Interpolated Bonds

April 19, 2011
Instrument , Last . W. Ave
Name ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) Yield Traded Time Yid PDSI-F | PDSI-R1 | PDSI-R2

FXTN 05-63 PIBD0511F638 10.6250 2M 6/22/2011 63| 0.17 1.1933 1.0750 | 0.9713
FXTN 07-37 PIBD0711G376 12.0000 3M 7/22/2011 93] 0.25 1.0523 | 0.9044 | 0.6742
RTB 03-06 PIID0311G065 8.5000 4M 7/31/2011 102 0.28 22.000000( 1.5000 11:23:59 AM| 1.5000 1.0716 | 0.9242 | 0.7020
SPTB 10-01 SPTB10111016 15.5000 5M 9/20/2011 153 0.42 1.1804 1.0363 | 0.8601
FXTN 10-28 PIBD1011J288 16.5000 5M| 10/11/2011 174 0.48 1.2252 1.0824 | 0.9252
FXTN 05-64 PIBD0511J642 7.2500 6M| 10/19/2011 182| 0.50 1.2423 1.1000 | 0.9500
RTB 05-05 PIID0511L054 5.8750 8M 12/6/2011 230| 0.63 1.4795 1.3192 1.2087
FXTN 04-19 PIBD0411L191 5.8750 8M| 12/13/2011 237| 0.65 1.5141 1.3512 1.2465
FXTN 03-18 PIBD0312A182 5.8750 oM 1/8/2012 263| 0.72 1.6425 1.4699 1.3866
SPTB 10-02 SPTB1012A021 14.0000 10M 1/31/2012 286| 0.78 1.7562 1.5749 1.5106
FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 307| 0.84 1.8599 1.6709 1.6238
FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 371 1.02 2.1802 1.9657 1.9631
FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 374 1.02 1.000000| 2.1250 3:20:59 PM| 2.1250 | 2.1967 1.9805 1.9768
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 469| 1.28 2.7211 2.4497 | 2.4113
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 486| 1.33 2.8149 | 2.5336 | 2.4891
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 523| 1.43 0.400000| 4.0000 3:20:05 PM| 3.7495 | 3.0191 2.7164 | 2.6583
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 546| 1.50 3.1460 | 2.8299 | 2.7636
FXTN 07-41 PIBD0712K413 10.5000 2Y| 11/17/2012 577 1.58 3.3171 2.9830 | 2.9054
FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 626| 1.72 3.5876 | 3.2250 | 3.1295
FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 628| 1.72 23.192900( 4.0000 2:15:35 PM| 3.6434 | 3.5986 | 3.2349 | 3.1386
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 683| 1.87 16.300000| 3.1250 3:21:44 PM| 3.2513 | 3.9022 | 3.5065 | 3.3902
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 693| 1.90 3.9573 | 3.5559 | 3.4360
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 707 1.94 4.0346 | 3.6250 | 3.5000
FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 756| 2.07 0.950000| 4.6000 11:05:28 AM| 4.6000 | 4.1574 | 3.7634 | 3.6503
FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 801 2.19 42702 | 3.8904 | 3.7882
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 833| 2.28 2.590000| 4.7000 11:08:38 AM| 4.7000 | 4.3503 | 3.9808 | 3.8864
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 903| 2.47 8.300000| 4.6000 9:02:01 AM| 4.6000 | 4.5258 | 4.1784 | 4.1010
FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 927| 2.54 45859 | 4.2462 | 4.1746
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1013 2.78 2,028.704000| 4.6200 3:54:20 PM| 4.6131 4.8014 | 4.4890 | 4.4383
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 1070 2.93 49442 | 4.6500 | 4.6131
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1182| 3.24 5.1782 | 4.9333 | 4.7754
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1253| 3.43 108.500000( 5.1000 11:52:22 AM| 4.9940 | 5.3265 | 5.1129 | 4.8783
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1263| 3.46 8.958000| 4.8750 2:53:52 PM| 5.0982 | 5.3474 | 5.1382 | 4.8928
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1273| 3.49 5.3683 | 5.1635 | 4.9073
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1406| 3.85 5.6462 | 5.5000 | 5.1000
FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1484| 4.07 5.6825 | 5.5000 | 5.1146
FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1493| 4.09 5.6867 | 5.5000 | 5.1163
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1582| 4.33 2.914000| 4.9500 2:40:36 PM| 5.0334 | 5.7282 | 5.5000 | 5.1330
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1588| 4.35 5.7310 | 5.5000 | 5.1341
FXTN 05-69 PIBD0515K697 4.6250 5Y| 11/25/2015 1680| 4.60 5.7739 | 5.5000 | 5.1514
FXTN 10-38 PIBD1015L.384 10.1250 5Y| 12/15/2015 1700 4.66 5.7833 | 5.5000 | 5.1551
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1728| 4.73 5.7963 | 5.5000 | 5.1604
FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1743| 4.78 40.000000( 4.9500 10:14:31 AM| 4.9500 | 5.8033 | 5.5000 | 5.1632
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1779 4.87 2.018000| 5.5000 11:08:36 AM| 5.0245 | 5.8201 5.5000 | 5.1699




Interpolated Bonds

April 19, 2011
nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2

FXTN 10-40_* |PIBD1016C407 75000 5Y| 3/30/2016] 1806] 4.95 5.8327 | 55000 | 5.1750
FXTN 1041 |PIBD1016D416 7.0000]  55Y] 4/27/2016] 1834] 5.02 5.8506 | 5.5135 | 5.2047
FXTN 1042 |PIBD10161420 0.1250]  55Y|  0/4/2016] 1964] 5.38]  1,020.000000] 5.1000 | 3:49:17 PM| 5.1005 | 5.9340 | 5.5764 | 53425
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1984] 5.44 0.369000] 5.0500 | 11:16:29 AM| 5.0500 | 5.9468 | 55861 | 5.3637
FXTN 1043 |PIBD1016K436 6.2500  6Y| 11/16/2016] 2037] 5.8 5.9808 | 5.6117 | 54198
FXTN 07-49 _ |PIBD0717C493 7.0000]  6Y] 31/2017] 2i172] 5.95 70.000000] 55800 | 10:27:43 AM| 56085 | 6.0673 | 56770 | 5.5629
FXTN20-01 __|PIBD2017D011 14.3750]  6.5Y|  4/24/2017| 2196] 6.02 6.0827 | 5.6886 | 55884
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2313] 6.34 8.000000| 5.7000 | 3:54557 PM| 5.6750 | 6.1577 | 5.7452 | 5.7124
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2317] 6.35 6.1603 | 5.7471 | 5.7166
FXTN 0750 |PIBD0717J502 53750 7Y| 10/28/2017| 2383] 6.53 6.2026 | 5.7791 | 5.7866
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y| 1/31/2018] 2478] 6.79]  200.200000] 5.8000 | 2:40:32 PM| 5.8873 | 6.2635 | 5.8250 | 58873
FXTN 10-47 __|PIBD1018K478 8.8750]  8Y| 11/20/2018] 2771] 7.59 6.3645 | 5.9550 | 6.0074
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2862] 7.84 32.455000] 65550 | 2:46:25 PM| 6.5374 | 6.3958 | 5.0954 | 6.0448
FXTN 1050 |PIBD1020B508 7.7500  9ov] 2/18/2020] 3226] 8.84 56.000000] 6.2500 | 2:51:28 PM| 6.4284 | 65213 | 6.1570 | 6.1941
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3409] 0.34 6.5844 | 6.2382 | 6.2691
FXTN 1051 |PIBD10201510 6.1250] 05Y| 0/16/2020] 3437] 9.42 20.000000] 6.2500 | 2:45:01 PM| 6.2500 | 6.5940 | 6.2506 | 6.2806
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3528] 0.67]  158.136850] 6.2500 | 3:58:12 PM| 6.2718 | 6.6254 | 6.2910 | 6.3179
RTB 10-02_* |PID1021C027 7.3750] 10|  3/3/2021] 3605] 9.88]  593.016000] 6.5000 | 3:08:03 PM| 6.3702 | 6.6519 | 6.3252 | 6.3495
FXTN 20-02 __|PIBD2022C021 15.0000]  11Y]  3/14/2022] 3981] 10.91 6.8075 | 6.4993 | 6.5211
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4198 11.50 6.8973 | 6.5998 | 6.6202
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4324 11.85 6.9494 | 6.6582 | 6.6777
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4422 12.12 6.9900 | 6.7036 | 6.7224
FXTN 2006 |PIBD2023J068 11.3750] _ 13Y| 10/23/2023] 4569| 12.52 7.0508 | 6.7717 | 6.7895
FXTN 2007 __|PIBD2024F075 12.3750]  14Y]  6/3/2024] 4793 13.13 7.1435 | 6.8754 | 6.8917
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4856 13.30 7.1695 | 6.9046 | 6.9205
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4954] 13.57 7.2101 | 6.9500 | 6.9652
FXTN20-10 __|PIBD2025D103 12.1250]  14Y| _ 4/14/2025] 5108 13.99 7.2738 | 7.0213 | 7.0355
FXTN20-11 __|PIBD2025J116 12.1250]  15Y| 10/20/2025] 5297 14.51 7.3520 | 7.1089 | 7.1218
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5337 14.62 7.3686 | 7.1274 | 7.1401
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5388| 14.76 7.3897 | 7.1510 | 7.1633
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5710 15.64 7.5229 | 7.3002 | 7.3103
FXTN 2014 |PIBD20271140 8.6250  17Y]  9/6/2027] 5983 16.39 7.6358 | 7.4266 | 7.4349
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6438 17.64 7.8241 | 7.6373 | 7.6426
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6977 19.12 8.0471 | 7.8870 | 7.8886
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7039] 19.28 8.0728 | 7.9157 | 7.9169
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7221 19.78 8.1481 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7473| 20.47 8.1374 | 7.9704 | 7.9722
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7894 21.63 8.1195 | 7.9208 | 7.9258
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8600] 23.56 8.0895 | 7.8378 | 7.8480
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8929 24.46 15.000000] 7.8000 | 11:34:35 AM| 7.8000 | 8.0756 | 7.7991 | 7.8118
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 9006] 24.67]  128.470000] 7.8750 | 3:53:40 PM| 7.8037 | 8.0723 | 7.7900 | 7.8033




