Interpolated Bonds

May 10, 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 1M 6/22/2011 421 0.12 1.7380 1.5636 1.5380
FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 72| 0.20 1.7359 1.4079 1.3979
RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 81 0.22 1.000000] 2.9500 9:54:52 AM| 2.9500 1.7353 1.3611 1.3559
SPTB 10-01 SPTB10111016 15.5000 5M 9/20/2011 132 0.36 1.7555 1.4413 1.4413
FXTN 10-28 PIBD1011J288 16.5000 5M| 10/11/2011 153| 0.42 1.7662 1.5090 1.5090
FXTN 05-64 PIBD0511J642 7.2500 5M| 10/19/2011 161 0.44 1.7703 1.5348 1.5348
RTB 05-05 PIID0511L054 5.8750 7M 12/6/2011 209| 0.57 1.8879 1.7053 1.7027
FXTN 04-19 PIBD0411L191 5.8750 7M|  12/13/2011 216| 0.59 1.9240 1.7335 1.7299
FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 242| 0.66 2.0582 1.8379 1.8309
SPTB 10-02 SPTB1012A021 14.0000 oM 1/31/2012 265| 0.73 2.1770 1.9303 1.9202
FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 286| 0.78 2.2854 | 2.0147 | 2.0018
FXTN 10-29 PIBD1012D291 13.0000 1Y 4/25/2012 350| 0.96 2.6158 | 2.2718 | 2.2504
FXTN 07-39 PIBD0712D395 11.5000 1Y 4/28/2012 353| 0.97 2.6313 | 2.2838 | 2.2620
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 448| 1.23 3.0668 | 2.7425 | 2.7921
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 465| 1.27 3.1443 | 2.8252 | 2.8882
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 502| 1.38 60.894000( 3.7500 3:38:32 PM| 3.9188 | 3.3130 | 3.0051 3.0973
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 525| 1.44 3.4179 | 3.1170 | 3.2274
FXTN 07-41 PIBD0712K413 10.5000 2Y| 11/17/2012 556| 1.52 3.5592 | 3.2677 | 3.4026
FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 605| 1.66 3.7826 | 3.5061 3.6797
FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 607| 1.66 3.7917 | 3.5158 | 3.6910
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 662| 1.81 156.100000| 4.2500 3:36:58 PM| 4.1376 | 4.0425 | 3.7833 | 4.0019
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 672| 1.84 4.0881 3.8319 | 4.0584
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 686| 1.88 4.1519 | 3.9000 | 4.1376
FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 735| 2.01 42859 | 4.0327 | 4.2393
FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 780 2.14 44089 | 4.1546 | 4.3326
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 812| 2.22 3.300000| 4.2500 10:45:57 AM| 4.2500 | 4.4964 | 4.2413 | 4.3990
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 882| 2.42 46877 | 4.4309 | 4.5443
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 906| 2.48 47533 | 4.4959 | 4.5941
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 992| 2.72 3,188.458149| 4.9150 3:50:33 PM| 4.8908 | 4.9884 | 4.7288 | 4.7726
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 1049| 2.87 5.1442 | 4.8832 | 4.8908
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1161 3.18 5.2731 5.0471 5.0522
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1232| 3.38 13.976000| 6.0000 3:32:43 PM| 4.9748 | 5.3548 | 5.1511 5.1545
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1242| 3.40 5.3663 | 5.1657 | 5.1689
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1252| 3.43 5.3778 | 5.1803 | 5.1833
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1385| 3.79 5.5308 | 5.3750 | 5.3750
FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1463| 4.01 5.5550 | 5.3522 | 5.3456
FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1472| 4.03 5.5577 | 5.3496 | 5.3422
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1561 4.28 1.000000] 5.9500 2:47:54 PM| 5.9500 | 5.5853 | 5.3236 | 5.3087
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1567| 4.29 5.5872 | 5.3218 | 5.3065
FXTN 05-69 PIBD0515K697 4.6250 5Y| 11/25/2015 1659| 4.55 5.6157 | 5.2950 | 5.2718
FXTN 10-38 PIBD1015L.384 10.1250 5Y| 12/15/2015 1679 4.60 5.6219 | 5.2891 5.2643
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1707| 4.68 5.6306 | 5.2810 | 5.2537
FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1722| 4.72 154.951000( 5.2000 12:14:28 PM| 5.2000 | 5.6352 | 5.2766 | 5.2481
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1758| 4.82 8.250000| 5.2500 3:16:23 PM| 5.4732 | 5.6464 | 5.2661 5.2345
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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] 1785] 4.89 5.6548 | 5.2582 | 5.2244
FXTN 10-41 _* |PIBD1016D416 7.0000 Y] 4/27/2016] 1813] 4.97 5.6635 | 5.2500 | 5.2138
FXTN 1042 |PIBD10161420 0.1250]  55Y|  9/4/2016] 1943] 5.32] 1,100.000000] 52750 | 4:03:26 PM| 52718 | 5.7508 | 5.3913 | 5.3523
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1963] 5.38 3.810000] 5.6250 | 3:36:23 PM| 5.4846 | 5.7642 | 54130 | 5.3736
FXTN 1043 |PIBD1016K436 6.2500  6Y| 11/16/2016] 2016] 5.52 5.7999 | 54707 | 54301
FXTN 07-49 _ |PIBD0717C493 7.0000]  6Y] 3/31/2017] 2151] 5.89 5.8006 | 5.6174 | 55740
FXTN20-01 __|PIBD2017D011 14.3750] Y| 4/24/2017| 2175] 5.96 5.9067 | 5.6435 | 55995
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2292] 6.28 5.9853 | 5.7707 | 5.7242
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y]  8/23/2017] 2296] 6.29 5.9880 | 5.7750 | 5.7285
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017| 2362] 6.47 6.0323 | 58467 | 5.7988
FXTN 10-45 * |PIBD1018A451 58750 7Y] 1/31/2018] 2457] 6.73 15.470000] 5.6500 | 3:47:15 PM| 5.7136 | 6.0962 | 59500 | 5.9000
FXTN 10-47 __|PIBD1018K478 8.8750]  8Y| 11/20/2018] 2750] 7.53 6.2081 | 6.0609 | 6.0224
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2841] 7.78 50.000000] 59000 | 3:14:04 PM| 59000 | 6.2428 | 6.0953 | 6.0605
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/18/2020] 3205] 8.78 6.3819 | 6.2330 | 6.2126
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3388] 9.28 45.300000] 6.1500 | 2:53:25 PM| 6.2076 | 6.4518 | 6.3023 | 6.2891
FXTN 1051 |PIBD10201510 6.1250] 095Y] 0/16/2020] 3416] 9.36 6.4625 | 6.3129 | 6.3008
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3507] 9.61 20.000000] 6.1750 | 3:05:34PM| 6.1812 | 6.4973 | 6.3473 | 6.3388
RTB 1002 |PID1021C027 7.3750]  10Y]  3/3/2021] 3584] 9.82] 1,827.000000] 6.4000 | 3:58:03 PM| 6.3967 | 6.5267 | 6.3764 | 6.3710
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3640] 9.97 0.260000] 6.3000 | 11:40:36 AM| 6.3000 | 6.5481 | 6.3976 | 6.3944
FXTN 2002 |PIBD2022C021 15.0000 11| 3/14/2022] 3960 10.85 6.6888 | 6.5416 | 6.5387
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/17/2022] 4177 11.44 6.7842 | 6.6393 | 6.6366
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4303] 11.79 6.8396 | 6.6960 | 6.6934
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4401 12.06 6.8827 | 6.7401 | 6.7376
FXTN 2006 |PIBD2023J068 11.3750] _ 13Y| 10/23/2023] 4b48| 12.46 6.9473 | 6.8063 | 6.8039
FXTN 2007 __|PIBD2024F075 12.3750]  14Y|  6/3/2024] 4772 13.07 7.0458 | 6.9071 | 6.9049
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4835] 13.25 7.0735 | 6.9355 | 6.9334
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4933 13.52 7.1166 | 6.9796 | 6.9776
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 5087 13.94 7.1843 | 7.0489 | 7.0470
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5276 14.45 7.2675 | 7.1340 | 7.1322
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5316 14.56 7.2850 | 7.1520 | 7.1503
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5367 14.70 7.3075 | 7.1749 | 7.1733
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5689 15.59 7.4491 | 7.3199 | 7.3185
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5962 16.33 7.5601 | 7.4428 | 7.4416
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6417 17.58 7.7692 | 7.6476 | 7.6469
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6956 19.06 0.250000 7.9500 | 3:28:53 PM| 7.9500 | 8.0062 | 7.8902 | 7.8900
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7018| 19.23 1.500000] 7.6750 | 11:54:16 AM| 7.6750 | 8.0334 | 7.9181 | 7.9179
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7200 19.73 8.1135 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031 7452 20.42 8.0066 | 7.9783 | 7.9796
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7873 21.57 8.0685 | 7.9420 | 7.9454
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8579 23.50 8.0213 | 7.8812 | 7.8882
FXTN 2507 |PIBD2535l071 8.0000]  25Y| 0/30/2035] 8908| 24.41]  111.445000] 7.8100 | 11:16:26 AM| 7.8409 | 7.9994 | 7.8528 | 7.8615
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8985| 24.62]  3,023.600000] 7.8255 | 3:54:21 PM| 7.8557 | 7.9942 | 7.8462 | 7.8553




