Interpolated Bonds

March 25, 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]  <1M| _ 4/15/2011 18] 0.05 2.9062 | 2.8310 | 2.8310
FXTN 0563 |PIBD0511F638 10.6250 3M| 6/22/2011 86] 0.24 14022 | 1.0094 | 0.9897
FXTN 07-37 __|PIBD0711G376 12.0000 aM| 7/22/2011] __116] 0.32 14455 | 1.0741 | 1.0137
RTB 03-06 PIID0311G065 8.5000 aM| 7/31/2011] 125 0.34 0.500000] 4.0000 | 9:42:53 AM| 4.0000 | 1.4626 | 1.1126 | 1.0374
SPTB 10-01 __ |SPTB10111016 15.5000 5M|  9/20/2011] __176] 0.48 0.571783] 3.1000 | 9:14:43 AM| 3.1000 | 1.5593 | 1.3308 | 1.1715
FXTN 1028 |PIBD1011J288 16.5000 7M| 10/11/2011] __197] 0.54 16327 | 1.4369 | 1.2592
FXTN 05-64 __ |PIBD0511J642 7.2500 7M| 10/19/2011] _ 205] 0.56 16928 | 1.4928 | 1.3235
RTB 05-05 PIID0511L054 5.8750 8M|  12/6/2011] 253 0.69 2.0533 | 1.8283 | 1.7096
FXTN 0419 __ |PIBD0411L191 5.8750 oM| 12/13/2011] _ 260] 0.71 21058 | 1.8772 | 1.7659
FXTN 03-18 __ |PIBD0312A182 58750  10M 1/8/2012] _ 286] 0.78 2.3011 | 2.0589 | 1.9750
SPTB 10-02 __|SPTB1012A021 14.0000] _10M| _ 1/31/2012] _ 309] 0.85 2.4738 | 2.2197 | 2.1600
FXTN 0565 _ |PIBD0512B658 57500  11M| _ 2/21/2012] 330 0.90 2.6315 | 2.3664 | 2.3289
FXTN 10-29 __ |PIBD1012D291 13.0000] _1.5Y|  4/25/2012]  394] 1.08 3.0125 | 2.7277 | 2.7214
FXTN 07-39 __|PIBD0712D395 1150000 1.5Y| _ 4/28/2012] _ 397] 1.09 3.0265 | 2.7413 | 2.7350
RTB 05-06 PIID0512H067 71250 1.5Y] _ 8/1/2012]  492] 1.35 3.4697 | 3.1717 | 3.1672
FXTN 07-40 __|PIBD0712H408 11.3750] _1.5Y|  8/18/2012] _ 509] 1.39 5.557000] 3.9500 | 2:21:51 PM| 3.9500 | 3.5490 | 3.2487 | 3.2446
RTB 03-07 PIID03121070 52500  1.5Y]  9/24/2012] 546 1.50 6.045000] 4.6000 | 2:30:22 PM| 4.3108 | 3.7216 | 3.4163 | 3.4129
FXTN 10-30 __|PIBD1012J302 12.1250 2Y[ 10/17/2012]  569] 1.56 3.8289 | 3.5206 | 3.5175
FXTN 07-41 __ |PIBD0712K413 10.5000 2Y[ 11/17/2012] _600] 1.64 3.9735 | 3.6610 | 3.6586
FXTN 0742 |PIBD0713A421 9.0000 2Y[ 1/5/2013] 649] 1.78 42021 | 3.8830 | 3.8815
FXTN 0319 |PIBD0313A199 5.2500 2Y[ 1/772013] _651] 1.78 2.000000] 3.7500 | 10:40:27 AM| 3.7500 | 4.2115 | 3.8921 | 3.8906
FXTN 0743 |PIBD0713C438 8.7500 oY 3/372013] _706] 1.93 4.4680 | 4.1413 | 4.1408
FXTN 0566 |PIBD0513C664 6.6250 2Y[ 3/13/2013] _716] 1.96 45147 | 4.1866 | 4.1863
FXTN 10-31 _* |PIBD1013C316 12.7500 2Y[ 3/27/2013] _730] 2.00 4.5800 | 4.2500 | 4.2500
FXTN 10-32___|PIBD1013E320 11.7500] _ 2.5Y|  5/15/2013] _ 779] 2.13 4.6738 | 4.3576 | 4.3559
FXTN 07-44 __ |PIBD0713F446 9.6250]  2.5Y]  6/29/2013] _ 824] 2.26 47600 | 4.4563 | 4.4531
RTB 05-07 PIID0513G075 9.0000] 2.5Y]  7/31/2013] _ 856] 2.35 4.8212 | 45266 | 4.5223
FXTN 10-33 __|PIBD1013J337 11.0000 3Y[  10/9/2013] 926] 2.54 4.9553 | 4.6802 | 4.6736
FXTN 07-45 __ |PIBD0713K457 7.1250 3Y[ 11/272013]  950] 2.60 5.0012 | 4.7329 | 4.7254
FXTN 0567 |PIBD0514A673 6.2500 3Y[ 1/27/2014] 1036] 2.84] 11,479.830000] 5.0150 | 4:13:25 PM| 5.0344 | 5.1659 | 4.9217 | 4.9113
FXTN 10-34 _* |PIBD1014C341 12.3750 3Y|  3/25/2014] 1093] 2.99 52750 | 5.0468 | 5.0344
FXTN 10-35 __|PIBD1014G356 12.7500] _ 3.5Y| _ 7/15/2014] 1205] 3.30 55135 | 5.2388 | 5.2170
RTB 05-08 PIID05141080 6.2500]  3.5Y|  9/24/2014] 1276] 3.50] _ 2,115.406000] 55500 | 4:14:18 PM| 55896 | 5.6646 | 5.3604 | 5.3328
FXTN 07-46 __|PIBD0714J466 6.5000 4Y[ 10/4/2014]  1286] 3.52]  3,084.000000] 5.5500 | 4:13:11 PM| 55822 | 56859 | 5.3776 | 5.3491
SPTB 10-03 __ |SPTB1014J037 12.2500 4Y[ 10/14/2014]  1296] 3.55 57072 | 5.3947 | 5.3654
FXTN 10-36_* |PIBD1015B367 12.3750 aY[ 2/24/2015] 1429] 3.92 59904 | 5.6226 | 55822
FXTN 0568 |PIBD0515E685 6.3750] _ 45Y|  5/13/2015] 1507] 4.13] _ 1,102.683000] 5.6500 | 4:09:43 PM| 56658 | 59952 | 5.6589 | 5.6226
FXTN 07-47 __|PIBD0715E477 8.3750]  4.5Y]  5/22/2015] 1516 4.15 270.000000] 5.7000 | 3:44:29 PM| 5.7055 | 5.9958 | 5.6631 | 5.6272
RTB 05-09 PIID0515H097 5.8750]  4.5Y]  8/19/2015] 1605 4.40 152.000000] 5.7250 | 11:14:28 AM| 5.7080 | 6.0013 | 5.7045 | 5.6732
FXTN 10-37 __|PIBD1015H370 11.8750]  4.5Y|  8/25/2015] 1611] 4.41 6.0016 | 5.7073 | 5.6763
FXTN 0569 |PIBD0515K697 4.6250 5Y[ 11/25/2015] 1703] 4.67 6.0073 | 5.7501 | 5.7239
FXTN 10-38 __|PIBD1015L384 10.1250 5Y[  12/15/2015] 1723] 4.72 6.0086 | 5.7594 | 5.7343
FXTN 10-39 __|PIBD1016A393 9.2500 5Y[ 1/12/2016] 1751] 4.80 6.0103 | 5.7724 | 5.7487
FXTN 07-48 __ |PIBD0716A488 7.0000 5Y[ 1/27/2016] 1766] 4.84] 3,073.827804] 5.6650 | 4:11:15PM| 5.7738 | 6.0112 | 5.7794 | 5.7565
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RTB05-10 * |PIID0516G107 6.0000 5Y[ 3/372016] 1802] 4.94 174.801000] 5.7150 | 3:52:18 PM| 5.8035 | 6.0135 | 5.7961 | 5.7751
FXTN 1040 |PIBD1016C407 75000  55Y|  3/30/2016] 1829 5.01 6.0467 | 5.8281 | 5.8050
FXTN 1041 |PIBD1016D416 7.0000]  55Y]  4/27/2016] 1857 5.09 6.0811 | 5.8613 | 5.8361
FXTN 1042 |PIBD10161420 9.1250]  55Y| _ 9/4/2016] 1987] 5.44] _ 3,008.678000] 5.7250 | 4:02:14 PM| 5.8072 | 6.2410 | 6.0155 | 5.9802
RTB 07-01 PIID07161018 7.0000]  55Y]  9/24/2016] 2007 5.50 105.655608] 6.0000 | 10:57:56 AM| 6.0432 | 6.2656 | 6.0392 | 6.0024
FXTN 1043 |PIBD1016K436 6.2500 6Y|  11/16/2016] 2060] 5.64 6.3307 | 6.1021 | 6.0611
FXTN 07-49 __ |PIBD0717C493 7.0000]  6.5Y|  3/31/2017] 2195] 6.01] _ 1,100.000000] 6.1500 | 10:24:36 AM| 6.1500 | 6.4968 | 6.2621 | 6.2108
FXTN 20-01 __|PIBD2017D011 14.3750]  6.5Y|  4/24/2017] 2219] 6.08 14.403103] 6.1250 | 10:38:30 AM| 6.1164 | 6.5263 | 6.2906 | 6.2374
RTB 07-02 PIID0717H026 6.6250]  6.5Y]  8/19/2017] 2336] 6.40 107.709323| 6.2988 | 3:14:09 PM| 6.2923 | 6.6702 | 6.4293 | 6.3671
FXTN 10-44 __ |PIBD1017H447 7.7500]  6.5Y|  8/23/2017] 2340] 6.41 6.6751 | 6.4341 | 6.3715
FXTN 07-50 __ |PIBD0717J502 5.3750 7Y[ 10/28/2017]  2406] 6.59 4.000000] 6.0500 | 3:04:10 PM| 6.0500 | 6.7562 | 6.5123 | 6.4447
FXTN 10-45 * |PIBD1018A451 5.8750 7Y[ 1/31/2018] 2501] 6.85 6.8731 | 6.6250 | 6.5500
FXTN 1047 |PIBD1018K478 8.8750 8Y| 11/20/2018] 2794] 7.65 6.9912 | 6.7489 | 6.6779
FXTN 1048 |PIBD1019B485 7.8750 8Y|  2/19/2019] 2885] 7.90 7.0278 | 6.7874 | 6.7176
FXTN 10-50 __|PIBD1020B508 7.7500 oY[  2/18/2020] 3249] 8.90 71746 | 6.9414 | 6.8766
RTB 10-01 PIID1020H015 7.2500]  9.5Y] _ 8/19/2020] 3432] 9.40 140.525000] 6.9991 | 3:18:07 PM| 6.9997 | 7.2483 | 7.0188 | 6.9564
FXTN 1051 |PIBD10201510 6.1250]  9.5Y] _ 9/16/2020] 3460] 9.48 7.2596 | 7.0307 | 6.9687
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3551] 9.73 7.2963 | 7.0692 | 7.0084
RTB 10-02__* |PIID1021C027 7.3750] _10Y] _ 3/3/2021] 3628| 9.94 548.900000] 7.0000 | 4:14:19 PM| 7.0420 | 7.3273 | 7.1017 | 7.0420
FXTN 20-02___|PIBD2022C021 15.0000] _11Y| _ 3/14/2022] 4004] 10.97 7.4257 | 7.2055 | 7.1520
FXTN 20-03 __|PIBD2022J033 12.7500] _12Y| 10/17/2022] 4221] 11.56 7.4824 | 7.0654 | 7.2155
FXTN 20-04 __ |PIBD2023B048 13.0000] _ 12Y|  2/20/2023] 4347 11.91 75154 | 7.3002 | 7.2524
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4445] 12.18 75410 | 7.3273 | 7.2811
FXTN 20-06 __|PIBD2023J068 11.3750] _13Y| 10/23/2023] 4592] 12.58 75794 | 7.3679 | 7.3241
FXTN 20-07 __ |PIBD2024F075 12.3750] 14| 6/3/2024] 4816] 13.19 7.6380 | 7.4297 | 7.3896
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 4879] 13.37 7.6545 | 7.4471 | 7.4080
FXTN 20-09 __ |PIBD2024K091 13.7500] _14Y| 11/11/2024] 4977] 13.64 7.6801 | 7.4742 | 7.4367
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y| _ 4/14/2025] 5131] 14.06 77204 | 7.5167 | 7.4818
FXTN20-11 __ |PIBD2025J116 12.1250] __15Y| 10/20/2025] 5320] 14.58 7.7699 | 7.5688 | 7.5371
FXTN 2501 |PIBD2525K015 18.2500] _ 15Y| 11/29/2025] 5360] 14.68 77803 | 7.5799 | 7.5488
FXTN20-12 __ |PIBD2026A122 10.2500] _ 15Y| _ 1/19/2026] 5411] 14.82 77937 | 7.5940 | 7.5637
FXTN20-13 __ |PIBD2026L139 8.0000]  16Y|  12/7/2026] 5733] 15.71 7.8779 | 7.6829 | 7.6579
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 6006] 16.45 7.9493 | 7.7582 | 7.7378
FXTN20-15 _ |PIBD2028L151 9.5000]  18Y|  12/4/2028] 6461] 17.70 8.0683 | 7.8838 | 7.8709
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] _7000] 19.18 8.2093 | 8.0326 | 8.0286
FXTN 2502 |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7062] 19.35 8.0255 | 8.0498 | 8.0468
FXTN 25-03 * |PIBD2531A032 11.2500]  20Y|  1/26/2031] 7244] 19.85 8.2731 | 8.1000 | 8.1000
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y]  10/5/2031] _7496] 20.54 8.2516 | 8.0877 | 8.0865
FXTN 25:05 _ |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7917] 21.69 8.2158 | 8.0671 | 8.0640
FXTN 25-06 __ |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8623| 23.62 8.1557 | 8.0326 | 8.0262
FXTN 25:07 __ |PIBD25351071 8.0000]  25Y]  9/30/2035] 8952] 24.53 8.1277 | 8.0166 | 8.0086
FXTN 25-08 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 9029] 24.74]  2,778.683000] 7.9750 | 4:13:20 PM| 8.0045 | 8.1212 | 8.0128 | 8.0045




