Interpolated Bonds

April 06, 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 8] 0.02 3.7412 | 3.7163 | 3.7119
FXTN 0563 |PIBD0511F638 10.6250 oM[ 6/22/2011 76]  0.21 1.2146 | 0.9232 | 0.9152
FXTN 07-37 __|PIBD0711G376 12.0000 aM| 7/22/2011] __106] 0.29 1.1966 | 0.8606 | 0.8608
RTB 03-06 PIID0311G065 8.5000 aM| 7/31/2011] 115 0.32 284.662000] 1.5000 | 11:05:29 AM| 1.0276 | 1.2152 | 0.8878 | 0.8887
SPTB 10-01 __ |SPTB10111016 15.5000 5M|  9/20/2011] _ 166] 0.45 13209 | 1.0415 | 1.0468
FXTN 1028 |PIBD1011J288 16.5000 6M| 10/11/2011] __187] 0.51 1.3850 | 1.1186 | 1.1275
FXTN 05-64 __ |PIBD0511J642 7.2500 7M| 10/19/2011] __195] 0.53 14291 | 1.1612 | 1.1733
RTB 05-05 PIID0511L054 5.8750 8M|  12/6/2011] _ 243| 0.67 16939 | 1.4166 | 1.4476
FXTN 0419 __ |PIBD0411L191 5.8750 8M| 12/13/2011] _ 250] 0.68 1.7325 | 1.4539 | 1.4876
FXTN 03-18 __ |PIBD0312A182 5.8750 oM 1/8/2012] 276 0.76 1.8759 | 1.5922 | 1.6362
SPTB 10-02 __|SPTB1012A021 14.0000] _10M| _ 1/31/2012] _ 299] 0.82 2.0028 | 1.7146 | 1.7676
FXTN 0565 _ |PIBD0512B658 57500  11M| _ 2/21/2012] _ 320] 0.88 21186 | 1.8264 | 1.8877
FXTN 10-29 __ |PIBD1012D291 13.0000] _1.5Y|  4/25/2012]  384] 1.05 2.4745 | 2.1637 | 2.2393
FXTN 07-39 __|PIBD0712D395 1150000 1.5Y|  4/28/2012] _ 387] 1.06 2.4915 | 2.1792 | 2.2544
RTB 05-06 PIID0512H067 71250 1.5Y] _ 8/1/2012] 482 1.32 0.100000] 2.7500 | 3:38:12 PM| 2.7500 | 3.0288 | 2.6701 | 2.7332
FXTN 07-40 __|PIBD0712H408 11.3750] _1.5Y|  8/18/2012] _ 499] 1.37 3.1250 | 2.7580 | 2.8189
RTB 03-07 PIID03121070 52500  1.5Y]  9/24/2012] _ 536] 1.47 9.100000] 3.5000 | 3:24:12 PM| 3.5000 | 3.3343 | 2.9492 | 3.0054
FXTN 10-30 __|PIBD1012J302 12.1250 2Y[ 10/17/2012]  559] 1.53 3.4644 | 3.0680 | 3.1214
FXTN 07-41 __ |PIBD0712K413 10.5000 oY[ 11/17/2012]  590] 1.62 3.6397 | 3.0082 | 3.2776
FXTN 0742 |PIBD0713A421 9.0000 2Y[ 1/5/2013]  639] 1.75 3.9169 | 3.4814 | 3.5246
FXTN 0319 |PIBD0313A199 5.2500 oY[ 1/772013]  _641] 1.76 3.9282 | 3.4918 | 3.5347
FXTN 0743 |PIBD0713C438 8.7500 2Y[ 3/372013] 696 1.91 50.000000] 3.9000 | 10:16:51 AM| 3.9000 | 4.2393 | 3.7760 | 3.8119
FXTN 0566 |PIBD0513C664 6.6250 2Y[ 3/13/2013] _706] 1.93 24.500000] 4.0000 | 2:08:37 PM| 4.0000 | 4.2958 | 3.8277 | 3.8623
FXTN 10-31 _* |PIBD1013C316 12.7500 2Y[ 3/27/2013] _720] 1.97 4.3750 | 3.9000 | 3.9329
FXTN 10-32___|PIBD1013E320 11.7500] _ 2.5Y|  5/15/2013] _ 769] 2.11 4.4887 | 4.0088 | 4.0364
FXTN 07-44 __ |PIBD0713F446 9.6250]  2.5Y]  6/29/2013] _ 814] 2.23 45931 | 4.1088 | 4.1314
RTB 05-07 PIID0513G075 9.0000] 2.5Y]  7/31/2013] 846 2.32 4.6674 | 4.1799 | 4.1990
FXTN 10-33 __|PIBD1013J337 11.0000 3Y[ 10/9/2013]  916] 2.51 4.8298 | 4.3353 | 4.3468
FXTN 07-45 __ |PIBD0713K457 7.1250 3Y[ 11/272013] 940] 2.58 4.8855 | 4.3887 | 4.3975
FXTN 0567 |PIBD0514A673 6.2500 3Y| 1/27/2014] 1026] 2.81]  9,706.500000] 4.7000 | 4:03:33 PM| 4.6995 | 5.0850 | 4.5797 | 4.5791
FXTN 10-34 _* |PIBD1014C341 12.3750 3Y|  3/25/2014] 1083] 2.97 52173 | 4.7063 | 4.6995
FXTN 10-35 __|PIBD1014G356 12.7500] _ 3.5Y| _ 7/15/2014] 1195] 3.27 53981 | 4.9875 | 4.9147
RTB 05-08 PIID05141080 6.2500]  3.5Y|  9/24/2014] 1266 3.47] _ 1,900.000000] 4.9250 | 353558 PM| 4.9848 | 55127 | 5.1658 | 5.0511
FXTN 07-46 __|PIBD0714J466 6.5000]  3.5Y|  10/4/2014] 1276] 3.50]  1,335.979000] 4.9950 | 3:50:19 PM| 5.0358 | 55288 | 5.1909 | 5.0703
SPTB 10-03 __ |SPTB1014J037 12.2500 4Y[ 10/14/2014]  1286] 3.52 55450 | 5.2160 | 5.0895
FXTN 10-36_* |PIBD1015B367 12.3750 aY[ 2/24/2015] 1419] 3.89 57596 | 5.5500 | 5.3450
FXTN 0568 |PIBD0515E685 6.3750]  4.5Y]  5/13/2015] 1497] 4.10 700.000000] 5.1750 | 11:21:56 AM| 5.1085 | 5.7945 | 5.4505 | 5.2839
FXTN 07-47 __|PIBD0715E477 8.3750]  4.5Y]  5/22/2015] 1506] 4.13 41.290000] 5.2000 | 11:59:32 AM| 5.3542 | 5.7985 | 5.4390 | 5.2769
RTB 05-09 PIID0515H097 5.8750]  4.5Y]  8/19/2015] 1595 4.37 0.500000] 5.6500 | 10:31:50 AM| 5.6500 | 5.8383 | 5.3254 | 5.2071
FXTN 10-37 __|PIBD1015H370 11.8750]  4.5Y|  8/25/2015] 1601] 4.39 5.8410 | 5.3177 | 5.2025
FXTN 0569 |PIBD0515K697 4.6250 5Y[  11/25/2015] 1693] 4.64 100.000000] 5.1500 | 11:38:22 AM| 5.2249 | 5.8821 | 5.2003 | 5.1304
FXTN 10-38 __|PIBD1015L384 10.1250 5Y[  12/15/2015] 1713] 4.69 5.8911 | 5.1748 | 5.1147
FXTN 10-39 __|PIBD1016A393 9.2500 5Y[ 1/12/2016] 1741] 4.77 5.9036 | 5.1391 | 5.0928
FXTN 07-48 __ |PIBD0716A488 7.0000 5Y[ 1/27/2016] 1756] 4.81]  2,294.300000] 4.9500 | 2:56:18 PM| 5.0027 | 5.9103 | 5.1199 | 5.0810
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RTB 05-10 PIID0516G107 6.0000 5Y[ 3/3/2016] 1792] 4.91 210.224000] 5.1750 | 3:36:47 PM| 5.2567 | 5.9264 | 5.0740 | 5.0529
FXTN 1040 * |PIBD1016C407 7.5000 5Y[  3/30/2016] 1819] 4.98 5.9385 | 5.0395 | 5.0317
FXTN 1041 |PIBD1016D416 7.0000]  55Y]  4/27/2016] 1847| 5.06 59613 | 5.0858 | 5.0774
FXTN 1042 |PIBD10161420 9.1250]  55Y|  9/4/2016] 1977] 5.42]  5429.356000] 5.1000 | 3:39:35 PM| 5.1444 | 6.0671 | 5.3006 | 5.2897
RTB 07-01 PIID07161018 7.0000]  55Y]  9/24/2016] 1997 5.47 5.000000] 5.8500 | 3:24:09 PM| 5.8500 | 6.0834 | 5.3336 | 5.3223
FXTN 1043 |PIBD1016K436 6.2500 6Y|  11/16/2016] 2050] 5.62 6.1266 | 5.4212 | 5.4088
FXTN 07-49 __ |PIBD0717C493 7.0000 6Y|  3/31/20177] 2185] 5.99 50.000000] 6.0000 | 2:55:19 PM| 6.0000 | 6.2365 | 5.6442 | 5.6292
FXTN 20-01 __|PIBD2017D011 14.3750]  6.5Y|  4/24/2017] 2209] 6.05 6.2561 | 5.6839 | 5.6684
RTB 07-02 PIID0717H026 6.6250]  6.5Y]  8/19/2017] 2326] 6.37 928.000000] 5.9500 | 12:06:08 PM| 5.9854 | 6.3514 | 5.8772 | 5.8594
FXTN 10-44 __ |PIBD1017H447 7.7500]  6.5Y]  8/23/2017] 2330 6.38 19.000000] 6.2500 |  9:29:38 AM| 6.2500 | 6.3546 | 5.8838 | 5.8660
FXTN 07-50 __ |PIBD0717J502 5.3750 7Y[ 10/28/2017] 2396] 6.56 2.000000] 5.6900 | 2:46:43 PM| 5.6950 | 6.4084 | 5.9928 | 5.9737
FXTN 10-45 * |PIBD1018A451 5.8750 Y[ 1/31/2018] 2491] 6.82 400.000000] 6.0000 | 11:40:56 AM| 6.1310 | 6.4858 | 6.1498 | 6.1288
FXTN 1047 |PIBD1018K478 8.8750 8Y| 11/20/2018] 2784] 7.63 6.6010 | 6.2071 | 6.1848
FXTN 1048 |PIBD1019B485 7.8750 8Y|  2/19/2019] 2875] 7.88 100.515000] 6.7500 |  3:30:13 PM| 6.2028 | 6.6367 | 6.2249 | 6.2021
FXTN 10-50 __|PIBD1020B508 7.7500 oY|  2/18/2020] 3239] 8.87 6.7798 | 6.2961 | 6.2716
RTB 10-01 PIID1020H015 7.2500]  9.5Y]  8/19/2020] 3422 9.38 31.704000] 6.2500 | 3:02:05 PM| 6.8185 | 6.8518 | 6.3319 | 6.3066
FXTN 1051 |PIBD10201510 6.1250]  9.5Y] _ 9/16/2020] 3450] 9.45 200.000000] 6.2950 | 9:49:52 AM| 6.2725 | 6.8628 | 6.3374 | 6.3119
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3541] 9.70 250.000000] 6.3000 | 3:10:27 PM| 6.3695 | 6.8986 | 6.3552 | 6.3293
RTB 10-02__* |PIID1021C027 7.3750] 10| _ 3/3/2021] 3618] 9.91]  2,812.519000] 6.7250 | 3:35:04 PM| 6.3418 | 6.9288 | 6.3703 | 6.3440
FXTN 20-02___|PIBD2022C021 15.0000] _11Y| _ 3/14/2022] 3994] 10.94 7.0606 | 6.5257 | 6.5022
FXTN 20-03 __|PIBD2022J033 12.7500] _12Y| 10/17/2022] 4211] 11.54 71367 | 6.6155 | 6.5935
FXTN 20-04 __ |PIBD2023B048 13.0000] _12Y| _ 2/20/2023] 4337 11.88 71808 | 6.6676 | 6.6465
FXTN 20-05 _ |PIBD2023E054 11.8750] _ 13Y|  5/29/2023] 4435] 12.15 7.2152 | 6.7081 | 6.6878
FXTN 20-06 __|PIBD2023J068 11.3750] _13Y| 10/23/2023] 4582] 12.55 7.2667 | 6.7689 | 6.7496
FXTN 20-07 __ |PIBD2024F075 12.3750] 14| 6/3/2024] 4806 13.17 7.3452 | 6.8615 | 6.8438
FXTN 20-08 __ |PIBD2024H086 12.8750] _14Y| _ 8/5/2024] 4869 13.34 7.3673 | 6.8875 | 6.8704
FXTN 20-09 __ |PIBD2024K091 13.7500] __14Y| 11/11/2024] 4967 13.61 7.4016 | 6.9280 | 6.9116
FXTN20-10 __ |PIBD2025D103 12.1250] _15Y| _ 4/14/2025] 5121] 14.03 7.4556 | 6.9917 | 6.9764
FXTN20-11 __ |PIBD2025J116 12.1250] __15Y| 10/20/2025] 5310] 14.55 75218 | 7.0699 | 7.0559
FXTN 2501 |PIBD2525K015 18.2500] _ 15Y| 11/29/2025] 5350] 14.66 7.5359 | 7.0864 | 7.0727
FXTN20-12 __ |PIBD2026A122 10.2500] _ 15Y| _ 1/19/2026] 5401] 14.80 75537 | 7.1075 | 7.0942
FXTN20-13 __ |PIBD2026L139 8.0000]  16Y]  12/7/2026] 5723| 15.68 7.6666 | 7.2406 | 7.2297
FXTN 20-14 __ |PIBD20271140 8.6250]  17Y| _ 9/6/2027] 5996] 16.43 77623 | 7.3535 | 7.3445
FXTN20-15 _ |PIBD2028L151 9.5000]  18Y|  12/4/2028] 6451] 17.67 7.9217 | 7.5416 | 7.5360
FXTN20-16 __ |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6990] 19.15 30.000000] 8.2500 | 9:49:20 AM| 8.2500 | 8.1106 | 7.7645 | 7.7627
FXTN 2502 |PIBD2530G029 12.5000] _ 20Y| _ 7/28/2030] 7052] 19.32 8.1324 | 7.7901 | 7.7888
FXTN 25-03 * |PIBD2531A032 11.2500]  20Y|  1/26/2031] 7234] 19.82 100.000000] 7.7500 | _ 9:49:35 AM| 7.7500 | 8.1962 | 7.8654 | 7.8654
FXTN 25-04 __ |PIBD2531J042 9.3750]  21Y|  10/5/2031] _7486] 20.51 8.1690 | 7.8522 | 7.8539
FXTN 25:05 _ |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7907| 21.66 8.1236 | 7.8301 | 7.8347
FXTN 25-06 __ |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8613| 23.60 8.0476 | 7.7930 | 7.8025
FXTN 25:07 __ |PIBD25351071 8.0000]  25Y]  9/30/2035] 8942] 24.50 8.0121 | 7.7758 | 7.7875
FXTN 25-08 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 9019] 24.71]  2,279.599900] 7.7375 | 4:14:23 PM| 7.7840 | 8.0038 | 7.7717 | 7.7840




