Interpolated Bonds

July 20, 2011
Instrument , Last . W. Ave
Name ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) Yield Traded Time Yid PDSI-F | PDSI-R1 | PDSI-R2

FXTN 07-37 PIBD0711G376 12.0000 <M 7/22/2011 1 4.5000 | 4.5000 | 4.5000
RTB 03-06 PIID0311G065 8.5000 <M 7/31/2011 10[ 0.03 4.1415 | 4.0909 | 4.0909
SPTB 10-01 SPTB10111016 15.5000 2M 9/20/2011 61 0.17 2.9816 | 2.5163 | 2.5163
FXTN 10-28 PIBD1011J288 16.5000 2M|  10/11/2011 82| 0.22 2.8231 2.1402 | 2.1402
FXTN 05-64 PIBD0511J642 7.2500 3M|  10/19/2011 90| 0.25 2.7627 1.9968 1.9969
RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 138 0.38 2.8209 | 2.4072 | 2.4072
FXTN 04-19 PIBD0411L191 5.8750 5M| 12/13/2011 145 0.40 2.8294 | 2.4671 2.4671
FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 171 0.47 2.8610 | 2.6894 | 2.6894
SPTB 10-02 SPTB1012A021 14.0000 7M 1/31/2012 194 0.53 2.9140 | 2.7655 | 2.7655
FXTN 05-65 PIBD0512B658 5.7500 7M 2/21/2012 215| 0.59 2.9659 | 2.8186 | 2.8186
FXTN 10-29 PIBD1012D291 13.0000 oM 4/25/2012 279 0.76 3.1240 | 2.9804 | 2.9804
FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 282| 0.77 3.1314 | 2.9880 | 2.9880
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 377 1.03 0.050000| 4.7500 10:17:52 AM| 4.7500 | 3.3492 | 3.1943 | 3.1943
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 394| 1.08 3.3775 | 3.2100 | 3.2100
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 431 1.18 1.900000| 3.6250 10:41:24 AM| 3.7237 | 3.4391 3.2441 3.2441
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 454 1.24 3.4774 | 3.2652 | 3.2652
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 485| 1.33 3.5290 | 3.2938 | 3.2938
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 534| 1.46 3.6106 | 3.3389 | 3.3389
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 536| 1.47 3.6139 | 3.3407 | 3.3407
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 591 1.62 3.7055 | 3.3914 | 3.3914
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 601 1.65 3.7221 3.4006 | 3.4006
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 615| 1.68 3.7454 | 3.4135 | 3.4135
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 664| 1.82 3.8270 | 3.4586 | 3.4586
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 709| 1.94 3.9019 | 3.5000 | 3.5000
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 741 2.03 3.9400 | 3.5433 | 3.5433
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 811 2.22 4.0234 | 3.6379 | 3.6379
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 835| 2.29 4.0520 | 3.6703 | 3.6703
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 921 2.52 3.800000| 4.0500 2:59:35 PM| 4.0500 | 4.1545 | 3.7866 | 3.7866
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 978| 2.68 42224 | 3.8636 | 3.8636
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 1090| 2.99 4.3558 | 4.0150 | 4.0150
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1161 3.18 0.500000| 4.7500 10:52:33 AM| 4.7500 | 4.4723 | 4.1567 | 4.1553
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1171 3.21 44887 | 4.1766 | 4.1750
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1181 3.24 4.5051 41966 | 4.1948
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1314| 3.60 47234 | 4.4620 | 4.4575
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1392| 3.81 48514 | 4.6176 | 4.6116
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1401 3.84 4.8661 4.6356 | 4.6294
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1461 4.00 5,198.040000| 4.7200 3:38:58 PM| 4.7479 | 4.9646 | 4.7553 | 4.7479
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1490| 4.08 4.100000| 5.0500 3:50:42 PM| 5.1349 | 4.9805 | 4.7548 | 4.7456
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1496| 4.10 49838 | 4.7546 | 4.7451
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1588| 4.35 5.0343 | 4.7529 | 4.7376
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1608| 4.41 5.0452 | 4.7525 | 4.7359
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1636| 4.48 5.0606 | 4.7520 | 4.7337
FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1651 4.52 0.500000| 4.7500 2:58:30 PM| 4.7500 | 5.0688 | 4.7517 | 4.7324
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1687| 4.62 1.960000| 5.2000 3:38:41 PM| 5.1255 | 5.0886 | 4.7510 | 4.7295




Interpolated Bonds

July 20, 2011
nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2

FXTN 10-40___|PIBD1016C407 75000 5Y| 3/30/2016] 1714] 4.70 6.503000| 4.7250 | 11:34:16 AM| 4.7250 | 5.1034 | 4.7505 | 4.7273
FXTN 10-41 * |PIBD1016D416 7.0000 Y] 4/27/2016] 1742] .77 5.1187 | 4.7500 | 4.7250
FXTN 1042 |PIBD10161420 0.1250]  55Y|  9/4/2016] 1872] 5.13]  330.800000] 4.8500 | 11:20:00 AM| 4.8500 | 5.2314 | 4.8955 | 4.8733
RTB 07-01 PID07161018 7.0000]  55Y] o/24/2016] 1892] 5.18 7.022000] 5.1250 | 2:50:49 PM| 5.1428 | 5.2488 | 4.9179 | 4.8961
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1945] 5.33 5.2047 | 4.9773 | 4.9566
FXTN 07-49 _ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2080] 5.70]  350.000000] 5.1750 | 4:14:21 PM| 5.1750 | 5.4117 | 5.1284 | 5.1106
FXTN20-01 __|PIBD2017D011 14.3750] Y| 4/24/2017| 2104] 5.76 5.4325 | 5.1553 | 5.1380
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2221] 6.08 3.000000] 5.7500 | 3:44:39 PM| 5.4150 | 55339 | 5.2863 | 5.2715
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y]  8/23/2017] 2225] 6.10 5.5374 | 5.2907 | 5.2760
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017] 2291] 6.28 5.5046 | 5.3646 | 53513
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2386] 6.54]  1,650.000000] 54500 | 2:33:50 PM| 54507 | 5.6769 | 5.4710 | 54597
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2679] 7.34 5.8655 | 5.6639 | 56369
FXTN 1048 |PIBD1019B485 7.8750]  8Y] 2/19/2019] 2770] 7.59 5.9241 | 5.7239 | 56919
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/18/2020] 3134] 8.59 6.1584 | 5.9636 | 59120
RTB 10-01 PIID1020H015 7.2500]  95Y]  8/19/2020] 3317] 9.09 22550000] 6.3750 | 2:56:50 PM| 6.3726 | 6.2762 | 6.0841 | 6.0226
FXTN 1051 |PIBD10201510 6.1250 095Y] 0/16/2020] 3345] 9.16 6.2043 | 6.1025 | 6.0396
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3436] 9.41 6.3528 | 6.1624 | 6.0946
RTB 1002 |PID1021C027 7.3750] 10|  3/3/2021] 3513 9.62]  550.000000] 6.1750 | 2:40:45 PM| 6.1750 | 6.4024 | 6.2131 | 6.1411
FXTN 1053 * |PIBD1021D531 6.5000]  10Y| 4/28/2021] 3569] 9.78 6.4385 | 6.2500 | 6.1750
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3835] 10.51] 2,182.512428] 6.3100 | 3.49:11 PM| 6.3070 | 6.5623 | 6.3816 | 6.3112
FXTN 2002 |PIBD2022C021 15.0000]  11Y]  3/14/2022] 3889] 10.65]  552.000000 6.4250 | 11:25:18 AM| 6.4250 | 6.5874 | 6.4083 | 6.3388
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4106 11.25 6.6884 | 6.5157 | 6.4499
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4232 11.59 6.7470 | 6.5781 | 6.5144
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4330 11.86 6.7926 | 6.6265 | 6.5646
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4477| 12.27 6.8611 | 6.6993 | 6.6399
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4701 12.88 6.9653 | 6.8101 | 6.7546
FXTN 2008 |PIBD2024H086 12.8750]  14Y|  8/5/2024] 4764] 13.05 6.9946 | 6.8413 | 6.7868
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4862 13.32 7.0402 | 6.8898 | 6.8370
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 5016 13.74 7.1119 | 6.9660 | 6.9158
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5205 14.26 7.1999 | 7.0595 | 7.0126
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5245 14.37 7.2185 | 7.0793 | 7.0331
FXTN20-12 __|PIBD2026A122 10.2500]  15Y|  1/19/2026] 5296 14.51 7.2422 | 7.1045 | 7.0592
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5618 15.39 7.3921 | 7.2638 | 7.2240
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5891 16.14 7.5192 | 7.3989 | 7.3638
FXTN20-15 _ |PIBD2028L151 0.5000]  18Y|  12/4/2028] 6346| 17.39 7.7309 | 7.6241 | 7.5968
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6885 18.86 7.9818 | 7.8907 | 7.8727
FXTN 2502 |PIBD2530G029 12.5000]  20Y|  7/28/2030] 6947 19.03 8.0106 | 7.9214 | 7.9045
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7129 19.53 8.0054 | 8.0115 | 7.9976
FXTN20-17 * |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7303] 20.01] 0,563.515139] 8.0720 | 4:09:31 PM| 8.0867 | 8.1763 | 8.0976 | 8.0867
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7381 20.22 8.1799 | 8.0991 | 8.0886
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7802 21.38 8.1992 | 8.1076 | 8.0986
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8508 23.31 8.2314 | 8.1218 | 8.1154
FXTN 2507 |PIBD2535l071 8.0000]  25Y| 0/30/2035] 8837 24.21 8.2465 | 8.1285 | 8.1232
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8914] 24.42 34.300000] 8.0850 | 2:35:37 PM| 8.0759 | 8.2500 | 8.1300 | 8.1250




