Interpolated Bonds

March 15, 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 07-36 __|PIBD0711D360 12.0000 M| 4/15/2011 30] 0.08 2.2016 | 2.0681 | 2.0681
FXTN 0563 |PIBD0511F638 10.6250 3M| 6/22/2011 98] 0.27 16217 | 1.4357 | 1.4357
FXTN 07-37 __|PIBD0711G376 12.0000 aM| 7/22/2011] __128] 0.35 1.7724 | 1.5888 | 1.5888
RTB 03-06 PIID0311G065 8.5000 5M|  7/31/2011] __137] 0.38 18176 | 1.6347 | 1.6347
SPTB 10-01 __ |SPTB10111016 15.5000 6M|  9/20/2011] __188] 0.52 2.0738 | 1.8949 | 1.8949
FXTN 1028 |PIBD1011J288 16.5000 7M| 10/11/2011] __209] 0.57 21869 | 2.0101 | 2.0101
FXTN 05-64 __ |PIBD0511J642 7.2500 7M| 10/19/2011] __217] 0.59 2.2301 | 2.0542 | 2.0542
RTB 05-05 PIID0511L054 5.8750 oM|  12/6/2011] _ 265] 0.73 2.4895 | 2.3185 | 2.3185
FXTN 0419 __ |PIBD0411L191 5.8750 oM| 12/13/2011] _ 272] 0.75 25273 | 2.3570 | 2.3570
FXTN 03-18 __ |PIBD0312A182 58750  10M 1/8/2012] 298] 0.82 2.6678 | 2.5001 | 2.5001
SPTB 10-02 __|SPTB1012A021 14.0000] _11M| _ 1/31/2012] _ 321] 0.88 27920 | 2.6268 | 2.6268
FXTN 0565 _ |PIBD0512B658 57500  11M| _ 2/21/2012] 342 0.94 100.000000] 3.0000 | _ 3:47:55 PM| 3.0000 | 2.9055 | 2.7424 | 2.7424
FXTN 10-29 __ |PIBD1012D291 13.0000] _1.5Y|  4/25/2012] _ 406] 1.11 3.2217 | 2.9986 | 3.0187
FXTN 07-39 __|PIBD0712D395 1150000 1.5Y| _ 4/28/2012] _ 409] 1.12 3.2361 | 3.0092 | 3.0305
RTB 05-06 PIID0512H067 71250 1.5Y] _ 8/1/2012] 504 1.38 3.6921 | 3.3458 | 3.4060
FXTN 07-40 __|PIBD0712H408 11.3750] _1.5Y|  8/18/2012]  521] 1.43 3.7737 | 3.4060 | 3.4732
RTB 03-07 PIID03121070 5.2500 2Y[ 9/24/2012]  558] 1.3 51.000000] 5.0000 | 2:52:15 PM| 5.0059 | 3.9513 | 3.5371 | 3.6194
FXTN 10-30 __|PIBD1012J302 12.1250 2Y[ 10/17/2012]  581] 1.59 4.0617 | 3.6185 | 3.7103
FXTN 07-41 __ |PIBD0712K413 10.5000 oY[ 11/17/2012]  612] 1.68 42105 | 3.7284 | 3.8329
FXTN 0742 |PIBD0713A421 9.0000 oY 1/5/2013] 661 1.81 2.500000] 4.1500 | 3:31:04 PM| 4.1500 | 4.4457 | 3.9020 | 4.0265
FXTN 0319 |PIBD0313A199 5.2500 2Y[ 1/772013] _663] 1.82 4.4553 | 3.9090 | 4.0344
FXTN 0743 |PIBD0713C438 8.7500 oY 3/372013]  718] 1.97 241.200000] 4.5000 | 3:50:18 PM| 4.1417 | 4.7193 | 4.1039 | 4.2518
FXTN 0566 * |PIBD0513C664 6.6250 2Y[ 3/13/2013]  728] 1.9 47673 | 4.1393 | 4.2914
FXTN 10-31 __|PIBD1013C316 12.7500] _ 2.5Y|  3/27/2013] _ 742] 2.03 47950 | 4.1868 | 4.3312
FXTN 10-32___|PIBD1013E320 11.7500] _ 2.5Y|  5/15/2013] _ 791] 2.7 4.8919 | 4.3531 | 4.4705
FXTN 07-44 __ |PIBD0713F446 9.6250]  2.5Y]  6/29/2013] _ 836 2.29 4.9808 | 4.5057 | 4.5985
RTB 05-07 PIID0513G075 9.0000] 2.5Y]  7/31/2013] _ 868| 2.38 5.0441 | 4.6143 | 4.6895
FXTN 10-33 __|PIBD1013J337 11.0000 3Y[  10/9/2013] 938] 257 51825 | 4.8518 | 4.8886
FXTN 07-45 __ |PIBD0713K457 7.1250 3Y[ 11/272013] 962] 2.64 0.100000] 5.0000 | 11:52:15 AM| 5.0000 | 5.2300 | 4.9332 | 4.9568
FXTN 0567 * |PIBD0514A673 6.2500 3Y[ 1/27/2014] 1048] 2.87]  1,745.800000] 5.2000 | 4:05:25 PM| 5.2014 | 5.4000 | 5.2250 | 5.2014
FXTN 10-34 ___ |PIBD1014C341 12.3750] __ 3.5Y| _ 3/25/2014] 1105] 3.03 55138 | 5.3089 | 5.2954
FXTN 10-35 __|PIBD1014G356 12.7500] _ 3.5Y| _ 7/15/2014] 1217] 3.33 57374 | 5.4738 | 5.4800
RTB 05-08 PIID05141080 6.2500 4Y[ 9/24/2014] 1288] 3.53 110.189000] 5.7750 | 3:35:41 PM| 5.8492 | 58792 | 55784 | 5.5970
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1298] 3.56 58991 | 55931 | 56135
SPTB 10-03 __ |SPTB1014J037 12.2500 4Y[ 10/14/2014] _1308] 3.58 59191 | 5.6078 | 5.6300
FXTN 10-36_* |PIBD1015B367 12.3750 aY[ 2/24/2015] 1441] 3.95 6.1846 | 5.8036 | 5.8492
FXTN 0568 |PIBD0515E685 6.3750]  45Y]  5/13/2015] 1519] 4.16 500.000000] 6.0000 | 3:52:05 PM| 6.0070 | 6.2091 | 5.8565 | 5.8902
FXTN 07-47 __|PIBD0715E477 8.3750]  4.5Y]  5/22/2015] 1528| 4.19 6.2120 | 5.8626 | 5.8949
RTB 05-09 PIID0515H097 5.8750]  4.5Y|  8/19/2015] 1617 4.43 5.000000] 6.5000 | 3:01:05 PM| 6.5000 | 6.2400 | 5.9229 | 5.9417
FXTN 10-37 __|PIBD1015H370 11.8750]  4.5Y|  8/25/2015] 1623] 4.45 6.2419 | 5.9270 | 5.9448
FXTN 0569 |PIBD0515K697 4.6250 5Y[ 11/25/2015] 1715] 4.70 6.2708 | 5.9893 | 5.9932
FXTN 10-38 __|PIBD1015L384 10.1250 5Y[  12/15/2015] 1735] 4.75 6.2771 | 6.0029 | 6.0037
FXTN 10-39 __|PIBD1016A393 9.2500 5Y[  1/12/2016] 1763] 4.83 6.2859 | 6.0219 | 6.0184
FXTN 07-48 __ |PIBD0716A488 7.0000 5Y[ 1/27/2016] 1778] 4.87]  1,145.000000] 6.0250 | 3:08:07 PM| 6.0459 | 6.2906 | 6.0320 | 6.0263
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RTB05-10 * |PIID0516G107 6.0000 5Y[ 3/3/2016] 1814] 4.97 15.157300] 5.9950 | 3:34:02 PM| 59885 | 6.3019 | 6.0564 | 6.0452
FXTN 1040 |PIBD1016C407 75000 55Y]  3/30/2016] 1841] 5.04 6.3345 | 6.0910 | 6.0792
FXTN 1041 |PIBD1016D416 7.0000]  55Y]  4/27/2016] 1869] 5.12 6.3684 | 6.1268 | 6.1144
FXTN 1042 |PIBD10161420 9.1250]  55Y] _ 9/4/2016] 1999] 5.48 788.000000] 6.1000 | 3:59:20 PM| 6.1079 | 6.5254 | 6.2929 | 6.2780
RTB 07-01 PIID07161018 7.0000 6Y|  9/24/2016] 2019] 553 6.5495 | 6.3185 | 6.3032
FXTN 1043 |PIBD1016K436 6.2500 6Y| 11/16/2016] 2072] 5.8 6.6135 | 6.3863 | 6.3699
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y]  3/31/2017] 2207| 6.05 100.000000] 6.6750 | 11:13:47 AM| 6.6750 | 6.7766 | 6.5588 | 6.5398
FXTN 20-01 __|PIBD2017D011 14.3750]  6.5Y|  4/24/2017] 2231] 6.11 6.8056 | 6.5895 | 6.5701
RTB 07-02 PIID0717H026 6.6250]  6.5Y]  8/19/2017] 2348| 6.43 6.9469 | 6.7391 | 6.7173
FXTN 10-44 __ |PIBD1017H447 7.7500]  6.5Y]  8/23/2017] 2352] 6.44 6.9517 | 6.7442 | 6.7224
FXTN 07-50 __ |PIBD0717J502 5.3750 7Y[ 10/28/2017] 2418] 6.62 7.0314 | 6.8286 | 6.8054
FXTN 10-45 * |PIBD1018A451 5.8750 7Y[ 1/31/2018] 2513] 6.88 71462 | 6.9500 | 6.9250
FXTN 1047 |PIBD1018K478 8.8750 8Y|  11/20/2018] 2806 7.69 7.2551 | 7.0605 | 7.0186
FXTN 1048 |PIBD1019B485 7.8750 8Y|  2/19/2019] 2897] 7.94 7.2890 | 7.0948 | 7.0476
FXTN 10-50 __|PIBD1020B508 7.7500 oY[  2/18/2020] 3261] 8.93 7.4244 | 7.2321 | 7.1639
RTB 10-01 PIID1020H015 7.2500]  9.5Y]  8/19/2020] 3444] 9.44 253.000000] 7.3600 | 11:55:49 AM| 7.3205 | 7.4925 | 7.3011 | 7.2224
FXTN 1051 |PIBD10201510 6.1250]  10Y| _ 9/16/2020] 3472] 9.51 75029 | 7.3116 | 7.2313
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3563 9.76 2.000000] 6.6250 | 8:57:55 AM| 6.5874 | 7.5367 | 7.3460 | 7.2604
RTB 10-02__* |PIID1021C027 7.3750]  10Y] _ 3/3/2021] 3640] 9.97 59.533700] 7.3150 | 2:49:03 PM| 7.3084 | 7.5654 | 7.3750 | 7.2850
FXTN 20-02___|PIBD2022C021 15.0000] _11Y| _ 3/14/2022] 4016] 11.00 7.6682 | 7.4790 | 7.4009
FXTN 20-03 __|PIBD2022J033 12.7500] 12| 10/17/2022] 4233] 11.60 77275 | 7.5390 | 7.4678
FXTN 20-04 __ |PIBD2023B048 13.0000] _12Y|  2/20/2023] 4359] 11.94 77619 | 7.5738 | 7.5067
FXTN 20-05 _ |PIBD2023E054 11.8750]  13Y|  5/29/2023] 4457] 12.21 77887 | 7.6009 | 7.5369
FXTN 20-06 __|PIBD2023J068 11.3750] __13Y| 10/23/2023] 4604] 12.61 7.8289 | 7.6416 | 7.5822
FXTN 20-07 __ |PIBD2024F075 12.3750] _14Y| _ 6/3/2024] 4828 13.23 7.8901 | 7.7035 | 7.6513
FXTN 20-08 __ |PIBD2024H086 12.8750] 14| _ 8/5/2024] 4891 13.40 7.9074 | 7.7210 | 7.6707
FXTN 20-09 __ |PIBD2024K091 13.7500] _14Y| 11/11/2024] 4989 13.67 7.9341 | 7.7481 | 7.7009
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y| _ 4/14/2025] 5143] 14.09 7.9762 | 7.7907 | 7.7484
FXTN20-11 __ |PIBD2025J116 12.1250] __15Y| 10/20/2025] 5332 14.61 8.0279 | 7.8429 | 7.8067
FXTN 2501 |PIBD2525K015 18.2500] _ 15Y| 11/29/2025] 5372 14.72 8.0388 | 7.8540 | 7.8190
FXTN20-12 __ |PIBD2026A122 10.2500] _15Y| _ 1/19/2026] 5423] 14.86 8.0528 | 7.8681 | 7.8348
FXTN20-13 __ |PIBD2026L139 8.0000]  16Y|  12/7/2026] 5745| 15.74 8.1408 | 7.9571 | 7.9341
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6018| 16.49 8.2154 | 8.0326 | 8.0182
FXTN20-15 _ |PIBD2028L151 9.5000]  18Y|  12/4/2028] 6473| 17.73 8.3398 | 8.1585 | 8.1586
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 7012] 19.21 8.4871 | 8.3075 | 8.3248
FXTN 2502 |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7074] 19.38 8.5041 | 8.3247 | 8.3439
FXTN 25-03 * |PIBD2531A032 11.2500] _ 20Y| _ 1/26/2031] 7256] 19.88 8.5538 | 8.3750 | 8.4000
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y|] _ 10/5/2031] _7508] 20.57 8.5414 | 8.3574 | 8.3788
FXTN 25:05 _ |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7929] 21.72 8.5205 | 8.3279 | 8.3434
FXTN 25-06 __ |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8635| 23.66 8.4855 | 8.2784 | 8.2841
FXTN 25:07 __ |PIBD25351071 8.0000]  25Y]  9/30/2035] 8964] 24.56 8.4692 | 8.0554 | 8.2565
FXTN 25-08 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 9041| 24.77 34.926000] 8.1110 | 3:21:17 PM| 8.1116 | 8.4654 | 8.2500 | 8.2500




