Interpolated Bonds

October 26, 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 35| 0.10 3.9019 | 3.8000 | 3.8000
FXTN 1026 |PIBD1010L261 17.5000 2M| 12/21/2010 55 0.15 3.9023 | 3.7113 | 3.7019
FXTN 0317 __ |PIBD0311A175 5.3750 oM[ 1/17/2011 82 0.22 3.9029 | 3.5915 | 3.5694
FXTN 10-27 __ |PIBD1011A278 17.5000 oM[ 1/18/2011 83 0.3 3.9029 | 3.5870 | 3.5645
FXTN 07-35 __|PIBD0711A354 11.0000 3M[ 1/22/2011 87 0.4 3.9030 | 3.5693 | 3.5449
FXTN 0562 |PIBD0511C622 8.5000 aM| 3/3/2011]  127] 0.35 123.000000] 3.9500 | 3:50:13 PM| 4.0617 | 3.9759 | 3.7173 | 3.6958
FXTN 07-36 __|PIBD0711D360 12.0000 5M|  4/15/2011] __170] 0.47 4.0630 | 3.9152 | 3.8995
FXTN 0563 |PIBD0511F638 10.6250 8M|  6/22/2011] _ 238] 0.65 41591 | 4.0583 | 4.0484
FXTN 07-37 __|PIBD0711G376 12.0000 oM|  7/22/2011] _ 268] 0.73 4.2000 | 4.1154 | 4.1080
RTB 03-06 PIID0311G065 8.5000 oM|  7/31/2011] __277] 0.76 20.000000] 4.4000 | 9:56:47 AM| 4.4000 | 4.2123 | 4.1326 | 4.1259
SPTB 10-01 __ |SPTB10111016 1550000 11M| _ 9/20/2011] _ 328] 0.90 42819 | 4.2297 | 4.2273
FXTN 1028 |PIBD1011J288 16.5000] _ 11M| 10/11/2011] _ 349] 0.96 4.3106 | 4.2698 | 4.2691
FXTN 05-64 __ |PIBD0511J642 7.2500 Y[ 10/19/2011] _ 357] 0.98 30.392000] 4.2000 | 2:14:40 PM| 4.2000 | 4.3215 | 4.2850 | 4.2850
RTB 05-05 PIID0511L054 58750  1.5Y|  12/6/2011] _ 405] 1.11 0.050000] 4.2000 | 3:48:25 PM| 4.1886 | 4.3465 | 4.2812 | 4.2812
FXTN 0419 |PIBD0411L191 58750  1.5Y] 1213/2011]  412] 1.13 4.3501 | 4.2806 | 4.2806
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y] _ 1/8/2012] _ 438 1.20 4.3637 | 4.2785 | 4.2785
SPTB 10-02 __ |SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 461] 1.26 4.3756 | 4.2767 | 4.2767
FXTN 0565 _ |PIBD0512B658 57500  1.5Y]  2/21/2012] 482 1.32 150.000000] 4.2750 | _ 2:00:39 PM| 4.2750 | 4.3865 | 4.2750 | 4.2750
FXTN 10-29 __ |PIBD1012D291 13.0000]  1.5Y|  4/25/2012]  546] 1.50 4.4720 | 4.2084 | 4.2709
FXTN 07-39 __|PIBD0712D395 11,5000 2Y[ 4/28/2012]  549] 1.50 50.000000] 4.1000 | 10:00:13 AM| 4.1000 | 4.4760 | 4.2262 | 4.2707
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012]  644] 1.76 4.740000] 4.8750 | 3:21:45 PM| 4.7751 | 4.6029 | 4.1571 | 4.2646
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18/2012] 661 1.81 4.6256 | 4.1447 | 4.2636
RTB 03-07 PIID03121070 5.2500 2Y[ 9/24/2012] 698 1.91 11.905000] 4.8500 | 3:26:09 PM| 4.7253 | 4.6750 | 4.1177 | 4.2612
FXTN 10-30 _* |PIBD1012J302 12.1250 2Y[ 10/17/2012]  721] 1.98 47058 | 4.1010 | 4.2597
FXTN 07-41 __ |PIBD0712K413 10.5000] _ 2.5Y| 11/17/2012] _ 752] 2.06 4.6647 | 4.1777 | 4.3141
FXTN 0742 |PIBD0713A421 9.0000] 25Y] _ 1/52013] 801 2.19 4.5998 | 4.2990 | 4.4000
FXTN 03-19 __ |PIBD0313A199 52500  2.5Y] _ 1/7/2013] _ 803 2.20 45971 | 4.3039 | 4.4035
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y] _ 3/3/2013] _ 858] 2.35 18.000000] 4.2500 |  3:30:36 PM| 4.2750 | 4.5242 | 4.4400 | 4.5000
FXTN 0566 |PIBD0513C664 6.6250] 2.5Y]  3/13/2013] _ 868| 2.38 45382 | 4.4541 | 4.5114
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y|  3/27/2013] _ 882] 2.42 45577 | 4.4738 | 4.5273
FXTN 10-32___|PIBD1013E320 11.7500 3Y|  5/15/2013]  931] 2.55 4.6259 | 4.5429 | 4.5830
FXTN 07-44 __|PIBD0713F446 9.6250 3Y[ 6/29/2013] 976] 2.67 4.6886 | 4.6063 | 4.6341
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013] 1008] 2.76 47332 | 4.6514 | 4.6705
FXTN 10-33 _* |PIBD1013J337 11.0000 3Y[ 10/9/2013] 1078] 2.95 4.8308 | 4.7500 | 4.7500
FXTN 07-45 __ |PIBD0713K457 71250 3.5Y]  11/2/2013] 1102] 3.02 4.8010 | 4.7173 | 4.7061
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y|  1/27/2014] 1188 3.25 253.044000] 4.5500 | 4:08:29 PM| 4.5489 | 4.6942 | 4.6000 | 4.5489
FXTN 10-34 ___ |PIBD1014C341 12.3750]  3.5Y|  3/25/2014] 1245] 3.41 47541 | 4.6603 | 4.6039
FXTN 10-35 __|PIBD1014G356 12.7500 aY[ 7/15/2014] 1357] 3.72 4.8717 | 4.7787 | 4.7121
RTB 05-08 PIID05141080 6.2500 4Y[ 9/24/2014]  1428] 3.91 4.9463 | 4.8538 | 4.7807
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1438] 3.94 4.9568 | 4.8644 | 4.7903
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/14/2014]  1448] 3.97 4.9673 | 4.8750 | 4.8000
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y|  2/24/2015] 1581] 4.33 5.0280 | 4.9278 | 4.8643
FXTN 0568 |PIBD0515E685 6.3750 5Y[  5/13/2015] 1659] 4.55 11.641000] 4.7500 | 11:34:24 AM| 4.7500 | 5.0637 | 4.9587 | 4.9020
FXTN 07-47 __ |PIBD0715E477 8.3750 5Y[  5/22/2015] 1668] 4.57 5.0678 | 4.9623 | 4.9063
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RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1757] 4.81 49.265000] 5.0000 | 12:03:11 PM| 5.0000 | 5.1084 | 4.9976 | 4.9493
FXTN 10-37 * |PIBD1015H370 11.8750 5Y]  8/25/2015] 1763] 4.83 51112 | 5.0000 | 4.9522
FXTN 10-38 __|PIBD1015L384 10.1250] _ 5.5Y| 12/15/2015] 1875] 5.14 5.0522 | 4.9277 | 4.9145
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y|  1/12/2016] 1903 5.21 10.000000] 5.0500 | 9:18:37 AM| 5.0250 | 5.0375 | 4.9097 | 4.9051
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y]  1/27/2016] 1918 5.25 650.000000] 4.9000 | 4:01:29 PM| 4.9000 | 5.0296 | 4.9000 | 4.9000
FXTN 1040 |PIBD1016C407 75000 55Y]  3/30/2016] 1981] 5.43 5.0547 | 4.9275 | 4.9279
FXTN 1041 |PIBD1016D416 7.0000]  55Y]  4/27/2016] 2009 5.50 5.0659 | 4.9398 | 4.9404
FXTN 1042 |PIBD10161420 9.1250 6Y[  9/4/2016] 2139] 5.86 900.000000] 5.0500 | 3:27:24 PM| 4.9980 | 5.1177 | 4.9966 | 4.9980
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2159] 5.92 6.000000] 4.8000 | 11:42:09 AM| 4.8000 | 5.1339 | 5.0081 | 5.0151
FXTN 1043 |PIBD1016K436 6.2500]  6.5Y] 11/16/2016] 2212] 6.06 51769 | 5.0387 | 5.0605
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2347 6.43 300.000000] 5.0500 | 10:00:34 AM| 5.0500 | 5.2863 | 5.1164 | 5.1760
FXTN 20-01 __|PIBD2017D011 14.3750]  6.5Y| _ 4/24/2017] 2371] 6.50 5.3058 | 5.1303 | 5.1965
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017] 2488] 6.82 50.000000] 5.3000 | 3:20:54 PM| 5.3000 | 5.4006 | 5.1977 | 5.2966
FXTN 10-44 * |PIBD1017H447 7.7500 Y[ 82372017] 2492] 6.83 5.4038 | 5.2000 | 5.3000
FXTN 1045 |PIBD1018A451 5.8750]  7.5Y]  1/31/2018] 2653 7.27 5.4843 | 5.2751 | 5.3607
FXTN 1047 |PIBD1018K478 8.8750]  8.5Y| 11/20/2018] 2946| 8.07 5.6308 | 5.4118 | 5.4712
FXTN 1048 |PIBD1019B485 7.8750]  85Y|  2/19/2019] 3037 8.32 5.6763 | 5.4543 | 55055
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y]  2/18/2020] 3401] 9.32 222.500000] 5.7000 | 12:06:24 PM| 5.6011 | 5.8583 | 5.6241 | 5.6427
RTB 10-01 PIID1020H015 7.2500]  10Y]  8/19/2020] 3584] 9.82 255.500000] 5.6000 | 3:19:40 PM| 5.7223 | 5.9498 | 5.7095 | 5.7117
FXTN 10-51 _* |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3612 9.90 5.9638 | 5.7205 | 5.7223
FXTN 20-02 __ |PIBD2022C021 15.0000] _12Y|  3/14/2022] 4156] 11.39 6.2642 | 6.0438 | 5.9945
FXTN 20-03 __ |PIBD2022J033 12.7500] _12Y| 10/17/2022] 4373] 11.98 6.3840 | 6.1720 | 6.1032
FXTN 20-04 __|PIBD2023B048 13.0000] __13Y| _ 2/20/2023] 4499 12.33 6.4535 | 6.0464 | 6.1662
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4597] 12.59 12.000000] 6.4500 | 9:20:02 AM| 6.4250 | 6.5076 | 6.3043 | 6.2153
FXTN 20-06 __|PIBD2023J068 11.3750] _13Y| 10/23/2023] 4744] 13.00 6.5888 | 6.3911 | 6.2888
FXTN 20-07 __ |PIBD2024F075 12.3750] 14| _ 6/3/2024] 4968 13.61 6.7124 | 6.5234 | 6.4009
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 5031] 13.78 6.7472 | 6.5606 | 6.4325
FXTN 20-09 __ |PIBD2024K091 13.7500] _15Y| 11/11/2024] 5129] 14.05 6.8013 | 6.6185 | 6.4815
FXTN20-10 __ |PIBD2025D103 1212500 15Y| _ 4/14/2025] 5283] 14.47 6.8863 | 6.7095 | 6.5586
FXTN20-11 __|PIBD2025J116 12.1250] __15Y| 10/20/2025] 5472] 14.99 6.9906 | 6.8211 | 6.6532
FXTN 2501 |PIBD2525K015 18.2500] _ 16Y| 11/29/2025] 5512] 15.10 7.0127 | 6.8447 | 6.6732
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y|  1/19/2026] 5563] 15.24 7.0409 | 6.8749 | 6.6987
FXTN20-13 __ |PIBD2026L139 8.0000]  17Y]  12/7/2026] 5885| 16.12 7.2186 | 7.0650 | 6.8599
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6158| 16.87 7.3693 | 7.2263 | 6.9965
FXTN 20-15 _ |PIBD2028L151 9.5000]  19Y|  12/4/2028] 6613| 18.12 7.6205 | 7.4950 | 7.2242
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7152] 19.59 55.000000] 7.5250 | 11:30:44 AM| 7.5250 | 7.9181 | 7.8134 | 7.4940
FXTN 25-02 * |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7214] 19.76 7.9523 | 7.8500 | 7.5250
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y| _ 1/26/2031] _7396] 20.26 7.9654 | 7.8644 | 7.5707
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y]  10/5/2031] _7648| 20.95 7.9836 | 7.8844 | 7.6341
FXTN 25:05 _ |PIBD2532K057 8.5000]  23Y| 11/29/2032] 8069] 22.11 8.0139 | 7.9179 | 7.7399
FXTN 25-06 __ |PIBD2534K062 9.2500]  25Y]  11/5/2034] 8775| 24.04 8.0648 | 7.9739 | 7.9173
FXTN 25-07 * |PIBD25351071 8.0000]  25Y]  9/30/2035] 9104| 24.94 8.0885 | 8.0000 | 8.0000




