Interpolated Bonds

April 25, 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 57| 0.16 1.1124 | 0.9869 | 0.9812
FXTN 07-37 PIBD0711G376 12.0000 3M 7/22/2011 87| 0.24 0.9076 | 0.7538 | 0.7402
RTB 03-06 PIID0311G065 8.5000 3M 7/31/2011 96| 0.26 0.8828 | 0.7244 | 0.7058
SPTB 10-01 SPTB10111016 15.5000 5M 9/20/2011 147 0.40 0.206437| 2.7500 9:25:05 AM| 2.7500 1.0012 | 0.8441 0.7793
FXTN 10-28 PIBD1011J288 16.5000 5M| 10/11/2011 168| 0.46 1.0500 | 0.8934 | 0.8096
FXTN 05-64 PIBD0511J642 7.2500 6M| 10/19/2011 176] 0.48 1.0686 | 0.9121 0.8212
RTB 05-05 PIID0511L054 5.8750 8M 12/6/2011 224| 0.61 1.3177 1.1585 1.0630
FXTN 04-19 PIBD0411L191 5.8750 8M| 12/13/2011 231 0.63 1.3623 1.2025 1.1086
FXTN 03-18 PIBD0312A182 5.8750 oM 1/8/2012 257 0.70 1.5279 1.3657 1.2780
SPTB 10-02 SPTB1012A021 14.0000 oM 1/31/2012 280| 0.77 1.6744 1.5102 1.4279
FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 301 0.82 5.000000| 2.0000 9:28:35 AM| 2.0000 1.8081 1.6421 1.5647
FXTN 10-29 PIBD1012D291 13.0000 1Y 4/25/2012 365| 1.00 2.2058 | 2.0306 1.9676
FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 368| 1.01 2.2207 | 2.0437 1.9811
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 463| 1.27 2.6916 | 2.4592 | 2.4073
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 480 1.32 2.7758 | 2.5335 | 2.4835
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 517 1.42 3.000000| 4.1250 9:56:33 AM| 4.1250 | 2.9592 | 2.6953 | 2.6495
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 540| 1.48 3.0732 | 2.7959 | 2.7527
FXTN 07-41 PIBD0712K413 10.5000 2Y| 11/17/2012 571 1.56 3.2268 | 2.9315 | 2.8918
FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 620| 1.70 3.4697 | 3.1458 | 3.1116
FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 622| 1.70 3.4796 | 3.1545 | 3.1206
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 677| 1.85 3.7522 | 3.3950 | 3.3673
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 687| 1.88 3.8018 | 3.4388 | 3.4122
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 701 1.92 3.8712 | 3.5000 | 3.4750
FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 750 2.05 4.0155 | 3.6519 | 3.6248
FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 795| 2.18 41480 | 3.7913 | 3.7624
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 827| 2.27 42423 | 3.8905 | 3.8603
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 897| 2.46 44485 | 4.1074 | 4.0743
FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 921 2.52 45192 | 4.1818 | 4.1477
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1007| 2.76 3.000000| 4.5500 11:44:58 AM| 4.5500 | 4.7725 | 4.4483 | 4.4107
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 1064| 2.92 49404 | 4.6250 | 4.5850
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1176| 3.22 5.0660 | 4.7917 | 4.7650
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1247| 3.42 70.000000( 4.8750 8:55:58 AM| 4.8750 | 5.1457 | 4.8973 | 4.8791
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1257| 3.44 5.1569 | 4.9122 | 4.8952
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1267| 3.47 5.1681 4.9271 49113
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1400| 3.84 5.3173 | 5.1250 | 5.1250
FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1478| 4.05 1,100.000000| 5.0000 11:23:56 AM| 5.0000 | 5.3460 | 5.1201 5.1104
FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1487| 4.07 5.3493 | 5.1196 | 5.1087
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1576| 4.32 6.011100| 5.2500 2:50:08 PM| 5.1900 | 5.3820 | 5.1140 | 5.0920
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1582| 4.33 5.3842 | 5.1136 | 5.0909
FXTN 05-69 PIBD0515K697 4.6250 5Y| 11/25/2015 1674| 4.59 54180 | 5.1079 | 5.0736
FXTN 10-38 PIBD1015L.384 10.1250 5Y| 12/15/2015 1694| 4.64 5.4253 | 5.1066 | 5.0699
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1722| 4.72 54356 | 5.1049 | 5.0646
FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1737 4.76 1.807682| 5.1000 3:37:51 PM| 5.0098 | 5.4411 5.1039 | 5.0618
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1773| 4.86 17.500000{ 5.0501 12:16:44 PM| 5.0800 | 5.4543 | 5.1017 | 5.0551




Interpolated Bonds

April 25, 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] 1800] 4.93 5.4642 | 51000 | 5.0500
FXTN 1041 |PIBD1016D416 7.0000]  55Y] 4/27/2016] 1828] 5.01 5.4926 | 5.1312 | 50832
FXTN 1042 |PIBD10161420 0.1250]  55Y|  0/4/2016] 1958] 5.36] 320590000 5.1000 | 40552 PM| 5.1002 | 5.6246 | 5.2763 | 5.2375
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1978] 5.42 1.145366] 5.0000 | 11:50:50 AM| 5.0762 | 56449 | 5.2087 | 5.2612
FXTN 1043 |PIBD1016K436 6.2500  6Y| 11/16/2016] 2031] 5.56 5.6986 | 5.3578 | 5.3241
FXTN 07-49 _ |PIBD0717C493 7.0000  6Y| 3/31/2017| 2166] 5.93] 1,688.000000] 55922 | 2:37:12PM| 55911 | 5.8356 | 5.5085 | 54842
FXTN20-01 __|PIBD2017D011 14.3750  6Y| 4/24/2017] 2190] 6.00 0.157132| 5.2500 | 12:00:43 PM| 5.2500 | 5.8600 | 55353 | 55127
RTB07-02__ |PID0717H026 6.6250]  65Y| 8/19/2017] 2307] 6.32]  108.031898] 5.8500 | 3:59:20 PM| 5.8386 | 5.9787 | 5.6658 | 56515
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2311] 6.33 10.000000] 5.9250 | 11:17:32 AM| 5.9250 | 5.9828 | 56703 | 5.6563
FXTN 0750 |PIBD0717J502 5.3750]  7Y| 10/28/2017| 2377] 6.51 30.806000] 5.8000 | 3:36:40 PM| 5.7940 | 6.0498 | 5.7440 | 5.7346
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y| 1/31/2018] 2472] 6.77] _ 600.000000] 5.8500 | 8:49:19 AM| 5.8500 | 6.1462 | 5.8500 | 58473
FXTN 10-47 __|PIBD1018K478 8.8750]  8Y| 11/20/2018] 2765] 7.58 6.2436 | 5.9865 | 59952
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2856] 7.82 16.874390] 6.1000 | 3:36:11 PM| 6.1724 | 6.2739 | 6.0289 | 6.0411
FXTN 1050 |PIBD1020B508 7.7500 Y] 2/18/2020] 3220] 8.82 6.3950 | 6.1984 | 6.2249
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3403] 9.32 6.4559 | 6.2837 | 6.3173
FXTN 1051 |PIBD10201510 6.1250] 05Y] 0/16/2020] 3431] 9.40 6.4653 | 6.2967 | 6.3315
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3522] 9.65 51.589580] 6.2000 | 3:37:12 PM| 6.1744 | 6.4955 | 6.3391 | 6.3774
RTB 10-02_* |PID1021C027 7.3750] 10|  3/3/2021] 3599] 9.86] 1,075.880000] 6.4500 | 4:00:31 PM| 64279 | 6.5212 | 6.3750 | 6.4163
FXTN 20-02 __|PIBD2022C021 15.0000 11| 3/14/2022] 3975 10.89 6.6863 | 6.5440 | 6.5810
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4192 11.48 6.7817 | 6.6415 | 6.6760
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4318 11.83 6.8370 | 6.6981 | 6.7312
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4416 12.10 6.8801 | 6.7422 | 6.7741
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4563 12.50 6.9446 | 6.8082 | 6.8385
FXTN 2007 __|PIBD2024F075 12.3750]  14Y]  6/3/2024] 4787| 13.12 7.0430 | 6.9089 | 6.9366
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4850 13.29 7.0707 | 6.9372 | 6.9642
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4948 13.56 7.1138 | 6.9812 | 7.0071
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 5102 13.98 7.1814 | 7.0504 | 7.0746
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5291 14.50 7.2644 | 7.1354 | 7.1573
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5331] 14.61 7.2820 | 7.1533 | 7.1749
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5382 14.75 7.3044 | 7.1763 | 7.1972
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5704] 15.63 7.4459 | 7.3210 | 7.3382
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5077| 16.38 7.5658 | 7.4437 | 7.4578
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6432 17.62 7.7657 | 7.6481 | 7.6571
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6971 19.10 8.0024 | 7.8903 | 7.8931
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7033 19.27 8.0297 | 7.9182 | 7.9203
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7215 19.77 8.1096 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7467 20.46 8.0085 | 7.9788 | 7.9825
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7888 21.61 8.0799 | 7.9434 | 7.9533
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8594] 23.55 8.0487 | 7.8840 | 7.9043
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8923 24.45 5.700000 7.8000 | 3:14:35 PM| 7.8000 | 8.0342 | 7.8563 | 7.8815
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 9000] 24.66]  1,333.785000] 7.9000 | 4:06:06 PM| 7.8765 | 8.0308 | 7.8498 | 7.8761




