Interpolated Bonds
February 01, 2011

Instrument

Last

W. Ave

Name ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) vield Traded Time vid PDSI-F | PDSI-R1 | PDSI-R2
FXTN 05-62 PIBD0511C622 8.5000 1M 3/3/2011 29| 0.08 3.4980 | 3.3412 | 3.3412
FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 72| 0.20 3.3955 | 3.2000 | 3.2000
FXTN 05-63 PIBD0O511F638 10.6250 5M 6/22/2011 140| 0.38 3.4048 | 3.2000 | 3.3812
FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 170] 0.47 3.4089 | 3.2000 | 3.4921
RTB 03-06 PIID0311G065 8.5000 6M 7/31/2011 179] 0.49 0.200000| 3.7062 10:05:38 AM| 3.7062 | 3.4228 | 3.2131 | 3.5163
SPTB 10-01 SPTB10111016 15.5000 8M 9/20/2011 230[ 0.63 3.5903 | 3.3801 | 3.5890
FXTN 10-28 PIBD1011J288 16.5000 8M| 10/11/2011 251 0.69 3.6593 | 3.4488 | 3.6189
FXTN 05-64 PIBD0511J642 7.2500 9M| 10/19/2011 259 0.71 3.6856 | 3.4750 | 3.6303
RTB 05-05 PIID0511L054 5.8750 10M 12/6/2011 307| 0.84 1.950000{ 4.0500 9:04:32 AM| 4.0357 | 3.8433 | 3.6321 | 3.6987
FXTN 04-19 PIBD0411L191 5.8750 11M| 12/13/2011 314 0.86 3.8663 | 3.6551 | 3.7087
FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 340[ 0.93 3.9517 | 3.7402 | 3.7457
SPTB 10-02 SPTB1012A021 14.0000 1y 1/31/2012 363 0.99 4.0092 | 3.7776 | 3.7777
FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 384 1.05 50.838000( 3.8000 12:04:51 PM| 3.6281 | 4.0593 | 3.8066 | 3.8067
FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 448 1.23 4.2120 | 3.8950 | 3.8952
FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 451 1.24 40.000000| 4.2500 10:49:06 AM| 4.2500 | 4.2191 | 3.8992 [ 3.8994
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 546/ 1.50 1.044000{ 4.2500 10:37:54 AM| 4.2500 | 4.4457 | 4.0304 | 4.0307
FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 563| 1.54 4.4863 | 4.0539 | 4.0542
RTB 03-07 PIID03121070 5.2500 2Y 9/24/2012 600| 1.64 0.400000| 4.3000 3:00:49 PM| 4.3999 | 4.5745 | 4.1050 | 4.1054
FXTN 10-30 PIBD1012J302 12.1250 2Y| 10/17/2012 623 1.71 4.6294 | 4.1367 | 4.1372
FXTN 07-41 PIBD0712K413 10.5000 2Y| 11/17/2012 654 1.79 4.7034 | 4.1796 | 4.1801
FXTN 07-42 PIBD0O713A421 9.0000 2Y 1/5/2013 703 1.93 4.8202 | 4.2472 | 4.2479
FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 705 1.93 96.000000( 4.2500 10:29:02 AM| 4.2500 | 4.8250 | 4.2500 | 4.2506
FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 760 2.08 80.000000{ 4.0000 10:29:10 AM| 4.1967 | 4.8747 | 4.3571 | 4.3539
FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 770 2.11 4.8838 | 4.3766 | 4.3727
FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 784 2.15 4.8964 | 4.4038 | 4.3990
FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 833 2.28 4.9407 | 4.4992 | 4.4910
FXTN 07-44 PIBD0O713F446 9.6250 2.5Y 6/29/2013 878 2.41 4.9814 | 4.5868 | 4.5754
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 910( 2.49 0.500000| 5.3000 12:24:38 PM| 5.3000 | 5.0103 | 4.6491 [ 4.6355
FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 980 2.68 5.0736 | 4.7854 | 4.7670
FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013] 1004| 2.75 5.0953 | 4.8322 | 4.8120
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014] 1090 2.99 2,419.445000| 4.9282 12:02:19 PM| 4.9735 | 5.1731 | 4.9996 [ 4.9735
FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014f 1147 3.14 5.2633 | 5.1102 | 5.0744
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014f 1259 3.45 5.4406 | 5.3275 | 5.2728
RTB 05-08 PIID05141080 6.2500 Y 9/24/2014f 1330 3.64 327.615000] 5.3000 12:23:35 PM| 5.4339 | 5.5530 | 5.4653 [ 5.3985
FXTN 07-46 PIBD0714J466 6.5000 Y 10/4/2014] 1340| 3.67 5.5688 | 5.4847 | 5.4162
SPTB 10-03 SPTB1014J037 12.2500 4Y| 10/14/2014f 1350 3.70 5.5846 | 5.5041 | 5.4339
FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015( 1483 4.06 5.6173 | 5.5029 | 5.4526
FXTN 05-68 PIBD0O515E685 6.3750 4.5Y 5/13/2015f 1561 4.28 5.6364 | 5.5023 | 5.4636
FXTN 07-47 PIBDO715E477 8.3750 4.5Y 5/22/2015f 1570 4.30 9.000000| 5.5000 9:40:33 AM| 5.5000 | 5.6386 | 5.5022 | 5.4649
RTB 05-09 PIIDO515H097 5.8750 5Y 8/19/2015f 1659 4.55 40.500000| 5.4250 3:09:43 PM| 5.5541 | 5.6605 | 5.5014 | 5.4774
FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015f 1665 4.56 5.6619 | 5.5013 | 5.4782
FXTN 05-69 PIBD0515K697 4.6250 5Y| 11/25/2015] 1757] 4.81 5.6845 | 5.5005 | 5.4911
FXTN 10-38 PIBD1015L384 10.1250 5Y| 12/15/2015] 1777| 4.87 5.6894 | 5.5004 | 5.4940
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016] 1805| 4.95 5.6963 | 5.5001 | 5.4979




Interpolated Bonds
February 01, 2011

Instrument

Last

W. Ave

Name ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) vield Traded Time vid PDSI-F | PDSI-R1 | PDSI-R2
FXTN 07-48 * |PIBD0O716A488 7.0000 5Y 1/27/2016] 1820] 4.99 2.200000| 5.5000 12:06:05 PM| 5.5000 | 5.7000 | 5.5000 [ 5.5000
FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016f 1883 5.16 5.7979 | 5.5626 | 5.5632
FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016] 1911] 5.24 5.8414 | 5.5904 | 5.5912
FXTN 10-42 PIBD10161420 9.1250 6Y 9/4/2016] 2041] 5.59 200.000000] 5.6300 3:25:54 PM| 5.6774 | 6.0435 | 5.7195 | 5.7215
RTB 07-01 PIID07161018 7.0000 6Y 9/24/2016f 2061 5.65 1.125700{ 5.5000 11:26:27 AM| 5.5000 | 6.0746 | 5.7394 | 5.7416
FXTN 10-43 PIBD1016K436 6.2500 6Y| 11/16/2016] 2114] 5.79 6.1569 | 5.7920 | 5.7947
FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017f 2249 6.16 102.250000] 6.1100 12:02:42 PM| 6.1044 | 6.3667 | 5.9261 [ 5.9301
FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017] 2273] 6.23 6.4040 | 5.9499 | 5.9541
RTB 07-02 PIIDO717H026 6.6250 7Y 8/19/2017f 2390 6.55 819.365000| 6.2350 11:49:48 AM| 6.2313 | 6.5859 | 6.0661 [ 6.0714
FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017f 2394 6.56 317.652000| 6.2500 11:37:05 AM| 6.2500 | 6.5921 | 6.0701 [ 6.0754
FXTN 07-50 PIBD0717J502 5.3750 7Y| 10/28/2017] 2460| 6.74 6.6947 | 6.1356 | 6.1416
FXTN 10-45 * |PIBD1018A451 5.8750 7Y 1/31/2018] 2555| 7.00 21.800000f 6.2500 3:09:21 PM| 6.2500 | 6.8423 | 6.2300 | 6.2368
FXTN 10-47 PIBD1018K478 8.8750 8Y| 11/20/2018] 2848| 7.80 6.8788 | 6.2425 | 6.2465
FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019f 2939 8.05 6.8901 | 6.2463 | 6.2494
FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020f 3303 9.05 6.9355 | 6.2618 | 6.2614
RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020f 3486 9.55 0.350000| 6.9000 10:29:51 AM| 6.9000 | 6.9583 | 6.2696 | 6.2675
FXTN 10-51 PIBD10201510 6.1250 10Y 9/16/2020f 3514 9.63 6.9617 | 6.2708 | 6.2684
FXTN 10-52 * |PIBD1020L525 5.8750 10Y| 12/16/2020] 3605| 9.88 113.600000] 6.1000 2:43:07 PM| 6.2694 | 6.9731 | 6.2747 | 6.2714
FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022f 4058 11.12 7.1712 | 6.5937 | 6.5263
FXTN 20-03 PIBD2022J033 12.7500 12Y| 10/17/2022] 4275|] 11.71 7.2661 | 6.7464 | 6.6485
FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023| 4401| 12.06 7.3213 | 6.8352 | 6.7194
FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023| 4499 12.33 7.3641 | 6.9042 | 6.7746
FXTN 20-06 PIBD2023J068 11.3750 13Y| 10/23/2023] 4646| 12.73 7.4284 | 7.0077 | 6.8573
FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024] 4870| 13.34 7.5264 | 7.1654 | 6.9834
FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024] 4933| 13.52 7.5540 | 7.2098 | 7.0188
FXTN 20-09 PIBD2024K091 13.7500 14Y| 11/11/2024{ 5031| 13.78 7.5968 | 7.2788 | 7.0740
FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025] 5185| 14.21 7.6642 | 7.3872 | 7.1607
FXTN 20-11 PIBD2025J116 12.1250 15Y| 10/20/2025| 5374| 14.72 7.7469 | 7.5203 | 7.2671
FXTN 25-01 PIBD2525K015 18.2500 15Y| 11/29/2025( 5414| 14.83 7.7644 | 7.5484 | 7.2896
FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026] 5465| 14.97 7.7867 | 7.5843 | 7.3183
FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026] 5787| 15.85 7.9275 | 7.8111 | 7.4995
FXTN 20-14 PIBD20271140 8.6250 17Y 9/6/2027] 6060| 16.60 8.0469 | 8.0033 | 7.6532
FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028] 6515| 17.85 8.2460 | 8.3237 | 7.9093
FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030f 7054 19.33 8.4817 | 8.7032 | 8.2127
FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030f 7116{ 19.50 8.5089 | 8.7469 | 8.2476
FXTN 25-03 * |PIBD2531A032 11.2500 20Y 1/26/2031] 7298| 19.99 8.5885 | 8.8750 | 8.3500
FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031] 7550| 20.68 8.5738 | 8.7676 | 8.3171
FXTN 25-05 PIBD2532K057 8.5000 22Y| 11/29/2032] 7971 21.84 8.5493 | 8.5882 | 8.2621
FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034| 8677| 23.77 8.5082 | 8.2873 | 8.1699
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035f 9006[ 24.67 8.4891 | 8.1471 | 8.1269
FXTN 25-08 * |PIBD2535L086 8.1250 25Y| 12/16/2035] 9083| 24.88 345.021100] 8.1111 3:22:17 PM| 8.1168 | 8.4846 | 8.1143 | 8.1168




