Interpolated Bonds

May 18, 2011
nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2

FXTN 0563 |PIBD0511F638 106250 M| 6/22/2011] 34| 0.09 2.3688 | 2.2250 | 2.2250
FXTN 07-37 __|PIBD0711G376 12.0000 M| 7/22/2011] 64| o0.18 2.3701 | 2.0412 | 2.0330
RTB03-06 _ |PID0311GO65 85000 M| 7/31/2011] 73] 0.20 2.3705 | 1.9861 | 1.9753
SPTB 10-01 __[SPTB10111016 155000  4M|  0/20/2011] 124] 0.34 2.4617 | 2.0042 | 20714
FXTN 1028 |PIBD1011J288 16.5000  5M| 10/11/2011] _ 145] 0.40 2.5176 | 2.2253 | 2.1980
FXTN 0564 |PIBD0511J642 7.2500  5M| 10/19/2011]  153] 0.42 2.5389 | 22752 | 22462
RTB 0505 |PIID0511L054 58750  7M| 12/6/2011] 201] 0.55 2.6582 | 2.4946 | 24090
FXTN 0419 |PIBDO411L191 5.8750  7M| 12/3/2011] _ 208] 0.57 2.6739 | 25103 | 24069
FXTN 0318 |PIBD0312A182 58750  8M|  1/8/2012] 234] 0.64 2.7321 | 25683 | 2.3992
SPTB 10-02__ |SPTB1012A021 14.0000]  oM| 1/31/2012] _257] 0.70 2.7836 | 2.6196 | 2.3923
FXTN 0565 |PIBD0512B658 57500  oM| 2/21/2012] 278] 0.76 15.800000] 3.9250 | 3:21:17 PM| 3.3719 | 2.8306 | 2.6665 | 2.3860
FXTN 1020 |PIBD1012D291 13.0000]  11M| _ 4/25/2012] 342] 0.94 2.9739 | 2.8094 | 2.3669
FXTN 07-39 __|PIBD0712D395 11.5000]  11M| _ 4/28/2012] _ 345] 0.95 2.9807 | 28161 | 2.3660
RTB 0506 |PIID0512H067 7.1250] 15Y]  &/1/2012] 440] 1.21 3.3629 | 3.1560 | 2.7862
FXTN 07-40___|PIBD0712H408 11.3750] 15Y] 8H®/2012] 457 1.5 3.4327 | 3.2179 | 28649
RTB03-07 _|PIID03121070 5.2500] 15Y| 0/24/2012] 494] 1.35 1.757000] 4.7500 | 2:45:14PM| 4.2699 | 35845 | 3.3524 | 3.0362
FXTN 10-30___|PIBD1012J302 12.1250] 15Y] 10/7/2012] 517] 1.42 3.6788 | 3.4361 | 3.1427
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y] 11/17/2012]  548] 1.50 3.8060 | 3.5489 | 3.2862
FXTN 07-42 __|PIBDO713A421 9.0000  2Y]  1/5/2013] 597] 1.64 4.0071 | 3.7271 | 35131
FXTN 0319 _ |PIBD0313A199 52500  2Y]  1/7/2013] 599] 1.64 4.0153 | 3.7344 | 3.5024
FXTN 07-43 __|PIBD0713C438 87500 2]  3/32013] 654 1.79 4.2409 | 3.9345 | 3.7770
FXTN 0566 |PIBD0513C664 6.6250 Y| 3/13/2013] 664] 1.82 4.2819 | 3.9708 | 3.8233
FXTN 1031 __|PIBD1013C316 12.7500]  2Y| 3/27/2013] _678] 1.86 4.3394 | 4.0218 | 3.8881
FXTN 10-32_* |PIBD1013E320 11.7500 Y] 515/2013] 727] 1.99 4.5404 | 4.2000 | 4.1150
FXTN 07-44___|PIBDO713F446 9.6250] 25Y] 6/29/2013] 772] 2.12 4.6454 | 4.3290 | 4.2397
RTB 0507 |PID0513G075 9.0000] 25Y] 7/31/2013] _804] 2.20 47.450000] 5.0000 | 4:06:33 PM| 4.8431 | 4.7201 | 4.4207 | 4.3283
FXTN 10-33 __|PIBD1013J337 11.0000] 25Y] 10/9/2013] _874] 2.39 4.8834 | 4.6213 | 4.5223
FXTN 07-45 _|PIBDO0713K457 7.1250] 25Y] 11/2/2013] _898] 2.46 4.9394 | 4.6901 | 4.5888
FXTN 0567 |PIBD0514A673 6.2500]  3Y| 1/27/2014] 984] 2.70| 1,246.280748| 4.9350 | 4:09:46 PM| 4.0850 | 5.1401 | 4.9366 | 4.8270
FXTN 10-34 * |PIBD1014C341 12.3750]  3Y| 3/25/2014] 1041] 2.85 5.2731 | 5.1000 | 4.9850
FXTN 10-35 _|PIBD1014G356 12.7500] 35Y| 7/15/2014] 1153] 3.16 5.3485 | 5.1744 | 50702
RTB05-08 |PIID0514080 6.2500] 35Y| 0/24/2014] 1224] 3.35 9.000000| 5.0545 | 2:32:14 PM| 5.0545 | 5.3963 | 5.2216 | 5.1242
FXTN 07-46 __|PIBD0714J466 6.5000]  35Y]  10/4/2014] 1234] 3.38 5.4031 | 5.2282 | 5.1318
SPTB 10-03 _ |SPTB1014J037 12.2500]  35Y| 10/14/2014] 1244] 3.41 5.4008 | 5.2348 | 5.1394
FXTN 10-36 __|PIBD1015B367 12.3750]  4Y| 2/24/2015] 1377] 3.7 5.4994 | 5.3232 | 5.2406
FXTN 0568 * |PIBDO515E685 6.3750]  4Y|  5/13/2015] 1455] 3.99 5.5519 | 5.3750 | 5.3000
FXTN 07-47 __|PIBDO715E477 8.3750]  45Y|  522/2015] 1464] 4.01 5.5549 | 5.3756 | 5.2981
RTB 0509 |PID0515H097 5.8750]  45Y|  8/19/2015] 1553] 4.25 5.5844 | 5.3820 | 5.2790
FXTN 10-37 ___|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1550] 4.27 5.5864 | 5.3824 | 5.2777
FXTN 0569 |PIBD0515K697 46250 Y| 11/25/2015] 1651] 4.52 5.6169 | 5.3890 | 5.2580
FXTN 10-38 ___|PIBD1015L384 10.1250  5Y| 12/15/2015] 1671] 4.58 5.6235 | 53904 | 5.2537
FXTN 10-39 __|PIBD1016A393 9.2500]  5Y|  1/12/2016] 1699] 4.65 5.6328 | 5.3924 | 5.2477
FXTN 07-48 __|PIBD0716A488 7.0000] Y] 1/27/2016] 1714] 4.70 5.6377 | 5.3935 | 5.2445
RTB05-10 _ |PID0516C107 6.0000] Y]  3/3/2016] 1750] 4.79 14.328000] 5.5000 | 3:09:21 PM| 5.2006 | 5.6497 | 5.3961 | 5.2368
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FXTN 10-40___|PIBD1016C407 75000 5Y| 3/30/2016] 1777] 4.87 5.6586 | 5.3980 | 5.2310
FXTN 10-41 _* |PIBD1016D416 7.0000 Y] 4/27/2016] 1805] 4.95 5.6679 | 5.4000 | 5.2250
FXTN 1042 |PIBD10161420 9.1250]  55Y|  0/4/2016] 1935] 5.30]  274.000000] 5.3750 | 4:03:51 PM| 53991 | 5.7726 | 55025 | 5.3522
RTB 07-01 PID07161018 7.0000]  55Y] 09/24/2016] 1955] 5.36 2.752005 4.8750 | ©0:50:42 AM| 4.8750 | 5.7887 | 55183 | 5.3718
FXTN 1043 |PIBD1016K436 6.2500]  55Y| 11/16/2016] 2008] 5.50 5.8314 | 55601 | 54237
FXTN 07-49 _ |PIBD0717C493 7.0000]  6Y] 3/31/2017] 2143] 5.87 20.000000] 56200 | 2:20:38 PM| 56250 | 59401 | 5.6665 | 5.5558
FXTN20-01 __|PIBD2017D011 14.3750] Y| 4/24/2017| 2167] 5.94 5.9504 | 5.6854 | 55793
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2284] 6.26 6.0537 | 5.7777 | 56938
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2288] 6.27 6.0569 | 5.7808 | 56977
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2354] 6.45 50.000000] 56500 | 4:05:39 PM| 56500 | 6.1100 | 5.8329 | 5.7623
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y| 1/31/2018] 2449] 6.71]  526.689000] 5.8500 | 4:08:34 PM| 5.8553 | 6.1865 | 5.9078 | 58553
FXTN 10-47 __|PIBD1018K478 8.8750]  8Y| 11/20/2018] 2742] 7.51 6.3056 | 6.0153 | 59740
FXTN 1048 |PIBD1019B485 7.8750  8Y| 2/19/2019] 2833] 7.76 6.3426 | 6.0487 | 6.0109
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/#/2020] 3197] 8.76 50.000000] 6.2500 | 4:01:26 PM| 6.2500 | 6.4905 | 6.1823 | 6.1584
RTB 10-01 PIID1020H015 7.2500] 95Y] 8/19/2020] 3380] 9.26 6.5649 | 6.2495 | 6.2325
FXTN 1051 |PIBD10201510 6.1250] 05Y] 0/16/2020] 3408] 9.34 6.5763 | 6.2598 | 6.2439
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3499] 9.59 6.400000] 6.0510 | 2:05:41 PM| 6.0510 | 6.6133 | 6.2932 | 6.2808
RTB 1002 |PID1021C027 7.3750] 10|  3/3/2021] 3576] 9.80]  2,960.000000] 6.3000 | 3:59:22 PM| 6.3353 | 6.6445 | 6.3215 | 6.3120
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3632] 9.95 6.6673 | 6.3420 | 6.3346
FXTN 2002 |PIBD2022C021 15.0000 11| 3/14/2022] 3952] 10.83 6.7982 | 6.4910 | 6.4843
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4169 11.42 6.8869 | 6.5921 | 6.5859
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4295 11.77 6.9384 | 6.6508 | 6.6448
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4393 12.04 6.9785 | 6.6964 | 6.6906
FXTN 2006 |PIBD2023J068 11.3750] _ 13Y| 10/23/2023] 4540| 12.44 7.0386 | 6.7649 | 6.7594
FXTN 2007 __|PIBD2024F075 12.3750]  14Y]  6/3/2024] 4764] 13.05 7.1302 | 6.8692 | 6.8642
FXTN 2008 |PIBD2024H086 12.8750]  14Y|  8/5/2024] 4827| 13.22 7.1560 | 6.8986 | 6.8937
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4925 13.49 7.1960 | 6.9442 | 6.9395
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 5079 13.92 7.2500 | 7.0159 | 7.0115
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5268 14.43 7.3363 | 7.1039 | 7.1000
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5308| 14.54 7.3527 | 7.1226 | 7.1187
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5359 14.68 7.3735 | 7.1463 | 7.1425
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5681 15.56 7.5052 | 7.2963 | 7.2932
FXTN 2014 |PIBD20271140 8.6250]  17Y|  9/6/2027] 5954] 16.31 7.6168 | 7.4234 | 7.4209
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6409 17.56 7.8029 | 7.6353 | 7.6337
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6948 19.04 8.0233 | 7.8864 | 7.8859
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7010 19.21 0.900000| 7.8000 | 11:47:30 AM| 7.8000 | 8.0487 | 7.9152 | 7.9149
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7192 19.70 8.1231 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7444 20.39 8.1083 | 7.9812 | 7.9819
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7865 21.55 1.500000] 7.9295 | 2:36:44PM| 7.9295 | 8.0836 | 7.9499 | 7.9516
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8571 23.48 8.0423 | 7.8974 | 7.9008
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8900] 24.38]  100.390000] 7.8150 | 3:.13:23 PM| 7.8504 | 8.0230 | 7.8729 | 7.8772
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8977] 24.59]  287.248600] 7.8300 | 3:42:06 PM| 7.8790 | 8.0185 | 7.8672 | 7.8716




