Interpolated Bonds
November 30, 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 10-26 __|PIBD1010L261 17.5000]  <1M| 12/21/2010 20 0.05 1.493962] 1.4000 | 11:43:05 AM| 1.4000 | 2.7588 | 2.3724 | 2.4580
FXTN 0317 __ |PIBD0311A175 5.3750 o2M[ 1/17/2011 47] 043 1.7810 | 1.1899 | 1.2900
FXTN 10-27 __ |PIBD1011A278 17.5000 oM[ 1/18/2011 48] 0.3 1.7812 | 1.1984 | 1.2941
FXTN 07-35 __|PIBD0711A354 11.0000 oM[ 1/22/2011 52 0.4 1.7820 | 1.2325 | 1.3106
FXTN 0562 |PIBD0511C622 8.5000 M| 3/3/2011 92] 0.25 0.484000] 2.5000 | 2:25:11 PM| 2.5000 | 1.7893 | 1.5738 | 1.4753
FXTN 07-36 __|PIBD0711D360 12.0000 5M|  4/15/2011] _ 135] 0.37 1.9327 | 1.7666 | 1.6416
FXTN 0563 |PIBD0511F638 10.6250 7M| 6/22/2011] __203] 0.56 21990 | 2.0341 | 1.9034
FXTN 07-37 __|PIBD0711G376 12.0000 8M|  7/22/2011] _ 233| 0.64 2.3346 | 2.1802 | 2.0252
RTB 03-06 PIID0311G065 8.5000 8M|  7/31/2011] _ 242] 0.66 0.250000] 2.0000 | 2:36:50 PM| 2.2799 | 2.3752 | 2.2240 | 2.0617
SPTB 10-01 __ |SPTB10111016 1550000 10M| _ 9/20/2011] _ 293] 0.80 2.6058 | 2.4724 | 2.2687
FXTN 1028 |PIBD1011J288 16.5000] _ 11M| 10/11/2011] _ 314] 0.86 27007 | 2.5747 | 2.3539
FXTN 05-64 __ |PIBD0511J642 7.2500]  11M| 10/19/2011] _ 322] 0.88 27369 | 2.6136 | 2.3864
RTB 05-05 PIID0511L054 58750  1.5Y|  12/6/2011] _ 370] 1.01 2.987000] 3.5000 | 11:05:10 AM| 3.4897 | 2.9677 | 2.8015 | 2.6031
FXTN 0419 |PIBD0411L191 5.8750]  1.5Y] 12/13/2011] _ 377] 1.03 3.0042 | 2.8196 | 2.6392
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y] _ 1/8/2012] _ 403] 1.10 3.1398 | 2.8866 | 2.7732
SPTB 10-02 ___|SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 426] 1.7 3.2597 | 2.9459 | 2.8918
FXTN 0565 _ |PIBD0512B658 57500  1.5Y]  2/21/2012]  447] 1.22 437.000000] 3.0000 | 4:00:47 PM| 3.0000 | 3.3692 | 3.0000 | 3.0000
FXTN 10-29 __|PIBD1012D291 13.0000] _1.5Y|  4/25/2012] _ 511] 1.40 3.4896 | 3.1778 | 3.1778
FXTN 07-39 __|PIBD0712D395 11.5000] _1.5Y|  4/28/2012]  514] 1.4 0.100000] 3.2000 | 11:45:30 AM| 3.2000 | 3.4952 | 3.1861 | 3.1861
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012] _609] 1.67 3.6738 | 3.4500 | 3.4500
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18/2012]  626] 1.72 3.7058 | 3.4972 | 3.4972
RTB 03-07 PIID03121070 5.2500 oY[ 9/24/2012]  663] 1.82 3.7754 | 3.6000 | 3.6000
FXTN 10-30 __|PIBD1012J302 12.1250 2Y[ 10/17/2012] _686] 1.88 3.8186 | 3.6639 | 3.6639
FXTN 07-41 _* |PIBD0712K413 10.5000 oY[ 11/1722012]  717] 1.96 3.8769 | 3.7500 | 3.7500
FXTN 0742 |PIBD0713A421 9.0000] 25Y] _ 1/52013] 766 2.10 3.9907 | 3.8656 | 3.7269
FXTN 03-19 __ |PIBD0313A199 52500  2.5Y] _ 1/7/2013] _ 768 2.10 3.9954 | 3.8703 | 3.7259
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y] _ 3/3/2013] _ 823| 2.25 154.000000] 3.7000 | 1155555 AM| 3.7000 | 4.1231 | 4.0000 | 3.7000
FXTN 0566 |PIBD0513C664 6.6250] 2.5Y]  3/13/2013] _ 833| 2.28 41358 | 4.0102 | 3.7225
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y|  3/27/2013] _ 847] 2.32 4.1535 | 4.0246 | 3.7541
FXTN 10-32___|PIBD1013E320 11.7500] _ 2.5Y|  5/15/2013] _ 896] 2.45 42157 | 4.0748 | 3.8645
FXTN 07-44 __|PIBD0713F446 9.6250 3Y[  6/29/2013] 941] 258 4.2728 | 4.1209 | 3.9660
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013] 973] 2.67 4.3134 | 4.1537 | 4.0381
FXTN 10-33 ___|PIBD1013J337 11.0000 3Y[ 10/9/2013] 1043] 2.86 4.4022 | 4.2054 | 4.1959
FXTN 07-45 * |PIBD0713K457 7.1250 3Y[ 11/2/2013] 1067] 2.92 4.4327 | 4.2500 | 4.2500
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y|  1/27/2014] 1153 3.16 805.000000] 4.1350 | 4:07:49 PM| 4.1173 | 4.3327 | 4.1195 | 4.1173
FXTN 10-34 ___ |PIBD1014C341 12.3750] __ 3.5Y|  3/25/2014] 1210] 3.32 4.3803 | 4.1810 | 4.1366
FXTN 10-35 __|PIBD1014G356 12.7500 aY[ 7/15/2014] 1322] 3.62 4.4739 | 4.3018 | 4.1743
RTB 05-08 PIID05141080 6.2500 aY[ 9/24/2014] 1393] 3.82 45333 | 4.3784 | 4.1983
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1403] 3.84 50.000000] 4.2050 | 4:10:31 PM| 4.2050 | 4.5416 | 4.3892 | 4.2016
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/14/2014]  1413] 3.87 4.5500 | 4.4000 | 4.2050
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y|  2/24/2015] 1546] 4.24 4.6338 | 4.5062 | 4.3668
FXTN 0568 |PIBD0515E685 6.3750]  4.5Y]  5/13/2015] 1624 4.45 4.6830 | 4.5685 | 4.4616
FXTN 07-47 __ |PIBD0715E477 8.3750]  4.5Y|  5/22/2015] 1633| 4.47 4.6887 | 45757 | 4.4726
RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1722] 4.72 5.560000] 4.6750 | 2:59:51 PM| 4.6959 | 4.7448 | 4.6467 | 4.5808
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FXTN 10-37 __ |PIBD1015H370 11.8750 5Y[  8/25/2015] 1728] 4.73 47485 | 4.6515 | 4.5881
FXTN 0569 * |PIBD0515K697 4.6250 5Y[ 11/25/2015] 1820] 4.99 2.526500] 4.5750 | 3:53:05 PM| 4.5750 | 4.8065 | 4.7250 | 4.7000
FXTN 10-38 __|PIBD1015L384 10.1250] _ 5.5Y| 12/15/2015] 1840] 5.04 4.8496 | 4.7517 | 4.7389
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y|  1/12/2016] 1868| 5.12 4.9100 | 4.7891 | 4.7934
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y|  1/27/2016] 1883 5.16] _ 2,560.400000] 4.8500 | 12:06:47 PM| 4.8226 | 4.9423 | 4.8092 | 4.8226
FXTN 1040 |PIBD1016C407 75000 55Y]  3/30/2016] 1946] 5.33 4.9840 | 4.8208 | 4.8304
FXTN 1041 |PIBD1016D416 7.0000]  55Y|  4/27/2016] 1974] 5.41 5.0025 | 4.8260 | 4.8339
FXTN 1042 |PIBD10161420 9.1250 6Y[  9/4/2016] 2104] 5.76 173.850000] 4.8500 |  9:00:45 AM| 4.8500 | 5.0885 | 4.8500 | 4.8500
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2124] 5.82 65.000000] 5.0000 | 3:24:32 PM| 5.0923 | 5.1025 | 4.8572 | 4.8561
FXTN 1043 |PIBD1016K436 6.2500 6Y| 11/16/2016] 2177] 5.96 51397 | 4.8761 | 4.8724
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2312] 6.33 10.000000] 4.9500 | 10:35:55 AM| 4.9500 | 5.2345 | 4.9245 | 4.9137
FXTN 20-01 __|PIBD2017D011 14.3750]  6.5Y|  4/24/2017| 2336] 6.40 52514 | 4.9331 | 4.9211
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017] 2453] 6.72 5.000000] 4.9000 | 3:50:23 PM| 4.9000 | 5.3335 | 4.9749 | 4.9570
FXTN 10-44 __ |PIBD1017H447 7.7500 Y[ 82372017] 2457] 6.73 545.000000] 4.9750 | 4:11:25 PM| 4.9791 | 5.3363 | 4.9764 | 4.9582
FXTN 07-50 * |PIBD0717J502 5.3750 7Y[ 10/28/2017]  2523] 6.91 5.3827 | 5.0000 | 4.9784
FXTN 1045 |PIBD1018A451 58750  7.5Y]  1/31/2018] 2618| 7.17 5.4387 | 5.0811 | 5.0474
FXTN 1047 |PIBD1018K478 8.8750 8Y| 11/20/2018] 2911] 7.98 56114 | 5.3313 | 5.2602
FXTN 1048 |PIBD1019B485 7.8750]  85Y]  2/19/2019] 3002 8.22 555.000000] 5.4100 | 4:11:11 PM| 5.4529 | 5.6650 | 5.4090 | 5.3263
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y|  2/18/2020] 3366 9.22] _ 1,000.000000] 5.7200 | _4:13:25 PM| 5.7440 | 58795 | 5.7198 | 5.5907
RTB 10-01 PIID1020H015 7.2500]  10Y]  8/19/2020] 3549 9.72 59873 | 5.8761 | 5.7236
FXTN 10-51 _* |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3577 9.80 292.000000] 5.7650 | 3:49:54 PM| 5.7439 | 6.0038 | 5.9000 | 5.7439
FXTN 20-02 __ |PIBD2022C021 15.0000] _ 12Y|  3/14/2022] 4121] 11.29 6.3004 | 6.1945 | 6.0620
FXTN 20-03 __ |PIBD2022J033 12.7500] _12Y| 10/17/2022] 4338 11.88 6.4187 | 6.3120 | 6.1889
FXTN 20-04 __ |PIBD2023B048 13.0000] _13Y| _ 2/20/2023] 4464] 12.23 6.4874 | 6.3802 | 6.2625
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4562] 12.50 6.5408 | 6.4332 | 6.3198
FXTN 20-06 __|PIBD2023J068 11.3750] _13Y| 10/23/2023] 4709] 12.90 6.6209 | 6.5128 | 6.4058
FXTN 20-07 __ |PIBD2024F075 12.3750] 14| 6/3/2024] 4933] 13.52 6.7430 | 6.6341 | 6.5368
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 4996] 13.69 6.7773 | 6.6682 | 6.5736
FXTN 20-09 __ |PIBD2024K091 13.7500] _14Y| 11/11/2024] 5094] 13.96 6.8308 | 6.7213 | 6.6309
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y| _ 4/14/2025] 5248 14.38 6.9147 | 6.8046 | 6.7209
FXTN20-11 __|PIBD2025J116 12.1250] __15Y| 10/20/2025] 5437] 14.90 7.0177 | 6.9069 | 6.8314
FXTN 2501 |PIBD2525K015 18.2500] _ 15Y| 11/29/2025] 5477] 15.01 7.0395 | 6.9286 | 6.8548
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y|  1/19/2026] 5528] 15.15 7.0673 | 6.9562 | 6.8847
FXTN20-13 __ |PIBD2026L139 8.0000]  17Y]  12/7/2026] 5850] 16.03 7.2429 | 7.1305 | 7.0729
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6123| 16.78 7.3917 | 7.2783 | 7.2326
FXTN 20-15 _ |PIBD2028L151 9.5000]  19Y|  12/4/2028] 6578| 18.02 7.6397 | 7.5046 | 7.4986
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7117] 19.50 7.9335 | 7.8164 | 7.8137
FXTN 25-02 * |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7179] 19.67 7.9673 | 7.8500 | 7.8500
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y| _ 1/26/2031] _7361] 20.17 7.9916 | 7.8741 | 7.7970
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y|] _ 10/5/2031] _7613| 20.86 8.0252 | 7.0074 | 7.7237
FXTN 25:05 _ |PIBD2532K057 8.5000]  22Y| 11/29/2032] 8034] 22.01 8.0813 | 7.9631 | 7.6011
FXTN 25-06 __ |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8740] 23.95 8.1754 | 8.0565 | 7.3956
FXTN 25-07 * |PIBD25351071 8.0000]  25Y]  9/30/2035] 9069| 24.85 220.000000] 7.3500 | 2:59:49 PM| 7.2998 | 8.2192 | 8.1000 | 7.2998




