Interpolated Bonds

May 20, 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] 30| 0.08 2.7774 | 26674 | 26674
FXTN 07-37 __|PIBD0711G376 12.0000] M| 7/22/2011] 60| o0.16 2.3378 | 2.1045 | 2.1015
RTB03-06 _ |PID0311GO65 85000 M| 7/31/2011] 69| 0.19 2.3286 | 2.0573 | 2.0532
SPTB 10-01 __[SPTB10111016 155000  4M| 9/20/2011]  120] 0.33 2.3805 | 2.0661 | 2.0526
FXTN 1028 |PIBD1011J288 16.5000  5M| 10/11/2011] _ 141] 0.39 2.4401 | 21708 | 2.1523
FXTN 0564 |PIBD0511J642 7.2500  5M| 10/19/2011]  149] 0.41 2.4628 | 2.2107 | 2.1903
RTB 0505 |PIID0511L054 58750  7M| 12/6/2011] 197] 0.54 2.5053 | 24313 | 2.3992
FXTN 0419 |PIBDO411L191 58750  7M| 12/3/2011] 204] 0.56 2.6113 | 24475 | 24135
FXTN 0318 |PIBD0312A182 58750  8M|  1/8/2012] 230] 0.63 2.6700 | 25079 | 24663
SPTB 10-02__ |SPTB1012A021 14.0000]  8M| 1/31/2012] _ 253] 0.69 2.7237 | 25613 | 25130
FXTN 0565 |PIBD0512B658 57500  oM| 2/21/2012] 274] 0.75 2.7718 | 2.6101 | 25657
FXTN 1020 |PIBD1012D291 13.0000]  11M| _4/25/2012]  338] 0.93 2.9186 | 2.7587 | 26858
FXTN 07-39 __|PIBD0712D395 11.5000]  11M| _4/28/2012] 341] 0.93 2.9254 | 2.7657 | 26919
RTB 0506 |PIID0512H067 7.1250] 15Y]  @/1/2012] 436] 1.19 3.3101 | 3.1000 | 3.0406
FXTN 07-40___|PIBD0712H408 11.3750] 15Y] 8/8/2012]  453] 1.24 3.3802 | 3.1607 | 3.1043
RTB03-07 _|PIID03121070 5.2500] 15Y| 0/24/2012] 490] 1.34 1.000000] 4.0000 | 10:41:00 AM| 4.0000 | 35329 | 3.2029 | 3.2428
FXTN 10-30___|PIBD1012J302 12.1250] 15Y] 10/7/2012] _ 513] 1.41 3.6278 | 3.3750 | 3.3289
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y] 11/7/2012] 544] 1.49 3.7557 | 3.4857 | 3.4449
FXTN 07-42 __|PIBDO713A421 9.0000  2Y]  1/5/2013] 593] 1.62 3.9579 | 3.6607 | 3.6284
FXTN 0319 _ |PIBD0313A199 52500  2Y]  1/7/2013] _595] 1.63 5.900000| 4.2750 | 3:21:37 PM| 4.2750 | 3.9661 | 3.6679 | 3.6358
FXTN 07-43 __|PIBD0713C438 87500 2]  3/32013] 650 1.78 4.1930 | 3.8643 | 3.8417
FXTN 0566 |PIBD0513C664 6.6250  2Y| 3/13/2013] 60| 1.81 4.2343 | 3.9000 | 3.8792
FXTN 1031 __|PIBD1013C316 12.7500] Y| 3/27/2013] 674 1.85 4.2921 | 3.9500 | 3.9316
FXTN 10-32_* |PIBD1013E320 11.7500  2Y| 5/5/2013] 723] 1.98 4.4942 | 4.1250 | 4.1150
FXTN 07-44___|PIBDO713F446 9.6250] 25Y]  6/29/2013] _ 768] 2.10 4.6058 | 4.2540 | 4.2340
RTB 0507 |PID0513G075 9.0000] 25Y] 7/31/2013] _800] 2.19 4.6852 | 4.3457 | 4.3186
FXTN 10-33 __|PIBD1013J337 11.0000 25Y] 10/9/2013] _870] 2.38 4.8588 | 4.5463 | 45036
FXTN 07-45 _|PIBDO0713K457 7.1250] 25Y] 11/2/2013] _894] 2.45 4.9184 | 4.6151 | 45671
FXTN 0567 |PIBD0514A673 6.2500]  3Y| 1/27/2014] _ 980] 2.68]  1,030.000000] 4.9500 | 4:06:04 PM| 4.0451 | 5.1317 | 4.8616 | 4.7944
FXTN 10-34 * |PIBD1014C341 12.3750]  3Y| 3/25/2014] 1037] 2.84 5.2731 | 5.0250 | 4.9451
FXTN 10-35 _|PIBD1014G356 12.7500] 35Y| 7/15/2014] 1149] 3.15 5.3321 | 5.0978 | 5.0378
RTB05-08 |PIID0514080 6.2500]  35Y| 0/24/2014] 1220] 3.34] 300400000 4.7750 | 4:04:17 PM| 4.7776 | 5.3696 | 5.1440 | 50965
FXTN 07-46 __|PIBD0714J466 6.5000]  35Y]  10/4/2014] 1230] 3.37 5.3749 | 5.1505 | 5.1048
SPTB 10-03 _ |SPTB1014J037 12.2500]  3.5Y| 10/14/2014] 1240] 3.40 5.3801 | 5.1570 | 5.1130
FXTN 10-36 __|PIBD1015B367 12.3750]  4Y|  2/24/2015] 1373] 3.76 5.4503 | 5.2434 | 5.2230
FXTN 0568 |PIBDO515E685 6.3750]  4Y| 53/2015] 1451] 3.98 5.4914 | 5.2041 | 52876
FXTN 07-47 * |PIBDO715E477 8.3750]  4Y|  5/22/2015] 1460] 4.00 0.900000| 5.2000 | 3:36:30 PM| 5.2000 | 5.4962 | 5.3000 | 5.2950
RTB 0509 |PID0515H097 5.8750]  45Y|  8/19/2015] 1549] 4.24 1.000000] 5.3000 | 8:54:58 AM| 5.3000 | 55403 | 5.3000 | 5.2572
FXTN 10-37 ___|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1555] 4.26 5.5433 | 5.3000 | 5.2546
FXTN 0569 |PIBD0515K697 4.6250] Y| 11/25/2015] 1647] 4.51 5.5890 | 5.3000 | 5.2155
FXTN 10-38 ___|PIBD1015L384 10.1250]  5Y| 12/15/2015] 1667] 4.57 5.5089 | 5.3000 | 5.2070
FXTN 10-39 __|PIBD1016A393 9.2500]  5Y|  1/12/2016] 1695] 4.64 5.6128 | 5.3000 | 5.1951
FXTN 07-48 __|PIBD0716A488 7.0000] Y] 1/27/2016] 1710] 4.68 5.6202 | 5.3000 | 5.1887
RTB05-10 _ |PID0516C107 6.0000]  5Y]  3/3/2016] 1746] 4.78 16.749000] 5.3000 | 2:48551 PM| 5.1866 | 5.6381 | 5.3000 | 5.1734
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FXTN 10-40___|PIBD1016C407 75000 5Y| 3/30/2016] 1773] 4.86 5.6515 | 5.3000 | 5.1619
FXTN 10-41 * |PIBD1016D416 7.0000 Y] 4/27/2016] 1801] 4.93 5.6654 | 5.3000 | 5.1500
FXTN 1042 |PIBD10161420 9.1250] 55Y]  9/4/2016] 1931] 5.29 5.7477 | 54161 | 5.2964
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1951] 5.35 5.7603 | 54339 | 53189
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 2004] 5.49 5.7939 | 5.4813 | 53785
FXTN 07-49 _ |PIBD0717C493 7.0000]  6Y] 3/31/2017] 2139] 5.86 5.8794 | 5.6018 | 55305
FXTN20-01 __|PIBD2017D011 14.3750]  6Y| 4/24/2017| 2163] 5.93 5.8046 | 5.6232 | 55575
RTB07-02__ |PID0717H026 6.6250]  65Y| 8/19/2017] 2280] 6.25]  400.000000] 54150 | 4:10:33 PM| 54161 | 5.9686 | 5.7277 | 56892
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2284] 6.26 5.9712 | 5.7313 | 56938
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2350] 6.44 6.0129 | 5.7902 | 5.7681
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2445] 6.70  600.000000] 5.8750 | 3:01:39 PM| 58750 | 6.0731 | 5.8750 | 58750
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2738] 7.50 6.1836 | 5.9850 | 59861
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2829] 7.75 6.2179 | 6.0204 | 6.0206
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/1#8/2020] 3193] 8.75 6.3552 | 6.1582 | 6.1585
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3376] 9.25 5.000000| 6.3500 | 11:22:13 AM| 6.3700 | 6.4242 | 6.2275 | 6.2279
FXTN 1051 |PIBD10201510 6.1250] 05Y] 0/16/2020] 3404] 9.33 6.4348 | 6.2381 | 6.2385
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3495] 9.58 2.000000] 6.0000 | 11:19:10 AM| 6.0125 | 6.4691 | 6.2725 | 6.2730
RTB 1002 |PID1021C027 7.3750]  10Y]  3/3/2021] 3b72] 0.79]  889.560000] 6.3250 | 4:08:34 PM| 6.3239 | 6.4981 | 6.3017 | 6.3022
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3628] 0.94 8.000000] 6.3500 | 2:09:23 PM| 6.3500 | 6.5192 | 6.3229 | 6.3234
FXTN 2002 |PIBD2022C021 15.0000]  11Y]  3/14/2022] 3948 10.82 6.6613 | 6.4737 | 6.4741
FXTN 2003 |PIBD2022J033 12.7500]  12Y| 10/17/2022] 4165] 11.41 6.7577 | 6.5759 | 6.5763
FXTN 2004 |PIBD2023B048 13.0000]  12Y] 2/20/2023] 4291 11.76 6.8136 | 6.6352 | 6.6357
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4389 12.02 6.8571 | 6.6814 | 6.6818
FXTN 2006 |PIBD2023J068 11.3750] _ 13Y| 10/23/2023] 4536 12.43 6.9224 | 6.7507 | 6.7511
FXTN 2007 __|PIBD2024F075 12.3750]  14Y]  6/3/2024] 4760 13.04 7.0219 | 6.8562 | 6.8566
FXTN 2008 |PIBD2024H086 12.8750] 14|  8/5/2024] 4823] 13.21 7.0499 | 6.8859 | 6.8862
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4921 13.48 7.0934 | 6.9320 | 6.9324
FXTN20-10 __|PIBD2025D103 12.1250]  14Y] _ 4/14/2025] 5075] 13.90 7.1618 | 7.0046 | 7.0049
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5264 14.42 7.2457 | 7.0936 | 7.0939
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5304] 14.53 7.2634 | 7.1125 | 7.1127
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5355 14.67 7.2861 | 7.1365 | 7.1368
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5677 15.55 7.4291 | 7.2882 | 7.2884
FXTN 2014 |PIBD20271140 8.6250  17Y]  9/6/2027] 5950] 16.30 7.5503 | 7.4168 | 7.4170
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6405] 17.55 7.7523 | 7.6311 | 7.6313
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6944] 19.02 4.630000] 7.9500 | 3:14:02 PM| 7.9500 | 7.9917 | 7.8851 | 7.8851
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7008| 19.19 8.0192 | 7.9143 | 7.9143
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7188| 19.69 8.1000 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7440 20.38 8.0877 | 7.9859 | 7.9764
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7861 21.54 8.0671 | 7.9623 | 7.9371
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8567 23.47 8.0326 | 7.9227 | 7.8711
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8896 24.37 76.465000] 7.8500 | 3:11:08 PM| 7.8374 | 8.0165 | 7.9043 | 7.8404
FXTN 2508 * |PIBD2535L086 8.1250]  25Y] 12/16/2035] 8973 24.58 65.367000] 7.8275 | 3:48:24 PM| 7.8282 | 8.0127 | 7.9000 | 7.8332




