Interpolated Bonds

April 13, 2011
instrument ISIN Coupon | Tenor | Maturity | Days | YRS | D.vol(MM) | S25' | Traded Time | ";"'® | pDSIF |PDSI-R1 | PDSI-R2
Name Yield Yid

FXTN 07-36___|PIBD0711D360 2] <im 20648 1 425 | 425 | 425
FXTN 0563 |PIBD0511F638 10625 oM 20716] 69 019 11185 | 0.9781 | 0781
FXTN 07-37 __|PIBD0711G376 2] am 20746] 99| 027 1.0537 | 0.8859 | 0.8903
RTB 0306 [PID0311G065 85 ___am 20755] __108] 0.3 1.0667 | 0.8968 | 0.9056
SPTB 10-01 __|SPTB10111016 155 &M 20806] __159] 0.4 11402 | 0.9585 | 0.9921
FXTN 1028 [PIBD1011288 165 oM 20827] 180|049 11704 | 0.9839 | 1.0278
FXTN 0564 |PIBD0511J642 725 6M 20835 188] 052 11819 | 0.9936 | 1.0413
RTB 0505 [PID0511L054 5875 __8M 20883] 26| 0.65 14629 | 1274 | 1.3081
FXTN 0419 |PIBDO4TILIO1 5875 8M 20890] 243 0.67 15039 | 1.3149 | 1347
FXTN 0318 |PIBD0312A182 5875 oM 20916] _269] 0.74 16561 | 1.4668 | 14915
SPTB 10-02___|SPTB1012A021 14 fom 20939 292] 08 17907 | 1.6011 | 1.6193
FXTN 0565 |PIBD0512B658 575] _11M 20960 313 0.86 1.9137 | 1.7238 | 1.736
FXTN 1020 |PIBD1012D291 13 15v 21024] _377] 1.03 22869 | 2.0589 | 2.0589
FXTN 0739 |PIBD0712D395 115 15v 21027] 380 1.04 23042 | 2.0709 | 2.0709
RTB 0506 |PID0512H067 7125 1.5 a1122] 75| 13 0473 2625 | 0.660520833| 2.625 | 2.8538 | 2.4507 | 2.4507
FXTN 07-40 __|PIBD0712H408 11375] 1.6 21139] _ 492] 135 20522 | 25186 | 25186
RTB 0307 __|PID03121070 525 157 41176] _529] 145 3.1663 | 2.6665 | 2.6665
FXTN 10-30___[PIBD1012J302 12125] v 21199] _ 552] 151 32993 | 2.7584 | 2.7584
FXTN 07-41 __|PIBD0712K413 05 ov 21230 __583] 16 3.4787 | 28623 | 2.8823
FXTN 0742 |PIBD0713A421 o ov 21279 632] 1.73 37622 | 50782 | 3.0782
FXTN 0319 |PIBD0313A199 55| oV 21281] 64| 1.74 88| 34 | 0385335648] 34 | 37737 | 3.0862 | 3.0862
FXTN 0743 |PIBD0713G438 875] oV 21336] _ 689] 1.89 05] 375 | 0.37630787] 3.75 | 4.0919 | 3.306 | 3.306
FXTN 0566 |PIBD05130664 5625 oV 21346 699] 1.2 21498 | 3.346 | 3.346
FXTN 10-31_* [PIBD1013G316 1275] oY 21360 713 1.95 22308 | 3.402 | 3.402
FXTN 10-32___|PIBD1013E320 11.75] 257 21409 762] 209 4.3543 | 3.5907 | 35846
FXTN 07-44___|PIBD0713F446 9625 257 21454 807] 221 2.4678 | 3.764 | 3.7523
RTB 0507 __ |PID0513G075 o[ 257 21486 839] 23 25485 | 3.8872 | 3.8715
FXTN 10-33___|PIBD1013J337 125y 41556] 09| 2.49 4725 | 4.1568 | 4.1324
FXTN 07-45___|PIBD0713K457 7125] 3V 21580 93] 256 47855 | 42493 | 42218
FXTN 0567 |PIBD0514A673 625 av 41666 1019 2.79 2239484 _4.76 | 0.676828704] 4.7547 | 50024 | 45805 | 45423
FXTN 10-34_* |PIBD1014C341 12375] 3V 21723 _1076] 2.95 51462 | 48 | 4.7547
FXTN 10-35___|PIBD1014G356 1275 35Y 41835] _1188] 3.25 53404 | 5 | 49615
RTB 0508 |PIID05141080 625 357 41906] _1259] 3.45 13579 501 | 0.667037037] 51032 | 54635 | 5.1268 | 50925
FXTN 07-46 __|PIBD0714J466 65 35v 21916] _1269] 3.48 54809 | 5.1446 | 5111
SPTB 10-03___|SPTB1014J037 1225 4y 21926 1279 35 54982 | 51625 | 51295
FXTN 10-36_* |PIBD1015B367 12375] 4y 22059] _1412] 3.87 57288 | 54 | 5375
FXTN 0568 |PIBDO515E685 6375 45Y 22137] _1490] _4.08 57626 | 54146 | 5.3761
FXTN 07-47 __|PIBD0715E477 8.375] __45v 22146] _1499] 411 57665 | 5.4163 | 53763
RTB 0509 __ |PID0515H097 5.875] _ 45v 22235] _1588] 4.35 5805 | 5433 | 53776
FXTN 10-37__|PIBD1015H370 11.875] 4.5 22241] 1504|437 5.8076 | 54341 | 53777
FXTN 0560 |PIBD0515K697 24625 5v 22333] _1686] _4.62 5.8474 | 54514 | 5379
FXTN 10-38___|PIBD1015L384 10.125] 5V 22353] _1706] _4.67 5.8561 | 5.4551 | 53793
FXTN 10-39___|PIBD1016A393 925] 5V 22381] 1734 4.75 5.8682 | 54604 | 53797
FXTN 07-46 __|PIBD0716A488 7 sy 22396] _1749] 479 1028] 54 | 0490266204] 53843 | 58747 | 54632 | 53799
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'"s:lg‘mm:“t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) :{';?; Traded Time W;{::"’e PDSIF | PDSI-R1 | PDSI-R2
RTB 0510 |PIID0516C107 6] 5Y 42432 _1785] _4.89 1461354] 52 | 0.494606481] 5137 | 58902 | 54699 | 53805
FXTN 10-40_* |PIBD1016C407 75| 5Y 42459 _1812] 4.96 5.9019 | 5.475 | 53809
FXTN 1041 ___|PIBD1016D416 7] __55Y 42487 _1840] 5.04 5.9284 | 55123 | 54165
FXTN 10-42___|PIBD10161420 9.125] 557 42617] 1970 54 430] 54 | 0.473622685] 54616 | 6.0516 | 56854 | 5.5821
RTB 07-01 PIID07161018 7] 55Y 42637] _1990] 5.45 6.0705 | 5.7121 | 56076
FXTN 10-43___|PIBD1016K436 625 6y 42690 2043 56 40| 58 | 0475509259] 5.8997 | 6.1207 | 5.7827 | 56751
FXTN 07-49___|PIBD0717C493 716y 42825 _2178] 5.97 150] 5.865 | 0.663622685 5.8883 | 6.2486 | 59625 | 5.8471
FXTN 20-01 __|PIBD2017D011 14.375] 657 42849 _2202] 6.0 6.2713 | 59944 | 5.8777
RTB07-02___|PIID0717H026 6.625] _ 6.5Y 42966 _2319] _6.35 168 6 0.66568267| 5997 | 6.3822 | 6.1502 | 6.0267
FXTN 10-44___|PIBD1017H447 775 65Y 42970 _2323| _6.36 6.386 | 6.1556 | 6.0318
FXTN 07-50 __|PIBD0717J502 5375 7V 43036 _2389] 6.5 6.4485 | 6.2435 | 6.1159
FXTN 10-45_* |PIBD1018A451 5875 7V 43131] _2484] 6.81 964.2405] 6.2 | 0661516204 6.2369 | 6.5385 | 6.37 | 6.2369
FXTN 1047 |PIBD1018K478 8875 &Y 43424 2777|761 6.66 | 6.4688 | 6.3005
FXTN 10-46___|PIBD1019B485 7.875] &Y 43515] _2868| _7.86 52| 6425 | 0428263889] 64279 | 6.6977 | 6.4995 | 6.3203
FXTN 10-50 __|PIBD1020B508 775 oY 43679 _3232] 8.85 6.8486 | 6.6222 | 6.3994
RTB 10-01 PIID1020H015 7.5 95Y 44062 _3415] 9.36 24.26] 6575 0.650625| 6.7084 | 6.9245 | 6.6839 | 6.4391
FXTN 10-51 ___|PIBD10201510 6.125] _ 9.5v 44090 _3443] 9.43 6.9361 | 6.6934 | 6.4452
FXTN 10-52___|PIBD1020L525 5.875] __10Y 44181 3534] 9.68 4555 6.33 | 0.649386574] 6.3254 | 6.9738 | 6.724 | 6.465
RTB 10-02_*_|PID1021C027 7.375] __10Y 44258 _3611] 9.89 57.74] 66 | 0.510266204] 6.605 | 7.0058 | 6.75 | 6.4817
FXTN 20-02___|PIBD2022C021 5] 1Y 44634 _3987] 10.92 7.1237 | 6.8826 | 6.6244
FXTN 20-03___|PIBD2022J033 12.75] __12Y 44851] _4204] 11.52 7.1918 | 6.9591 | 6.7068
FXTN 20-04 __|PIBD2023B048 13| 12v 44977 4330 11.86 7.2313 | 7.0035 | 6.7546
FXTN 20-05___|PIBD2023E054 11.875] 13V 45075] _4428] 12.13 7.262 | 7.0381 | 6.7918
FXTN 20-06___|PIBD2023J068 11.375] 13V 45202 _4575| 12.53 7.3081 | 7.0899 | 6.8476
FXTN 20-07 __|PIBD2024F075 12.375]___14Y 45446] 4799 13.15 7.3784 | 7.1689 | 6.9326
FXTN 20-08___|PIBD2024H086 12.875] __14Y 45509] 4862 13.32 7.3982 | 7.1911 | 6.9565
FXTN 20-09 __|PIBD2024K091 13.75] _ 14Y 45607 _4960] 13.59 7.4289 | 72957 | 6.9937
FXTN 20-10___|PIBD2025D103 12.125] 15V 45761 5114] 14.01 74772 | 728 | 7.0622
FXTN20-11___|PIBD2025J116 12.125] 15V 45950 _5308| 14.53 7.5365 | 7.3466 | 7.1239
FXTN 25-01 __|PIBD2525K015 18.25] _ 15Y 45990] 5343 14.64 7.549 | 7.3607 | 7.1391
FXTN20-12___|PIBD2026A122 10.25] __15Y 46041] 5394] 14.78 7.565 | 7.3767 | 7.1584
FXTN20-13___|PIBD2026L139 8 16v 46363 5716 15.66 7.666 | 7.4922 | 7.2807
FXTN 20-14___|PIBD20271140 8625 177 46636] 5989 16.41 7.7517 | 7.5885 | 7.3843
FXTN 20-15___|PIBD2028L151 95| 18v 47091] _6444] 17.65 7.8044 | 7.7489 | 7.567
FXTN 20-16 __|PIBD2030E166 8.75] _ 20Y 47630 6983 19.13 170] 785 | 0624224537| 7.8636 | 8.0635 | 7.989 | 7.7615
FXTN 25-02___|PIBD2530G029 125]___20v 47692 _7045] 193 8.0820 | 7.9608 | 7.7851
FXTN 25-03_* |PIBD2531A032 11.25] _ 20¥ 47874 _7227] 198 250] 7.85 | 0483020833 7.85 | 8.14 | 8.025 | 7.8542
FXTN 25-04 __|PIBD2531J042 9.375] 21y 48126] _7479] 20.49 8.1289 | 8.0179 | 7.8571
FXTN 25-05___|PIBD2532K057 85| 2ov 48547 7900 21.64 8.1103 | 8.0061 | 7.862
FXTN 25-06 __|PIBD2534K062 9.25] 24y 49253] 8606 23.58 8.0791 | 7.9864 | 7.8702
FXTN 25-07 __|PIBD25851071 8| 25v 49582] 8935 24.48 8.0646 | 7.9772 | 7.874
FXTN 25-08_* |PIBD2535L086 8.125] _ 25v 49659 9012 24.69 14544632 7.9 | 0.668009250] 7.8749 | 8.0612 | 7.975 | 7.8749




