Interpolated Bonds

May 11, 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 41 0.11 1.7654 1.6250 1.6250
FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 71 0.19 1.7654 1.6250 1.6250
RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 80 0.22 1.7654 1.6250 1.6250
SPTB 10-01 SPTB10111016 15.5000 5M 9/20/2011 131 0.36 1.8314 1.6773 1.6773
FXTN 10-28 PIBD1011J288 16.5000 5M| 10/11/2011 152 042 1.8651 1.7041 1.7041
FXTN 05-64 PIBD0511J642 7.2500 5M| 10/19/2011 160 0.44 1.8780 1.7143 1.7143
RTB 05-05 PIID0511L054 5.8750 7M 12/6/2011 208| 0.57 2.0224 1.8512 1.8482
FXTN 04-19 PIBD0411L191 5.8750 7M|  12/13/2011 215| 0.59 2.0571 1.8866 1.8826
FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 241 0.66 2.1863 | 2.0182 | 2.0103
SPTB 10-02 SPTB1012A021 14.0000 oM 1/31/2012 264| 0.72 2.3005 | 2.1345 | 2.1232
FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 285| 0.78 50.600000( 2.3500 11:04:01 AM| 2.3500 | 2.4047 | 2.2408 | 2.2263
FXTN 10-29 PIBD1012D291 13.0000 1Y 4/25/2012 349| 0.96 2.7225 | 2.5646 | 2.5406
FXTN 07-39 PIBD0712D395 11.5000 1Y 4/28/2012 352| 0.96 2.7374 | 2.5798 | 2.5554
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 447 1.22 3.2399 | 3.0564 | 3.0068
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 464| 1.27 3.3300 | 3.1416 | 3.0875
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 501 1.37 52.050000( 3.7500 3:58:04 PM| 3.7494 | 3.5262 | 3.3272 | 3.2631
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 524| 1.44 3.6482 | 3.4426 | 3.3722
FXTN 07-41 PIBD0712K413 10.5000 2Y| 11/17/2012 555| 1.52 3.8126 | 3.5980 | 3.5194
FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 604| 1.65 4.0724 | 3.8438 | 3.7519
FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 606| 1.66 4.300000| 4.2500 2:32:08 PM| 4.2674 | 4.0830 | 3.8538 | 3.7614
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 661 1.81 50.000000( 4.1250 4:00:34 PM| 4.1250 | 4.3747 | 4.1296 | 4.0224
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 671 1.84 44277 | 4.1798 | 4.0698
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 685| 1.88 45019 | 4.2500 | 4.1363
FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 734 2.01 45894 | 4.3297 | 4.2305
FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 779 2.13 4.6697 | 4.4029 | 4.3171
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 811 2.22 47269 | 4.4550 | 4.3787
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 881 2.41 48518 | 4.5688 | 4.5133
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 905| 2.48 4.8947 | 4.6079 | 4.5595
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 991 2.72 3,456.358851| 4.8200 4:07:03 PM| 4.8346 | 5.0482 | 4.7478 | 4.7249
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 1048| 2.87 5.1500 | 4.8405 | 4.8346
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1160| 3.18 5.2763 | 5.0187 | 5.0147
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1231 3.37 50.000000( 5.0000 2:56:20 PM| 5.0000 | 5.3563 | 5.1316 | 5.1289
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1241 3.40 5.3676 | 5.1475 | 5.1450
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1251 3.43 5.3789 | 5.1634 | 5.1611
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1384| 3.79 5.5288 | 5.3750 | 5.3750
FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1462| 4.01 100.000000| 4.9000 10:17:35 AM| 4.9000 | 5.5541 5.3978 | 5.3750
FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1471 4.03 5.5570 | 5.4004 | 5.3750
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1560| 4.27 21.450000( 5.3000 12:02:33 PM| 5.0278 | 5.5858 | 5.4264 | 5.3750
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1566| 4.29 5.5877 | 5.4282 | 5.3750
FXTN 05-69 PIBD0515K697 4.6250 5Y| 11/25/2015 1658| 4.54 5.6175 | 5.4550 | 5.3750
FXTN 10-38 PIBD1015L.384 10.1250 5Y| 12/15/2015 1678| 4.60 5.6240 | 5.4609 | 5.3750
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1706| 4.67 5.6330 | 5.4690 | 5.3750
FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1721 4,72 1.802844| 5.2000 11:55:21 AM| 4.8853 | 5.6379 | 5.4734 | 5.3750
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1757 4.81 0.189000| 5.0500 2:33:27 PM| 5.0500 | 5.6495 | 5.4839 | 5.3750
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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] 1784] 4.89 5.6582 | 54918 | 53750
FXTN 10-41 _* |PIBD1016D416 7.0000 Y] 4/27/2016] 1812] 4.96 5.6673 | 55000 | 5.3750
FXTN 1042 |PIBD10161420 0.1250]  55Y|  0/4/2016] 1942] 5.32] 2,297.000000] 5.1881 | 4:08:53 PM| 5.1992 | 5.7427 | 5.5761 | 54763
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1962] 5.38 1.605688] 5.0000 | 9:00:36 AM| 5.0000 | 57543 | 55878 | 5.4919
FXTN 1043 |PIBD1016K436 6.2500  6Y| 11/16/2016] 2015] 5.52 5.7850 | 5.6188 | 55332
FXTN 07-49 _ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2150] 5.89]  100.000000] 54750 | 11:33:51 AM| 54750 | 5.8633 | 5.6979 | 56385
FXTN20-01 __|PIBD2017D011 14.3750] Y| 4/24/2017| 2174 5.96 0.390950| 5.0000 | 9:00:46 AM| 5.0000 | 5.8772 | 5.7119 | 5.6572
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2291] 6.28 1.696576] 5.1500 | 9:00:53 AM| 5.1500 | 59451 | 5.7804 | 5.7484
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y]  8/23/2017] 2295] 6.29 5.9474 | 5.7827 | 5.7515
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2361] 6.47 5.9857 | 5.8214 | 58029
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2456] 6.73 _ 850.000000 5.8250 | 10:33:45 AM| 5.8770 | 6.0408 | 5.8770 | 58770
FXTN 10-47 __|PIBD1018K478 8.8750]  8Y| 11/20/2018] 2749] 7.53 6.1721 | 5.9821 | 59786
FXTN 1048 |PIBD1019B485 7.8750  8Y| 2/19/2019] 2840] 7.78 50.000000] 59000 | 10:11:22 AM| 59000 | 62129 | 6.0147 | 6.0101
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/18/2020] 3204] 8.78 6.3761 | 6.1453 | 6.1364
RTB 10-01 PIID1020H015 7.2500]  95Y] 8/19/2020] 3387] 9.28 6.4582 | 6.2110 | 6.1998
FXTN 1051 |PIBD10201510 6.1250] 095Y] 0/16/2020] 3415] 9.36 6.4707 | 6.2210 | 6.2095
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3506] 9.61 12.380000] 6.2500 | 11:56:45 AM| 6.1934 | 6.5115 | 6.2537 | 6.2411
RTB 1002 |PID1021C027 7.3750] 10|  3/3/2021] 3583] 0.82] 7,634.000000] 6.2900 | 3:54:16 PM| 6.2873 | 6.5460 | 6.2813 | 6.2678
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3639] 9.97 6.5712 | 6.3014 | 6.2872
FXTN 2002 |PIBD2022C021 15.0000] 11|  3/14/2022] 3959] 10.85 6.7120 | 6.4541 | 6.4412
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/17/2022] 4176 11.44 6.8076 | 6.5576 | 6.5456
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4302 11.79 6.8630 | 6.6177 | 6.6062
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4400 12.05 6.9062 | 6.6645 | 6.6533
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4b47| 12.46 6.9709 | 6.7346 | 6.7241
FXTN 2007 __|PIBD2024F075 12.3750]  14Y]  6/3/2024] 4771 13.07 7.0695 | 6.8415 | 6.8318
FXTN 2008 |PIBD2024H086 12.8750]  14Y|  8/5/2024] 4834] 13.24 7.0973 | 6.8716 | 6.8621
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4932] 13.51 7.1404 | 6.9183 | 6.9093
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 5086 13.93 7.2082 | 6.9918 | 6.9834
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5275 14.45 7.2914 | 7.0820 | 7.0743
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5315 14.56 7.3090 | 7.1011 | 7.0936
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5366 14.70 7.3315 | 7.1254 | 7.1181
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5688 15.58 7.4732 | 7.2790 | 7.2730
FXTN 2014 |PIBD20271140 8.6250  17Y]  9/6/2027] 5961 16.33 7.5934 | 7.4093 | 7.4044
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6416 17.58 7.7937 | 7.6264 | 7.6233
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6955] 19.05 8.0310 | 7.8836 | 7.8826
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7017| 19.22 8.0583 | 7.9132 | 7.9124
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7199 19.72 8.1385 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y|  10/5/2031] 7451] 20.41 8.1192 | 7.9761 | 7.9758
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7872 21.57 8.0870 | 7.9361 | 7.9355
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8578 23.50 8.0330 | 7.8690 | 7.8678
FXTN 2507 |PIBD2535l071 8.0000]  25Y| 0/30/2035] 8907| 24.40]  479.502600] 7.8150 | 3:53:02 PM| 7.8367 | 8.0078 | 7.8378 | 7.8363
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8984] 24.61]  2,686.612000] 7.8200 | 4:01:48 PM| 7.8275 | 8.0019 | 7.8305 | 7.8289




