Interpolated Bonds

January 07, 2011

'“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 7l 0.02 3.5250 | 3.5083 | 3.5083
FXTN 1027 |PIBD1011A278 17.5000]  <1M| _ 1/18/2011 8] 0.02 3.4458 | 3.4264 | 3.4264
FXTN 07-35 __|PIBD0711A354 11.0000]  <1M| _ 1/22/2011 12| 0.03 3.1292 | 3.0986 | 3.0986
FXTN 0562 |PIBD0511C622 8.5000 oM[ 3/3/2011 52 0.4 50.000000] 1.1250 | 10:31:46 AM| 1.1250 | 1.1501 | 1.0381 | 1.0381
FXTN 07-36 __|PIBD0711D360 12.0000 3M| 4/15/2011 95| 0.26 1.1504 | 1.0040 | 1.0040
FXTN 0563 |PIBD0511F638 10.6250 5M|  6/22/2011] __163] 0.45 15035 | 1.3750 | 1.3750
FXTN 07-37 __|PIBD0711G376 12.0000 7M| 7/22/2011] 193] 0.53 16721 | 1.5518 | 1.5518
RTB 03-06 PIID0311G065 8.5000 7M| 7/31/2011] _ 202] 0.55 1.7231 | 1.6036 | 1.6036
SPTB 10-01 __ |SPTB10111016 15.5000 8M|  9/20/2011] 253 0.69 2.0118 | 1.8971 | 1.8971
FXTN 1028 |PIBD1011J288 16.5000 oM| 10/11/2011] __274] 0.75 12.000000] 2.5000 |  3:49:07 PM| 2.5000 | 2.1307 | 2.0180 | 2.0180
FXTN 05-64 __ |PIBD0511J642 7.2500 oM|  10/19/2011] _ 282] 0.77 21760 | 2.0640 | 2.0640
RTB 05-05 PIID0511L054 58750  11M| _ 12/6/2011] 330 0.90 2.4299 | 2.3164 | 2.3164
FXTN 0419 __ |PIBD0411L191 58750  11M| 12/13/2011] _ 337] 0.92 2.4517 | 2.3329 | 2.3329
FXTN 03-18 __ |PIBD0312A182 5.8750 Y[ 1/8/2012]  363] 0.99 25326 | 2.3939 | 2.3939
SPTB 10-02 __|SPTB1012A021 14.0000] _1.5Y| _ 1/31/2012] _ 386] 1.06 2.6043 | 2.4479 | 2.4479
FXTN 0565 _ |PIBD0512B658 57500  1.5Y]  2/21/2012] _ 407| 1.12 2.6696 | 2.4971 | 2.4972
FXTN 10-29 __ |PIBD1012D291 13.0000] _1.5Y|  4/25/2012] _ 471] 1.29 2.8689 | 2.6474 | 2.6474
FXTN 07-39 __|PIBD0712D395 1150000 1.5Y|  4/28/2012] _ 474] 1.30 2.8783 | 2.6544 | 2.6545
RTB 05-06 PIID0512H067 7.1250 oY 8/1/2012]  569] 1.56 3.1741 | 2.8774 | 2.8775
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18/2012] 586 1.61 3.2270 | 2.9173 | 2.9174
RTB 03-07 PIID03121070 5.2500 2Y[ 9/2472012] 623] 1.71 3.200000] 3.5000 | 10:27:40 AM| 3.5000 | 3.3423 | 3.0041 | 3.0042
FXTN 10-30 __|PIBD1012J302 12.1250 2Y[ 10/17/2012] _646] 1.77 3.4139 | 3.0581 | 3.0582
FXTN 07-41 __ |PIBD0712K413 10.5000 oY[ 11/1772012]  677] 1.85 3.5104 | 3.1308 | 3.1310
FXTN 0742 |PIBD0713A421 9.0000 oY 1/5/2013]  726] 1.99 3.6630 | 3.2458 | 3.2460
FXTN 03-19 * |PIBD0313A199 5.2500 oY 1/772013] _728] 1.99] 1,523.344600] 3.8500 | 3:01:33 PM| 3.2502 | 3.6692 | 3.2505 | 3.2507
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y] _ 3/3/2013] _ 783| 2.15 395.000000] 3.4500 | 12:09:58 PM| 3.5335 | 3.7681 | 3.4059 | 3.4060
FXTN 0566 |PIBD0513C664 6.6250]  2.5Y]  3/13/2013] _ 793| 2.17 3.7860 | 3.4341 | 3.4343
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y|  3/27/2013] _ 807] 2.21 35.000000] 3.6000 | 11:55:13 AM| 3.6000 | 3.8112 | 3.4736 | 3.4738
FXTN 10-32___|PIBD1013E320 11.7500] _ 2.5Y|  5/15/2013] _ 856] 2.35 3.8992 | 3.6120 | 3.6122
FXTN 07-44 __|PIBD0713F446 9.6250]  2.5Y]  6/29/2013] _ 901| 2.47 3.9801 | 3.7391 | 3.7392
RTB 05-07 PIID0513G075 9.0000 3Y[ 7/31/2013]  933] 2.56 4.0376 | 3.8295 | 3.8296
FXTN 10-33 ___|PIBD1013J337 11.0000 3Y[ 10/9/2013] 1003] 2.75 41634 | 4.0272 | 4.0272
FXTN 07-45 * |PIBD0713K457 7.1250 3Y[ 11/2/2013] 1027] 2.81 30.000000] 4.0000 | 11:55:49 AM| 4.0000 | 4.2065 | 4.0950 | 4.0950
FXTN 0567 |PIBD0514A673 6.2500]  3.5Y|  1/27/2014] 1113] 3.05] _ 2,050.000000] 4.2000 | _4:09:21 PM| 4.1868 | 4.3263 | 4.1646 | 4.1646
FXTN 10-34 ___ |PIBD1014C341 12.3750] _ 3.5Y|  3/25/2014] 1170] 3.21 4.4057 | 4.2107 | 4.2107
FXTN 10-35 __|PIBD1014G356 12.7500 4Y[ 7/15/2014] 1282] 3.51 45617 | 4.3014 | 4.3014
RTB 05-08 PIID05141080 6.2500 4Y| 9/24/2014] 1353] 3.71 140.523704] 4.3750 | 854:15 AM| 4.3750 | 4.6606 | 4.3588 | 4.3588
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1363] 3.73 4.6745 | 4.3669 | 4.3669
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/14/2014]  1373] 3.76 4.6885 | 4.3750 | 4.3750
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y|  2/24/2015] 1506] 4.13 4.8238 | 4.5697 | 4.4992
FXTN 0568 |PIBD0515E685 6.3750]  4.5Y]  5/13/2015] 1584] 4.34 4.9032 | 4.6838 | 4.5721
FXTN 07-47 __ |PIBD0715E477 8.3750]  4.5Y]  5/22/2015] 1593 4.36 4.9124 | 4.6970 | 4.5805
RTB 05-09 PIID0515H097 5.8750 5Y]  8/19/2015] 1682 4.61 0.080000] 4.7500 | 9:41:13 AM| 4.7500 | 5.0030 | 4.8273 | 4.6636
FXTN 10-37 __|PIBD1015H370 11.8750 5Y[  8/25/2015] 1688 4.62 5.0091 | 4.8361 | 4.6692




Interpolated Bonds

January 07, 2011

'“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 05-69 __ |PIBD0515K697 4.6250 5Y[ 11/25/2015] 1780] 4.88 101.500000] 4.7750 | 3:05:56 PM| 4.7739 | 5.1027 | 4.9707 | 4.7552
FXTN 10-38_* |PIBD1015L384 10.1250 5Y[  12/15/2015] 1800] 4.93 51231 | 5.0000 | 4.7739
FXTN 10-39 __|PIBD1016A393 9.2500]  55Y|  1/12/2016] 1828] 5.01 51369 | 5.0137 | 4.7893
FXTN 07-48 __ |PIBD0716A488 7.0000]  55Y|  1/27/2016] 1843] 5.05]  1,532.833400] 4.8900 | 4:09:11 PM| 4.8648 | 5.1443 | 5.0211 | 4.7975
FXTN 1040 |PIBD1016C407 75000 55Y]  3/30/2016] 1906] 5.22 51755 | 5.0520 | 4.8321
FXTN 1041 |PIBD1016D416 7.0000]  55Y]  4/27/2016] 1934] 5.30 51893 | 5.0657 | 4.8475
FXTN 1042 |PIBD10161420 9.1250 6Y|  9/4/2016] 2064] 5.65 760.500000] 5.0000 | 3:59:35 PM| 4.9604 | 5.2536 | 5.1295 | 4.9189
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2084] 5.71 6.000000] 5.1000 | 11:23:04 AM| 5.1000 | 5.2635 | 5.1393 | 4.9299
FXTN 1043 |PIBD1016K436 6.2500 6Y| 11/16/2016] 2137] 5.5 52897 | 5.1653 | 4.9591
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2272] 6.22 53564 | 5.2315 | 5.0332
FXTN 20-01 __ |PIBD2017D011 14.3750]  6.5Y|  4/24/2017] 2296] 6.29 53683 | 5.2433 | 5.0464
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017] 2413] 6.61 50.200000] 5.1500 | 4:02:45 PM| 5.1492 | 5.4262 | 5.3007 | 5.1107
FXTN 10-44 __ |PIBD1017H447 7.7500 Y[ 82372017] 2417] 6.62 54281 | 5.3026 | 5.1129
FXTN 07-50 * |PIBD0717J502 5.3750 7Y[ 10/28/2017] 2483] 6.80 5.4608 | 5.3350 | 5.1492
FXTN 1045 |PIBD1018A451 5.8750]  7.5Y] _ 1/31/2018] 2578 7.06 55239 | 5.3985 | 5.2161
FXTN 1047 |PIBD1018K478 8.8750 8Y| 11/20/2018] 2871] 7.87 57184 | 55942 | 5.4225
FXTN 1048 |PIBD1019B485 7.8750]  85Y|  2/19/2019] 2962 8.12 445.000000] 5.9000 | 12:02:30 PM| 5.9034 | 5.7789 | 5.6550 | 5.4866
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y|  2/18/2020] 3326 9.11 6.0206 | 5.8982 | 5.7431
RTB 10-01 PIID1020H015 7.2500]  10Y|] _ 8/19/2020] 3509] 9.61 76.000000] 6.1250 | 3:31:23 PM| 6.0458 | 6.1421 | 6.0205 | 5.8720
FXTN 1051 |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3537 9.69 40.000000] 6.0250 | 2:57:13 PM| 6.0250 | 6.1607 | 6.0392 | 5.8917
FXTN 10-52_* |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3628| 9.94 241.923632] 5.8500 | 3:23:13 PM| 5.9161 | 6.2212 | 6.1000 | 5.9558
FXTN 20-02___ |PIBD2022C021 15.0000] _12Y| _ 3/14/2022] 4081] 11.18 6.4817 | 6.3645 | 6.2389
FXTN 20-03 __ |PIBD2022J033 12.7500] _12Y| 10/17/2022] 4298 11.78 6.6065 | 6.4912 | 6.3745
FXTN 20-04 __ |PIBD2023B048 13.0000] _13Y|  2/20/2023] 4424] 12.12 6.6789 | 6.5648 | 6.4533
FXTN 20-05 _ |PIBD2023E054 11.8750]  13Y|  5/29/2023] 4522] 12.39 6.7353 | 6.6220 | 6.5145
FXTN 20-06 __|PIBD2023J068 11.3750] _13Y| 10/23/2023] 4669 12.79 6.8198 | 6.7078 | 6.6064
FXTN 20-07 __ |PIBD2024F075 12.3750] __14Y| _ 6/3/2024] 4893 13.41 6.9487 | 6.8386 | 6.7464
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 4956] 13.58 6.9849 | 6.8754 | 6.7858
FXTN 20-09 __ |PIBD2024K091 13.7500] _14Y| 11/11/2024] 5054] 13.85 7.0413 | 6.9326 | 6.8470
FXTN20-10 __ |PIBD2025D103 1212500 15Y| _ 4/14/2025] 5208] 14.27 71298 | 7.0225 | 6.9432
FXTN20-11 __|PIBD2025J116 12.1250] __15Y| 10/20/2025] 5397] 14.79 7.2385 | 7.1329 | 7.0614
FXTN 2501 |PIBD2525K015 18.2500] _ 15Y| 11/29/2025] 5437] 14.90 7.2615 | 7.1562 | 7.0864
FXTN20-12 __ |PIBD2026A122 10.2500] _16Y|  1/19/2026] 5488 15.04 7.2909 | 7.1860 | 7.1182
FXTN20-13 __ |PIBD2026L139 8.0000]  16Y]  12/7/2026] 5810] 15.92 7.4761 | 7.3740 | 7.3195
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6083| 16.67 8.700000] 7.6000 | 2:45:17 PM| 7.6000 | 7.6331 | 7.5334 | 7.4901
FXTN 20-15 _ |PIBD2028L151 9.5000]  18Y|  12/4/2028] 6538] 17.91 7.8947 | 7.7991 | 7.7744
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7077] 19.39 8.2047 | 8.1138 | 8.1113
FXTN 25-02 * |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7139] 19.56 8.2404 | 8.1500 | 8.1500
FXTN 2503 |PIBD2531A032 11.2500] _ 21Y| _ 1/26/2031] _7321] 20.06 8.2389 | 8.1356 | 8.1357
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y] _ 10/5/2031] _7573| 20.75 8.2369 | 8.1156 | 8.1160
FXTN 25:05 _ |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7994] 21.90 8.2335 | 8.0822 | 8.0829
FXTN 25-06 __ |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8700] 23.84 8.2279 | 8.0262 | 8.0276
FXTN 25:07 __ |PIBD25351071 8.0000]  25Y]  9/30/2035] 9029| 24.74 8.2252 | 8.0002 | 8.0018
FXTN 25-08 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 9106] 24.95]  1,093.179438] 7.9300 | 4:12:30 PM| 7.9957 | 8.2246 | 7.9941 | 7.9957




