Interpolated Bonds

June 13, 2011

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 0563 |PIBD0511F638 10.6250]  <iM| _6/22/2011 8] 0.02 4.3046 | 4.2750 | 4.2750
FXTN 07-37 __|PIBD0711G376 12.0000] M| _7/22/2011] 38| 0.10 3.5162 | 3.3671 | 3.3663
RTB03-06 _ |PID0311GO65 85000 oM| 7/31/2011] 47| 0.13 17.700000 3.1250 | 2:44:37 PM| 2.5247 | 3.4855 | 3.3313 | 3.3270
SPTB 10-01 __[SPTB10111016 155000  3M| 9/20/2011] 98] o0.27 3.3111 | 3.1290 | 3.1044
FXTN 1028 |PIBD1011J288 16.5000  4M| 10/411/2011] _ 119] 0.33 3.3746 | 3.1975 | 3.1435
FXTN 0564 |PIBD0511J642 7.2500  4M| 1079/2011] 127] 0.35 3.4013 | 3.2264 | 3.1609
RTB 0505 |PIID0511L054 58750  5M| 12/6/2011] 175] 0.48 3.5498 | 3.3863 | 3.2669
FXTN 0419 |PIBDO411L191 5.8750 M| 12/13/2011]  182] 0.50 3.5612 | 3.3976 | 3.2839
FXTN 0318 |PIBD0312A182 58750  7M|  1/8/2012] 208] 0.57 3.6035 | 3.4395 | 3.3468
SPTB 10-02__ |SPTB1012A021 14.0000] M| 1/31/2012] _231] 0.63 3.6400 | 3.4766 | 3.4024
FXTN 0565 |PIBD0512B658 5.7500]  8M| 2/21/2012] 252] 0.69 80.000000] 35000 | 10:13:25 AM| 35000 | 3.6750 | 3.5105 | 3.4532
FXTN 1020 |PIBD1012D291 13.0000]  11M] _4/25/2012] _316] 0.87 3.7790 | 3.6137 | 3.6081
FXTN 07-39 __|PIBD0712D395 11.5000]  11M] _4/28/2012] _ 319] 0.87 3.7839 | 3.6185 | 3.6153
RTB 0506 |PIID0512H067 7.1250] 15Y] _ @/1/2012] 414] 1.13] _ 150.000000] 3.9000 | 11:32:18 AM| 3.9000 | 4.0154 | 3.7779 | 8.7779
FXTN 07-40___|PIBD0712H408 11.3750] 15Y] 8H®2012] 431] 1.18 4.0574 | 3.8064 | 3.8064
RTB03-07 _|PIID03121070 5.2500] 15Y| 0/24/2012]  468] 1.28]  300.000000] 3.4000 | 9:37:12 AM| 3.4000 | 4.1489 | 3.8686 | 3.8686
FXTN 10-30___|PIBD1012J302 12.1250] 1.5Y] 10/7/2012] 491] 1.35 4.2058 | 3.9072 | 3.9072
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y] 11/7/2012] b22] 1.43 4.2824 | 3.9593 | 3.9503
FXTN 07-42 __|PIBDO713A421 9.0000]  2Y]  1/5/2013] 571] 1.56 4.4036 | 4.0416 | 4.0416
FXTN 0319 _ |PIBD0313A199 52500  2Y]  1/7/2013] _573] 1.57 4.4085 | 4.0450 | 4.0450
FXTN 07-43 __|PIBD0713C438 87500 2]  3/32013] 628] 1.72 60.000000] 4.2600 | 10:11:51 AM| 4.2600 | 45445 | 4.1374 | 4.1374
FXTN 0566 |PIBD0513C664 6.6250 Y| 3/13/2013] 638] 1.75 4.5692 | 4.1542 | 4.1542
FXTN 1031 __|PIBD1013C316 12.7500]  2Y| 3/27/2013] _652] 1.79 4.6038 | 41777 | 41777
FXTN 10-32_* |PIBD1013E320 11.7500 Y] 5/5/2013] 701] 1.92 4.7250 | 4.2600 | 4.2600
FXTN 07-44___|PIBDO713F446 0.6250] 25Y|  6/29/2013]  746] 2.04 4.7957 | 4.3266 | 4.3269
RTB 0507 |PID0513G075 9.0000] 25Y] 7/31/2013] _778] 2.13 4.8460 | 4.3740 | 4.3744
FXTN 10-33 __|PIBD1013J337 11.0000] 25Y] 10/9/2013] _848| 2.32 4.9560 | 4.4777 | 4.4785
FXTN 07-45 _|PIBDO0713K457 7.1250] 25Y] 11/2/2013] _872] 2.39 4.9937 | 4.5132 | 45142
FXTN 0567 |PIBD0514A673 6.2500]  3Y| 1/27/2014] _ 958] 2.62 80.100000] 4.7000 | 3:51:06 PM| 4.7267 | 5.1289 | 4.6406 | 4.6420
FXTN 10-34 * |PIBD1014C341 12.3750]  3Y|  3/25/2014] 1015] 2.78 5.2185 | 4.7250 | 4.7267
FXTN 10-35 _|PIBD1014G356 12.7500] 35Y] 7/15/2014] 1127] 3.09 5.2879 | 4.8441 | 4.8511
RTB05-08 |PIID0514080 6.2500] 35Y| 0/24/2014] 1198] 3.28 30.500000] 5.1250 | 11:11:08 AM| 4.9061 | 53319 | 4.9197 | 4.9300
FXTN 07-46 __|PIBD0714J466 6.5000] 35Y|  10/4/2014] 1208] 3.31 5.3381 | 4.9303 | 4.9411
SPTB 10-03 _ |SPTB1014J037 12.2500]  3.5Y| 10/14/2014] 1218] 3.34 5.3443 | 4.9410 | 4.9522
FXTN 10-36 __|PIBD1015B367 12.3750]  4Y|  2/24/2015] 1351] 3.70 5.4268 | 5.0824 | 5.0999
FXTN 0568 |PIBDO515E685 6.3750]  4Y| 513/2015] 1429] 3.92 5.4752 | 5.1654 | 5.1866
FXTN 07-47 * |PIBDO715E477 8.3750]  4Y| 5/22/2015] 1438] 3.94]  580.000000] 5.2000 | 4:04:13 PM| 5.1965 | 5.4808 | 5.1750 | 5.1965
RTB 0509 |PID0515H097 5.8750]  45Y|  8/19/2015] 1627] 4.18 0.100000| 5.5000 | 12:10:09 PM| 5.5000 | 5.5435 | 5.2076 | 5.2235
FXTN 10-37 ___|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1533] 4.20 5.5477 | 5.2098 | 5.2254
FXTN 0569 |PIBD0515K697 4.6250]  45Y| 11/25/2015] 1625] 4.45 5.6126 | 5.2435 | 5.2533
FXTN 10-38 ___|PIBD1015L384 10.1250]  5Y| 12/15/2015] 1645] 4.51 5.6267 | 5.2509 | 5.2593
FXTN 10-39 __|PIBD1016A393 9.2500]  5Y| 1/12/2016] 1673] 4.58 5.6464 | 5.2611 | 5.2678
FXTN 07-48 __|PIBD0716A488 7.0000 Y] 1/27/2016] 1688] 4.62 0.079140| 4.3500 | ©:06:07 AM| 4.3500 | 5.6570 | 5.2666 | 5.2724
RTB05-10 _ |PID0516C107 6.0000]  5Y]  3/32016] 1724 4.72 11.089000] 5.2500 | 11:32:11 AM| 5.2500 | 5.6824 | 5.2798 | 5.2833
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FXTN 10-40___|PIBD1016C407 75000 5Y| 3/30/2016] 1751] 4.80 5.7014 | 5.2897 | 52915
FXTN 10-41 * |PIBD1016D416 7.0000 Y] 4/27/2016] 1779] 4.87 5.7212 | 5.3000 | 5.3000
FXTN 1042 |PIBD10161420 0.1250]  55Y|  0/4/2016] 1909] 5.23]  245.000000] 5.2450 | 10:38:50 AM| 5.2283 | 5.8054 | 5.4040 | 54080
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1929] 5.28 6.438280| 5.5500 | 3:22:13 PM| 5.4006 | 5.8184 | 54200 | 5.4246
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1982] 5.43 5.8527 | 54623 | 54686
FXTN 07-49 _ |PIBD0717C493 7.0000]  6Y] 331/2017] 2117] 5.80 5.9402 | 55703 | 55807
FXTN20-01 __|PIBD2017D011 14.3750] Y| 4/24/2017| 2141] 5.87 0.038537| 4.5000 | ©:05:39 AM| 4.5000 | 5.9557 | 55895 | 5.6006
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017| 2258] 6.19 10.167239] 5.5500 | 10:55:34 AM| 5.5365 | 6.0315 | 56831 | 5.6978
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2262] 6.20 6.0341 | 5.6863 | 5.7011
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2328] 6.38 6.0769 | 5.7390 | 5.7559
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2423] 6.64]  361.230000] 5.8500 | 3:20:37 PM| 5.8348 | 6.1385 | 5.8150 | 58348
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2716] 7.44 6.2713 | 5.9661 | 509493
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2807] 7.69 6.3126 | 6.0130 | 59848
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/1#8/2020] 3171] 8.69 6.4777 | 6.2007 | 6.1271
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3354] 9.19 0.500000] 6.3750 | 2:53:04 PM| 6.3750 | 6.5607 | 6.2951 | 6.1986
FXTN 1051 |PIBD10201510 6.1250 095Y] 0/16/2020] 3382] 9.7 6.5734 | 6.3095 | 6.2095
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3473] 9.52 1.500000] 6.1900 | 3:32:58 PM| 6.1850 | 6.6147 | 6.3564 | 6.2451
RTB 1002 |PID1021C027 7.3750] _ 10Y]  3/3/2021] 3550 9.73 69.822000] 6.2000 | 11:25:12 AM| 6.2026 | 6.6496 | 6.3961 | 6.2752
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3606] 9.88]  251.450000] 6.3250 | 3:15:39 PM| 6.3240 | 6.6750 | 6.4250 | 6.2971
FXTN 2002 |PIBD2022C021 15.0000 11| 3/14/2022] 3926 10.76 6.8159 | 6.5778 | 6.4614
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4143] 11.35 6.9114 | 6.6814 | 6.5728
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4269 11.70 6.9669 | 6.7416 | 6.6375
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4367 11.96 7.0100 | 6.7884 | 6.6878
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4514] 12.37 7.0748 | 6.8586 | 6.7633
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4738 12.98 7.1734 | 6.9656 | 6.8783
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4801 13.15 7.2011 | 6.9956 | 6.9107
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4899 13.42 7.2442 | 7.0424 | 6.9610
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 5053 13.84 7.3120 | 7.1160 | 7.0401
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5242 14.36 7.3953 | 7.2062 | 7.1371
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5282 14.47 7.4129 | 7.2253 | 7.1576
FXTN20-12 __|PIBD2026A122 10.2500]  15Y|  1/19/2026] 5333] 14.61 7.4353 | 7.2497 | 7.1838
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5655] 15.49 7.5771 | 7.4035 | 7.3492
FXTN 2014 |PIBD20271140 8.6250] 17|  9/6/2027] 5028 16.24 7.6973 | 7.5338 | 7.4893
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6383 17.49 7.8976 | 7.7511 | 7.7230
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6922 18.96 8.1349 | 8.0085 | 7.9997
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 6984] 19.13 8.1622 | 8.0381 | 8.0316
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7166 19.63 8.2423 | 8.1250 | 8.1250
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7418 20.32 8.2285 | 8.0930 | 8.0923
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7839 21.48 8.2053 | 8.0396 | 8.0377
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8545] 23.41 8.1665 | 7.9500 | 7.9460
FXTN 2507 |PIBD2535l071 8.0000]  25Y|  0/30/2035] 8874] 24.31 17.954000] 7.8300 | 3:28:01 PM| 7.8299 | 8.1485 | 7.9082 | 7.9033
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8951| 24.52]  214.410000] 7.8751 | 3:.15:12PM]| 7.8986 | 8.1442 | 7.8985 | 7.8933




