Interpolated Bonds

April 20, 2011
nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2

FXTN 0563 |PIBD0511F638 106250 M| 6/22/2011] 58] 0.16 1.1748 | 0.6834 | 0.6825
FXTN 07-37 __|PIBD0711G376 12.0000  3M| 7/22/2011] 88| 0.24 0.9788 | 0.6785 | 0.6789
RTB03-06 _ |PID0311GO65 85000 aM| 7/31/2011] 97| o0.27 1.000000] 1.7500 | 2:24:47 PM| 1.7500 | 0.9535 | 0.6809 | 0.6815
SPTB 10-01 __[SPTB10111016 15,5000 5M|  9/20/2011] _ 148] 0.41 1.0470 | 07219 | 0.7231
FXTN 1028 |PIBD1011J288 16.5000  5M| 10/11/2011] _ 169] 0.46 1.0854 | 0.7387 | 0.7403
FXTN 0564 |PIBD0511J642 7.2500  6M| 1019/2011] 177] o0.48 11001 | 0.7452 | 0.7468
RTB 0505 |PIID0511L054 58750  8M|  12/6/2011] 225] 0.62 1.3377 | 0.9385 | 0.9933
FXTN 0419 |PIBDO411L191 58750  8M| 12/13/2011] 232] 0.64 1.3814 | 0.9760 | 1.0417
FXTN 0318 |PIBD0312A182 58750  oM|  1/8/2012] 258] 0.71 15434 | 1.1153 | 1.2215
SPTB 10-02__ |SPTB1012A021 14.0000]  oM| 1/31/2012] _281] 0.77 16868 | 1.2385 | 1.3806
FXTN 0565 |PIBD0512B658 5.7500]  10M| 2/21/2012] 302] 0.83 18177 | 1.3509 | 1.5258
FXTN 1020 |PIBD1012D291 13.0000  1Y] 4/25/2012] 366] 1.00 2.2000 | 1.6933 | 1.9518
FXTN 07-39 __|PIBD0712D395 11.5000] 15Y] 4/28/2012]  369] 1.01 2.2244 | 1.7092 | 1.9654
RTB 0506 |PIID0512H067 71250 15Y]  @/1/2012] 464] 1.27 1.594000] 2.6250 | 3:02:20 PM| 26250 | 2.7116 | 2.2124 | 2.3968
FXTN 07-40___|PIBD0712H408 11.3750] 15Y] 8H®/2012] 481] 1.32 2.7988 | 2.3025 | 24740
RTB03-07 _|PIID03121070 5.2500] 15Y| 0/24/2012] 518] 1.42 9.073200 3.0000 | 2:50:02 PM| 3.5520 | 2.9886 | 24985 | 2.6420
FXTN 10-30___|PIBD1012J302 12.1250] 15Y] 10/77/2012] 541] 1.48 1.797000] 26250 | 2:48:43 PM| 26250 | 3.1065 | 2.6203 | 2.7464
FXTN 07-41 __|PIBDO712K413 10.5000]  2Y| 11/7/2012] 572 157 3.2655 | 2.7846 | 28872
FXTN 07-42 __|PIBDO713A421 9.0000]  2Y]  1/5/2013] 621] 1.70 3.5169 | 3.0441 | 3.1097
FXTN 0319 _ |PIBD0313A199 52500  2Y|  1/7/2013] 23] 1.71 10.915065 3.3750 | 11:03:18 AM| 3.3750 | 3.5271 | 3.0547 | 3.1188
FXTN 07-43 __|PIBD0713C438 87500 2]  3/32013] 678] 1.86 49.650000] 35000 | 11:46:26 AM| 3.5000 | 3.8092 | 3.3461 | 3.3685
FXTN 0566 |PIBD0513C664 6.6250 Y| 3/13/2013] 88| 1.88 3.8605 | 3.3990 | 3.4139
FXTN 10-31_* |PIBD1013C316 12.7500  2Y| 3/27/2013] 702] 1.92 3.9323 | 3.4732 | 34775
FXTN 10-32___|PIBD1013E320 11.7500] 25Y]  5/45/2013]  751] 2.06 4.0608 | 3.6218 | 36251
FXTN 07-44___|PIBDO713F446 9.6250] 25Y]  6/29/2013] 798| 2.18 4.1787 | 3.7583 | 3.7607
RTB 0507 |PID0513G075 9.0000] 25Y] 7/31/2013] _s28] 2.27 4.2626 | 3.8553 | 3.8572
FXTN 10-33 __|PIBD1013J337 11.0000] 25Y] 10/9/2013] 98] 2.46 4.4461 | 4.0676 | 4.0681
FXTN 07-45 _|PIBDO0713K457 71250 3Y] 11/2/2013] _922] 253 4.5090 | 4.1404 | 4.1405
FXTN 0567 |PIBD0514A673 6.2500]  3Y| 1/27/2014] 1008] 2.76]  569.203500] 45750 | 4:07:30 PM| 45714 | 4.7344 | 4.4012 | 4.3996
FXTN 10-34 * |PIBD1014C341 12.3750]  3Y|  3/25/2014] 1065] 2.92 4.8838 | 4.5741 | 45714
FXTN 10-35 _|PIBD1014G356 12.7500] 35Y| 7/15/2014] 1177] 3.22 5.0476 | 4.7827 | 4.7459
RTB05-08 |PIID0514080 6.2500]  35Y| 0/24/2014] 1248] 3.42|  474.654000] 4.8750 | 4:12:33 PM| 4.8831 | 5.1513 | 4.9150 | 4.8566
FXTN 07-46 __|PIBD0714J466 6.5000]  35Y|  10/4/2014] 1258] 3.45 5.1660 | 4.9336 | 4.8722
SPTB 10-03 _ |SPTB1014J037 12.2500]  3.5Y| 10/14/2014] 1268] 3.47 5.1806 | 4.9522 | 4.8877
FXTN 10-36 _* |PIBD1015B367 12.3750]  4Y|  2/24/2015] 1401] 3.84 5.3750 | 5.2000 | 5.0950
FXTN 0568 |PIBDO515E685 6.3750]  45Y|  513/2015] 1479] 4.05 5.4114 | 5.1622 | 50763
FXTN 07-47 __|PIBDO715E477 8.3750]  45Y|  522/2015] 1488] 4.08 5.4156 | 5.1579 | 5.0742
RTB 0509 |PID0515H097 5.8750]  45Y|  8/19/2015] 1577] 4.32 0.050000| 5.3500 | 3:42:58 PM| 5.3500 | 5.4571 | 5.1148 | 5.0529
FXTN 10-37 ___|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1583] 4.34 54599 | 5.1118 | 50515
FXTN 0569 |PIBD0515K697 4.6250 Y| 11/25/2015] 1675] 4.59 5.5028 | 5.0673 | 5.0294
FXTN 10-38 ___|PIBD1015L384 10.1250  5Y| 12/15/2015] 1695] 4.64 5.5121 | 5.0576 | 5.0247
FXTN 10-39 __|PIBD1016A393 9.2500]  5Y| 1/12/2016] 1723] 4.72 5.5252 | 5.0440 | 5.0180
FXTN 07-48 __|PIBD0716A488 7.0000 Y| 1/27/2016] 1738] 4.76] _ 472.067000] 4.9750 | 3:56:45 PM| 4.0954 | 5.5322 | 5.0368 | 5.0144
RTB05-10 _ |PID0516C107 6.0000] 5]  3/3/2016] 1774 4.86 28.701300] 5.0550 | 2:35:42 PM| 5.0642 | 55489 | 5.0193 | 5.0058
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FXTN 10-40_* |PIBD1016C407 75000 5Y| 3/30/2016] 1801] 4.93 5.5615 | 5.0063 | 4.9993
FXTN 1041 |PIBD1016D416 7.0000]  55Y] 4/27/2016] 1829] 5.01 5.5869 | 5.0477 | 5.0408
FXTN 1042 |PIBD10161420 9.1250]  55Y|  9/4/2016] 1950] 5.37]  500.856000] 5.1000 | 4:04:15 PM| 5.0998 | 5.7044 | 5.2399 | 5.2334
RTB 07-01 PID07161018 7.0000]  55Y] o0/24/2016] 1979] 5.42 2.500000] 5.0750 | 11:23:14 AM| 5.0750 | 5.7225 | 5.2695 | 5.2630
FXTN 1043 |PIBD1016K436 6.2500  6Y| 11/16/2016] 2032] 5.7 5.7704 | 53479 | 53416
FXTN 07-49 _ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2167] 5.94 1,655.000000] 5.6008 | 2:04:30 PM| 55954 | 5.8925 | 5.5475 | 55416
FXTN20-01 __|PIBD2017D011 14.3750 Y| 4/24/2017] 2191] 6.00 15.000000] 5.8750 | 8:55:33 AM| 5.8750 | 5.9142 | 55830 | 55772
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2308] 6.32 6.0200 | 5.7560 | 5.7505
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2312] 6.33 65.000000] 6.2000 | 11:49:58 AM| 6.1420 | 6.0236 | 5.7619 | 5.7564
FXTN 0750 |PIBD0717J502 53750 7Y| 10/28/2017| 2378] 6.52 6.0833 | 5.8595 | 58542
FXTN 10-45 * |PIBD1018A451 5.8750  7Y| 1/31/2018] 2473] 6.78 11.010000] 5.8500 | 11:15:11 AM| 5.8044 | 6.1692 | 6.0000 | 5.9950
FXTN 10-47 __|PIBD1018K478 8.8750]  8Y| 11/20/2018] 2766] 7.58 6.2821 | 6.0973 | 6.0976
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2857] 7.83 48.000000] 6.1500 | 11:07:50 AM| 6.1750 | 6.3172 | 6.1275 | 6.1295
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/1#8/2020] 3221] 8.82 60.000000] 6.3500 | 8:55:40 AM| 6.3500 | 6.4574 | 6.2484 | 6.2570
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3404] 9.33 2.200000] 6.5000 | 3:47:15 PM| 6.4091 | 6.5279 | 6.3091 | 6.3211
FXTN 1051 |PIBD10201510 6.1250] 95Y] 0/16/2020] 3432] 9.40 6.5387 | 6.3184 | 6.3309
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3523] 9.65]  100.774600] 6.2150 | 351:14PM| 6.1672 | 6.5738 | 6.3486 | 6.3628
RTB 10-02_* |PID1021C027 7.3750] 10|  3/3/2021] 3600] 0.86] 1,424.964000] 6.3750 | 4:09:44 PM| 6.4055 | 6.6035 | 6.3742 | 6.3898
FXTN 20-02 __|PIBD2022C021 15.0000 11| 3/14/2022] 3976 10.89 6.7581 | 6.5225 | 6.5364
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4193 11.49 6.8473 | 6.6080 | 6.6210
FXTN 2004 |PIBD2023B048 13.0000]  12Y] 2/20/2023] 4319 11.83 6.8991 | 6.6577 | 6.6702
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4417| 12.10 6.9394 | 6.6963 | 6.7084
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4564 12.50 6.9999 | 6.7543 | 6.7657
FXTN 2007 __|PIBD2024F075 12.3750]  14Y]  6/3/2024] 4788 13.12 7.0920 | 6.8426 | 6.8531
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4851 13.29 7.1179 | 6.8675 | 6.8777
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4949] 13.56 7.1582 | 6.9061 | 6.9159
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 5103 13.98 7.2215 | 6.9668 | 6.9759
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5292 14.50 7.2992 | 7.0414 | 7.0496
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5332] 14.61 7.3157 | 7.0671 | 7.0652
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5383 14.75 7.3366 | 7.0772 | 7.0851
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5705] 15.63 7.4691 | 7.2042 | 7.2107
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5078 16.38 7.5813 | 7.3119 | 7.3172
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6433 17.62 7.7684 | 7.4913 | 7.4946
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6972] 19.10]  226.000000] 7.8000 | 11:05:53 AM| 7.8000 | 7.9901 | 7.7038 | 7.7048
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7034] 19.27 8.0155 | 7.7282 | 7.7290
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7216 19.77 8.0004 | 7.8000 | 7.8000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7468 20.46 8.0800 | 7.8020 | 7.8023
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7889 21.61 8.0627 | 7.8053 | 7.8061
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8595] 23.55 8.0336 | 7.8108 | 7.8125
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8924 24.45 7.440000] 7.8000 | 2:32:41 PM| 7.8000 | 8.0201 | 7.8134 | 7.8155
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 9001| 24.66]  687.273000] 7.8000 | 3:52:40 PM| 7.8163 | 8.0169 | 7.8140 | 7.8162




