Interpolated Bonds

May 09, 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 43| 0.12 1.5870 1.3000 1.3010
FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 73] 0.20 1.5479 | 0.8714 | 0.8769
RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 82| 0.22 9.390000| 1.5000 3:13:58 PM| 1.5000 1.5361 0.7429 | 0.7497
SPTB 10-01 SPTB10111016 15.5000 5M 9/20/2011 133| 0.36 1.5850 | 0.9765 1.0127
FXTN 10-28 PIBD1011J288 16.5000 5M| 10/11/2011 154 042 1.6168 1.1694 1.2199
FXTN 05-64 PIBD0511J642 7.2500 5M| 10/19/2011 162| 0.44 1.6288 1.2429 1.2988
RTB 05-05 PIID0511L054 5.8750 7M 12/6/2011 210| 0.58 1.7611 1.5893 1.6702
FXTN 04-19 PIBD0411L191 5.8750 7M|  12/13/2011 217| 0.59 1.7926 1.6205 1.7036
FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 243| 0.67 1.9096 1.7366 1.8274
SPTB 10-02 SPTB1012A021 14.0000 oM 1/31/2012 266| 0.73 2.0130 1.8393 1.9369
FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 287| 0.79 100.000000| 2.4250 12:11:30 PM| 2.3625 | 2.1075 1.9330 | 2.0369
FXTN 10-29 PIBD1012D291 13.0000 1Y 4/25/2012 351 0.96 2.3954 | 2.2188 | 2.3417
FXTN 07-39 PIBD0712D395 11.5000 1Y 4/28/2012 354| 0.97 2.4089 | 2.2321 2.3560
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 449 1.23 8.179700| 4.1750 2:33:12 PM| 4.1750 | 2.8865 | 2.6718 | 2.7830
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 466| 1.28 2.9724 | 2.7506 | 2.8592
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 503| 1.38 12.960000| 4.0000 2:56:30 PM| 4.0000 | 3.1592 | 2.9221 3.0251
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 526| 1.44 3.2754 | 3.0287 | 3.1282
FXTN 07-41 PIBD0712K413 10.5000 2Y| 11/17/2012 557 1.53 3.4319 | 3.1724 | 3.2672
FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 606| 1.66 3.6794 | 3.3995 | 3.4869
FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 608| 1.67 3.6895 | 3.4088 | 3.4958
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 663| 1.82 3.9673 | 3.6638 | 3.7424
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 673| 1.84 4.0178 | 3.7101 3.7872
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 687| 1.88 4.0885 | 3.7750 | 3.8500
FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 736| 2.02 42234 | 3.9188 | 3.9875
FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 781 2.14 4.3474 | 4.0508 | 4.1137
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 813 2.23 44356 | 4.1447 | 4.2035
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 883| 2.42 46284 | 4.3500 | 4.3999
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 907| 2.48 46945 | 4.4205 | 4.4672
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 993| 2.72 1,252.956000| 4.9000 4:08:15 PM| 4.8684 | 4.9314 | 4.6728 | 4.7085
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 1050 2.88 5.0885 | 4.8400 | 4.8684
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1162| 3.18 5.2301 5.0183 | 5.0373
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1233| 3.38 5.3199 | 5.1314 | 5.1443
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1243| 3.41 10.000000| 4.9750 3:49:30 PM| 4.9750 | 5.3326 | 5.1473 | 5.1594
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1253| 3.43 5.3452 | 5.1632 | 5.1745
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1386| 3.80 55135 | 5.3750 | 5.3750
FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1464| 4.01 5.5404 | 5.3522 | 5.3522
FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1473| 4.04 5.5436 | 5.3496 | 5.3496
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1562| 4.28 0.980500| 4.9250 11:48:12 AM| 5.0775 | 5.5744 | 5.3236 | 5.3236
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1568| 4.30 5.5764 | 5.3218 | 5.3218
FXTN 05-69 PIBD0515K697 4.6250 5Y| 11/25/2015 1660| 4.55 5.6083 | 5.2950 | 5.2950
FXTN 10-38 PIBD1015L.384 10.1250 5Y| 12/15/2015 1680| 4.60 5.6152 | 5.2891 5.2891
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1708| 4.68 5.6249 | 5.2810 | 5.2810
FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1723 4.72 0.321208| 4.5000 11:00:28 AM| 4.5000 | 5.6301 5.2766 | 5.2766
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1759 4.82 5.500000| 5.3000 2:04:36 PM| 5.2771 5.6425 | 5.2661 5.2661
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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] 1786] 4.89 5.6519 | 5.2582 | 5.2582
FXTN 10-41 * |PIBD1016D416 7.0000 Y] 4/27/2016] 1814] 4.97 5.6615 | 5.2500 | 5.2500
FXTN 1042 |PIBD10161420 0.1250]  55Y]  9/4/2016] 1944] 5.33 5.7539 | 5.3913 | 5.3863
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1964] 5.38 32.467416] 56000 | 3:47:50 PM| 55860 | 57681 | 54130 | 5.4072
FXTN 1043 |PIBD1016K436 6.2500  6Y| 11/16/2016] 2017] 5.3 5.8058 | 5.4707 | 54628
FXTN 07-49 _ |PIBD0717C493 7.0000]  6Y] 3/31/2017] 2152] 5.90 5.9018 | 5.6174 | 56043
FXTN20-01 __|PIBD2017D011 14.3750 Y| 4/24/2017| 2176] 5.96 0.156414] 5.0000 | 11:01:16 AM| 5.0000 | 5.9188 | 56435 | 5.6294
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2293] 6.28 0.678778| 5.1500 | 11:01:35 AM| 5.1500 | 6.0020 | 5.7707 | 5.7521
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2297] 6.29 10.000000] 5.6500 | 3:49:36 PM| 5.6500 | 6.0048 | 5.7750 | 5.7563
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2363] 6.47 1.982000] 5.4250 | 2:54:35 PM| 55974 | 6.0517 | 5.8467 | 5.8254
FXTN 10-45 * |PIBD1018A451 58750  7Y| 1/31/2018] 2458] 6.73 10.275000] 5.7000 | 3:09:34 PM| 5.6924 | 6.1192 | 59500 | 5.9250
FXTN 10-47 __|PIBD1018K478 8.8750]  8Y| 11/20/2018] 2751] 7.54 6.2473 | 6.0850 | 6.0069
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2842] 7.79 6.2870 | 6.1269 | 6.0324
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/1#8/2020] 3206] 8.78 6.4461 | 6.2046 | 6.1342
RTB 10-01 PIID1020H015 7.2500]  95Y| 8/19/2020] 3389] 9.28 6.5260 | 6.3789 | 6.1853
FXTN 1051 |PIBD10201510 6.1250] 05Y] 0/16/2020] 3417] 9.36 6.5383 | 6.3918 | 6.1931
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3508] 9.61 47.388000] 6.1800 | 3:48:44PM| 6.1825 | 65780 | 6.4337 | 6.2186
RTB 1002 |PID1021C027 7.3750] _ 10Y]  3/3/2021] 3585] 0.82 38.000000] 65000 | 3:32:57 PM| 6.3472 | 6.6117 | 6.4692 | 6.2401
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3641] 9.98 6.6362 | 6.4950 | 6.2558
FXTN 2002 |PIBD2022C021 15.0000 11| 3/14/2022] 3961 10.85 6.7719 | 6.6303 | 6.4126
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4178 11.45 6.8639 | 6.7220 | 65189
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4304] 11.79 6.9174 | 6.7753 | 6.5806
FXTN 2005 |PIBD2023E054 11.8750]  13Y|  5/20/2023] 4402 12.06 6.9589 | 6.8167 | 6.6286
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4549 12.46 7.0213 | 6.8789 | 6.7007
FXTN 2007 __|PIBD2024F075 12.3750]  14Y]  6/3/2024] 4773 13.08 7.1163 | 6.9736 | 6.8104
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4836 13.25 7.1430 | 7.0002 | 6.8413
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4934] 13.52 7.1846 | 7.0416 | 6.8893
FXTN20-10 __|PIBD2025D103 12.1250]  14Y| _ 4/14/2025] 5088 13.94 7.2499 | 7.1067 | 6.9647
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5277 14.46 7.3301 | 7.1866 | 7.0573
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5317 14.57 7.3470 | 7.2035 | 7.0769
FXTN20-12 __|PIBD2026A122 10.2500]  15Y|  1/19/2026] 5368 14.71 7.3687 | 7.2251 | 7.1019
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5690 15.59 7.5053 | 7.3612 | 7.2507
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5963 16.34 7.6210 | 7.4766 | 7.3934
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6418 17.58 7.8140 | 7.6690 | 7.6164
FXTN 2016 |PIBD2030E166 8.7500]  20Y]  5/27/2030] 6957] 19.06 8.0427 | 7.8968 | 7.8805
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 7019| 19.23 8.0690 | 7.9231 | 7.9108
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7201 19.73 8.1462 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7453] 20.42 8.1263 | 7.9753 | 7.9755
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7874] 21.57 8.0032 | 7.9341 | 7.9346
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8580 23.51 8.0377 | 7.8649 | 7.8660
FXTN 2507 |PIBD2535l071 8.0000]  25Y| 0/30/2035] 8909| 24.41]  147.856000] 7.8400 | 4:03:07 PM| 7.8273 | 8.0118 | 7.8327 | 7.8340
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8986] 24.62]  1,609.705000] 7.8200 | 3:.07:54 PM| 7.8265 | 8.0058 | 7.8251 | 7.8265




