Interpolated Bonds

June 27, 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] 24| 0.07 3.8515 | 3.5307 | 35307
RTB03-06 _ |PID0311GO65 85000 M| 7/31/2011] 33| 0.09 1.648600] 35000 | 11:29:43 AM| 35000 | 35977 | 3.1514 | 3.1514
SPTB 10-01 __[SPTB10111016 155000 M| ©9/20/2011] 84| 0.23 3.2716 | 3.1202 | 3.1202
FXTN 1028 |PIBD1011J288 16.5000  4M| 10/11/2011] _ 105] 0.29 3.2026 | 3.1485 | 3.1485
FXTN 0564 |PIBD0511J642 7.2500  4M| 10/19/2011] _ 113] 0.31 3.2112 | 3.1464 | 3.1464
RTB 0505 |PIID0511L054 58750  5M| 12/6/2011] 161] 0.44 3.2628 | 3.1342 | 3.1342
FXTN 0419 |PIBDO411L191 58750  5M| 12/13/2011]  168] 0.46 3.2704 | 3.1324 | 3.1324
FXTN 0318 |PIBD0312A182 58750  7M|  1/8/2012] 194] 0.53 3.2083 | 3.1258 | 3.1258
SPTB 10-02__ |SPTB1012A021 14.0000]  7M| _1/31/2012] _217] 0.59 3.3025 | 3.1250 | 3.1445
FXTN 0565 |PIBD0512B658 57500  8M| 2/21/2012]  238] 0.65]  500.100000] 3.2000 | 255:16 PM| 2.5001 | 3.3036 | 3.1250 | 3.1649
FXTN 1020 |PIBD1012D291 13.0000] 10M| _4/25/2012] 302] 0.83 3.3068 | 3.1250 | 3.2273
FXTN 07-39 __|PIBD0712D395 11.5000]  10M| _ 4/28/2012]  305] 0.84 3.3069 | 3.1250 | 3.2302
RTB 0506 |PIID0512H067 7.1250 15Y]  &/1/2012] 400] 1.10 3.4461 | 3.2380 | 3.3734
FXTN 07-40___|PIBD0712H408 11.3750] 15Y] 8A®&2012] 417] 1.14 3.4936 | 3.2772 | 3.4076
RTB03-07 _|PIID03121070 5.2500] 15Y| 0/24/2012]  454] 1.24] 300500000 3.5000 | 35450 PM| 3.2504 | 3.5970 | 3.3626 | 3.4819
FXTN 10-30___|PIBD1012J302 12.1250] 15Y| 10/7/2012] 477] 1.31 3.6613 | 3.4156 | 35281
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y] 11/17/2012] 508] 1.39 3.7479 | 3.4871 | 35004
FXTN 07-42 __|PIBDO713A421 9.0000]  2Y]  1/5/2013] 557] 1.53 3.8848 | 3.6001 | 3.6888
FXTN 0319 _ |PIBD0313A199 52500  2Y]  1/7/2013] _559] 1.5 3.8004 | 3.6048 | 3.6929
FXTN 07-43 __|PIBD0713C438 87500 2]  3/32013] 614 1.68 10.000000 3.9000 | 11:38:18 AM| 3.9000 | 4.0441 | 3.7316 | 3.8033
FXTN 0566 |PIBD0513C664 6.6250 Y| 3/13/2013] 624] 1.71 4.0720 | 3.7547 | 3.8234
FXTN 1031 __|PIBD1013C316 12.7500  2Y| 3/27/2013] 38| 1.75 4.1112 | 3.7870 | 3.8516
FXTN 10-32_* |PIBD1013E320 11.7500  2Y] 5/45/2013] 87| 1.88 4.2481 | 3.9000 | 3.9500
FXTN 07-44___|PIBDO713F446 9.6250] 25Y|  6/29/2013]  732] 2.01 4.3294 | 3.9728 | 4.0147
RTB 0507 |PID0513G075 9.0000] 25Y] 7/31/2013] _764] 2.09 0.500000| 4.4000 | 3:31:06 PM| 4.4000 | 4.3872 | 4.0246 | 4.0608
FXTN 10-33 __|PIBD1013J337 11.0000] 25Y] 10/9/2013] 34| 2.28 4.5137 | 4.1379 | 4.1615
FXTN 07-45 _|PIBDO0713K457 7.1250] 25Y]  11/2/2013] _858] 2.35 1.500000] 44250 | 11:40:27 AM| 4.4250 | 45570 | 4.1767 | 4.1960
FXTN 0567 |PIBD0514A673 6.2500]  3Y| 1/27/2014]  944] 2.50| 2,376.258000] 4.5000 | 3:56:38 PM| 4.4017 | 4.7124 | 4.3159 | 4.3197
FXTN 10-34 * |PIBD1014C341 12.3750]  3Y|  3/25/2014] 1001] 2.74 4.8154 | 4.4081 | 4.4017
FXTN 10-35 _|PIBD1014G356 12.7500] 35Y| 7/15/2014] 1113] 3.0 4.9198 | 4.5715 | 45207
RTB05-08 |PIID0514080 6.2500]  35Y| 0/24/2014] 1184] 3.24 42.350000] 48500 | 2:31:46 PM| 4.7848 | 4.9859 | 4.6750 | 4.5962
FXTN 07-46 __|PIBD0714J466 6.5000]  35Y]  10/4/2014] 1194] 3.27 4.9953 | 4.6896 | 4.6068
SPTB 10-03 _ |SPTB1014J037 12.2500]  3.5Y| 10/14/2014] 1204] 3.30 5.0046 | 4.7042 | 4.6174
FXTN 10-36 __|PIBD1015B367 12.3750]  4Y|  2/24/2015] 1337] 3.66 5.1285 | 4.8981 | 4.7588
FXTN 0568 |PIBDO515E685 6.3750]  4Y| 53/2015] 1415] 3.88 5.2012 | 5.0119 | 4.8417
FXTN 07-47 * |PIBDO715E477 8.3750]  4Y| 5/22/2015] 1424] 3.90] 1,181.000000] 4.8525 | 2:31:11 PM| 4.8512 | 5.2096 | 5.0250 | 4.8512
RTB 0509 |PID0515H097 5.8750]  45Y|  8/19/2015] 1513] 4.15 2.000000] 5.0000 | 3:12:04 PM| 5.1873 | 5.2548 | 5.0058 | 4.8773
FXTN 10-37 __|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1519] 4.16 5.2578 | 5.0045 | 4.8790
FXTN 0569 |PIBD0515K697 4.6250]  45Y| 11/25/2015] 1611] 4.41 5.3045 | 4.9847 | 4.9059
FXTN 10-38 ___|PIBD1015L384 10.1250]  45Y| 12/15/2015] 1631] 4.47 5.3147 | 4.9804 | 4.9117
FXTN 10-39 __|PIBD1016A393 9.2500]  5Y|  1/12/2016] 1659] 4.55 5.3289 | 4.9743 | 4.9199
FXTN 07-48 __|PIBD0716A488 7.0000 Y| 1/27/2016] 1674] 4.59] 3,016.200000] 4.9750 | 3:59:50 PM| 4.0508 | 5.3365 | 4.9711 | 4.9243
RTB05-10 _ |PID0516C107 6.0000  5Y]  3/3/2016] 1710] 4.68 0.450000] 5.3750 | 3:57:15 PM| 5.4166 | 5.3548 | 4.9633 | 4.0348
FXTN 10-40___|PIBD1016C407 75000 5Y] 3/30/2016] 1737] 4.76 5.3685 | 4.9575 | 4.9427
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FXTN 10-41 _* |PIBD1016D416 70000 5Y| 4/27/2016] 1765] 4.84 5.3827 | 4.9515 | 4.9509
FXTN 1042 |PIBD10161420 0.1250]  55Y|  9/4/2016] 1895] 5.19]  500.000000] 5.1200 | 3:31:11 PM| 5.1200 | 5.4877 | 5.1133 | 5.1132
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1915] 5.25 26.403000] 52750 | 2:50:39 PM| 5.2803 | 55039 | 5.1382 | 5.1381
FXTN 1043 |PIBD1016K436 6.2500]  55Y| 11/16/2016] 1968] 5.39 5.5467 | 5.2042 | 5.2043
FXTN 07-49 _ |PIBD0717C493 7.0000]  6Y] 3/31/2017] 2103] 5.76 3.658000 54500 | 10:31:34 AM| 5.4500 | 5.6558 | 53722 | 5.3728
FXTN 2001 |PIBD2017D011 14.3750] Y| 4/24/2017| 2127] 5.83 5.6752 | 5.4021 | 54028
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2244] 6.15 30.000000] 55500 | 10:46:17 AM| 55500 | 5.7697 | 55477 | 5.5488
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2248] 6.16 5.7730 | 5.5627 | 55538
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017| 2314] 6.34 5.8263 | 5.6348 | 56362
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2409] 6.60] 1,417.000000] 5.7650 | 12:03:43 PM| 5.7548 | 5.9031 | 5.7530 | 5.7548
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2702] 7.40 6.0662 | 58992 | 59053
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2793] 7.65 6.1168 | 5.9447 | 59521
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/1#8/2020] 3157] 8.65 10.000000] 6.2500 | 4:13:47 PM| 6.2500 | 6.3194 | 6.1263 | 6.1390
RTB 10-01 PIID1020H015 7.2500]  95Y]  8/19/2020] 3340] 9.15 0.050000] 6.4500 | 3:01:11 PM| 6.4500 | 6.4213 | 6.2176 | 6.2330
FXTN 1051 |PIBD10201510 6.1250] 095Y] 0/16/2020] 3368] 9.23 6.4369 | 6.2316 | 6.2474
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3459] 9.48 39.000000] 6.2050 | 2:13:14PM| 6.1978 | 64875 | 6.2770 | 6.2941
RTB 1002 |PID1021C027 7.3750] 10| _ 3/3/2021] 3536] 9.69]  200.061000] 6.2800 | 11:11:26 AM| 6.2800 | 6.5304 | 6.3154 | 6.3337
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3592] 9.84]  401.300000] 6.4200 | 11:42:03 AM| 6.4036 | 6.5615 | 6.3433 | 6.3625
FXTN 2002 |PIBD2022C021 15.0000  11Y] 3/14/2022] 3912 10.72 6.7100 | 6.5012 | 6.5186
FXTN 2003 |PIBD2022J033 12.7500]  12Y| 10/17/2022] 4129 11.31 6.8107 | 6.6083 | 6.6246
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4255 11.66 6.8692 | 6.6705 | 6.6861
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4353 11.93 6.9147 | 6.7189 | 6.7339
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4500 12.33 6.9829 | 6.7914 | 6.8056
FXTN 2007 __|PIBD2024F075 12.3750]  13Y|  6/3/2024] 4724 12.94 7.0868 | 6.9019 | 6.9150
FXTN 2008 |PIBD2024H086 12.8750]  14Y|  8/5/2024] 4787| 13.12 7.1160 | 6.9330 | 6.9457
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4885 13.38 7.1615 | 6.9814 | 6.9935
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 5039] 13.81 7.2330 | 7.0574 | 7.0687
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5228 14.32 7.3207 | 7.1506 | 7.1609
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5268| 14.43 7.3392 | 7.1704 | 7.1805
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5319 14.57 7.3629 | 7.1955 | 7.2054
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5641 15.45 7.5123 | 7.3544 | 7.3625
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5014] 16.20 7.6390 | 7.4891 | 7.4958
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6369 17.45 10.000000] 7.9500 | 11:20:08 AM| 7.9500 | 7.8501 | 7.7136 | 7.7178
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6908 18.93 5.000000] 8.1000 | 10:40:11 AM| 8.1000 | 8.1002 | 7.9796 | 7.9809
FXTN 2502 |PIBD2530G029 12.5000]  20Y]  7/28/2030] 6970 19.10 8.1290 | 8.0102 | 8.0112
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7152 19.59 37.000000] 8.0500 | 11:46:07 AM| 8.0500 | 8.2135 | 8.1000 | 8.1000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7404] 20.28 8.2132 | 8.0900 | 8.0892
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7825 21.44 8.2127 | 8.0733 | 8.0711
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8531 23.37 8.2120 | 8.0452 | 8.0408
FXTN 2507 |PIBD2535l071 8.0000]  25Y]  0/30/2035] 8860 24.27 70.350000] 8.1000 | 3:27:39 PM| 8.0415 | 82116 | 8.0322 | 8.0267
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8937| 24.48]  2,787.086500] 8.0750 | 4:11:23 PM| 8.0229 | 8.2115 | 8.0291 | 8.0234




