Interpolated Bonds

April 12, 2011
'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-36___|PIBD0711D360 12.0000] _ <IM|__ 4/15/2011 2[_0.01 4.1633 | 4.1596 | 4.1588
FXTN 05-63___|PIBD0511F638 10.6250] __ 2M| _ 6/22/2011] 70| 0.19 1.1692 | 1.0094 | 0.9906
FXTN 07-37 __|PIBD0711G376 12.0000] __ 4M|__ 7/22/2011] __100] 027 1.0990 | 0.9219 | 0.9074
RTB 0306 |PIID0311GO065 8.5000  4M| 7/31/2011] _ 109] 0.30 1.000000] 2.0000 | 11:32:12 AM| 2.0000 | 1.1096 | 0.9339 | 0.9198
SPTB 10-01___|SPTB10111016 15.5000] _ 5M| _ 9/20/2011] _ 160] 044 1.1694 | 1.0015 | 0.9901
FXTN 10-26___|PIBD1011J288 16.5000] __ 6M| 10/11/2011] __181] _0.50 1.1941 | 1.0294 | 1.0190
FXTN 05-64 __|PIBD0511J642 7.2500 __ 6M|_10/19/2011] 189 052 12035 | 1.0400 | 1.0800
RTB05-05___ |PIID0511L054 5.8750] _ 8M| _ 12/6/2011] _ 237] 065 14916 | 1.3314 | 1.3143
FXTN 04-19 __|PIBDO4T1L191 5.8750] _ 8M| 12/13/2011] _ 244] 067 15336 | 1.3739 | 1.3557
FXTN 03-18___|PIBD0312A182 58750] _ OM| _ 1/8/2012] _ 270] 074 1.6897 | 15318 | 1.5007
SPTB 10-02___|SPTB1012A021 14.0000] __10M|__ 1/31/2012] _ 293| _0.80 1.8277 | 1.6714 | 1.6460
FXTN 05-65 ___|PIBD0512B658 5.7500] _ 11M| _ 2/21/2012] _ 314] 0.86 1.9538 | 1.7989 | 1.7703
FXTN 10-29___|PIBD1012D291 13.0000] _ 1.5Y| _ 4/25/2012] _ 378] 1.04 2.3279 | 2.1653 | 2.1309
FXTN07-39___|PIBD0712D395 11.5000] _ 1.5Y| _ 4/28/2012] _ 381] 1.04 2.3445 | 2.1803 | 2.1460
RTB 05-06___|PIID0512H067 7.1250] __15Y| __ 8/1/2012] 476 1.30 2.8692 | 2.6567 | 26250
FXTN 07-40___|PIBD0712H408 11.3750] _ 1.5Y| _ 8/18/2012] _ 493] 1.35 2.9631 | 2.7419 | 2.7107
RTB03-07___ |PID0312I070 5.2500] _ 1.5Y| _ 9/24/2012] _ 530] 145 0.250000] 3.9000 | 3:13:35 PM| 3.9000 | 3.1675 | 2.9274 | 2.8973
FXTN 10-30___|PIBD1012J302 12.1250] __ 2Y| 10/17/2012] _ 563] 1.52 3.2945 | 3.0427 | 3.0132
FXTN 07-41___|PIBD0712K413 10.5000] __ 2Y| 11/17/2012] 584 1.60 3.4658 | 3.1982 | 3.1695
FXTN 07-42___|PIBD0713A421 9.0000] __ 2Y| _ 1/5/2013] _ 633] 1.73 3.7364 | 34439 | 3.4166
FXTN 0319 |PIBD0313A199 5.2500] __ 2Y| _ 1/7/2013] _ 635] 1.74 6.600000 4.0000 | 2:51:20 PM| 4.0000 | 3.7475 | 3.4539 | 3.4267
FXTN 07-43___|PIBD0713C438 8.7500] __ 2Y| _ 3/3/2013] _ 690| 1.69 0.494000] 45000 | 2:47:42 PM| 4.5000 | 4.0513 | 3.7297 | 8.7040
FXTN 0566 |PIBD0513C664 6.6250]  2v| 3/13/2013] _700] 1.92 4.1065 | 3.7798 | 3.7544
FXTN 10-31_* [PIBD1013C316 12.7500] __ 2Y| _ 3/27/2013] __714] 1.96 4.1838 | 3.8500 | 3.8250
FXTN 10-32___|PIBD1013E320 11.7500] _ 25Y| _ 5/15/2013] _ 763| _2.09 4.3117 | 3.9782 | 3.9565
FXTN 07-44___|PIBD0713F446 9.6250] _ 25Y| _ 6/29/2013] _ 808| 2.21 4.4291 | 4.0960 | 4.0772
RTB 0507 |PID0513G075 9.0000] _ 25Y| _ 7/31/2013] _ 840| 2.30 45125 | 4.1798 | 4.1631
FXTN 10-33___|PIBD1013J337 11.0000] _25Y| __10/9/2013] __910| 2.49 4.6951 | 4.3629 | 4.3509
FXTN 07-45___|PIBD0713K457 71250 3Y| _ 11/2/2013] 984 256 4.7577 | 4.4258 | 4.4154
FXTN 05-67 __|PIBD0514A673 62500 3Y| _ 1/27/2014] 1020] 2.79] __ 422.893000] 4.7000 | 3:34:04 PM| 4.7991 | 4.9821 | 4.6508 | 4.6461
FXTN 10-34_* |PIBD1014C341 12.3750] __ 3Y| _ 3/25/2014] 1077] 2.95 5.1308 | 4.8000 | 4.7991
FXTN 10-35___|PIBD1014G356 12.7500] _ 3.5Y| _ 7/15/2014] 1189 3.6 5.3353 | 50167 | 4.9994
RTB 0508 |PIID0514I080 6.2500]  35Y| 0/24/2014] 1260] 3.45 50.478000] 5.0850 | 3:43:34 PM| 5.0854 | 54649 | 5.1540 | 5.1264
FXTN 07-46___|PIBD0714J466 6.5000] _ 3.5Y| _ 10/4/2014] 1270|348 5.4831 | 51734 | 51443
SPTB 10-03___|SPTB1014J037 12.2500] __ 4Y|__10/14/2014] 1280 351 5.5014 | 51927 | 5.1621
FXTN 10-36_* |PIBD1015B367 12.3750] __ 4Y| _ 2/24/2015] _1413] 3.67 5.7442 | 54500 | 5.4000
FXTN 0568 |PIBDO515E685 6.3750]  45Y|  513/2015] 1491] 4.08 0.212000] 5.0000 | 10:03:24 AM| 5.0000 | 5.7757 | 54469 | 54079
FXTN 07-47 __|PIBDO715E477 8.3750 _ 4.5Y| _ 5/22/2015] 1500 4.1 5.7794 | 54466 | 54088
RTB 0509 |PIID0515H097 5.8750]  45Y|  8/19/2015] 1589] 4.35 2.860000] 57000 | _3:06:01 PM| 54519 | 5.8153 | 54431 | 54177
FXTN 10-37___|PIBD1015H370 11.8750] _ 4.5Y| _ 8/25/2015] 1595 4.37 5.8177 | 54429 | 54183
FXTN 05-69 __|PIBD0515K697 46250 5Y| 11/25/2015] 1687 4.62 5.8549 | 54393 | 54276
FXTN 10-38___|PIBD1015L384 10.1250] __ 5Y| 12/15/2015] 1707 _4.68 5.8630 | 54385 | 54296
FXTN 10-39___|PIBD1016A393 9.2500] __ 5Y| _ 1/12/2016] _1735] 4.75 5.8743 | 54374 | 54324
FXTN 07-46___|PIBD0716A488 7.0000  5Y| 1/27/2016] 1750] 4.79] _ 623.217000] 54650 | 3:48:32 PM| 54418 | 5.8803 | 54368 | 54339
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RTB0510 _ |PID0516C107 6.0000]  5v|  3/3/2016] 1786] 4.89 5.800000| 5.2000 | 3:25:23 PM| 5.2756 | 58949 | 54354 | 54376
FXTN 10-40_* |PIBD1016C407 75000 5Y| _ 3/30/2016] _1813] 4.97 5.9058 | 54343 | 54403
FXTN 1041 ___|PIBD1016D416 7.0000] _ 55Y| _ 4/27/2016] _1841] 504 5.9851 | 54767 | 54773
FXTN 10-42___|PIBD10161420 9.1250]  55Y|  0/4/2016] 1971] 5.40]  347.000000] 5.5250 | 11:06:18 AM| 55308 | 6.0713 | 56731 | 56494
RTB 07-01 PIID07161018 7.0000] _ 5.5Y| _ 9/24/2016] _1991] 545 8.000000] 6.0000 | 3:46:25 PM| 5.9061 | 6.0922 | 57034 | 56758
FXTN 10-43___|PIBD1016K436 6.2500] __ 6Y| 11/16/2016] 2044|560 61.000000] 59750 | 11:36:50 AM| 59750 | 6.1477 | 5.7835 | 5.7460
FXTN 07-49___|PIBD0717C493 7.0000] ___6Y| _3/31/2017] 2179] 597 70.000000] 5.9000 | 4:04:16 PM| 5.9036 | 6.2891 | 59875 | 5.9246
FXTN 20-01 __|PIBD2017D011 14.3750] _ 6.5Y| _ 4/24/2017] _2203| 6.04 6.3143 | 6.0238 | 59564
RTB07-02___|PIID0717H026 6.6250 _ 6.5Y| _ 8/19/2017] 2320] 6.36 4.000000 6.2500 | 2:14:40 PM| 6.2500 | 6.4368 | 6.2006 | 6.1112
FXTN 10-44___|PIBD1017H447 7.7500] _ 6.5Y| _ 8/23/2017] 2324 6.7 6.4410 | 6.2067 | 6.1165
FXTN 07-50 __|PIBD0717J502 5.3750  7Y| 10/28/2017] 2390 6.55 5.050000 5.9000 | ©:06:19 AM| 5.9000 | 6.5101 | 6.3064 | 6.2089
FXTN 10-45_* |PIBD1018A451 5.8750] __ 7Y| _ 1/31/2018] 2485 6.81 50.000000] 6.3730 | 3:07:41 PM| 6.3730 | 6.6096 | 6.4500 | 6.3296
FXTN 1047 |PIBD1018K478 8.8750] __ 8Y| 11/20/2018] 2778 7.61 6.7191 | 65265 | 6.4201
FXTN 10-46___|PIBD1019B485 7.8750] __ 8Y| _ 2/19/2019] 2869 7.86 31212000 6.4500 | 11:17:15 AM| 6.4356 | 6.7531 | 6.5502 | 6.4481
FXTN 10-50 __|PIBD1020B508 77500 ov| 2/18/2020] 3233] 8.86 6.8891 | 6.6453 | 6.5605
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3416] 9.36]  165.075000] 6.9000 | 3:44:08 PM| 6.6501 | 6.9575 | 6.6930 | 6.6170
FXTN 10-51 __|PIBD10201510 6.1250] _ 9.5Y| _ 9/16/2020] 3444 944 6.9680 | 6.7003 | 6.6256
FXTN 10-52___|PIBD1020L525 5.8750] _ 10Y| 12/16/2020] _3535] 9.68 20.630000] 6.3250 | 3:54:51 PM| 6.3225 | 7.0020 | 6.7241 | 6.6537
RTB 10-02_*_|PID1021C027 7.3750 __10Y| _ 3/3/2021] _3612] 9.90 93.059000] 67000 | 3:19:41 PM| 6.7562 | 7.0308 | 6.7442 | 6.6775
FXTN 20-02___|PIBD2022C021 15.0000] _ 11Y| _ 3/14/2022] 3988 10.93 7.1511 | 6.8841 | 6.8017
FXTN 20-03___|PIBD2022J033 12.7500 __12Y|__10/17/2022] 4205 11.52 7.2206 | 6.9649 | 6.8734
FXTN 20-04 __|PIBD2023B048 13.0000] __12Y| _ 2/20/2023] _4331] 11.67 7.2610 | 7.0118 | 6.9150
FXTN 20-05___|PIBD2023E054 11.8750] _ 13Y| _ 5/29/2023] _4429| 12.13 7.2923 | 7.0483 | 6.9473
FXTN 20-06___|PIBD2023J068 11.3750] __13Y|_10/23/2023] _4576] 12.54 7.3394 | 7.1030 | 6.9959
FXTN 20-07 __|PIBD2024F075 12.3750] _ 14Y| _ 6/3/2024] 4800 13.15 74111 | 7.1863 | 7.0699
FXTN 20-08___|PIBD2024H086 12.8750] _ 14Y| __ 8/5/2024] 4863 13.32 7.4313 | 7.2098 | 7.0907
FXTN 20-09___|PIBD2024K091 13.7500] __ 14Y| 11/11/2024] _4961| 13.59 7.4627 | 7.0463 | 7.1230
FXTN 20-10___|PIBD2025D103 12.1250] __ 15Y| _ 4/14/2025] 5115 14.01 7.5120 | 7.3086 | 7.1739
FXTN20-11___|PIBD2025J116 12.1250] __15Y| _10/20/2025] _5304| 14.53 7.5725 | 7.3739 | 7.2363
FXTN 25-01 __|PIBD2525K015 18.2500] _ 15Y| 11/29/2025] 5344] 14.64 7.5853 | 7.3888 | 7.2495
FXTN20-12___|PIBD2026A122 10.2500] _ 15Y| _ 1/19/2026] 5395 14.78 7.6016 | 7.4078 | 7.2664
FXTN20-13___|PIBD2026L139 8.0000] _16Y| _ 12/7/2026] 5717] 15.66 7.7047 | 75276 | 7.3727
FXTN 20-14___|PIBD20271140 8.6250]  17Y| _ 9/6/2027] 5990 16.41 7.7921 | 7.6292 | 7.4629
FXTN 20-15___|PIBD2028L151 9.5000] _ 18Y| _ 12/4/2028] _6445] 17.66 7.9378 | 7.7986 | 7.6131
FXTN 20-16 __|PIBD2030E166 8.7500]  20Y|  5/27/2030] 6984] 19.13 30.000000] 8.0000 | 10:19:55 AM| 8.0000 | 8.1103 | 7.9992 | 7.7912
FXTN 25-02___|PIBD2530G029 12.5000] __20Y| _ 7/26/2030] 7046 19.30 8.1302 | 8.0223 | 7.8116
FXTN 25-03_* |PIBD2531A032 11.2500] _ 20Y| _ 1/26/2031] 7228] 19.80]  200.000000] 7.8500 | 12:05:43 PM| 7.8525 | 8.1885 | 8.0900 | 7.8717
FXTN 25-04 __|PIBD2531J042 9.3750] _ 21Y| _ 10/5/2031] 7480 20.49 8.1760 | 8.0688 | 7.8795
FXTN 25-05___|PIBD2532K057 8.5000] _ 22v| 11/29/2032] 7901] 21.65 8.1551 | 8.0334 | 7.8924
FXTN 25-06 __|PIBD2534K062 9.2500] _ 24Y| _ 11/5/2034] _8607| 23.68 8.1201 | 7.0741 | 7.9142
FXTN 25-07 __|PIBD25851071 8.0000]  25Y|  9/30/2035] 8936] 24.48 8.1038 | 7.9465 | 7.0243
FXTN 25-08_* |PIBD2535L086 8.1250]  25Y| 12/16/2035] 0013] 24.69]  242.200000] 7.9800 | 3:43:02 PM| 7.9266 | 8.1000 | 7.9400 | 7.9266




