Interpolated Bonds
November 15, 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] _<IM| _ 12/1/2010 14| 0.04 3.7044 | 3.6846 | 3.4265
FXTN 1026 |PIBD1010L261 17.5000 M| 12/21/2010 34]  0.09 0.656611] 2.6000 | 10:41:45 AM| 2.5856 | 3.2497 | 3.1993 | 2.5441
FXTN 0317 __ |PIBD0311A175 5.3750 oM[ 1/17/2011 61 0.7 800.000000] 1.3750 | 2:44:58 PM| 1.4087 | 3.2277 | 2.5875 | 2.1916
FXTN 10-27 __ |PIBD1011A278 17.5000 oM[ 1/18/2011 62 017 3.2277 | 2.5649 | 2.1798
FXTN 07-35 __|PIBD0711A354 11.0000 oM[ 1/22/2011 66| 0.18 3.2279 | 2.4745 | 2.1323
FXTN 0562 |PIBD0511C622 8.5000 aM| 3/3/2011] __106] 0.29 550.000000] 1.5000 | 3:59:12 PM| 1.5000 | 3.2457 | 1.9037 | 1.7532
FXTN 07-36 __|PIBD0711D360 12.0000 5M|  4/15/2011] _ 149] 0.4 3.3363 | 2.7220 | 1.7556
FXTN 0563 |PIBD0511F638 10.6250 7M| 6/22/2011] _217] 0.59 3.4442 | 3.3108 | 2.0253
FXTN 07-37 __|PIBD0711G376 12.0000 8M|  7/22/2011] _ 247] 0.68 3.4772 | 3.2772 | 2.2550
RTB 03-06 PIID0311G065 8.5000 oM|  7/31/2011] _ 256] 0.70 0.500000] 3.3750 | 3:30:13 PM| 3.3750 | 3.4871 | 3.2672 | 2.3239
SPTB 10-01 __ |SPTB10111016 1550000 10M| _ 9/20/2011] _ 307] 0.84 3.5431 | 3.2101 | 2.7143
FXTN 1028 |PIBD1011J288 16.5000]  11M| 10/11/2011] _ 328] 0.90 3.5662 | 3.1866 | 2.8750
FXTN 05-64 __ |PIBD0511J642 7.2500]  11M| 10/19/2011] _ 336 0.92 3.5750 | 3.1776 | 2.9363
RTB 05-05 PIID0511L054 5.8750]  1.5Y|  12/6/2011] _ 384 1.05 3.6134 | 3.1124 | 3.0305
FXTN 0419 |PIBD0411L191 5.8750]  1.5Y] 12/13/2011] _ 391 1.07 67.372412] 3.6000 | 9:25:40 AM| 3.6000 | 3.6181 | 3.1021 | 3.0279
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y] _ 1/8/2012] 417| 1.14 3.6357 | 3.0642 | 3.0180
SPTB 10-02 __ |SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 440] 1.2 3.6512 | 3.0306 | 3.0093
FXTN 0565 _ |PIBD0512B658 57500  1.5Y|  2/21/2012] _ 461] 1.26] _ 1,900.000000] 3.0500 | _4:05:54 PM| 3.0013 | 3.6654 | 3.0000 | 3.0013
FXTN 10-29 __ |PIBD1012D291 13.0000]  1.5Y|  4/25/2012]  525] 1.44 3.7889 | 3.2370 | 3.2380
FXTN 07-39 __|PIBD0712D395 1150000 1.5Y|  4/28/2012]  528] 1.45 3.7947 | 3.2481 | 3.2491
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012]  623] 1.71 3.9781 | 3.6000 | 3.6005
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18/2012]  640] 1.75 4.0109 | 3.6630 | 3.6634
RTB 03-07 PIID03121070 5.2500 oY[ 9/24:2012]  677] 1.85 3.068000] 3.7500 | 2:22:38 PM| 3.8800 | 4.0823 | 3.8000 | 3.8003
FXTN 10-30 __|PIBD1012J302 12.1250 2Y[ 10/17/2012] _700] 1.92 41267 | 3.8852 | 3.8853
FXTN 07-41 _* |PIBD0712K413 10.5000 oY[ 11/17/2012]  731] 2.00 4.1865 | 4.0000 | 4.0000
FXTN 0742 |PIBD0713A421 9.0000] 25Y] _ 1/52013] 780 2.14 41181 | 3.9884 | 3.9538
FXTN 03-19 __ |PIBD0313A199 52500  2.5Y] _ 1/7/2013] 782 2.14 6.019000] 3.5000 | 3:46:47 PM| 3.5000 | 4.1153 | 3.9880 | 3.9519
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y] _ 3/3/2013] _ 837] 2.29 23.131000] 3.8000 | 3:43:53 PM| 3.8000 | 4.0385 3.9000
FXTN 0566 |PIBD0513C664 6.6250]  2.5Y]  3/13/2013] 847 2.32 4.0499 | 3.9842 | 3.9123
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y| _ 3/27/2013] _ 861] 2.36 4.0659 | 3.9971 | 3.9295
FXTN 10-32___|PIBD1013E320 11.7500] _ 2.5Y| _ 5/15/2013] _ 910] 2.49 41219 | 4.0423 | 3.9898
FXTN 07-44 __|PIBD0713F446 9.6250 3Y[  6/29/2013] 955] 2.62 41733 | 4.0838 | 4.0451
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013] _987] 2.70 42099 | 4.1133 | 4.0844
FXTN 10-33 ___|PIBD1013J337 11.0000 3Y[ 10/9/2013] 1057] 2.90 4.2899 | 4.1779 | 4.1705
FXTN 07-45 * |PIBD0713K457 7.1250 3Y[ 11/2/2013] 1081] 2.96 2.000000] 3.7500 | 2:20:58 PM| 3.7500 | 4.3173 | 4.2000 | 4.2000
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y]  1/27/2014] 1167] 3.20 876.000000] 4.0250 | 4:06:16 PM| 4.0069 | 4.1088 | 4.0250 | 4.0069
FXTN 10-34 ___ |PIBD1014C341 12.3750] _ 3.5Y|  3/25/2014] 1224] 3.35 41756 | 4.0798 | 4.0438
FXTN 10-35 __|PIBD1014G356 12.7500 4Y[ 7/15/2014]  1336] 3.66 4.3068 | 4.1875 | 4.1162
RTB 05-08 PIID05141080 6.2500 aY[ 9/24/2014]  1407] 3.85 200.000000] 4.1750 | 4:04:28 PM| 4.1750 | 4.3900 | 4.2558 | 4.1621
FXTN 07-46 __|PIBD0714J466 6.5000 aY[ 10/4/2014]  1417] 3.88 4.4017 | 4.0654 | 4.1685
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/1472014]  1427] 3.91 4.4135 | 4.2750 | 4.1750
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y|  2/24/2015] 1560] 4.27 45336 | 4.3911 | 4.2967
FXTN 0568 |PIBD0515E685 6.3750]  4.5Y] _ 5/13/2015] 1638| 4.49 440.000000] 4.3750 | 4:06:35 PM| 4.3460 | 4.6041 | 4.4592 | 4.3680
FXTN 07-47 __ |PIBD0715E477 8.3750 5Y[  5/22/2015] 1647] 4.51 46122 | 4.4671 | 4.3762
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RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1736] 4.76 251.100000] 4.4850 | 4:14:57 PM| 4.4631 | 4.6927 | 4.5448 | 4.4577
FXTN 10-37 * |PIBD1015H370 11.8750 5Y[  8/25/2015] 1742] 4.77 4.6981 | 4.5500 | 4.4631
FXTN 10-38 __|PIBD1015L384 10.1250] _ 5.5Y| 12/15/2015] 1854] 5.08 4.6430 | 45319 | 4.4593
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y]  1/12/2016] 1882 5.16 4.6293 | 4.5274 | 4.4584
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y]  1/27/2016] 1897 5.20 207.800000] 4.4750 | 4:07:09 PM| 4.4579 | 4.6219 | 4.5250 | 4.4579
FXTN 1040 |PIBD1016C407 7.5000]  55Y]  3/30/2016] 1960] 5.37 4.6621 | 4.5678 | 4.5127
FXTN 1041 |PIBD1016D416 7.0000]  55Y|  4/27/2016] 1988] 5.45 4.6799 | 4.5868 | 4.5370
FXTN 1042 |PIBD10161420 9.1250 6Y[  9/4/2016] 2118] 5.80 47627 | 4.6750 | 4.6500
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2138] 5.6 14.380000] 4.4000 | 2:50:39 PM| 4.4000 | 4.7781 | 4.6831 | 4.6608
FXTN 1043 |PIBD1016K436 6.2500 6Y|  11/16/2016] 2191] 6.00 4.8188 | 4.7047 | 4.6893
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2326] 6.37 100.000000] 4.6500 | 2:42:32 PM| 4.6500 | 4.9225 | 4.7595 | 4.7619
FXTN 20-01 __|PIBD2017D011 14.3750]  6.5Y|  4/24/2017| 2350] 6.4 4.9409 | 4.7693 | 4.7748
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017] 2467] 6.76 404.940000] 4.9000 | 4:12:37 PM| 4.8783 | 5.0308 | 4.8168 | 4.8378
FXTN 10-44 __ |PIBD1017H447 7.7500 Y[ 82372017] 2471] 6.77 5.0339 | 4.8184 | 4.8399
FXTN 07-50 * |PIBD0717J502 5.3750 7Y[ 10/28/2017] 2537] 6.95 15.000000] 4.8000 | 2:27:42 PM| 4.8000 | 5.0846 | 4.8452 | 4.8755
FXTN 1045 |PIBD1018A451 58750  7.5Y|  1/31/2018] 2632 7.21 51430 | 4.9155 | 4.9402
FXTN 1047 |PIBD1018K478 8.8750]  8.5Y| 11/20/2018] 2925 8.01 53232 | 5.1323 | 5.1400
FXTN 1048 |PIBD1019B485 7.8750]  85Y|  2/19/2019] 3016 8.26 1.300000] 55500 | 12:13552 PM| 55500 | 5.3791 | 5.1996 | 5.2021
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y]  2/18/2020] 3380 9.26 144.364326] 55750 |  3:42:49 PM| 55890 | 5.6030 | 54689 | 5.4503
RTB 10-01 PIID1020H015 7.2500]  10Y]  8/19/2020] 3563| 9.76 21.450000] 5.6000 | 2:49:57 PM| 5.6840 | 5.7155 | 5.6043 | 55751
FXTN 10-51 _* |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3591| 9.84 126.800000] 5.6000 | 3:11:17 PM| 55790 | 5.7327 | 5.6250 | 5.5942
FXTN 20-02 __ |PIBD2022C021 15.0000] _ 12Y|  3/14/2022] 4135] 11.33 6.0526 | 5.9422 | 5.8202
FXTN 20-03 __ |PIBD2022J033 12.7500] _12Y| 10/17/2022] 4352] 11.92 6.1802 | 6.0687 | 5.9229
FXTN 20-04 __ |PIBD2023B048 13.0000] _13Y| _ 2/20/2023] 4478] 12.27 6.2543 | 6.1421 | 5.9773
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4576] 12.54 6.3119 | 6.1993 | 6.0196
FXTN 20-06 __|PIBD2023J068 11.3750] _13Y| 10/23/2023] 4723] 12.94 6.3983 | 6.2850 | 6.0831
FXTN 20-07 __ |PIBD2024F075 12.3750] __14Y| _ 6/3/2024] 4947] 13.55 6.5301 | 6.4156 | 6.1799
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 5010] 13.73 6.5671 | 6.4523 | 6.2071
FXTN 20-09 __ |PIBD2024K091 13.7500] _14Y| 11/11/2024] 5108] 13.99 6.6247 | 6.5094 | 6.2494
FXTN20-10 __ |PIBD2025D103 1212500 15Y| _ 4/14/2025] 5262 14.42 6.7153 | 6.5992 | 6.3159
FXTN20-11 __|PIBD2025J116 12.1250] __15Y| 10/20/2025] 5451] 14.93 6.8264 | 6.7094 | 6.3976
FXTN 2501 |PIBD2525K015 18.2500] _ 16Y| 11/29/2025] 5491 15.04 6.8499 | 6.7327 | 6.4148
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y|  1/19/2026] 5542] 15.18 6.8799 | 6.7625 | 6.4369
FXTN20-13 __ |PIBD2026L139 8.0000]  17Y]  12/7/2026] 5864] 16.07 7.0693 | 6.9502 | 6.5759
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6137] 16.81 7.2298 | 7.1093 | 6.6939
FXTN 20-15 _ |PIBD2028L151 9.5000]  19Y]  12/4/2028] 6592] 18.06 7.4974 | 7.3746 | 6.8904
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7131] 19.54 200.200000] 7.1500 | 2:35:41 PM| 7.1499 | 7.8143 | 7.6889 | 7.1232
FXTN 25-02 * |PIBD2530G029 12.5000]  20Y| _ 7/28/2030] 7193] 19.71 7.8508 | 7.7250 | 7.1499
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y|  1/26/2031] 7375] 20.21 7.8707 | 7.7467 | 7.2270
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y] _ 10/5/2031] _7627] 20.90 7.8983 | 7.7767 | 7.3337
FXTN 25:05 _ |PIBD2532K057 8.5000]  23Y| 11/29/2032] 8048| 22.05 7.9444 | 7.8268 | 7.5119
FXTN 25-06 __ |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8754 23.98 8.0217 | 7.9108 | 7.8107
FXTN 25-07 * |PIBD25351071 8.0000]  25Y]  9/30/2035] 9083| 24.88 7.600000] 7.4000 | 3:33:43 PM| 7.3875 | 8.0577 | 7.9500 | 7.9500




