Interpolated Bonds

April 26, 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 56| 0.15 1.1212 | 0.9812 | 0.9812
FXTN 07-37 PIBD0711G376 12.0000 3M 7/22/2011 86| 0.24 0.8986 | 0.7402 | 0.7402
RTB 03-06 PIID0311G065 8.5000 3M 7/31/2011 95| 0.26 17.800000| 1.5000 2:38:59 PM| 1.5000 | 0.8709 | 0.7065 | 0.7065
SPTB 10-01 SPTB10111016 15.5000 5M 9/20/2011 146 0.40 0.9908 | 0.7896 | 0.7896
FXTN 10-28 PIBD1011J288 16.5000 5M| 10/11/2011 167| 0.46 1.0402 | 0.8239 | 0.8239
FXTN 05-64 PIBD0511J642 7.2500 6M| 10/19/2011 175 0.48 1.0590 | 0.8369 | 0.8369
RTB 05-05 PIID0511L054 5.8750 8M 12/6/2011 223| 0.61 1.2990 1.0782 1.0757
FXTN 04-19 PIBD0411L191 5.8750 8M| 12/13/2011 230| 0.63 1.3416 1.1231 1.1201
FXTN 03-18 PIBD0312A182 5.8750 oM 1/8/2012 256| 0.70 1.4999 1.2902 1.2853
SPTB 10-02 SPTB1012A021 14.0000 oM 1/31/2012 279 0.76 1.6400 1.4379 1.4314
FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 300| 0.82 10.000000| 2.0000 11:48:32 AM| 2.0000 1.7679 1.5728 1.5648
FXTN 10-29 PIBD1012D291 13.0000 1Y 4/25/2012 364| 1.00 2.1519 1.9709 1.9579
FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 367| 1.01 2.1677 1.9846 1.9712
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 462 1.27 2.6679 | 2.4169 | 2.3931
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 479 1.31 2.7574 | 2.4943 | 2.4686
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 516| 1.41 0.500000| 4.1250 3:09:40 PM| 4.1250 | 2.9523 | 2.6626 | 2.6329
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 539| 1.48 3.0734 | 2.7673 | 2.7350
FXTN 07-41 PIBD0712K413 10.5000 2Y| 11/17/2012 570| 1.56 3.2366 | 2.9084 | 2.8727
FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 619] 1.70 3.4946 | 3.1314 | 3.0903
FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 621 1.70 3.5052 | 3.1405 | 3.0992
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 676| 1.85 7.200000| 3.0500 2:31:59 PM| 3.0500 | 3.7948 | 3.3908 | 3.3434
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 686| 1.88 3.8474 | 3.4363 | 3.3878
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 700| 1.92 3.9212 | 3.5000 | 3.4500
FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 749| 2.05 4.0722 | 3.6519 | 3.5972
FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 794 2.18 42110 | 3.7913 | 3.7324
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 826| 2.26 0.908200| 4.2000 9:54:03 AM| 4.2000 | 4.3096 | 3.8905 | 3.8286
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 896| 2.45 2.651000| 4.2500 2:44:55 PM| 4.2500 | 4.5255 | 4.1074 | 4.0389
FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 920| 2.52 45995 | 4.1818 | 4.1110
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1006| 2.76 1,358.502404| 4.5600 3:41:00 PM| 4.5406 | 4.8646 | 4.4483 | 4.3694
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 1063| 2.91 5.0404 | 4.6250 | 4.5406
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1175| 3.22 5.1205 | 4.7917 | 4.7271
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1246| 3.41 50.000000( 5.0000 3:57:01 PM| 5.0000 | 5.1713 | 4.8973 | 4.8453
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1256| 3.44 5.1785 | 4.9122 | 4.8619
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1266| 3.47 5.1856 | 4.9271 4.8786
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1399| 3.83 5.2808 | 5.1250 | 5.1000
FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1477] 4.05 5.3430 | 5.1011 5.0816
FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1486| 4.07 5.3502 | 5.0984 | 5.0795
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1575| 4.32 18.050000| 5.2500 2:29:23 PM| 5.1312 | 5.4212 | 5.0712 | 5.0585
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1581 4.33 5.4260 | 5.0693 | 5.0571
FXTN 05-69 PIBD0515K697 4.6250 5Y| 11/25/2015 1673| 4.58 54994 | 5.0412 | 5.0354
FXTN 10-38 PIBD1015L.384 10.1250 5Y| 12/15/2015 1693| 4.64 5.5154 | 5.0351 5.0307
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1721 4,72 5.5377 | 5.0265 | 5.0241
FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1736| 4.76 165.161341| 5.0000 3:58:37 PM| 5.0032 | 5.5497 | 5.0219 | 5.0206
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1772 4.85 2.600000| 5.1500 3:39:47 PM| 5.1653 | 5.5785 | 5.0109 | 5.0121




Interpolated Bonds
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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] 1799] 4.93 5.6000 | 5.0026 | 5.0057
FXTN 1041 |PIBD1016D416 7.0000]  55Y] 4/27/2016] 1827] 5.01 5.6256 | 5.0442 | 5.0416
FXTN 1042 |PIBD10161420 9.1250]  55Y|  0/4/2016] 1957] 5.36]  200.000000] 5.1000 | 11:38:02AM| 5.1000 | 5.7447 | 5.2371 | 5.2081
RTB 07-01 PID07161018 7.0000]  55Y] o/24/2016] 1977] 5.42 2.322683| 5.8000 | 10:51:26 AM| 5.4809 | 5.7630 | 5.2668 | 5.2337
FXTN 1043 |PIBD1016K436 6.2500  6Y| 11/16/2016] 2030] 5.56 5.8115 | 5.3455 | 53016
FXTN 07-49 _ |PIBD0717C493 7.0000  6Y| 3/31/2017| 2165] 5.93] 2,112.600000] 5:6022 | 2:27:44 PM| 55973 | 5.9352 | 5.5458 | 54745
FXTN20-01 __|PIBD2017D011 14.3750 Y| 4/24/2017] 2189] 6.00 0.078566] 5.2500 | ©:10:21 AM| 5.2500 | 5.9571 | 55815 | 55053
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2306] 6.32 7.740049] 5.5250 | 3:07:36 PM| 5.8531 | 6.0643 | 5.7551 | 56551
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2310] 6.33 6.0679 | 5.7610 | 56602
FXTN 0750 |PIBD0717J502 5.3750]  7Y| 10/28/2017| 2376] 6.51 6.1284 | 58590 | 5.7448
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y| 1/31/2018] 2471] 6.77]  350.000000] 5.8650 | 3:21:14 PM| 5.8664 | 6.2154 | 6.0000 | 58664
FXTN 10-47 __|PIBD1018K478 8.8750]  8Y| 11/20/2018] 2764] 7.57 6.3289 | 6.1252 | 6.0068
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2855] 7.82 6.3641 | 6.1640 | 6.0505
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/1#8/2020] 3219] 8.82 6.5051 | 6.3195 | 6.2249
RTB 10-01 PIID1020H015 7.2500]  095Y|  8/19/2020] 3402] 9.32 6.5760 | 6.3977 | 6.3126
FXTN 1051 |PIBD10201510 6.1250]  95Y] 0/16/2020] 3430] 9.40 6.5868 | 6.4097 | 6.3260
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3521] 9.65 91.000000] 6.1250 | 4:00:33 PM| 6.2000 | 6.6221 | 6.4486 | 6.369
RTB 10-02_* |PID1021C027 7.3750] 10|  3/3/2021] 3598] 0.86]  722.030000] 6.3650 | 4:14:31 PM| 6.4326 | 6.6519 | 6.4814 | 6.4065
FXTN 20-02 __|PIBD2022C021 15.0000 11| 3/14/2022] 3974] 10.89 6.8067 | 6.6394 | 6.5722
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4191] 11.48 6.8960 | 6.7305 | 6.6679
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4317 11.83 6.9479 | 6.7834 | 6.7234
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4415 12.10 6.9882 | 6.8245 | 6.7666
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4562 12.50 7.0487 | 6.8863 | 6.8313
FXTN 2007 __|PIBD2024F075 12.3750]  14Y|  6/3/2024] 4786 13.11 7.1409 | 6.9804 | 6.9301
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4849 13.28 7.1669 | 7.0068 | 6.9578
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4947 13.55 7.2072 | 7.0480 | 7.0010
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 5101 13.98 7.2706 | 7.1126 | 7.0689
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5290| 14.49 3.800000] 7.1500 | 11:57:12 AM| 7.1500 | 7.3484 | 7.1920 | 7.1521
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5330 14.60 7.3649 | 7.2088 | 7.1698
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5381 14.74 7.3859 | 7.2302 | 7.1923
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5703 15.62 7.5184 | 7.3655 | 7.3341
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5076 16.37 7.6308 | 7.4801 | 7.4544
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6431 17.62 7.8181 | 7.6712 | 7.6550
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6970 19.10 27.000000] 7.9000 | 2:51:20 PM| 7.9000 | 8.0399 | 7.8975 | 7.8925
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7032 19.27 8.0655 | 7.9236 | 7.9198
FXTN 2503 * |PIBD2531A032 11.2500]  20Y|  1/26/2031] 7214] 19.76 8.1404 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7466 20.45 8.1276 | 7.9861 | 7.9853
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7887 21.61 8.1062 | 7.9628 | 7.9607
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8593 23.54 8.0703 | 7.9238 | 7.9194
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8922 24.44 12.000000] 7.8250 | 3:46:24 PM| 7.8229 | 8.0535 | 7.9056 | 7.9002
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8999] 24.65]  331.247000 7.8500 | 3:.45:28 PM| 7.8983 | 8.0496 | 7.9013 | 7.8957




