Interpolated Bonds

June 09, 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] 12| 0.03 3.9930 | 3.9296 | 3.9366
FXTN 07-37 __|PIBD0711G376 12.0000 M| 7/22/2011] 42| o0.12 2.9451 | 2.7222 | 2.7393
RTB03-06 _ |PID0311GO65 85000 2M| 7/31/2011] 51| o0.14 0.800000| 3.2500 | 10:06:33 AM| 3.2500 | 2.8652 | 2.6038 | 2.6176
SPTB 10-01 __[SPTB10111016 155000 4M|  9/20/2011] 02| 0.28 2.5043 | 2.2153 | 22153
FXTN 1028 |PIBD1011J288 16.5000  4M| 10/11/2011]  123] 0.34 2.7018 | 2.3952 | 2.3952
FXTN 0564 |PIBD0511J642 7.2500  5M| 10/9/2011] 131] 0.36 2.7428 | 24638 | 24638
RTB 0505 |PIID0511L054 58750 M| 12/6/2011] 179] 0.49 2.9621 | 28234 | 28234
FXTN 0419 |PIBDO411L191 5.8750]  6M| 12/13/2011] _ 186] 0.51 2.9716 | 28317 | 28317
FXTN 0318 |PIBD0312A182 58750  7M|  1/s/2012] 212] 0.58 3.0066 | 2.8627 | 28627
SPTB 10-02__ |SPTB1012A021 14.0000  8M| 1/31/2012] _ 235] 0.64 3.0376 | 2.8902 | 28902
FXTN 0565 |PIBD0512B658 57500  OM| 2/21/2012]  256] 0.70  150.000000] 3.1750 | 3:28:43 PM| 3.1900 | 3.0659 | 2.9153 | 29153
FXTN 1020 |PIBD1012D291 13.0000]  11M] _4/25/2012] 320] 0.88 3.1521 | 2.9916 | 29916
FXTN 07-39 __|PIBD0712D395 11.5000]  11M| _ 4/28/2012] 323] 0.88 3.1561 | 2.9952 | 29952
RTB 0506 |PIID0512H067 7.1250]  15Y] _ @/1/2012] 418 1.15] _ 100.000000] 3.9000 | 9:32:54 AM| 3.9000 | 3.5166 | 3.3130 | 3.2901
FXTN 07-40___|PIBD0712H408 11.3750] 15Y] 8/#&/2012] 435] 1.19 3.5830 | 3.3714 | 3.3443
RTB03-07 _|PIID03121070 5.2500] 15Y| 0/24/2012] 472] 1.29]  125.103000] 3.7500 | 3.49:22 PM| 3.8295 | 3.7273 | 3.4987 | 3.4622
FXTN 10-30___|PIBD1012J302 12.1250] 1.5Y] 10/7/2012] _ 495] 1.36 3.8171 | 3.5/78 | 35356
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y| 11/17/2012] b26] 1.44 3.9381 | 3.6844 | 3.6344
FXTN 07-42 __|PIBDO713A421 9.0000  2Y]  1/5/2013] 575] 1.58 4.1293 | 3.8529 | 3.7906
FXTN 0319 _ |PIBD0313A199 52500  2Y]  1/7/2013] b77] 1.58 4.1371 | 3.8598 | 8.7970
FXTN 07-43 __|PIBD0713C438 87500 2]  3/32013] 632 1.73 4.3517 | 4.0489 | 3.9723
FXTN 0566 |PIBD0513C664 6.6250 Y| 3/13/2013] 642] 1.76 4.3907 | 4.0833 | 4.0042
FXTN 1031 __|PIBD1013C316 12.7500]  2Y| 3/27/2013] _ 656] 1.80 4.4453 | 4.1315 | 4.0488
FXTN 10-32_* |PIBD1013E320 11.7500  2Y] 5/5/2013] _ 705] 1.93 4.6365 | 4.3000 | 4.2050
FXTN 07-44___|PIBDO713F446 9.6250] 25Y]  6/29/2013] _ 750] 2.05 4.7218 | 4.3604 | 4.2793
RTB 0507 |PID0513G075 9.0000] 25Y] 7/31/2013] _782] 2.14 4.7824 | 4.4033 | 4.3321
FXTN 10-33 __|PIBD1013J337 11.0000 25Y] 10/9/2013] 52| 2.33 4.9149 | 4.4972 | 4.4477
FXTN 07-45 _|PIBDO0713K457 7.1250] 25Y]  11/2/2013] _876] 2.40 4.9604 | 4.5294 | 4.4873
FXTN 0567 |PIBD0514A673 6.2500]  3Y| 1/27/2014]  962] 2.64] 7,392.091149] 4.7250 | 4:13:49 PM| 4.7234 | 5.1232 | 4.6448 | 4.6293
FXTN 10-34 * |PIBD1014C341 12.3750  3Y| 3/25/2014] 1019] 2.79 5.2312 | 4.7212 | 4.7234
FXTN 10-35 _|PIBD1014G356 12.7500] 35Y] 7/15/2014] 1131] 3.10 5.2640 | 4.8215 | 4.8337
RTB05-08 |PIID0514080 6.2500] 35Y| 0/24/2014] 1202] 3.29]  208.000000] 4.9650 | 4:08:04 PM| 4.0582 | 5.2849 | 4.8851 | 4.9036
FXTN 07-46 __|PIBD0714J466 6.5000]  35Y]  10/4/2014] 1212] 3.32 5.2878 | 4.8941 | 4.9135
SPTB 10-03 _ |SPTB1014J037 12.2500]  3.5Y| 10/14/2014] 1222] 3.35 5.2008 | 4.9030 | 4.9233
FXTN 10-36 __|PIBD1015B367 12.3750]  4Y|  2/24/2015] 1355] B.71 5.3298 | 5.0221 | 5.0543
FXTN 0568 |PIBDO515E685 6.3750  4Y| 513/2015] 1433] 3.93 5.3527 | 5.0919 | 5.1311
FXTN 07-47 * |PIBDO715E477 8.3750]  4Y| 522/2015] 1442] 3.95]  100.000000] 5.1400 | 12:03:41 PM| 5.1400 | 5.3554 | 5.1000 | 5.1400
RTB 0509 |PID0515H097 5.8750]  45Y|  8/19/2015] 1531] 4.19]  130.050000] 5.1600 | 4:14:11 PM| 5.1613 | 54192 | 5.1118 | 5.1414
FXTN 10-37 ___|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1537] 4.21 50.000000] 5.2000 | 11:10:50 AM| 5.2000 | 54235 | 5.1126 | 5.1415
FXTN 0569 |PIBD0515K697 4.6250]  45Y| 11/25/2015] 1629] 4.46 5.4895 | 5.1247 | 5.1429
FXTN 10-38 ___|PIBD1015L384 10.1250]  5Y| 12/15/2015] 1649] 4.52 5.5039 | 5.1274 | 5.1432
FXTN 10-39 __|PIBD1016A393 9.2500]  5Y| 1/12/2016] 1677] 4.59 5.5240 | 51311 | 5.1436
FXTN 07-48 __|PIBD0716A488 7.0000 Y| 1/27/2016] 1692] 4.64] 1,561.500000] 5.1310 | 2:19:18 PM| 5.1398 | 5.5347 | 5.1331 | 5.1439
RTB05-10 _ |PID0516C107 6.0000] 5]  3/32016] 1728 4.73 64.950000] 5.2250 | 11:29:18 AM| 5.2767 | 55605 | 5.1378 | 5.1444
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FXTN 10-40___|PIBD1016C407 75000 5Y| 3/30/2016] 1755] 4.81 5.5799 | 5.1414 | 5.1449
FXTN 10-41 _* |PIBD1016D416 7.0000 Y] 4/27/2016] 1783] 4.88 5.6000 | 5.1451 | 5.1453
FXTN 1042 |PIBD10161420 0.1250]  55Y|  9/4/2016] 1913] 5.24] 1,218.136000] 54500 | 4:07:47 PM| 52176 | 5.6712 | 5.2803 | 5.2809
RTB 07-01 PID07161018 7.0000]  55Y] 09/24/2016] 1933] 5.30 30.250000] 5.2000 | 11:55:30 AM| 5.3408 | 56821 | 5.3011 | 5.3018
FXTN 1043 |PIBD1016K436 6.2500]  55Y| 11/16/2016] 1986] 5.4 5.7112 | 5.3562 | 53571
FXTN 07-49 _ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2121] 5.81]  666.253000] 55000 | 4:07:24 PM| 55000 | 5.7851 | 54967 | 54980
FXTN20-01 __|PIBD2017D011 14.3750] Y| 4/24/2017| 2145] 5.88 5.7983 | 5.5216 | 55230
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2262] 6.20 5.8623 | 5.6433 | 56451
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y|  8/23/2017| 2266] 6.21 5.8645 | 5.6475 | 56492
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017] 2332] 6.39 8.045860] 5.5000 | 4:06:40 PM| 55000 | 5.9007 | 5.7161 | 5.7181
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y| 1/31/2018] 2427] 6.65] 6,355.000000] 5.8250 | 405553 PM| 5.8172 | 5.9527 | 5.8149 | 58172
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2720] 7.45 6.0873 | 5.9065 | 5.9084
FXTN 1048 |PIBD1019B485 7.8750]  8Y] 2/19/2019] 2811] 7.70 25.362820] 59750 | 4:06:22 PM| 509996 | 6.1291 | 5.9350 | 5.9367
FXTN 1050 |PIBD1020B508 7.7500 Y] 2/18/2020] 3175] 8.70 6.2063 | 6.0488 | 6.0499
RTB 10-01 PIID1020H015 7.2500]  05Y|  8/19/2020] 3358] 9.20] 205500000 6.3000 | 3:28:55 PM| 6.2197 | 6.3804 | 6.1060 | 6.1068
FXTN 1051 |PIBD10201510 6.1250] 095Y] 0/16/2020] 3386] 9.28 6.3932 | 6.1148 | 6.1155
FXTN 1052 |PIBD1020L525 5.8750]  10Y| 12/16/2020] 3477] 9.53 53.651688] 6.0500 | 4:07:08 PM| 6.2176 | 6.4351 | 6.1432 | 6.1439
RTB 1002 |PID1021C027 7.3750]  10Y|  3/3/2021] 3554 0.74]  467.170000] 6.3000 | 3:29:26 PM| 6.1815 | 6.4704 | 6.1673 | 6.1678
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3610] 9.89 6.4962 | 6.1848 | 6.1852
FXTN 2002 |PIBD2022C021 15.0000 11| 3/14/2022] 3930] 10.77 6.6387 | 6.3435 | 6.3439
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4147 11.36 6.7354 | 6.4511 | 6.4514
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4273] 11.71 6.7916 | 6.5136 | 6.5139
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4371 11.98 6.8352 | 6.5621 | 6.5625
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4518 12.38 6.9007 | 6.6350 | 6.6353
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4742 12.99 7.0005 | 6.7461 | 6.7464
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4805 13.16 7.0286 | 6.7773 | 6.7776
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4903 13.43 7.0722 | 6.8259 | 6.8262
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 5057] 13.85 7.1409 | 6.9023 | 6.9025
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5246| 14.37 20.000000] 7.2450 | 12:20:34 PM| 7.2475 | 7.2251 | 6.9960 | 6.9962
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5286| 14.48 7.2429 | 7.0158 | 7.0161
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5337 14.62 58.000000] 7.2950 | 12:23:44 PM| 7.2975 | 7.2656 | 7.0411 | 7.0413
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5659 15.50 7.4091 | 7.2008 | 7.2010
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5932 16.25 7.5307 | 7.3362 | 7.3363
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6387 17.50 7.7334 | 7.5618 | 7.5618
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6926 18.98 20.000000] 7.9000 | 12:14:45 PM| 7.9000 | 7.9736 | 7.8290 | 7.8290
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 6988] 19.15 8.0012 | 7.8598 | 7.8598
FXTN 2503 * |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7170 19.64 8.0823 | 7.9500 | 7.9500
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7422 20.33 8.0756 | 7.9372 | 7.9379
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7843| 21.49 8.0643 | 7.9159 | 7.9178
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8549 23.42 8.0455 | 7.8802 | 7.8839
FXTN 2507 |PIBD2535l071 8.0000]  25Y| 0/30/2035] 8878| 24.32]  115.157500] 7.8300 | 3:28:41 PM| 7.8910 | 8.0367 | 7.8635 | 7.8682
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8955] 24.53]  618.268000] 7.8650 | 4:02:50 PM| 7.8595 | 8.0346 | 7.8596 | 7.8645




