Interpolated Bonds

May 24, 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 28| 0.08 2.8110 | 2.7132 | 2.7132
FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 58| 0.16 30.000000( 2.5000 3:47:03 PM| 2.5000 | 2.2980 | 2.1473 | 2.1371
RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 67| 0.18 1,036.000000| 3.0000 3:56:00 PM| 2.8214 | 2.2687 | 2.1071 2.0929
SPTB 10-01 SPTB10111016 15.5000 4M 9/20/2011 118 0.32 2.3215 | 2.1392 | 2.1072
FXTN 10-28 PIBD1011J288 16.5000 5M| 10/11/2011 139 0.38 2.4235 | 2.2474 | 2.2101
FXTN 05-64 PIBD0511J642 7.2500 5M| 10/19/2011 147 0.40 2.4624 | 2.2887 | 2.2492
RTB 05-05 PIID0511L054 5.8750 7M 12/6/2011 195/ 0.53 2.6710 | 2.5090 | 2.4611
FXTN 04-19 PIBD0411L191 5.8750 7M|  12/13/2011 202| 0.55 2.6805 | 2.5181 2.4721
FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 228| 0.62 2.7156 | 2.5516 | 2.5132
SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 251 0.69 2.7467 | 2.5813 | 2.5496
FXTN 05-65 PIBD0512B658 5.7500 oM 2/21/2012 272 0.75 63.700000( 2.4000 8:54:40 AM| 2.4000 | 2.7751 2.6084 | 2.5828
FXTN 10-29 PIBD1012D291 13.0000 11M 4/25/2012 336| 0.92 2.8617 | 2.6910 | 2.6839
FXTN 07-39 PIBD0712D395 11.5000 11M 4/28/2012 339| 0.93 2.8657 | 2.6948 | 2.6887
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 434 1.19 0.550000| 4.1250 11:50:15 AM| 4.1250 | 3.2756 | 3.0431 3.0369
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 451 1.24 3.3511 3.1071 3.1007
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 488| 1.34 2.550000| 3.7500 3:05:46 PM| 4.0146 | 3.5155 | 3.2466 | 3.2397
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 511 1.40 3.6177 | 3.3333 | 3.3261
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 542| 1.48 3.7555 | 3.4502 | 3.4426
FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 591 1.62 3.9732 | 3.6349 | 3.6266
FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 593| 1.62 3.9821 3.6425 | 3.6342
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 648| 1.78 42266 | 3.8498 | 3.8408
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 658| 1.80 42710 | 3.8875 | 3.8783
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 672| 1.84 4.3332 | 3.9403 | 3.9309
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 721 1.98 45510 | 4.1250 | 4.1150
FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 766| 2.10 4.6553 | 4.2467 | 4.2329
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 798| 2.19 47295 | 4.3332 | 4.3168
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 868| 2.38 4.8917 | 4.5225 | 4.5002
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 892| 2.44 49474 | 4.5874 | 4.5630
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 978| 2.68 481.000000| 4.9250 3:21:55 PM| 4.9377 | 5.1467 | 4.8199 | 4.7884
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 1035| 2.84 5.2788 | 4.9740 | 4.9377
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1147| 3.14 5.3430 | 5.0802 | 4.9875
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1218| 3.34 50.000000( 5.1250 10:35:31 AM| 5.1250 | 5.3837 | 5.1475 | 5.0191
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1228| 3.36 5.3894 | 5.1570 | 5.0235
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1238| 3.39 5.3951 5.1664 | 5.0280
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1371 3.76 5.4713 | 5.2925 | 5.0871
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1449| 3.97 300.000000| 5.1250 2:58:58 PM| 5.1250 | 5.5160 | 5.3665 | 5.1218
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1458| 3.99 20.000000( 5.1250 11:22:58 AM| 5.1375 | 5.5212 | 5.3750 | 5.1258
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1547| 4.24 100.500000( 5.4000 2:26:14 PM| 5.3005 | 5.5663 | 5.3489 | 5.1517
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1553| 4.25 5.5694 | 5.3471 5.1534
FXTN 05-69 PIBD0515K697 4.6250 5Y| 11/25/2015 1645| 4.51 5.6161 5.3202 | 5.1802
FXTN 10-38 PIBD1015L.384 10.1250 5Y| 12/15/2015 1665| 4.56 5.6262 | 5.3143 | 5.1860
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1693| 4.64 5.6404 | 5.3061 5.1942
FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1708| 4.68 5.6480 | 5.3017 | 5.1985
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1744 4.78 5.023000| 5.2000 3:08:25 PM| 5.2951 5.6663 | 5.2911 5.2090
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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] 1771] 4.85 5.6800 | 5.2832 | 5.2169
FXTN 10-41 _* |PIBD1016D416 7.0000 Y] 4/27/2016] 1799] 4.93 5.6942 | 5.2750 | 5.2250
FXTN 1042 |PIBD10161420 9.1250] 55Y]  9/4/2016] 1929] 5.8 50.000000] 52750 | 3:10:50 PM| 5.2750 | 5.7785 | 5.3961 | 5.3562
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1949] 5.34 0.500000] 5.3750 | 3:30:36 PM| 5.3750 | 5.7914 | 54148 | 5.3764
FXTN 1043 |PIBD1016K436 6.2500]  55Y| 11/16/2016] 2002] 5.48 5.8258 | 5.4641 | 54299
FXTN 07-49 _ |PIBD0717C493 7.0000]  6Y] 331/2017] 2137] 5.85 5.9133 | 55899 | 55661
FXTN20-01 __|PIBD2017D011 14.3750] Y| 4/24/2017| 2161] 5.92 5.9288 | 5.6123 | 55904
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017| 2278] 6.24 6.0046 | 5.7213 | 5.7085
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2282] 6.25 6.0072 | 5.7250 | 5.7125
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2348] 6.43 22.051000] 58900 | 11:16:21 AM| 5.8900 | 6.0500 | 5.7865 | 5.7791
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2443] 6.69 50.000000] 5.8750 | 9:48:34 AM| 58750 | 6.1115 | 5.8750 | 5.8750
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2736] 7.50 6.2244 | 5.9679 | 59820
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 29/2019] 2827] 7.75 6.2505 | 5.9967 | 6.0152
FXTN 1050 |PIBD1020B508 7.7500 Y] 2/1#8/2020] 3191] 8.74 34.600000] 6.1500 | 3:36:57 PM| 6.1500 | 6.3997 | 6.1121 | 6.1481
RTB 10-01 PIID1020H015 7.2500]  05Y|  8/19/2020] 3374] 9.24 6.4702 | 6.1701 | 6.2149
FXTN 1051 |PIBD10201510 6.1250] 095Y] 0/16/2020] 3402] 9.32 5.540000] 6.2000 | 3:37:37 PM| 6.2000 | 6.4810 | 6.1790 | 6.2251
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3493] 9.57 20.624000] 6.0300 | 3:22:24 PM| 6.0324 | 65161 | 6.2078 | 6.2584
RTB 1002 |PID1021C027 7.3750] 10|  3/3/2021] 3570 9.78]  505.383000] 6.3150 | 3:26:02 PM| 6.3164 | 6.5457 | 6.2322 | 6.2865
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3626] 9.93 6.120000] 6.4500 | 10:28:40 AM| 6.4500 | 6.5673 | 6.2500 | 6.3069
FXTN 2002 |PIBD2022C021 15.0000] 11|  3/14/2022] 3946 10.81 6.7075 | 6.3815 | 6.4333
FXTN 2003 |PIBD2022J033 12.7500]  12Y| 10/17/2022] 4163] 11.41 6.8026 | 6.4706 | 6.5189
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4289 11.75 6.8578 | 6.5224 | 6.5687
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4387| 12.02 6.9007 | 6.5626 | 6.6074
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4534] 12.42 6.9651 | 6.6230 | 6.6654
FXTN 2007 __|PIBD2024F075 12.3750]  14Y|  6/3/2024] 4758 13.04 7.0632 | 6.7150 | 6.7539
FXTN 2008 |PIBD2024H086 12.8750] 14|  8/5/2024] 4821 13.21 7.0908 | 6.7409 | 6.7787
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4919| 13.48 7.1338 | 6.7812 | 6.8174
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 5073 13.90 7.2012 | 6.8444 | 6.8782
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5262 14.42 7.2840 | 6.9221 | 6.9528
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5302 14.53 7.3016 | 6.9385 | 6.9686
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5353 14.67 7.3239 | 6.9595 | 6.9888
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5675] 15.55 7.4650 | 7.0918 | 7.1159
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5048 16.30 7.5846 | 7.2039 | 7.2237
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6403 17.54 7.7839 | 7.3908 | 7.4033
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6942] 19.02  200.000000] 7.7000 | 9:09:11 AM| 7.7125 | 8.0200 | 7.6123 | 7.6162
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7004] 19.19 8.0472 | 7.6377 | 7.6406
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7186| 19.69 8.1269 | 7.7125 | 7.7125
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7438 20.38 8.1131 | 7.7318 | 7.7308
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7859 21.53 8.0001 | 7.7640 | 7.7614
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8565| 23.47 8.0515 | 7.8180 | 7.8127
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8894 24.37 59.844000] 7.8150 | 3:04:49 PM| 7.8434 | 8.0334 | 7.8431 | 7.8366
FXTN 2508 * |PIBD2535L086 8.1250]  25Y] 12/16/2035] 8971 24.58 4.265000] 7.8250 | 3:31:18 PM| 7.8250 | 8.0292 | 7.8490 | 7.8422




