Interpolated Bonds
February 07, 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 23] 0.06 1.000000{ 3.6000 11:38:56 AM| 3.6000 | 3.8237 | 3.7381 | 3.6726
FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 66| 0.18 3.6650 | 3.2211 | 3.1475
FXTN 05-63 PIBD0O511F638 10.6250 5M 6/22/2011 134] 0.37 3.7699 | 2.9372 | 2.9199
FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 164| 0.45 3.8578 | 3.0369 | 3.0046
RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 173] 0.47 11.500000] 4.3500 3:42:11 PM| 4.3674 | 3.8842 | 3.0668 | 3.0301
SPTB 10-01 SPTB10111016 15.5000 8M 9/20/2011 224 0.61 4.0113 | 3.3662 | 3.3090
FXTN 10-28 PIBD1011J288 16.5000 8M| 10/11/2011 245 0.67 4.0613 | 3.5026 | 3.4374
FXTN 05-64 PIBD0511J642 7.2500 9M| 10/19/2011 253 0.69 4.0804 | 3.5545 | 3.4864
RTB 05-05 PIID0511L054 5.8750 10M 12/6/2011 301 0.82 4.1949 | 3.8662 | 3.7799
FXTN 04-19 PIBD0411L191 5.8750 10M| 12/13/2011 308 0.84 4.2116 | 3.9117 | 3.8227
FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 334 0.92 4.2736 | 4.0805 | 3.9817
SPTB 10-02 SPTB1012A021 14.0000 1y 1/31/2012 357 0.98 4.3187 | 4.1387 | 4.0345
FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 378 1.04 4.3585 | 4.1793 | 4.0708
FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 442 1.21 4.4799 | 4.3030 | 4.1813
FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 4451 1.22 4.4856 | 4.3088 | 4.1865
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 540 1.48 4.6658 | 4.4925 | 4.3505
FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 557 1.53 4.6980 | 4.5254 | 4.3798
RTB 03-07 PIID03121070 5.2500 2Y 9/24/2012 594 1.63 1.450000{ 4.8000 3:44:54 PM| 4.4201 | 4.7682 | 4.5970 | 4.4437
FXTN 10-30 PIBD1012J302 12.1250 2Y| 10/17/2012 617 1.69 4.8118 | 4.6414 | 4.4834
FXTN 07-41 PIBD0712K413 10.5000 2Y| 11/17/2012 648 1.78 4.8706 | 4.7014 | 4.5369
FXTN 07-42 PIBD0O713A421 9.0000 2Y 1/5/2013 697 1.91 49635 | 4.7961 | 4.6215
FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 699 1.92 0.100000| 4.1500 9:23:09 AM[ 4.1500 | 4.9673 | 4.8000 | 4.6250
FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 754 2.07 0.100000| 4.6500 2:35:39 PM| 4.6500 | 5.0113 | 4.8429 | 4.6859
FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 764 2.09 5.0193 | 4.8506 | 4.6970
FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 778 2.13 5.0304 | 4.8616 | 4.7125
FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 827 2.27 5.0696 | 4.8997 | 4.7668
FXTN 07-44 PIBD0O713F446 9.6250 2.5Y 6/29/2013 872 2.39 5.1056 | 4.9348 | 4.8167
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 904 2.48 5.1311 | 4.9597 | 4.8522
FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 974 2.67 5.1871 | 5.0143 | 4.9297
FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 998 2.73 5.2063 | 5.0330 | 4.9563
FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014] 1084| 2.97 300.145000] 5.0000 2:29:03 PM| 5.0516 | 5.2750 | 5.1000 | 5.0516
FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014f 1141 3.13 5.3893 | 5.2151 | 5.1445
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014f 1253 3.43 5.6138 | 5.4412 | 5.3268
RTB 05-08 PIID05141080 6.2500 Y 9/24/2014f 1324 3.63 1.500000{ 6.2500 12:11:32 PM| 6.2500 | 5.7561 | 5.5846 | 5.4424
FXTN 07-46 PIBD0714J466 6.5000 Y 10/4/2014] 1334| 3.65 5.7761 | 5.6048 | 5.4587
SPTB 10-03 SPTB1014J037 12.2500 4Y| 10/14/2014{ 1344 3.68 5.7962 | 5.6250 | 5.4750
FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015( 1477 4.05 5.8416 | 5.6745 | 5.5104
FXTN 05-68 PIBD0O515E685 6.3750 4.5Y 5/13/2015f 1555 4.26 5.8682 | 5.7036 | 5.5311
FXTN 07-47 PIBDO715E477 8.3750 4.5Y 5/22/2015| 1564 4.28 5.8713 | 5.7069 | 5.5335
RTB 05-09 PIIDO515H097 5.8750 5Y 8/19/2015f 1653 4.53 5.9017 | 5.7401 | 5.5572
FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015f 1659 4.55 5.9038 | 5.7423 | 5.5588
FXTN 05-69 PIBD0515K697 4.6250 5Y| 11/25/2015] 1751] 4.80 5.9352 | 5.7765 | 5.5832
FXTN 10-38 PIBD1015L384 10.1250 5Y| 12/15/2015] 1771] 4.85 5.9420 | 5.7840 | 5.5886
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016] 1799| 4.93 5.9516 | 5.7944 | 5.5960
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FXTN 07-48 * |PIBD0O716A488 7.0000 5Y 1/27/2016] 1814| 4.97 9.905000| 5.3500 9:39:06 AM[ 5.3500 | 5.9567 | 5.8000 | 5.6000
FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016f 1877 5.14 6.0382 | 5.8377 | 5.6549
FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016] 1905| 5.22 6.0745 | 5.8545 | 5.6792
FXTN 10-42 PIBD10161420 9.1250 6Y 9/4/2016] 2035| 5.58 6.2427 | 5.9323 | 5.7924
RTB 07-01 PIID07161018 7.0000 6Y 9/24/2016f 2055 5.63 0.250000| 6.7500 10:36:43 AM| 6.7500 | 6.2685 | 5.9443 [ 5.8099
FXTN 10-43 PIBD1016K436 6.2500 6Y| 11/16/2016] 2108| 5.78 6.3371 | 5.9760 | 5.8560
FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017f 2243 6.15 6.5118 | 6.0568 | 5.9736
FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017] 2267| 6.21 6.5428 | 6.0712 | 5.9945
RTB 07-02 PIIDO717H026 6.6250 7Y 8/19/2017f 2384 6.53 30.617000( 6.1000 10:46:07 AM| 6.2296 | 6.6942 | 6.1413 [ 6.0964
FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017f 2388 6.54 32.238000[ 6.2500 10:56:11 AM| 6.2500 | 6.6994 | 6.1437 [ 6.0998
FXTN 07-50 PIBD0717J502 5.3750 7Y| 10/28/2017] 2454] 6.72 6.7848 | 6.1832 | 6.1573
FXTN 10-45 * |PIBD1018A451 5.8750 7Y 1/31/2018] 2549| 6.98 6.9077 | 6.2400 | 6.2400
FXTN 10-47 PIBD1018K478 8.8750 8Y| 11/20/2018] 2842] 7.79 6.9318 | 6.3963 | 6.3823
FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019f 2933 8.04 2.466000| 7.0000 11:37:20 AM| 7.0807 | 6.9393 | 6.4448 | 6.4265
FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020f 3297 9.03 6.9693 | 6.6389 | 6.6033
RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020f 3480 9.53 6.9844 | 6.7365 | 6.6922
FXTN 10-51 PIBD10201510 6.1250 10Y 9/16/2020f 3508 9.61 6.9867 | 6.7515 | 6.7058
FXTN 10-52 * |PIBD1020L525 5.8750 10Y| 12/16/2020] 3599 9.86 21.154195| 6.2500 3:55:23 PM| 6.2973 | 6.9942 | 6.8000 | 6.7500
FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022f 4052 11.10 7.1841 | 6.9840 | 6.9187
FXTN 20-03 PIBD2022J033 12.7500 12Y| 10/17/2022f 4269| 11.70 7.2751 | 7.0721 | 6.9995
FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023] 4395 12.04 7.3279 | 7.1233 | 7.0464
FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023| 4493| 12.31 7.3690 | 7.1631 | 7.0829
FXTN 20-06 PIBD2023J068 11.3750 13Y| 10/23/2023] 4640| 12.71 7.4306 | 7.2228 | 7.1376
FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024] 4864| 13.33 7.5245 | 7.3138 | 7.2210
FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024] 4927 13.50 7.5509 | 7.3394 | 7.2444
FXTN 20-09 PIBD2024K091 13.7500 14Y| 11/11/2024| 5025| 13.77 7.5920 | 7.3792 | 7.2809
FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025] 5179| 14.19 7.6566 | 7.4418 | 7.3383
FXTN 20-11 PIBD2025J116 12.1250 15Y| 10/20/2025| 5368| 14.71 7.7358 | 7.5185 | 7.4086
FXTN 25-01 PIBD2525K015 18.2500 15Y| 11/29/2025| 5408| 14.82 7.7525 | 7.5348 | 7.4235
FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026] 5459| 14.96 7.7739 | 7.5555 | 7.4425
FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026] 5781| 15.84 7.9089 | 7.6863 | 7.5624
FXTN 20-14 PIBD20271140 8.6250 17Y 9/6/2027] 6054 16.59 8.0233 | 7.7972 | 7.6641
FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028] 6509| 17.83 8.2141 | 7.9820 | 7.8335
FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030f 7048 19.31 50.000000{ 8.1250 3:31:31 PM| 8.1250 | 8.4400 | 8.2009 | 8.0342
FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030f 7110 19.48 8.4660 | 8.2261 | 8.0572
FXTN 25-03 * |PIBD2531A032 11.2500 20Y 1/26/2031] 7292| 19.98 8.5423 | 8.3000 | 8.1250
FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031] 7544| 20.67 8.5314 | 8.2691 | 8.1188
FXTN 25-05 PIBD2532K057 8.5000 22Y| 11/29/2032] 7965| 21.82 8.5133 | 8.2174 | 8.1085
FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034] 8671| 23.76 8.4829 | 8.1308 | 8.0913
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035f 9000| 24.66 8.4687 | 8.0905 | 8.0832
FXTN 25-08 * |PIBD2535L086 8.1250 25Y| 12/16/2035] 9077| 24.87 434.833900] 8.0875 3:42:57 PM| 8.0813 | 8.4654 | 8.0810 | 8.0813




