Interpolated Bonds
February 11, 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 05-62 __ |PIBD0511C622 85000 <iM| _ 3/3/2011 7] 0.05 0.250000] 4.1250 | 3:08:38 PM| 4.1250 | 3.8470 | 3.7778 | 3.7778
FXTN 07-36 __|PIBD0711D360 12.0000 2M[ 4/15/2011 60 0.16 3.6258 | 3.4589 | 3.5000
FXTN 0563 |PIBD0511F638 10.6250 aM| 6/22/2011] 128 0.35 3.6308 | 3.4417 | 3.5000
FXTN 07-37 __|PIBD0711G376 12.0000 5M|  7/22/2011] _ 158] 0.43 3.6720 | 3.4774 | 3.5000
RTB 03-06 PIID0311G065 8.5000 5M|  7/31/2011] __167] 0.46 17.919000] 2.7500 |  3:05:49 PM| 3.0363 | 3.6843 | 3.4881 | 3.5000
SPTB 10-01 __ |SPTB10111016 15.5000 7M| 9/20/2011] __218] 0.60 3.8610 | 3.6690 | 3.6690
FXTN 1028 |PIBD1011J288 16.5000 8M|  10/11/2011] _ 239] 0.65 3.9444 | 3.7555 | 3.7555
FXTN 05-64 __ |PIBD0511J642 7.2500 8M|  10/19/2011] 247 0.68 3.9762 | 3.7885 | 3.7885
RTB 05-05 PIID0511L054 58750  10M|  12/6/2011] _ 295 0.81 41669 | 3.9863 | 3.9863
FXTN 0419 |PIBD0411L191 58750  10M| 12/13/2011] _ 302] 0.83 41947 | 4.0151 | 4.0151
FXTN 03-18 __ |PIBD0312A182 58750 11M 1/8/2012] 328 0.90 42980 | 4.1223 | 4.1223
SPTB 10-02 __|SPTB1012A021 14.0000 Y[ 1/31/2012] _ 351] 0.96 4.3894 | 4.2170 | 4.2170
FXTN 0565 _ |PIBD0512B658 57500  1.5Y]  2/21/2012] _ 372] 1.02 401.000000] 3.4500 | 4:10:44 PM| 3.4638 | 4.4419 | 4.2695 | 4.2695
FXTN 10-29 __ |PIBD1012D291 13.0000] _1.5Y|  4/25/2012] _ 436] 1.19 45440 | 4.3653 | 4.3653
FXTN 07-39 __|PIBD0712D395 1150000 1.5Y| _ 4/28/2012] _ 439] 1.20 45487 | 4.3698 | 4.3698
RTB 05-06 PIID0512H067 71250 1.5Y] _ 8/1/2012]  534] 1.46 0.200000] 4.2500 | 10:04:02 AM| 4.2500 | 4.7003 | 4.5120 | 4.5120
FXTN 07-40 __|PIBD0712H408 11.3750 2Y[ 8/18/2012]  551] 1.51 47274 | 45374 | 4.5374
RTB 03-07 PIID03121070 5.2500 2Y[ 9/24/2012] 588 1.61 47864 | 4.5928 | 4.5928
FXTN 10-30 __|PIBD1012J302 12.1250 oY[ 10/17/2012]  611] 1.67 4.8231 | 4.6272 | 4.6272
FXTN 07-41 __ |PIBD0712K413 10.5000 oY[ 11/17/2012]  642] 1.76 4.8725 | 4.6737 | 4.6737
FXTN 0742 |PIBD0713A421 9.0000 oY 1/5/2013] 691] 1.89 4.9507 | 4.7470 | 4.7470
FXTN 03-19 * |PIBD0313A199 5.2500 2Y[ 1/772013]  693] 1.90 4.9538 | 4.7500 | 4.7500
FXTN 0743 |PIBD0713C438 8.7500] 2.5Y] _ 3/3/2013] 748 2.05 1.101000] 4.4500 | 3:06:55 PM| 4.4085 | 5.0203 | 4.8214 | 4.8138
FXTN 0566 |PIBD0513C664 6.6250]  2.5Y]  3/13/2013] _ 758| 2.08 5.0324 | 4.8344 | 4.8254
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y|  8/27/2013] _ 772] 2.2 5.0493 | 4.8526 | 4.8416
FXTN 10-32___|PIBD1013E320 11.7500] _ 2.5Y|  5/15/2013] _ 821] 2.25 51086 | 4.9162 | 4.8984
FXTN 07-44 __ |PIBD0713F446 9.6250]  2.5Y]  6/29/2013] _ 866] 2.37 51630 | 4.9747 | 4.9506
RTB 05-07 PIID0513G075 9.0000] 2.5Y]  7/31/2013] _ 898] 2.46 52016 | 5.0162 | 4.9877
FXTN 10-33 ___|PIBD1013J337 11.0000 3Y[  10/9/2013] 968] 2.65 52863 | 5.1071 | 5.0688
FXTN 07-45 __ |PIBD0713K457 7.1250 3Y[ 11/272013]  992] 2.72 53153 | 5.1383 | 5.0967
FXTN 0567 * |PIBD0514A673 6.2500 3Y[ 1/27/2014] 1078] 2.95 106.317000] 5.1980 | 352:11 PM| 5.1964 | 54192 | 5.2500 | 5.1964
FXTN 10-34 __ |PIBD1014C341 12.3750] _ 3.5Y|  3/25/2014] 1135] 3.11 55204 | 5.3377 | 5.2958
FXTN 10-35 __|PIBD1014G356 12.7500] _ 3.5Y| _ 7/15/2014] 1247] 3.42 57192 | 55100 | 5.4912
RTB 05-08 PIID05141080 6.2500 4Y[ 9/24/2014]  1318] 3.61 11.054000] 54500 | 3:37:19 PM| 54432 | 58453 | 56192 | 5.6151
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1328] 3.64 5.8630 | 5.6346 | 5.6326
SPTB 10-03 _* |SPTB1014J037 12.2500 4Y[ 10/14/2014]  1338] 3.67 5.8808 | 5.6500 | 5.6500
FXTN 10-36__|PIBD1015B367 12.3750] _ 4.5Y|  2/24/2015] 1471] 4.03 5.9640 | 5.6984 | 5.7125
FXTN 0568 |PIBD0515E685 6.3750]  4.5Y]  5/13/2015] 1549] 4.24 6.0129 | 5.7268 | 5.7491
FXTN 07-47 __ |PIBD0715E477 8.3750]  4.5Y|  5/22/2015] 1558| 4.27 6.0185 | 5.7301 | 5.7534
RTB 05-09 PIID0515H097 5.8750 5Y[  8/19/2015] 1647] 4.51 12.083400] 5.6984 | 11:41:10 AM| 5.7045 | 6.0742 | 5.7625 | 5.7952
FXTN 10-37 __|PIBD1015H370 11.8750 5Y]  8/25/2015] 1653] 4.53 6.0780 | 5.7647 | 5.7980
FXTN 0569 |PIBD0515K697 4.6250 5Y[ 11/25/2015] 1745] 4.78 86.879000] 5.5500 | 11:27:03 AM| 5.5500 | 6.1356 | 5.7982 | 5.8412
FXTN 10-38 __|PIBD1015L384 10.1250 5Y[  12/15/2015] 1765] 4.84 6.1481 | 5.8055 | 5.8506
FXTN 10-39 __|PIBD1016A393 9.2500 5Y[ 1/12/2016] 1793] 4.91 5.200000] 5.7970 | 10:26:38 AM| 5.7970 | 6.1656 | 5.8157 | 5.8638
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FXTN 07-48 * |PIBD0716A488 7.0000 5Y[ 1/27/2016] 1808] 4.95 350.940000] 6.0500 | 2:52:20 PM| 5.9571 | 6.1750 | 5.8211 | 5.8708
FXTN 1040 |PIBD1016C407 75000  55Y]  3/30/2016] 1871] 5.13 6.2507 | 5.8836 | 5.9290
FXTN 1041 |PIBD1016D416 7.0000]  55Y]  4/27/2016] 1899] 5.20 6.2843 | 5.9114 | 5.9549
FXTN 1042 |PIBD10161420 9.1250 6Y[  9/4/2016] 2029] 556 230.120000] 6.2500 | 11:05:38 AM| 6.2500 | 6.4404 | 6.0403 | 6.0750
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2049] 5.61 2.682000] 6.5000 | 2:56:37 PM| 6.1188 | 6.4644 | 6.0601 | 6.0935
FXTN 1043 |PIBD1016K436 6.2500 6Y| 11/16/2016] 2102] 5.76 6.5281 | 6.1127 | 6.1425
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2237] 6.13 16.880000] 5.8500 | 8:46:37 AM| 5.8500 | 6.6902 | 6.2466 | 6.2672
FXTN 20-01 __|PIBD2017D011 14.3750]  6.5Y|  4/24/2017] 2261] 6.19 6.7190 | 6.2704 | 6.2894
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017] 2378] 6.52 6.8595 | 6.3864 | 6.3975
FXTN 10-44 __ |PIBD1017H447 7.7500 7Y 82372017] 2382] 6.53 6.8643 | 6.3903 | 6.4012
FXTN 07-50 __ |PIBD0717J502 5.3750 7Y[ 10/28/2017] 2448] 6.71 6.9436 | 6.4558 | 6.4622
FXTN 10-45 * |PIBD1018A451 5.8750 Y[ 1/31/2018] 2543] 6.97 200.000000] 6.5500 | 11:07:31 AM| 6.5500 | 7.0577 | 6.5500 | 6.5500
FXTN 1047 |PIBD1018K478 8.8750 8Y|  11/20/2018] 2836] 7.77 71725 | 6.4850 | 6.4902
FXTN 1048 |PIBD1019B485 7.8750]  85Y|  2/19/2019] 2927| 8.02 6.610000] 5.9000 | 8:47:10 AM| 5.9000 | 7.2082 | 6.4648 | 6.4716
FXTN 10-50 __|PIBD1020B508 7.7500]  9.5Y]  2/18/2020] 3291] 9.02 7.3509 | 6.3841 | 6.3973
RTB 10-01 PIID1020H015 7.2500]  10Y]  8/19/2020] 3474] 9.52 3.000000] 7.1250 | 11:04:11 AM| 7.1250 | 7.4226 | 6.3435 | 6.3599
FXTN 1051 |PIBD10201510 6.1250]  10Y] _ 9/16/2020] 3502] 9.59 220.900000] 6.8750 | 3:57:16 PM| 6.8421 | 7.4336 | 6.3373 | 6.3542
FXTN 10-52_* |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3593 9.84] _ 4,007.845540] 6.8250 | 3:50:43 PM| 6.3071 | 7.4692 | 6.3171 | 6.3357
FXTN 20-02___ |PIBD2022C021 15.0000] _ 12Y| _ 3/14/2022] 4046] 11.08 7.6025 | 6.5664 | 6.5827
FXTN 20-03 __|PIBD2022J033 12.7500] _12Y| 10/17/2022] 4263] 11.68 7.6664 | 6.6859 | 6.7011
FXTN 20-04 __ |PIBD2023B048 13.0000] __13Y| _ 2/20/2023] 4389 12.02 77034 | 6.7553 | 6.7698
FXTN 20-05 __ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4487 12.29 77323 | 6.8092 | 6.8233
FXTN 20-06 __|PIBD2023J068 11.3750] _13Y| 10/23/2023] 4634] 12.70 77755 | 6.8901 | 6.9035
FXTN 20-07 __ |PIBD2024F075 12.3750] __14Y| _ 6/3/2024] 4858 13.31 7.8414 | 7.0134 | 7.0256
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 4921] 13.48 7.8599 | 7.0481 | 7.0600
FXTN 20-09 __ |PIBD2024K091 13.7500] _14Y| 11/11/2024] 5019] 13.75 7.8888 | 7.1021 | 7.1135
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y| _ 4/14/2025] 5173] 14.17 7.9341 | 7.1868 | 7.1975
FXTN20-11 __ |PIBD2025J116 12.1250] _15Y| 10/20/2025] 5362] 14.69 7.9897 | 7.2909 | 7.3006
FXTN 2501 |PIBD2525K015 18.2500] _ 15Y| 11/29/2025] 5402] 14.80 8.0015 | 7.3129 | 7.3224
FXTN20-12 __ |PIBD2026A122 10.2500] _ 15Y| _ 1/19/2026] 5453] 14.94 8.0165 | 7.3410 | 7.3502
FXTN20-13 __ |PIBD2026L139 8.0000]  16Y]  12/7/2026] 5775| 15.82 81112 | 7.5182 | 7.5258
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6048| 16.57 8.1915 | 7.6685 | 7.6747
FXTN20-15 _ |PIBD2028L151 9.5000]  18Y|  12/4/2028] 6503| 17.82 8.3254 | 7.9190 | 7.9229
FXTN20-16 __|PIBD2030E166 8.7500]  20Y|  5/27/2030] 7042] 19.29 8.4840 | 8.2157 | 8.2169
FXTN 2502 |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7104] 19.46 8.5022 | 8.2498 | 8.2507
FXTN 25-03 * |PIBD2531A032 11.2500] _ 20Y| _ 1/26/2031] 7286] 19.96 8.5558 | 8.3500 | 8.3500
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y]  10/5/2031] _7538] 20.65 8.5425 | 8.3141 | 8.3142
FXTN 25:05 _ |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7959] 21.81 8.5202 | 8.2540 | 8.2544
FXTN 25-06 __ |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8665| 23.74 8.4830 | 8.1533 | 8.1542
FXTN 25:07 __ |PIBD25351071 8.0000]  25Y]  9/30/2035] 8994] 24.64 8.4656 | 8.1063 | 8.1074
FXTN 25-08 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 9071 24.85|  3,354.495758] 8.1500 | 3:41:05 PM| 8.0965 | 8.4615 | 8.0954 | 8.0965




