Interpolated Bonds
December 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 03-17 __ |PIBD0311A175 53750  <IM| _ 1/17/2011 14| 0.04 3.0347 | 3.0069 | 3.0069
FXTN 1027 |PIBD1011A278 17.5000]  <1M| _ 1/18/2011 15| 0.04 2.9605 | 2.9306 | 2.9306
FXTN 07-35 __|PIBD0711A354 11.0000]  <1M| _ 1/22/2011 9] 0.05 2.6635 | 2.6250 | 2.6250
FXTN 0562 |PIBD0511C622 8.5000 oM[ 3/3/2011 50 0.16 13239 | 1.2304 | 1.2284
FXTN 07-36 __|PIBD0711D360 12.0000 aM| 4/15/2011] __102] 0.28 1.3641 | 1.2459 | 1.2230
FXTN 0563 |PIBD0511F638 10.6250 5M|  6/22/2011] __170] 0.47 1.7030 | 1.5929 | 1.4346
FXTN 07-37 __|PIBD0711G376 12.0000 7M| 7/22/2011] __200] 0.5 1.8538 | 1.7486 | 1.5615
RTB 03-06 PIID0311G065 8.5000 7M| 7/31/2011] __209] 0.57 1.8998 | 1.7971 | 1.6230
SPTB 10-01 __ |SPTB10111016 15.5000 oM|  9/20/2011] _ 260] 0.71 21609 | 2.0723 | 1.9716
FXTN 1028 |PIBD1011J288 16.5000 oM|  10/11/2011] _ 281] 0.77 2.2684 | 2.1856 | 2.1151
FXTN 05-64 __ |PIBD0511J642 7.2500] _10M| 10/19/2011] _ 289] 0.79 2.3094 | 2.0088 | 2.1698
RTB 05-05 PIID0511L054 58750  11M| _ 12/6/2011] _ 337] 0.92 400.000000] 2.3000 | 10:29:18 AM| 2.2888 | 2.5383 | 2.4693 | 2.4693
FXTN 0419 __ |PIBD0411L191 58750  11M| 12/13/2011] 344 0.94 25574 | 2.4886 | 2.4886
FXTN 03-18 __ |PIBD0312A182 58750  1.5Y| _ 1/8/2012] _ 370] 1.01 2.6283 | 2.5602 | 2.5602
SPTB 10-02 __|SPTB1012A021 14.0000] _1.5Y|  1/31/2012] _ 393] 1.08 2.6910 | 2.6235 | 2.6235
FXTN 0565 _ |PIBD0512B658 57500 1.5Y]  2/21/2012] _ 414] 1.13 27483 | 2.6814 | 2.6814
FXTN 10-29 __ |PIBD1012D291 13.0000] _1.5Y|  4/25/2012]  478] 1.31 64.000000] 2.6950 | 10:13:03 AM| 2.6975 | 2.9228 | 2.8576 | 2.8576
FXTN 07-39 __|PIBD0712D395 1150000 1.5Y|  4/28/2012] _ 481] 1.32 2.9310 | 2.8659 | 2.8659
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012]  576] 1.58 3.1901 | 3.1275 | 3.1275
FXTN 07-40 __|PIBD0712H408 11.3750 oY[ 8/18/2012] 593] 1.62 3.2365 | 3.1744 | 3.1744
RTB 03-07 PIID03121070 5.2500 2Y[ 9/24/2012] _630] 1.73 3.3374 | 3.2763 | 3.2763
FXTN 10-30 __|PIBD1012J302 12.1250 2Y[ 10/17/2012] _653] 1.79 3.4001 | 3.3396 | 3.3396
FXTN 07-41 _* |PIBD0712K413 10.5000 oY[ 11/17/2012] _684] 1.87 3.4846 | 3.4250 | 3.4250
FXTN 0742 |PIBD0713A421 9.0000] 25Y| _ 1/522013] _ 733] 2.01 3.5888 | 3.5195 | 3.5195
FXTN 03-19 __ |PIBD0313A199 52500  25Y|  1/7/2013] 735 2.01 3.5931 | 3.5234 | 3.5234
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y] _ 3/3/2013] _ 790] 2.16 3.7100 | 3.6294 | 3.6294
FXTN 0566 |PIBD0513C664 6.6250]  2.5Y]  3/13/2013] 800 2.19 3.7313 | 3.6487 | 3.6487
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y| _ 3/27/2013] _ 814] 2.23 3.7610 | 3.6757 | 3.6757
FXTN 10-32___|PIBD1013E320 11.7500] _ 2.5Y|  5/15/2013] _ 863] 2.36 3.8652 | 3.7702 | 3.7702
FXTN 07-44 __|PIBD0713F446 9.6250]  2.5Y]  6/29/2013] _ 908| 2.49 3.9609 | 3.8570 | 3.8570
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013]  940] 2.58 4.0290 | 3.9187 | 3.9187
FXTN 10-33 ___|PIBD1013J337 11.0000 3Y[ 10/9/2013] 1010] 2.77 41778 | 4.0537 | 4.0537
FXTN 07-45 * |PIBD0713K457 7.1250 3Y[ 11/2/2013] 1034] 2.83 4.2288 | 4.1000 | 4.1000
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y]  1/27/2014] 1120] 3.07] _ 1,682.000000] 3.9950 | 11:54:13 AM| 3.9774 | 4.2967 | 4.1684 | 4.1671
FXTN 10-34 ___ |PIBD1014C341 12.3750] _ 3.5Y|  3/25/2014] 1177] 3.22 43417 | 4.2137 | 4.2116
FXTN 10-35 __|PIBD1014G356 12.7500 aY[ 7/15/2014] 1289] 3.53 4.4301 | 4.3027 | 4.2990
RTB 05-08 PIID05141080 6.2500 4Y[ 9/24/2014]  1360] 3.73 4.4861 | 4.3501 | 4.3544
FXTN 07-46 __|PIBD0714J466 6.5000 aY[ 10/4/2014]  1370] 3.75 4.4940 | 4.3671 | 4.3622
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/14/2014] _1380] 3.78 45019 | 4.3750 | 4.3700
FXTN 10-36__|PIBD1015B367 12.3750]  4.5Y|  2/24/2015] 1513] 4.15 4.6666 | 4.5385 | 4.4966
FXTN 0568 |PIBD0515E685 6.3750]  4.5Y]  5/13/2015] 1591] 4.36 370.000000] 4.4750 | 4:12:02 PM| 4.4878 | 4.7632 | 4.6344 | 4.5709
FXTN 07-47 __ |PIBD0715E477 8.3750]  4.5Y]  5/22/2015] 1600] 4.38 47744 | 4.6455 | 4.5794
RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1689] 4.63 70.000000] 4.6000 | 3:17:58 PM| 4.6000 | 4.8846 | 4.7549 | 4.6641
FXTN 10-37 __|PIBD1015H370 11.8750 5Y[  8/25/2015] 1695] 4.64 4.8921 | 4.7623 | 4.6699
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FXTN 05-69 __ |PIBD0515K697 4.6250 5Y[ 11/25/2015] 1787] 4.90 100.000000] 4.9000 |  4:14:47 PM| 4.9000 | 5.0060 | 4.8754 | 4.7574
FXTN 10-38_* |PIBD1015L384 10.1250 5Y[  12/15/2015] 1807] 4.95 5.0308 | 4.9000 | 4.7765
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y]  1/12/2016] 1835 5.03 5.0448 | 4.9143 | 4.7816
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y|  1/27/2016] 1850] 5.07] _ 1,900.000000] 4.6200 | 4:08:24 PM| 4.6230 | 5.0522 | 4.9220 | 4.7844
FXTN 1040 |PIBD1016C407 75000 55Y]  3/30/2016] 1913| 5.24 5.0837 | 4.9543 | 4.7959
FXTN 1041 |PIBD1016D416 7.0000]  55Y]  4/27/2016] 1941 5.32 5.0977 | 4.9687 | 4.8011
FXTN 1042 |PIBD10161420 9.1250 6Y|  9/4/2016] 2071] 5.67]  3,963.240000] 4.8000 | 3:01:51 PM| 4.8066 | 5.1626 | 5.0353 | 4.8250
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2091] 5.73 51726 | 5.0455 | 4.8286
FXTN 1043 |PIBD1016K436 6.2500 6Y| 11/16/2016] 2144] 587 51991 | 5.0727 | 4.8384
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2279 6.24 80.030000] 4.8000 | 11:49:27 AM| 4.8296 | 5.2665 | 5.1419 | 4.8632
FXTN 20-01 __ |PIBD2017D011 14.3750]  6.5Y|  4/24/2017] 2303] 6.31 384.000000] 4.7900 | 10:26:15 AM| 4.7950 | 5.2785 | 5.1542 | 4.8676
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017] 2420] 6.63 51.000000] 4.9000 | 3:54:52 PM| 4.9020 | 5.3370 | 5.2141 | 4.8891
FXTN 10-44 __ |PIBD1017H447 7.7500 Y[ 82372017] 2424] 6.64 53390 | 5.2162 | 4.8898
FXTN 07-50 * |PIBD0717J502 5.3750 7Y[ 10/28/2017] 2490] 6.82 53719 | 5.2500 | 4.9020
FXTN 1045 |PIBD1018A451 5.8750]  7.5Y] _ 1/31/2018] 2585 7.08 60.000000] 5.0250 | 10:13:52 AM| 5.0275 | 5.4323 | 5.2958 | 4.9838
FXTN 1047 |PIBD1018K478 8.8750 8Y|  11/20/2018] 2878] 7.88 5.6186 | 5.4370 | 5.2361
FXTN 1048 |PIBD1019B485 7.8750]  85Y]  2/19/2019] 2969] 8.13 10.930000] 5.3000 | 11:50:01 AM| 5.4003 | 5.6765 | 5.4809 | 5.3145
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y]  2/18/2020] 3333 9.13 5.9080 | 5.6563 | 5.6280
RTB 10-01 PIID1020H015 7.2500]  10Y] _ 8/19/2020] 3516] 9.63 156.225000] 5.7750 | 11:00:48 AM| 5.7767 | 6.0243 | 5.7445 | 5.7856
FXTN 1051 |PIBD10201510 6.1250]  10Y| _ 9/16/2020] 3544] 9.71 50.000000] 5.8000 | 10:23:19 AM| 5.8000 | 6.0421 | 5.7580 | 5.8097
FXTN 10-52_* |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3635] 9.96] _ 6,179.544667] 5.9000 | 4:12:55 PM| 5.8916 | 6.1000 | 5.8019 | 5.8881
FXTN 20-02___ |PIBD2022C021 15.0000] _ 12Y| _ 3/14/2022] 4088] 11.20 6.3670 | 6.0984 | 6.1734
FXTN 20-03 __ |PIBD2022J033 12.7500] _12Y| 10/17/2022] 4305] 11.79 6.4949 | 6.2404 | 6.3102
FXTN 20-04 __ |PIBD2023B048 13.0000] _13Y| _ 2/20/2023] 4431 12.14 6.5691 | 6.3229 | 6.3895
FXTN 20-05 _ |PIBD2023E054 11.8750] _13Y|  5/29/2023] 4529 12.41 6.6269 | 6.3871 | 6.4513
FXTN 20-06 __|PIBD2023J068 11.3750] _13Y| 10/23/2023] 4676 12.81 6.7135 | 6.4833 | 6.5439
FXTN 20-07 __ |PIBD2024F075 12.3750] 14| 6/3/2024] 4900] 13.42 6.8455 | 6.6299 | 6.6850
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 4963] 13.60 6.8827 | 6.6711 | 6.7247
FXTN 20-09 __ |PIBD2024K091 13.7500] _14Y| 11/11/2024] 5061] 13.87 6.9404 | 6.7353 | 6.7864
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y| _ 4/14/2025] 5215] 14.29 7.0312 | 6.8361 | 6.8835
FXTN20-11 __|PIBD2025J116 12.1250] __15Y| 10/20/2025] 5404] 14.81 71426 | 6.9598 | 7.0025
FXTN 2501 |PIBD2525K015 18.2500] _ 15Y| 11/29/2025] 5444] 14.92 71661 | 6.9860 | 7.0277
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y| _ 1/19/2026] 5495] 15.05 71962 | 7.0194 | 7.0599
FXTN20-13 __ |PIBD2026L139 8.0000]  16Y|  12/7/2026] 5817| 15.94 7.3860 | 7.2301 | 7.2627
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6090] 16.68 7.5469 | 7.4088 | 7.4347
FXTN 20-15 _ |PIBD2028L151 9.5000]  18Y|  12/4/2028] 6545 17.93 7.8150 | 7.7066 | 7.7214
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7084] 19.41 8.1327 | 8.0594 | 8.0609
FXTN 25-02 * |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7146] 19.58 8.1692 | 8.1000 | 8.1000
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y| _ 1/26/2031] _7328] 20.08 8.1696 | 8.0652 | 8.0840
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y] _ 10/5/2031] _7580] 20.77 8.1700 | 8.0170 | 8.0619
FXTN 25:05 _ |PIBD2532K057 8.5000]  22Y| 11/29/2032] 8001| 21.92 8.1707 | 7.9365 | 8.0250
FXTN 25-06 __ |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8707| 23.85 8.1720 | 7.8015 | 7.9631
FXTN 25:07 __ |PIBD25351071 8.0000]  25Y]  9/30/2035] 9036] 24.76 4.000000] 7.7000 | 11:41:30 AM| 7.7000 | 8.1726 | 7.7386 | 7.9342
FXTN 25-08 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 9113 24.97|  3,5554.870000] 7.9950 | 4:03:53 PM| 7.9277 | 8.1727 | 7.7239 | 7.9275




