Interpolated Bonds

October 21, 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 M| 12/1/2010 40 0.1 3.8673 | 3.5421 | 3.5419
FXTN 1026 |PIBD1010L261 17.5000 2M| 12/21/2010 60 0.16 3.8673 | 3.6270 | 3.6064
FXTN 0317 __ |PIBD0311A175 5.3750 3M[ 1/17/2011 87 0.4 3.8673 | 3.7415 | 3.6935
FXTN 10-27 __ |PIBD1011A278 17.5000 3M| 1/18/2011 88| 0.24 3.8673 | 3.7458 | 3.6968
FXTN 07-35 __|PIBD0711A354 11.0000 3M[ 1/22/2011 92] 0.25 3.8757 | 3.7540 | 3.7057
FXTN 0562 |PIBD0511C622 8.5000 5M|  3/3/2011] _ 132] 0.36 3.9873 | 3.8066 | 3.7818
FXTN 07-36 __|PIBD0711D360 12.0000 6M|  4/15/2011] __175] 0.48 41072 | 3.8633 | 3.8635
FXTN 0563 |PIBD0511F638 10.6250 8M|  6/22/2011] 243 0.67 41672 | 3.9841 | 3.9776
FXTN 07-37 __|PIBD0711G376 12.0000 oM|  7/22/2011] _ 273] 0.75 41892 | 4.0385 | 4.0273
RTB 03-06 PIID0311G065 85000 _10M| _ 7/31/2011] _ 282 0.77 41957 | 4.0549 | 4.0423
SPTB 10-01 __ |SPTB10111016 1550000  11M| _ 9/20/2011] _ 333] 0.91 4.2330 | 4.1474 | 4.1269
FXTN 1028 |PIBD1011J288 16.5000 Y[ 10/11/2011] _ 354] 0.97 42484 | 4.1855 | 4.1617
FXTN 05-64 __ |PIBD0511J642 7.2500 Y[ 10/19/2011] 362 0.99 4.2542 | 4.2000 | 4.1750
RTB 05-05 PIID0511L054 5.8750]  1.5Y]  12/6/2011] _ 410] 1.12 4.2985 | 4.2192 | 4.2019
FXTN 0419 |PIBD0411L191 5.8750]  1.5Y] 1213/2011]  417] 1.14 4.3050 | 4.2220 | 4.2058
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y|  1/8/2012] 443 1.21 4.3290 | 4.2324 | 4.2204
SPTB 10-02 __ |SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 466] 1.28 4.3502 | 4.2416 | 4.2332
FXTN 0565 _ |PIBD0512B658 57500  1.5Y]  2/21/2012] 487 1.33 0.120000] 3.7500 | 11:29:32 AM| 3.7500 | 4.3696 | 4.2500 | 4.2450
FXTN 10-29 __ |PIBD1012D291 13.0000 2Y[ 4/25/2012]  551] 1.51 4.4514 | 4.3169 | 4.2798
FXTN 07-39 __|PIBD0712D395 11,5000 oY[ 4/28/2012]  554] 152 4.4552 | 4.3201 | 4.2814
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012]  649] 1.78 0.100000] 5.0000 | _3:01:04 PM| 5.0000 | 4.5766 | 4.4195 | 4.3331
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18/2012] 666 1.82 45983 | 4.4372 | 4.3424
RTB 03-07 PIID03121070 5.2500 2Y[ 9/24/2012]  703] 1.93 4.6456 | 4.4759 | 4.3625
FXTN 10-30 _* |PIBD1012J302 12.1250 2Y[ 10/17/2012]  726] 1.9 4.6750 | 4.5000 | 4.3750
FXTN 07-41 __ |PIBD0712K413 10.5000]  2.5Y| 11/17/2012] _ 757] 2.07 4.6258 | 4.4487 | 4.3527
FXTN 0742 |PIBD0713A421 9.0000] 25Y| _ 1/5/2013] 806 2.21 45481 | 4.3675 | 4.3176
FXTN 03-19 __ |PIBD0313A199 52500  25Y|  1/7/2013] 808 2.21 45449 | 4.3642 | 4.3161
FXTN 0743 |PIBD0713C438 8.7500] 25Y|  3/3/2013] _ 863] 2.36]  1,583.470000] 4.2950 | 3:53:21 PM| 4.2766 | 4.4577 | 4.2731 | 4.2766
FXTN 0566 |PIBD0513C664 6.6250] 2.5Y]  3/13/2013] 873 2.39 4.4737 | 4.2891 | 4.2868
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y| _ 3/27/2013] _ 887] 2.43 4.4961 | 4.3115 | 4.3010
FXTN 10-32___|PIBD1013E320 11.7500 3Y][  5/15/2013]  936] 2.56 45745 | 4.3899 | 4.3508
FXTN 07-44 __|PIBD0713F446 9.6250 3Y[  6/29/2013] 981] 2.69 4.6465 | 4.4618 | 4.3964
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013] 1013] 2.78 4.6976 | 4.5130 | 4.4289
FXTN 10-33 _* |PIBD1013J337 11.0000 3Y[ 10/9/2013] 1083] 2.97 4.8096 | 4.6250 | 4.5000
FXTN 07-45 __ |PIBD0713K457 71250 3.5Y]  11/2/2013] _1107] 3.03 47573 | 45759 | 4.4782
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y|  1/27/2014] 1193] 3.27]  1,342.699104] 4.4050 | 3:56:36 PM| 4.3999 | 4.5700 | 4.4000 | 4.3999
FXTN 10-34 ___ |PIBD1014C341 12.3750] _ 3.5Y|  3/25/2014] 1250] 3.42 4.6533 | 4.4466 | 4.4396
FXTN 10-35 __|PIBD1014G356 12.7500 aY[ 7/15/2014]  1362] 3.73 4.8170 | 4.5381 | 4.5176
RTB 05-08 PIID05141080 6.2500 aY[ 9/24/2014] 1433] 3.93 455.616000] 4.4775 | 3:33:47 PM| 4.4887 | 4.9208 | 4.5962 | 4.5670
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1443] 3.95]  1,600.000000] 4.6300 | 3:56:29 PM| 4.6072 | 4.9354 | 4.6043 | 4.5740
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/14/2014]  1453] 3.98 4.9500 | 4.6125 | 4.5809
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y|  2/24/2015] 1586] 4.35 5.0184 | 4.7761 | 4.6295
FXTN 0568 |PIBD0515E685 6.3750 5Y[  5/13/2015] 1664] 4.56 5.0585 | 4.8721 | 4.6579
FXTN 07-47 __ |PIBD0715E477 8.3750 5Y[  5/22/2015] 1673] 4.58 5.0631 | 4.8831 | 4.6612
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RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1762] 4.83 421.876000] 4.6300 | 3:16:47 PM| 4.6959 | 5.1088 | 4.9926 | 4.6937
FXTN 10-37 * |PIBD1015H370 11.8750 5Y]  8/25/2015] 1768] 4.84 51119 | 5.0000 | 4.6959
FXTN 10-38 __|PIBD1015L384 10.1250] _ 5.5Y| 12/15/2015] 1880] 5.15 5.0144 | 4.9277 | 4.7178
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y]  1/12/2016] 1908 5.23 4.9900 | 4.9097 | 4.7232
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y]  1/27/2016] 1923 5.27 52.500000] 4.7200 | 3:58:44 PM| 4.7262 | 4.9769 | 4.9000 | 4.7262
FXTN 1040 |PIBD1016C407 75000  55Y]  3/30/2016] 1986] 5.44 5.0049 | 4.9285 | 4.7716
FXTN 1041 |PIBD1016D416 7.0000 6Y|  4/27/2016] 2014] 552 50173 | 4.9412 | 4.7918
FXTN 1042 |PIBD10161420 9.1250 6Y  9/4/2016] 2144] 587 829.540000] 4.8750 | 4:06:19 PM| 4.8855 | 5.0750 | 5.0000 | 4.8855
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2164] 5.93 0.455000] 4.9500 | 3:43:22 PM| 4.9500 | 5.0905 | 4.9972 | 4.8905
FXTN 1043 |PIBD1016K436 6.2500]  6.5Y] 11/16/2016] 2217] 6.07 51315 | 4.9897 | 4.9040
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2352] 6.44 700.000000] 4.9750 | 4:03:24 PM| 4.8935 | 5.2359 | 4.9705 | 4.9384
FXTN 20-01 __|PIBD2017D011 14.3750 Y[ 4/2472017]  2376] 6.51 50545 | 4.9671 | 4.9445
RTB 07-02 PIID0717H026 6.6250 7Y[ 8/19/20177] 2493] 6.83]  1,533.000000] 4.9800 | 2:11:21 PM| 4.9753 | 5.3450 | 4.9506 | 4.9743
FXTN 10-44 * |PIBD1017H447 7.7500 Y[ 82372017] 2497] 6.84 53481 | 4.9500 | 4.9753
FXTN 1045 |PIBD1018A451 5.8750]  7.5Y] _ 1/31/2018] 2658| 7.28 5.4335 | 5.0389 | 5.0643
FXTN 1047 |PIBD1018K478 8.8750]  8.5Y| 11/20/2018] 2951] 8.08 55890 | 5.2008 | 5.2262
FXTN 1048 |PIBD1019B485 7.8750]  85Y|  2/19/2019] 3042] 8.33 0.691000] 5.1000 | 2:08:02 PM| 5.1000 | 5.6372 | 5.2511 | 5.2765
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y]  2/18/2020] _3406] 9.33 170.000000] 5.3000 | _ 9:05:39 AM| 5.3308 | 5.8304 | 5.4522 | 5.4777
RTB 10-01 PIID1020H015 7.2500]  10Y]  8/19/2020] 3589] 9.83 473.100000] 5.6100 | 4:06:46 PM| 5.6288 | 5.9275 | 5.5532 | 5.5789
FXTN 10-51 _* |PIBD10201510 6.1250]  10Y| _ 9/16/2020] 3617] 9.91 152.000000] 55000 | 11:34:03 AM| 54870 | 5.9423 | 55687 | 5.5943
FXTN 20-02 __ |PIBD2022C021 15.0000] _ 12Y|  3/14/2022] 4161] 11.40 6.2264 | 5.8830 | 5.9010
FXTN 20-03 __ |PIBD2022J033 12.7500] _12Y| 10/17/2022] 4378] 11.99 6.3397 | 6.0084 | 6.0234
FXTN 20-04 __|PIBD2023B048 13.0000] __13Y| _ 2/20/2023] 4504] 12.34 6.4055 | 6.0812 | 6.0944
FXTN 20-05 _ |PIBD2023E054 11.8750] _13Y|  5/29/2023] 4602 12.61 6.4566 | 6.1379 | 6.1496
FXTN 20-06 __|PIBD2023J068 11.3750] _14Y| 10/23/2023] 4749 13.01 6.5334 | 6.0008 | 6.2325
FXTN 20-07 __ |PIBD2024F075 12.3750] _14Y| _ 6/3/2024] 4973] 13.62 6.6503 | 6.3522 | 6.3588
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 5036] 13.80 6.6832 | 6.3886 | 6.3943
FXTN 20-09 __ |PIBD2024K091 13.7500] _15Y| 11/11/2024] 5134] 14.07 6.7344 | 6.4453 | 6.4496
FXTN20-10 __ |PIBD2025D103 1212500 15Y| _ 4/14/2025] 5288 14.49 6.8148 | 6.5342 | 6.5364
FXTN20-11 __|PIBD2025J116 12.1250] __15Y| 10/20/2025] 5477] 15.01 50.000000] 6.5000 | 2:24:02 PM| 6.5000 | 6.9135 | 6.6434 | 6.6429
FXTN 2501 |PIBD2525K015 18.2500] _16Y| 11/29/2025] 5517] 15.12 6.9344 | 6.6666 | 6.6655
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y| _ 1/19/2026] 5568] 15.25 6.9610 | 6.6960 | 6.6942
FXTN20-13 __ |PIBD2026L139 8.0000]  17Y]  12/7/2026] 5890] 16.14 71291 | 6.8821 | 6.8758
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6163| 16.88 7.2717 | 7.0398 | 7.0297
FXTN 20-15 _ |PIBD2028L151 9.5000]  19Y|  12/4/2028] 6618| 18.13 7.5093 | 7.3027 | 7.2862
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7157] 19.61 77907 | 7.6142 | 7.5900
FXTN 25-02 * |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7219] 19.78 7.8231 | 7.6500 | 7.6250
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y| _ 1/26/2031] _ 7401] 20.28 7.8424 | 7.6741 | 7.6491
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y] _ 10/5/2031] _ 7653] 20.97 7.8693 | 7.7074 | 7.6824
FXTN 25:05 _ |PIBD2532K057 8.5000]  23Y| 11/29/2032] 8074] 22.12 7.9141 | 7.7631 | 7.7381
FXTN 25-06 __ |PIBD2534K062 9.2500]  25Y]  11/5/2034] 8780] 24.05 7.9892 | 7.8565 | 7.8315
FXTN 25-07 * |PIBD25351071 8.0000]  25Y]  9/30/2035] 9109] 24.96 8.0242 | 7.9000 | 7.8750




