Interpolated Bonds

June 24, 2011

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 07-37 __|PIBD0711G376 12.0000 <iM| _7/22/2011] 25| 0.07 3.8318 | 3.7500 | 3.7500
RTB03-06 _ |PID0311GO65 85000 M| 7/31/2011] 34| 0.09 3.5812 | 3.4688 | 3.4688
SPTB 10-01 __[SPTB10111016 155000  2M| ©9/20/2011] 85| 0.23 3.2504 | 3.0893 | 3.0893
FXTN 1028 |PIBD1011J288 16.5000  4M| 10/11/2011] _ 106] 0.29 3.1802 | 3.0077 | 3.0077
FXTN 0564 |PIBD0511J642 7.2500]  4M| 10/19/2011] _ 114] 0.31 3.1898 | 3.0179 | 3.0179
RTB 0505 |PIID0511L054 58750 5M| 12/6/2011] 162] 0.44 3.2470 | 3.0791 | 3.0791
FXTN 0419 |PIBDO411L191 58750  5M| 12/13/2011]  169] 0.46 3.2554 | 3.0830 | 3.0880
FXTN 0318 |PIBD0312A182 58750  7M|  1/8/2012] 195] 0.53 3.2864 | 3.1212 | 3.1212
SPTB 10-02__ |SPTB1012A021 14.0000]  7M| _1/31/2012] _218] 0.60 3.2000 | 3.1250 | 3.1250
FXTN 0565 |PIBD0512B658 57500  8M| 2/21/2012] 239] 0.65]  250.400000] 3.2500 | 3:23:38 PM| 2.4014 | 3.2000 | 3.1250 | 3.1250
FXTN 1020 |PIBD1012D291 13.0000] 10M| _4/25/2012]  303] 0.83 3.2000 | 3.1250 | 3.1250
FXTN 07-39 __|PIBD0712D395 11.5000]  10M| _ 4/28/2012]  306] 0.84 3.2000 | 3.1250 | 3.1250
RTB 0506 |PIID0512H067 7.1250] 15Y]  &/1/2012] 401] 1.10 3.4276 | 3.2431 | 3.2358
FXTN 07-40___|PIBD0712H408 11.3750] 15Y] 88/2012] 418 1.15 3.4753 | 3.2841 | 3.2743
RTB03-07 _|PIID03121070 5.2500] 15Y| 0/24/2012]  455] 1.5 0.310000] 3.7500 | 2:38:37 PM| 3.5966 | 3.5792 | 3.3733 | 3.3580
FXTN 10-30___|PIBD1012J302 12.1250] 15Y| 10/17/2012]  478] 1.31 3.6438 | 3.4287 | 3.4100
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y] 11/7/2012] 509] 1.39 3.7308 | 3.5035 | 3.4801
FXTN 07-42 __|PIBDO713A421 9.0000  2Y]  1/5/2013] _558] 1.53 3.8684 | 3.6216 | 35910
FXTN 0319 _ |PIBD0313A199 52500  2Y]  1/7/2013] _560] 1.53 3.8740 | 3.6264 | 35955
FXTN 07-43 __|PIBD0713C438 87500 2]  3/32013] 615] 1.68 4.0285 | 3.7590 | 3.7199
FXTN 0566 |PIBD0513C664 6.6250 Y| 3/13/2013] 625] 1.71 4.0566 | 3.7831 | 3.7425
FXTN 1031 __|PIBD1013C316 12.7500  2Y] 3/27/2013] _639] 1.75 4.0959 | 3.8169 | 3.7742
FXTN 10-32_* |PIBD1013E320 11.7500  2Y| 5/15/2013] 88| 1.88 4.2335 | 3.9350 | 3.8850
FXTN 07-44___|PIBDO713F446 9.6250] 25Y|  6/29/2013]  733] 2.01 4.3322 | 4.0224 | 3.9732
RTB 0507 |PID0513G075 9.0000] 25Y] 7/31/2013] _765] 2.10 4.4025 | 4.0846 | 4.0360
FXTN 10-33 __|PIBD1013J337 11.0000] 25Y] 10/9/2013] 35| 2.29 3.050000] 4.7250 | 10:25:19 AM| 4.7250 | 4.5561 | 4.2206 | 4.1732
FXTN 07-45 _|PIBDO0713K457 7.1250] 25Y] 11/2/2013] _859] 2.35 4.6088 | 4.2672 | 4.2202
FXTN 0567 |PIBD0514A673 6.2500]  3Y| 1/27/2014]  945] 2.50|  2,750.200000] 4.4800 | 4:03:46 PM| 4.4939 | 4.7976 | 4.4342 | 4.3888
FXTN 10-34 * |PIBD1014C341 12.3750] Y| 3/25/2014] 1002 2.75]  135.040000] 4.5750 | 11:57:56 AM| 4.6360 | 4.9227 | 4.5450 | 4.5006
FXTN 10-35 _|PIBD1014G356 12.7500] 35Y| 7/15/2014] 1114] 3.05 4.9982 | 4.6521 | 4.6072
RTB05-08 |PIID0514080 6.2500] 35Y| 0/24/2014] 1185] 3.25 2.000000] 5.5000 | 10:31:41 AM| 5.5000 | 5.0460 | 4.7200 | 4.6747
FXTN 07-46 __|PIBD0714J466 6.5000]  35Y|  10/4/2014] 1195] 3.27]  200.000000] 4.8550 | 11:54:24 AM| 4.8550 | 5.0527 | 4.7296 | 4.6843
SPTB 10-03 _ |SPTB1014J037 12.2500]  3.5Y| 10/14/2014] 1205] 3.30 5.0505 | 4.7391 | 4.6938
FXTN 10-36 __|PIBD1015B367 12.3750]  4Y]  2/24/2015] 1338] 3.67]  170.000000] 4.9650 | 10:41:23 AM| 4.0650 | 5.1491 | 4.8664 | 4.8203
FXTN 0568 |PIBDO515E685 6.3750]  4Y| 53/2015] 1416] 3.88]  2,200.000000] 4.9000 | 11:53:44 AM| 4.9337 | 5.2016 | 4.9410 | 4.8946
FXTN 07-47 * |PIBDO715E477 8.3750]  4Y| 5/22/2015] 1425] 3.90]  650.000000] 4.7774 | 2:38:557 PM| 4.7834 | 5.2077 | 4.9496 | 4.9031
RTB 0509 |PID0515H097 5.8750]  45Y|  8/19/2015] 1514 4.15]  875.700000] 5.0250 | 3:35:43 PM| 5.0345 | 5.2623 | 4.9718 | 4.9374
FXTN 10-37 __|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1520] 4.16 5.2660 | 4.9733 | 4.9397
FXTN 0569 |PIBD0515K697 4.6250]  45Y| 11/25/2015] 1612] 4.42 5.3224 | 4.9963 | 4.9752
FXTN 10-38 ___|PIBD1015L384 10.1250]  45Y| 12/15/2015] 1632] 4.47 5.3347 | 5.0013 | 4.9829
FXTN 10-39 __|PIBD1016A393 9.2500]  5Y|  1/12/2016] 1660] 4.55 5.3519 | 5.0083 | 4.9937
FXTN 07-48 __|PIBD0716A488 7.0000 Y| 1/27/2016] 1675] 4.59] 8,370.590000] 5.0000 | 4:07:49 PM| 5.0345 | 5.3611 | 5.0120 | 4.9995
RTB05-10 _ |PID0516C107 6.0000]  5Y]  3/32016] 1711] 4.69 6.450000] 5.0000 | 2:38:45 PM| 5.0666 | 5.3832 | 5.0210 | 5.0134
FXTN 10-40___|PIBD1016C407 75000 Y] 3/30/2016] 1738] 4.76 5.3097 | 5.0278 | 5.0238
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FXTN 10-41 _* |PIBD1016D416 70000 5Y| 4/27/2016] 1766] 4.84 5.4169 | 5.0348 | 50346
FXTN 1042 |PIBD10161420 9.1250]  55Y|  90/4/2016] 1896] 5.19]  9,095.000000] 5.1200 | 4:07:56 PM| 5.1461 | 5.5158 | 5.1805 | 5.1775
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1916] 5.25 5.5311 | 5.2029 | 5.1995
FXTN 1043 |PIBD1016K436 6.2500]  55Y| 11/16/2016] 1969] 5.39 5.5714 | 5.2623 | 5.2578
FXTN 07-49 _ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2104] 5.76]  4,816.235000] 54250 | 4:08:50 PM| 53909 | 5.6741 | 54135 | 54062
FXTN 2001 |PIBD2017D011 14.3750] Y| 4/24/2017| 2128] 5.83 5.6024 | 5.4404 | 54326
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2245] 6.15 25.000000] 56000 | 4:08:57 PM| 56000 | 57814 | 55715 | 5.5613
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2249] 6.16 5.7844 | 55760 | 55657
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2315] 6.34 5.8346 | 5.6500 | 56382
FXTN 10-45 * |PIBD1018A451 5.8750  7Y|  1/31/2018] 2410] 6.60] 13,350.000000] 5.7150 | 4:04:03 PM| 57427 | 5.9069 | 5.7564 | 5.7427
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2703] 7.41 6.0638 | 58971 | 58851
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2794] 7.65 6.1125 | 5.9408 | 59293
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/18/2020] 3158] 8.65 6.3075 | 6.1156 | 6.1062
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3341] .15  678.554000 6.2500 | 3:39:21 PM| 6.2500 | 6.4054 | 6.2035 | 6.1951
FXTN 1051 |PIBD10201510 6.1250 05Y] 0/16/2020] 3369] 9.23 6.4204 | 6.2169 | 6.2087
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3460] 9.48 84.095058] 6.2500 | 4:05:24 PM| 6.2412 | 6.4692 | 6.2606 | 6.2530
RTB 1002 |PID1021C027 7.3750] 10|  3/3/2021] 3537] 0.69] 8,079.434000] 6.2450 | 4:09:44 PM| 6.2524 | 6.5104 | 6.2976 | 6.2904
FXTN 1053 * |PIBD1021D531 6.5000]  10Y| 4/28/2021] 3593] 9.84]  7,154.509000] 6.3700 | 3:53:00 PM| 6.3912 | 6.5404 | 6.3245 | 6.3176
FXTN 2002 |PIBD2022C021 15.0000 11| 3/14/2022] 3913 10.72 6.6866 | 6.4751 | 6.4688
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4130] 11.32 6.7858 | 6.5772 | 6.5714
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4256 11.66 6.8434 | 6.6365 | 6.6309
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4354] 11.93 6.8882 | 6.6827 | 6.6772
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4501 12.33 6.9553 | 6.7519 | 6.7467
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4725] 12.95 7.0577 | 6.8573 | 6.8526
FXTN 2008 |PIBD2024H086 12.8750]  14Y|  8/5/2024] 4788 13.12 7.0865 | 6.8869 | 6.8823
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4886| 13.39 7.1313 | 6.9331 | 6.9286
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 5040] 13.81 7.2017 | 7.0055 | 7.0014
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5229| 14.33 7.2880 | 7.0945 | 7.0907
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5269| 14.44 7.3063 | 7.1133 | 7.1096
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5320 14.58 75.000000] 7.8000 | 9:38:31 AM| 7.8000 | 7.3296 | 7.1373 | 7.1337
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5642 15.46 7.4768 | 7.2889 | 7.2859
FXTN 2014 |PIBD20271140 8.6250  17Y]  9/6/2027] 5915] 16.21 7.6015 | 7.4173 | 7.4149
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6370 17.45 7.8095 | 7.6315 | 7.6300
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6909 18.93 8.0558 | 7.8852 | 7.8847
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 6971 19.10 8.0841 | 7.9143 | 7.9140
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7153 19.60 8.1673 | 8.0000 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7405] 20.29 8.1695 | 7.9997 | 8.0011
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7826 21.44 8.1731 | 7.9992 | 8.0030
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8532 23.38 8.1792 | 7.9983 | 8.0061
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8861 24.28 8.1820 | 7.9979 | 8.0076
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8938] 24.49]  580.339000] 8.0250 | 4:00:48 PM| 8.0079 | 8.1827 | 7.9978 | 8.0079




