Interpolated Bonds

May 05, 2011
nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2

FXTN 0563 |PIBD0511F638 10.6250 M| 6/22/2011] 47| 0.13 0.7943 | 0.6000 | 1.0809
FXTN 07-37 __|PIBD0711G376 12.0000 M| 7/22/2011] 77| 0.2 0.7987 | 0.6000 | 0.7374
RTB03-06 _ |PID0311GO65 85000  3M| 7/31/2011] 86| 0.24 0.8000 | 0.6000 | 0.6343
SPTB 10-01 __[SPTB10111016 155000  5M| 9/20/2011]  137] 0.38 1.1522 | 0.9824 | 1.0088
FXTN 1028 |PIBD1011J288 16.5000  5M| 10/11/2011] _ 158] 0.43 1.3061 | 1.1497 | 1.1876
FXTN 0564 |PIBD0511J642 7.2500  5M| 10/19/2011] _ 166] 0.45 1.3647 | 1.2135 | 1.2558
RTB 0505 |PIID0511L054 58750  7M| 12/6/2011] 214] 0.59 16221 | 1.4511 | 1.4918
FXTN 0419 |PIBDO411L191 5.8750]  8M| 12/13/2011]  221] 0.61 16540 | 14771 | 1.5158
FXTN 0318 |PIBD0312A182 58750  8M|  1/8/2012] 247] 0.68 1.7724 | 15735 | 1.6051
SPTB 10-02__ |SPTB1012A021 14.0000]  oM| 1/31/2012] _270] 0.74 1.8772 | 1.6588 | 1.6841
FXTN 0565 |PIBD0512B658 5.7500]  10M| 2/21/2012] _291] 0.80 1.9728 | 1.7367 | 1.7563
FXTN 1020 |PIBD1012D291 13.0000  1Y] 4/25/2012] 355] 0.7 2.2643 | 1.9740 | 19761
FXTN 07-39 __|PIBD0712D395 11.5000  1Y] 4/28/2012] 58] 0.98 0.600000] 2.1000 | 11:54:11 AM| 2.1000 | 2.2779 | 1.9852 | 1.9864
RTB 0506 |PIID0512H067 7.1250] 15Y]  &/1/2012] 453] 1.24 2.7233 | 24633 | 24634
FXTN 07-40___|PIBD0712H408 11.3750] 15Y] 8®&/2012] 470] 1.29 2.8031 | 25498 | 25499
RTB03-07 _|PIID03121070 5.2500] 15Y] 9/24/2012] 507] 1.39 62528000] 3.4000 | 3:20:00 PM| 3.2837 | 2.9767 | 2.7382 | 2.7383
FXTN 10-30___|PIBD1012J302 12.1250] 1.5Y] 10/7/2012] 530 1.45 3.0847 | 2.8553 | 28554
FXTN 07-41 __|PIBDO712K413 10.5000]  2Y| 11/7/2012] 561] 1.54 3.2302 | 3.0131 | 3.0132
FXTN 07-42 __|PIBDO713A421 9.0000]  2Y]  1/5/2013] _610] 1.67 3.4602 | 3.2626 | 3.2626
FXTN 0319 _ |PIBD0313A199 52500  2Y]  1/7/2013] 612] 1.68 3.4696 | 3.2728 | 3.2728
FXTN 07-43 __|PIBD0713C438 87500 2]  3/32013] 667] 1.83 1.000000] 35000 | 10:08:15 AM| 35000 | 3.7277 | 3.5528 | 3.5528
FXTN 0566 |PIBD0513C664 6.6250  2Y| 3/3/2013] 677] 1.85 3.7747 | 3.6037 | 3.6037
FXTN 10-31_* |PIBD1013C316 12.7500  2Y] 3/27/2013] 91| 1.89 3.8404 | 3.6750 | 3.6750
FXTN 10-32___|PIBD1013E320 11.7500] 25Y]  5/15/2013] _ 740] 2.03 3.9865 | 3.8134 | 3.8134
FXTN 07-44___|PIBDO713F446 9.6250] 25Y] 6/29/2013] 785] 2.15 4.1208 | 3.9404 | 3.9404
RTB 0507 |PID0513G075 9.0000] 25Y] 7/31/2013] _817] 2.24 10.000000] 4.5000 | 3:17:22 PM| 4.5000 | 4.2162 | 4.0308 | 4.0308
FXTN 10-33 __|PIBD1013J337 11.0000 25Y] 10/9/2013] _887] 2.43 4.4250 | 4.2284 | 4.2084
FXTN 07-45 _|PIBDO0713K457 7.1250] 25Y]  11/2/2013] 11| 2.50 4.4966 | 4.2062 | 4.2962
FXTN 0567 |PIBD0514A673 6.2500]  3Y| 1/27/2014] 97| 2.73 4.7531 | 4.5390 | 4.5390
FXTN 10-34 * |PIBD1014C341 12.3750]  3Y|  3/25/2014] 1054] 2.89 4.9231 | 4.7000 | 4.7000
FXTN 10-35 _|PIBD1014G356 12.7500] 35Y| 7/15/2014] 1166] 3.19 5.0449 | 4.8417 | 4.8417
RTB05-08 |PIID0514080 6.2500] 35Y| 0/24/2014] 1237] 3.39 6.600000 4.9500 | 3:57:46 PM| 4.9288 | 5.1221 | 4.9315 | 4.9315
FXTN 07-46 __|PIBD0714J466 6.5000]  35Y|  10/4/2014] 1247] 3.42]  150.000000] 4.8250 | 9:26:20 AM| 4.8250 | 5.1330 | 4.9441 | 4.9441
SPTB 10-03 _ |SPTB1014J037 12.2500]  3.5Y| 10/14/2014] 1257] 3.44 5.1438 | 4.9568 | 4.9568
FXTN 10-36 _* |PIBD1015B367 12.3750]  4Y|  2/24/2015] 1390] 3.81 5.2885 | 5.1250 | 5.1250
FXTN 0568 |PIBDO515E685 6.3750]  45Y|  513/2015] 1468] 4.02 5.3032 | 5.1250 | 5.1119
FXTN 07-47 __|PIBDO715E477 8.3750]  45Y|  522/2015] 1477] 4.05 5.3049 | 5.1250 | 5.1103
RTB 0509 |PID0515H097 5.8750]  45Y|  8/19/2015] 1566] 4.29 1.000000] 52000 | 3:29:44 PM| 5.2000 | 53217 | 5.1250 | 5.0953
FXTN 10-37 ___|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1572] 4.31 5.3228 | 5.1250 | 5.0943
FXTN 0569 |PIBD0515K697 46250  5Y| 11/25/2015] 1664] 4.56 5.3402 | 5.1250 | 5.0788
FXTN 10-38 ___|PIBD1015L384 10.1250] Y| 12/15/2015] 1684] 4.61 5.3439 | 5.1250 | 5.0754
FXTN 10-39 __|PIBD1016A393 9.2500]  5Y| 1/12/2016] 1712] 4.69 5.3492 | 5.1250 | 5.0707
FXTN 07-48 __|PIBD0716A488 7.0000 Y| 1/27/2016] 1727] 4.73] _ 131.000000] 5.0500 | 3:58:03 PM| 5.0514 | 5.3521 | 5.1250 | 5.0682
RTB05-10 _ |PID0516C107 6.0000] 5]  3/3/2016] 1763] 4.83 1.400000] 5.3000 | 2:23:53 PM| 5.1849 | 53589 | 5.1250 | 5.0621
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FXTN 10-40___|PIBD1016C407 75000 5Y| 3/30/2016] 1790] 4.90 5.3639 | 5.1250 | 5.0576
FXTN 10-41 _* |PIBD1016D416 7.0000  5Y] 4/27/2016] 1818] 4.98 5.3692 | 5.1250 | 5.0529
FXTN 1042 |PIBD10161420 0.1250]  55Y]  0/4/2016] 1948] 5.34 16.913000] 5.1250 | 3:39:35 PM| 5.1290 | 54946 | 5.2663 | 5.2043
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1968] 5.39]  100.000000] 5.1900 | 8:46:35 AM| 5.1900 | 5.5139 | 5.2880 | 5.2282
FXTN 1043 |PIBD1016K436 6.2500  6Y| 11/16/2016] 2021] 5.54 5.5650 | 5.3457 | 5.2902
FXTN 07-49 _ |PIBD0717C493 7.0000  6Y| 3/31/2017| 2156] 5.91 0.127000] 5.5000 | 2:21:03 PM| 5.5000 | 5.6952 | 5.4924 | 5.4480
FXTN20-01 __|PIBD2017D011 14.3750] Y| 4/24/2017] 2180] 5.97 5.7184 | 55185 | 54760
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2297] 6.29 5.8312 | 5.6457 | 56128
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2301] 6.30 5.8351 | 5.6500 | 56175
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017| 2367] 6.48 43.748518] 54500 | 3:24:00 PM| 55164 | 58988 | 5.7217 | 5.6946
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y| 1/31/2018] 2462] 6.75]  350.000000] 5.7800 | 2:40:00 PM| 5.8057 | 5.9904 | 5.8250 | 58057
FXTN 10-47 __|PIBD1018K478 8.8750]  8Y| 11/20/2018] 2755] 7.55 6.1190 | 5.9428 | 59284
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2846] 7.80]  100.741465] 5.8750 | 4.07:55 PM| 58744 | 6.1589 | 5.9794 | 59665
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/#8/2020] 3210] 8.79 6.3187 | 6.1258 | 6.1189
RTB 10-01 PIID1020H015 7.2500]  05Y|  8/19/2020] 3393] 9.30]  129.260000] 6.2500 | 4:01:53 PM| 6.2879 | 6.3990 | 6.1994 | 6.1956
FXTN 1051 |PIBD10201510 6.1250] 05Y| 0/16/2020] 3421] 9.37 6.4113 | 6.2107 | 6.2073
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3512] 9.62 63.004884] 59500 | 2:18:28 PM| 6.1752 | 6.4512 | 6.2472 | 6.2454
RTB 1002 |PID1021C027 7.3750]  10Y]  3/3/2021] 3589] 0.83] 2,599.013498] 6.3250 | 4:13:54 PM| 6.3043 | 6.4850 | 6.2782 | 6.2777
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3645] 9.99 3.500000] 6.2250 | 2:54:22 PM| 6.2393 | 6.5096 | 6.3007 | 6.3011
FXTN 2002 |PIBD2022C021 15.0000] 11|  3/14/2022] 3965] 10.86 6.6548 | 6.4535 | 6.4538
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4182 11.46 6.7533 | 6.5571 | 6.5574
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4308 11.80 6.8105 | 6.6172 | 6.6175
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4406 12.07 6.8549 | 6.6640 | 6.6643
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4553 12.47 6.9216 | 6.7341 | 6.7344
FXTN 2007 __|PIBD2024F075 12.3750]  14Y]  6/3/2024] 4777 13.09 7.0233 | 6.8411 | 6.8413
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4840 13.26 7.0519 | 6.8711 | 6.8714
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4938 13.53 7.0963 | 6.9179 | 6.9181
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 5092 13.95 7.1662 | 6.9914 | 6.9916
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5281 14.47 7.2520 | 7.0816 | 7.0818
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5321 14.58 7.2701 | 7.1007 | 7.1009
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5372 14.72 7.2933 | 7.1251 | 7.1253
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5694] 15.60 7.4394 | 7.2788 | 7.2789
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5967 16.35 7.5632 | 7.4091 | 7.4002
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6422 17.59 7.7697 | 7.6263 | 7.6263
FXTN 2016 |PIBD2030E166 8.7500]  20Y|  5/27/2030] 6961 19.07 8.0143 | 7.8835 | 7.8836
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7023 19.24 8.0424 | 7.9131 | 7.9131
FXTN 2503 * |PIBD2531A032 11.2500]  20Y|  1/26/2031] 7205 19.74 8.1250 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7457] 20.43 8.1015 | 7.9752 | 7.9757
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7878 21.58 8.0624 | 7.9338 | 7.9352
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8584] 23.52 7.9966 | 7.8643 | 7.8671
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8913 24.42 79.290000] 7.8000 | 3:20:24 PM| 7.8387 | 7.9660 | 7.8319 | 7.8354
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8990] 24.63  204.810000] 7.8200 | 4.07:21 PM| 7.8239 | 7.9588 | 7.8243 | 7.8280




