Interpolated Bonds

June 07, 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] 14| 0.04 3.8875 | 3.8309 | 3.8118
FXTN 07-37 __|PIBD0711G376 12.0000 M| 7/22/2011] 44| o0.12 2.8477 | 26536 | 26116
RTB03-06 _ |PID0311GO65 85000 2M| 7/31/2011] 53] 0.15 3.616000] 3.0000 | 11:36:16 AM| 3.0000 | 2.7973 | 25571 | 2.5232
SPTB 10-01 __[SPTB10111016 155000 4M| 9/20/2011] 04| 0.28 2.6530 | 2.2636 | 2.2557
FXTN 1028 |PIBD1011J288 16.5000  4M| 10/11/2011]  125] 0.34 2.7634 | 2.4470 | 24265
FXTN 0564 |PIBD0511J642 7.2500  5M| 10/19/2011] _ 133] 0.36 2.8055 | 25169 | 24916
RTB 0505 |PIID0511L054 58750  6M| 12/6/2011] 181] 0.50 3.0320 | 28852 | 28352
FXTN 0419 |PIBDO411L191 58750  6M| 12/13/2011]  188] 0.52 3.0446 | 28953 | 28453
FXTN 0318 |PIBD0312A182 58750  7M|  1/8/2012] 214] 0.59 3.0882 | 29331 | 28831
SPTB 10-02__ |SPTB1012A021 14.0000] M| 1/31/2012] _237] 0.65 3.1267 | 2.9665 | 29165
FXTN 0565 |PIBD0512B658 57500  oM| 2/21/2012]  258] 0.71 1.758000] 35500 | 2:21:58 PM| 35500 | 3.1618 | 2.9969 | 2.9469
FXTN 1020 |PIBD1012D291 13.0000] 11M] _4/25/2012] 322] 0.88 3.2690 | 3.0898 | 3.0398
FXTN 07-39 __|PIBD0712D395 11.5000]  11M| _ 4/28/2012] 25| 0.89 3.2741 | 3.0042 | 3.0442
RTB 0506 |PIID0512H067 7.1250] 15Y]  @/1/2012] 420] 1.15 3.6285 | 3.4069 | 3.3630
FXTN 07-40___|PIBD0712H408 11.3750] 15Y] 8®&/2012] 437] 1.20 3.6034 | 3.4643 | 3.4214
RTB03-07 _|PIID03121070 5.2500] 15Y| 0/24/2012]  474] 1.30]  450.697000] 4.3850 | 2:49:52 PM| 35012 | 3.8348 | 3.5891 | 3.5487
FXTN 10-30___|PIBD1012J302 12.1250] 15Y] 10/77/2012] 497] 1.36 3.9226 | 3.6667 | 3.6278
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y| 11/7/2012] 528] 1.45 4.0411 | 3.7712 | 3.7344
FXTN 07-42 __|PIBDO713A421 9.0000  2Y]  1/5/2013] b77] 1.58 4.2283 | 3.9365 | 3.9029
FXTN 0319 _ |PIBD0313A199 52500  2Y]  1/7/2013] 79| 1.59 4.2359 | 3.9433 | 3.9098
FXTN 07-43 __|PIBD0713C438 87500  2Y]  3/32013] 634 1.74 4.4461 | 4.1288 | 4.0989
FXTN 0566 |PIBD0513C664 6.6250 Y| 3/13/2013] 44| 1.76 4.4843 | 4.1625 | 4.1333
FXTN 1031 __|PIBD1013C316 12.7500]  2Y| 3/27/2013] 58] 1.80 4.5378 | 4.2097 | 4.1815
FXTN 10-32_* |PIBD1013E320 11.7500  2Y| 5/5/2013] _707] 1.94 4.7250 | 4.3750 | 4.3500
FXTN 07-44___|PIBDO713F446 9.6250] 25Y] 6/29/2013] 752] 2.06 4.8011 | 4.4546 | 4.4311
RTB 0507 |PID0513G075 9.0000] 25Y] 7/31/2013] _784] 2.15 4.8552 | 4.5111 | 4.4888
FXTN 10-33 __|PIBD1013J337 11.0000] 25Y] 10/9/2013] 54| 2.34 4.9735 | 4.6349 | 4.6150
FXTN 07-45 _|PIBDO0713K457 7.1250] 25Y| 11/2/2013] _ 878] 2.41 5.0140 | 4.6773 | 4.6582
FXTN 0567 |PIBD0514A673 6.2500]  3Y| 1/27/2014]  964] 2.64] 1,751.500000] 4.8600 | 4:14:23 PM| 4.9160 | 5.1504 | 4.8294 | 4.8133
FXTN 10-34 * |PIBD1014C341 12.3750  3Y| 3/25/2014] 1021] 2.80 5.2558 | 4.9302 | 4.9160
FXTN 10-35 _|PIBD1014G356 12.7500]  35Y] 7/15/2014] 1133] 3.10 5.3489 | 5.0546 | 5.0309
RTB05-08 |PIID0514080 6.2500] 35Y| 0/24/2014] 1204 3.30]  200.000000] 5.0750 | 2:16:49 PM| 5.0687 | 5.4080 | 5.1334 | 5.1038
FXTN 07-46 __|PIBD0714J466 6.5000] 35Y]  10/4/2014] 1214] 3.33 5.4163 | 5.1445 | 5.1140
SPTB 10-03 _ |SPTB1014J037 12.2500]  3.5Y| 10/14/2014] 1224] 3.35 5.4247 | 5.1557 | 5.1243
FXTN 10-36 __|PIBD1015B367 12.3750]  4Y| 2/24/2015] 1357] 3.72 5.5353 | 5.3034 | 5.2607
FXTN 0568 |PIBDO515E685 6.3750]  4Y| 53/2015] 1435] 3.93 5.6002 | 5.3900 | 5.3408
FXTN 07-47 * |PIBDO715E477 8.3750]  4Y| 5/22/2015] 1444] 3.96 5.6077 | 5.4000 | 5.3500
RTB 0509 |PID0515H097 5.8750]  45Y|  8/19/2015] 1533] 4.20 6.465000] 5.5000 | 2:16:27 PM| 5.4542 | 5.6328 | 54000 | 5.3065
FXTN 10-37 ___|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1539] 4.22 5.6345 | 54000 | 5.3036
FXTN 0569 |PIBD0515K697 4.6250]  45Y| 11/25/2015] 1631] 4.47 5.6604 | 54000 | 5.2586
FXTN 10-38 ___|PIBD1015L384 10.1250  5Y| 12/15/2015] 1651] 4.52 5.6661 | 54000 | 5.2488
FXTN 10-39 __|PIBD1016A393 9.2500]  5Y|  1/12/2016] 1679] 4.60 5.6740 | 54000 | 5.2351
FXTN 07-48 __|PIBD0716A488 7.0000 Y| 1/27/2016] 1694] 4.64]  282.000000] 5.1750 | 3:34:31 PM| 5.1750 | 5.6782 | 54000 | 5.2278
RTB05-10 _ |PID0516C107 6.0000] 5]  3/3/2016] 1730] 4.74 6.000000] 5.5500 | 10:29:27 AM| 5.5751 | 5.6883 | 5.4000 | 5.2102
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FXTN 10-40___|PIBD1016C407 75000 5Y| 3/30/2016] 1757] 4.81 5.6960 | 5.4000 | 5.1970
FXTN 10-41 _* |PIBD1016D416 7.0000 Y] 4/27/2016] 1785] 4.89 5.7038 | 5.4000 | 5.1833
FXTN 1042 |PIBD10161420 9.1250]  55Y|  0/4/2016] 1915] 5.25]  340.000000] 5.3000 | 3:42:28 PM| 53455 | 5.7904 | 54955 | 53230
RTB 07-01 PID07161018 7.0000]  55Y] 09/24/2016] 1935] 5.30 1.000000] 5.6000 | 11:16:01 AM| 5.6000 | 58037 | 55102 | 5.3445
FXTN 1043 |PIBD1016K436 6.2500]  55Y| 11/16/2016] 1988] 5.45 5.8390 | 5.5492 | 54015
FXTN 07-49 _ |PIBD0717C493 7.0000]  6Y] 331/2017] 2123] 5.82 5.9280 | 5.6484 | 55466
FXTN20-01 __|PIBD2017D011 14.3750] Y| 4/24/2017| 2147] 5.88 5.9449 | 5.6660 | 55724
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2264] 6.20 6.0228 | 5.7520 | 56981
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y|  8/23/2017| 2268] 6.21 6.0255 | 5.7549 | 5.7024
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2334] 6.39 6.0694 | 58034 | 57733
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2429] 6.65] 6,216.608000] 5.8800 | 3:59:30 PM| 5.8754 | 6.1327 | 5.8732 | 58754
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2722] 7.46 6.2646 | 5.9772 | 59752
FXTN 1048 |PIBD1019B485 7.8750]  8Y|  2/19/2019] 2813] 7.71 6.3056 | 6.0095 | 6.0062
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/#/2020] 3177] 8.70 7.486000 6.3000 | 3:12:24 PM| 6.3000 | 6.4695 | 6.1388 | 6.1302
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3360] 9.21 59.500000] 6.1500 | 3:56:55 PM| 6.2835 | 65519 | 6.2037 | 6.1925
FXTN 1051 |PIBD10201510 6.1250 095Y] 0/16/2020] 3388] 9.28 6.5645 | 6.2137 | 6.2020
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3479] 9.53] _ 141.300000] 6.2500 | 4:11:27 PM| 6.2645 | 6.6055 | 6.2460 | 6.2330
RTB 1002 |PID1021C027 7.3750]  10Y]  3/3/2021] 3556] 0.74]  2,457.000000] 6.2500 | 3:58:10 PM| 6.2791 | 6.6402 | 6.2733 | 6.2593
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3612] 9.90 6.6654 | 6.2932 | 6.2783
FXTN 2002 |PIBD2022C021 15.0000 11| 3/14/2022] 3932 10.77 6.8030 | 6.4511 | 6.4331
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4149 11.37 6.8963 | 6.5582 | 6.5380
FXTN 2004 |PIBD2023B048 13.0000]  12Y|  2/20/2023] 4275] 11.71 6.9505 | 6.6204 | 6.5990
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4373 11.98 6.9926 | 6.6687 | 6.6464
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4520 12.38 7.0558 | 6.7413 | 6.7174
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4744] 13.00 7.1521 | 6.8518 | 6.8258
FXTN 2008 |PIBD2024H086 12.8750]  14Y|  8/5/2024] 4807| 13.17 7.1792 | 6.8829 | 6.8562
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4905 13.44 7.2214 | 6.9313 | 6.9036
FXTN20-10 __|PIBD2025D103 12.1250]  14Y] _ 4/14/2025] 5059] 13.86 7.2876 | 7.0073 | 69781
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5248 14.38 7.3689 | 7.1005 | 7.0695
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5288| 14.49 7.3861 | 7.1203 | 7.0889
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5339 14.63 7.4080 | 7.1455 | 7.1135
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5661] 15.51 7.5464 | 7.3044 | 7.2693
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5934] 16.26 7.6638 | 7.4391 | 7.4013
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6389 17.50 7.8595 | 7.6636 | 7.6213
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6928] 18.98]  200.000000] 7.7000 | 11:02:54 AM| 7.7100 | 8.0912 | 7.9296 | 7.8820
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 6990 19.15 8.1179 | 7.9602 | 7.9120
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7172 19.65 8.1962 | 8.0500 | 8.0000
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7424 20.34 8.1872 | 8.0333 | 7.9897
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7845 21.49 8.1722 | 8.0055 | 7.9725
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8551 23.43 8.1471 | 7.9587 | 7.9437
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8880 24.33 9.429000 7.8300 | 3:31:50 PM| 7.8300 | 8.1354 | 7.9370 | 7.9303
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8957] 24.54]  1,950.183400] 7.9250 | 4:09:15 PM| 7.9276 | 8.1327 | 7.9319 | 7.9271




