 3:59:58 PM| 4.6897 | 5.0527 | 4.8322 | 4.7306
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/14/2014] _1460] 4.00 5.0615 | 4.8386 | 4.7351
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y|  2/24/2015] 1593] 4.36 51176 | 4.8752 | 4.8050
FXTN 0568 |PIBD0515E685 6.3750 5Y[  5/13/2015] 1671] 4.58]  5,400.000000] 4.8250 | 4:14:40 PM| 4.8934 | 5.1504 | 4.8967 | 4.8459
FXTN 07-47 __ |PIBD0715E477 8.3750 5Y[  5/22/2015] 1680] 4.60 400.000000] 4.9000 | 10:00:31 AM| 4.9294 | 5.1542 | 4.8991 | 4.8507
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RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1769] 4.85] 2,302.260000] 4.8500 | 3:25:51 PM| 4.9124 | 5.1917 | 4.9236 | 4.8974
FXTN 10-37 * |PIBD1015H370 11.8750 5Y[  8/25/2015] 1775] 4.86 51942 | 4.9253 | 4.9006
FXTN 10-38 __|PIBD1015L384 10.1250] _ 5.5Y| 12/15/2015] 1887] 5.7 51065 | 4.9471 | 4.9168
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y]  1/12/2016] 1915 5.25 5.0846 | 4.9506 | 4.9208
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y|  1/27/2016] 1930] 5.29]  2,537.340000] 4.8600 | 3:34:25 PM| 4.9230 | 5.0729 | 4.9555 | 4.9230
FXTN 1040 |PIBD1016C407 7.5000]  55Y]  3/30/2016] 1993| 5.46 0.500000] 5.3940 | 11:36:07 AM| 5.3940 | 5.0837 | 4.9587 | 4.9301
FXTN 1041 |PIBD1016D416 7.0000 6Y|  4/27/2016] 2021] 554 1.000000] 5.4000 | 11:34552 AM| 5.4000 | 5.0885 | 4.9602 | 4.9333
FXTN 1042 |PIBD10161420 9.1250 6Y]  9/4/2016] 2151] 5.89]  1,728.033000] 4.9000 | 4:10:31 PM| 4.9479 | 5.1108 | 4.9669 | 4.9479
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2171] 5.95 504.500000] 4.9725 | 4:09:50 PM| 4.9881 | 5.1276 | 4.9743 | 4.9552
FXTN 1043 |PIBD1016K436 6.2500]  6.5Y] 11/16/2016] 2224 6.09 51722 | 4.9937 | 4.9747
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2359 6.46] _ 3,265.000000] 4.9500 | 35851 PM| 5.0021 | 5.2857 | 5.0433 | 5.0242
FXTN 20-01 __|PIBD2017D011 14.3750 Y[ 4/2472017] 2383] 6.53 53059 | 5.0522 | 5.0330
RTB 07-02 PIID0717H026 6.6250 7Y[ 8/19/20177] 2500] 6.85]  3,152.563000] 5.0100 | 4:08:46 PM| 5.0774 | 5.4043 | 5.0951 | 5.0759
FXTN 10-44 * |PIBD1017H447 7.7500 7Y 8/2372017] 2504] 6.86 5.4077 | 5.0966 | 5.0774
FXTN 1045 |PIBD1018A451 5.8750]  7.5Y] _ 1/31/2018] 2665 7.30 5.4843 | 5.1845 | 5.1669
FXTN 1047 |PIBD1018K478 8.8750]  8.5Y| 11/20/2018] 2958| 8.10 5.6236 | 5.3444 | 5.3297
FXTN 1048 |PIBD1019B485 7.8750]  85Y]  2/19/2019] 3049 8.35 91.207261] 5.5500 | 12:06:58 PM| 5.5259 | 5.6669 | 5.3941 | 5.3803
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y]  2/18/2020] 3413 9.35 70.550000] 5.6410 | 8:51:33 AM| 5.6410 | 5.8400 | 55928 | 5.5825
RTB 10-01 PIID1020H015 7.2500]  10Y]  8/19/2020] 3596] 9.85 395.100000] 5.6350 | 3:18:15 PM| 5.6997 | 5.9271 | 5.6927 | 5.6842
FXTN 10-51 _* |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3624 9.93 100.000000] 5.7000 | _2:52:46 PM| 5.7000 | 5.9404 | 5.7080 | 5.6998
FXTN 20-02 __ |PIBD2022C021 15.0000] _ 12Y|  3/14/2022] 4168] 11.42 6.2273 | 5.9786 | 5.9716
FXTN 20-03 __ |PIBD2022J033 12.7500] __13Y| 10/17/2022] 4385 12.01 6.3418 | 6.0866 | 6.0801
FXTN 20-04 __|PIBD2023B048 13.0000] __13Y| _ 2/20/2023] 4511] 12.36 6.4083 | 6.1492 | 6.1431
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4609 12.63 6.4600 | 6.1980 | 6.1921
FXTN 20-06 __|PIBD2023J068 11.3750] _14Y| 10/23/2023] 4756] 13.03 6.5375 | 6.2711 | 6.2655
FXTN 20-07 __ |PIBD2024F075 12.3750] _14Y| _ 6/3/2024] 4980] 13.64 6.6557 | 6.3826 | 6.3775
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 5043] 13.82 6.6889 | 6.4139 | 6.4090
FXTN 20-09 __ |PIBD2024K091 13.7500] _15Y| 11/11/2024] 5141] 14.08 6.7406 | 6.4627 | 6.4579
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y|  4/14/2025] 5295] 14.51 6.8218 | 6.5393 | 6.5349
FXTN20-11 __|PIBD2025J116 12.1250] __16Y| 10/20/2025] 5484] 15.02 6.9215 | 6.6333 | 6.6294
FXTN 2501 |PIBD2525K015 18.2500] _16Y| 11/29/2025] 5524] 15.13 6.9426 | 6.6532 | 6.6494
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y| _ 1/19/2026] 5575] 15.27 6.9695 | 6.6786 | 6.6748
FXTN20-13 __ |PIBD2026L139 8.0000]  17Y]  12/7/2026] 5897] 16.16 71394 | 6.8388 | 6.8358
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6170] 16.90 7.2834 | 6.9746 | 6.9722
FXTN 20-15 _ |PIBD2028L151 9.5000]  19Y]  12/4/2028] 6625| 18.15 7.5234 | 7.2010 | 7.1996
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7164] 19.63 765.000000] 7.5000 | 2:32:56 PM| 7.5000 | 7.8077 | 7.4692 | 7.4690
FXTN 25-02 * |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7226] 19.80 7.8404 | 7.5000 | 7.5000
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y| _ 1/26/2031] _ 7408] 20.30 7.8560 | 7.5385 | 7.5385
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y] _ 10/5/2031] _7660] 20.99 7.8776 | 7.5919 | 7.5919
FXTN 25:05 _ |PIBD2532K057 8.5000]  23Y| 11/29/2032] 8081| 22.14 7.9136 | 7.6810 | 7.6810
FXTN 25-06 __ |PIBD2534K062 9.2500]  25Y]  11/5/2034] 8787| 24.07 7.9741 | 7.8304 | 7.8304
FXTN 25-07 * |PIBD25351071 8.0000]  25Y]  9/30/2035] 9116| 24.98 8.0023 | 7.9000 | 7.9000




