Interpolated Bonds
December 13, 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 7l 0.02 3.5318 | 3.5114 | 3.4943
FXTN 0317 __ |PIBD0311A175 5.3750 IM[ 1/17/2011 34]  0.09 14248 | 1.3129 | 1.2186
FXTN 10-27 __ |PIBD1011A278 17.5000 IM[ 1/18/2011 35 0.10 13468 | 1.2314 | 1.1343
FXTN 07-35 __|PIBD0711A354 11.0000 IM[ 1/22/2011 39] 0.1 1.2690 | 1.1500 | 1.0500
FXTN 0562 |PIBD0511C622 8.5000 oM[ 3/3/2011 79[ 0.22 3.733000] 1.1000 | 12:04:15 PM| 1.0384 | 1.2727 | 1.1500 | 1.0500
FXTN 07-36 __|PIBD0711D360 12.0000 aM| 4/152011]  122] 0.33 13794 | 1.2595 | 1.1746
FXTN 0563 |PIBD0511F638 10.6250 6M|  6/22/2011] __190] 0.52 16905 | 1.5829 | 1.5352
FXTN 07-37 __|PIBD0711G376 12.0000 7M| 7/22/2011] _ 220] 0.60 1.256000] 2.1000 | 2:50:58 PM| 2.1000 | 1.8320 | 1.7239 | 1.6645
RTB 03-06 PIID0311G065 8.5000 8M|  7/31/2011] _ 229] 0.63 6.250000] 2.6250 | 3:24:16 PM| 2.1994 | 1.8744 | 1.7662 | 1.7033
SPTB 10-01 __ |SPTB10111016 15.5000 oM|  9/20/2011] _ 280] 0.77 21149 | 2.0060 | 1.9232
FXTN 1028 |PIBD1011J288 16.5000] _10M| 10/11/2011] _ 301] 0.82 22139 | 2.1047 | 2.0137
FXTN 05-64 __ |PIBD0511J642 7.2500] _10M| 10/19/2011] _ 309] 0.85 22517 | 2.1423 | 2.0482
RTB 05-05 PIID0511L054 5.8750 Y[ 12/6/2011] _ 357] 0.98 2.4604 | 2.3496 | 2.2413
FXTN 0419 |PIBD0411L191 5.8750 Y[ 12/13/2011] 364 1.00 2.4758 | 2.3643 | 2.2576
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y] _ 1/8/2012] _ 390 1.07 25331 | 2.4186 | 2.3182
SPTB 10-02 ___|SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 413] 1.13 25838 | 2.4667 | 2.3718
FXTN 0565 _ |PIBD0512B658 57500  1.5Y]  2/21/2012] _ 434] 1.19 600.000000] 3.0000 | 2:59:37 PM| 3.0000 | 2.6301 | 2.5106 | 2.4208
FXTN 10-29 __|PIBD1012D291 13.0000] _1.5Y|  4/25/2012] _ 498] 1.36 27711 | 2.6444 | 2.5699
FXTN 07-39 __|PIBD0712D395 1150000 1.5Y| _ 4/28/2012] _ 501] 1.37 27777 | 2.6506 | 2.5769
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012]  596] 1.63 2.9870 | 2.8492 | 2.7983
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18/2012] 613] 1.68 3.0245 | 2.8848 | 2.8379
RTB 03-07 PIID03121070 5.2500 2Y[ 9/24/2012] _650] 1.78 14.460000] 4.0000 | 3:46:50 PM| 3.5385 | 3.1060 | 2.9621 | 2.9242
FXTN 10-30 __|PIBD1012J302 12.1250 2Y[ 10/17/2012] 673] 1.84 3.1567 | 3.0102 | 2.9778
FXTN 07-41 _* |PIBD0712K413 10.5000 oY[ 11/17/2012] _704] 1.93 3.2250 | 3.0750 | 3.0500
FXTN 0742 |PIBD0713A421 9.0000] 25Y] _ 1/52013] _ 753] 2.06 3.3684 | 3.2185 | 3.1830
FXTN 03-19 __ |PIBD0313A199 52500  2.5Y] _ 1/7/2013] _ 755| 2.07 3.3743 | 3.0044 | 3.1884
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y] _ 3/3/2013] _ 810] 2.22 3.5353 | 3.3854 | 3.3377
FXTN 0566 |PIBD0513C664 6.6250]  2.5Y]  3/13/2013] _ 820 2.25 3.5646 | 3.4147 | 3.3649
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y|  3/27/2013] _ 834] 2.28 3.6056 | 3.4557 | 3.4029
FXTN 10-32___|PIBD1013E320 11.7500] _ 2.5Y|  5/15/2013] _ 883] 2.42 3.7490 | 3.5992 | 3.5359
FXTN 07-44 __|PIBD0713F446 9.6250 3Y[  6/29/2013] 928] 2.54 3.8807 | 3.7310 | 3.6580
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013] _960] 2.63 3.9744 | 3.8247 | 3.7449
FXTN 10-33 ___|PIBD1013J337 11.0000 3Y[ 10/9/2013] 1030] 2.82 41793 | 4.0297 | 3.9349
FXTN 07-45 * |PIBD0713K457 7.1250 3Y[ 11/2/2013] 1054] 2.89 4.2496 | 4.1000 | 4.0000
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y|  1/27/2014] 1140] 3.12] _ 2,628.400000] 3.9000 | 4:06:57 PM| 3.9453 | 4.2781 | 4.1336 | 4.0497
FXTN 10-34 ___ |PIBD1014C341 12.3750] _ 3.5Y|  3/25/2014] 1197] 3.28 4.2969 | 4.1558 | 4.0827
FXTN 10-35 __|PIBD1014G356 12.7500 aY[ 7/15/2014]  1309] 3.59 4.3340 | 4.1995 | 4.1474
RTB 05-08 PIID05141080 6.2500 4Y| 9/24/2014] 1380] 3.78 0.500000] 4.4000 | 3:04:24 PM| 4.4000 | 4.3575 | 4.2272 | 4.1884
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1390] 3.81 4.3609 | 4.2311 | 4.1942
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/14/2014] _1400] 3.84 4.3642 | 4.2350 | 4.2000
FXTN 10-36__|PIBD1015B367 12.3750]  4.5Y|  2/24/2015] 1533] 4.20 4.4705 | 4.3297 | 4.3053
FXTN 0568 |PIBD0515E685 6.3750]  45Y|  5/13/2015] 1611] 4.41 360.000000] 4.5000 | 4:01:50 PM| 4.5028 | 4.5329 | 4.3852 | 4.3670
FXTN 07-47 __ |PIBD0715E477 8.3750]  4.5Y]  5/22/2015] 1620] 4.44 45401 | 4.3916 | 4.3741
RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1709] 4.68 268.235000] 4.4250 | 3:16:51 PM| 4.4988 | 4.6112 | 4.4550 | 4.4446
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FXTN 10-37 __ |PIBD1015H370 11.8750 5Y[  8/25/2015] 1715] 4.70 4.6160 | 4.4593 | 4.4493
FXTN 0569 * |PIBD0515K697 4.6250 5Y[ 11/25/2015] 1807] 4.95]  1,000.000000] 4.5000 | 11:55:19 AM| 4.5284 | 4.6896 | 4.5248 | 4.5222
FXTN 10-38 __|PIBD1015L384 10.1250] _ 5.5Y| 12/15/2015] 1827] 5.01 47038 | 4.5383 | 4.5350
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y|  1/12/2016] 1855 5.08 47237 | 45572 | 4.5531
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y]  1/27/2016] 1870] 5.12 700.000000] 4.4750 | 10:47:05 AM| 4.5410 | 4.7344 | 4.5673 | 4.5627
FXTN 1040 |PIBD1016C407 7.5000]  55Y]  3/30/2016] 1933 5.30 47792 | 4.6099 | 4.6033
FXTN 1041 |PIBD1016D416 7.0000]  55Y]  4/27/2016] 1961] 5.37 47991 | 4.6289 | 4.6214
FXTN 1042 |PIBD10161420 9.1250 6Y[  9/4/2016] 2091] 5.73 60.000000] 4.5750 | 11:19:37 AM| 4.5900 | 4.8916 | 4.7167 | 4.7051
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2111] 5.78 4.9058 | 4.7303 | 4.7180
FXTN 1043 |PIBD1016K436 6.2500 6Y| 11/16/2016] 2164] 5.93 4.9435 | 4.7661 | 4.7521
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2299] 6.30 480.000000] 4.7000 | 12:52:21 PM| 4.7000 | 5.0395 | 4.8574 | 4.8391
FXTN 20-01 __|PIBD2017D011 14.3750]  6.5Y|  4/24/2017| 2323] 6.36 5.0566 | 4.8736 | 4.8545
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017] 2440] 6.68 5.000000] 4.9750 | 2:55:57 PM| 4.9750 | 5.1398 | 4.9527 | 4.9299
FXTN 10-44 __ |PIBD1017H447 7.7500 Y[ 82372017] 2444] 6.70 51426 | 4.9554 | 4.9325
FXTN 07-50 * |PIBD0717J502 5.3750 7Y[ 10/28/2017] 2510] 6.88 2.000000] 4.8000 | 9:59:13 AM| 4.8000 | 5.1896 | 5.0000 | 4.9750
FXTN 1045 |PIBD1018A451 5.8750]  7.5Y] _ 1/31/2018] 2605 7.14 52634 | 5.0811 | 5.0561
FXTN 1047 |PIBD1018K478 8.8750 8Y| 11/20/2018] 2898] 7.94 54910 | 5.3313 | 5.3063
FXTN 1048 |PIBD1019B485 7.8750]  85Y]  2/19/2019] 2989] 8.19 55617 | 5.4000 | 5.3840
FXTN 10-50 __ |PIBD1020B508 77500  9.5Y] _ 2/18/2020] 3353 9.19 5.8444 | 5.7198 | 5.6948
RTB 10-01 PIID1020H015 7.2500]  10Y]  8/19/2020] 3536] 9.69 2.360000] 5.9500 | 11:57:32 AM| 5.9576 | 5.9866 | 5.8761 | 5.8511
FXTN 10-51 _* |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3564 9.76 6.0083 | 5.9000 | 5.8750
FXTN 20-02 __ |PIBD2022C021 15.0000] _12Y|  3/14/2022] 4108] 11.25 6.3447 | 6.2360 | 6.2148
FXTN 20-03 __ |PIBD2022J033 12.7500] _12Y| 10/17/2022] 4325] 11.85 6.4789 | 6.3701 | 6.3504
FXTN 20-04 __ |PIBD2023B048 13.0000] __13Y|  2/20/2023] 4451] 12.19 6.5568 | 6.4479 | 6.4291
FXTN 20-05 _ |PIBD2023E054 11.8750]  13Y|  5/29/2023] 4549] 12.46 6.6173 | 6.5084 | 6.4903
FXTN 20-06 __|PIBD2023J068 11.3750] _13Y| 10/23/2023] 4696] 12.87 6.7082 | 6.5993 | 6.5821
FXTN 20-07 __ |PIBD2024F075 12.3750] 14| 6/3/2024] 4920] 13.48 6.8467 | 6.7376 | 6.7220
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 4983] 13.65 6.8857 | 6.7765 | 6.7614
FXTN 20-09 __ |PIBD2024K091 13.7500] _14Y| 11/11/2024] 5081] 13.92 6.9463 | 6.8371 | 6.8226
FXTN20-10 __ |PIBD2025D103 1212500 15Y| _ 4/14/2025] 5235] 14.34 7.0415 | 6.9322 | 6.9188
FXTN20-11 __ |PIBD2025J116 12.1250] __15Y| 10/20/2025] 5424] 14.86 71584 | 7.0489 | 7.0369
FXTN 2501 |PIBD2525K015 18.2500] _ 15Y| 11/29/2025] 5464] 14.97 71831 | 7.0737 | 7.0618
FXTN20-12 __ |PIBD2026A122 10.2500] _ 16Y|  1/19/2026] 5515] 15.11 7.2146 | 7.1052 | 7.0937
FXTN 20-13 __ |PIBD2026L139 8.0000]  16Y]  12/7/2026] 5837] 15.99 7.4137 | 7.3041 | 7.2948
FXTN 20-14 __|PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6110] 16.74 7.5825 | 7.4727 | 7.4654
FXTN 20-15 _ |PIBD2028L151 9.5000]  18Y|  12/4/2028] 6565| 17.99 7.8638 | 7.7538 | 7.7496
FXTN20-16 __|PIBD2030E166 8.7500]  20Y|  5/27/2030] 7104] 19.46 8.1971 | 8.0867 | 8.0863
FXTN 25:02 * |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7166] 19.63 0.350000] 7.2500 | 3:50:55 PM| 7.2500 | 8.2354 | 8.1250 | 8.1250
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y| _ 1/26/2031] 7348] 20.13 8.2507 | 8.1370 | 8.1370
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y] _ 10/5/2031] _ 7600] 20.82 8.2718 | 8.1537 | 8.1537
FXTN 2505 _ |PIBD2532K057 8.5000]  22Y| 11/29/2032] 8021] 21.98 8.3070 | 8.1815 | 8.1815
FXTN 25:06 __ |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8727] 23.91 8.3662 | 8.0082 | 8.2082
FXTN 25-07 * |PIBD25351071 8.0000]  25Y|  9/30/2035] 9056] 24.81 8.3938 | 8.2500 | 8.2500




