Interpolated Bonds

August 11, 2011

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
SPTB 10-01 _ [SPTB10111016 155000 M|  9/20/2011] 39| 0.11 4.700000] 2.0000 | 11:39:15 AM| 2.0000 | 3.0366 | 29035 | 28711
FXTN 1028 |PIBD1011J288 16.5000] M| 10/411/2011] 60| 0.16 2.7115 | 25744 | 24285
FXTN 0564 |PIBD0511J642 7.2500]  2M| 10/9/2011] 68| 0.19 2.5877 | 24491 | 22509
RTB 0505 |PIID0511L054 58750  4M| 12/6/2011] 16| 0.32 86.322000] 22500 | 10:06:50 AM| 22262 | 2.2881 | 2.1378 | 1.9235
FXTN 0419 |PIBDO411L191 5.8750]  4M| 12/13/2011]  123] 0.34]  138.000000] 2.3750 | 9:54:00 AM| 2.3917 | 2.2047 | 2.1424 | 1.9510
FXTN 0318 |PIBD0312A182 58750  5M|  1/8/2012]  149] 0.41 2.3192 | 2.1596 | 2.0532
SPTB 10-02__ |SPTB1012A021 14.0000  5M| _1/31/2012] _172] 0.47 2.3400 | 21747 | 2.1436
FXTN 0565 |PIBD0512B658 57500  7M| 2/21/2012] 193] 0.53 4.000000] 2.1250 | 11:38:16 AM| 2.1250 | 2.3864 | 2.2136 | 2.2089
FXTN 1020 |PIBD1012D29f 13.0000]  oM| 4/25/2012] 257] 0.70 2.5733 | 2.3788 | 2.3760
FXTN 07-39 __|PIBD0712D395 11.5000  oM|  4/28/2012]  260] 0.71 2.5821 | 2.3866 | 2.3838
RTB 0506 |PID0512H067 71250  1Y]  @/1/2012] 355] 0.7 2.8506 | 2.6319 | 26317
FXTN 07-40___|PIBD0712H408 11.3750] _15Y] 8H®/2012] 372] 1.02 4.737000 3.2500 | 8:50:32 AM| 3.2500 | 2.9028 | 26724 | 2.6700
RTB03-07 _|PIID03121070 5.2500] 15Y] 9/24/2012] 409] 1.12 4.200000] 3.5000 | 3:0421 PM| 3.4762 | 2.9872 | 2.7553 | 2.7438
FXTN 10-30___|PIBD1012J302 12.1250] 15Y] 10/77/2012] 432] 1.18 3.0397 | 2.8069 | 2.7898
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y] 11/7/2012] 463] 1.27 50.000000] 3.2500 | 10:14:31 AM| 3.2500 | 3.1104 | 2.8763 | 2.8517
FXTN 07-42 __|PIBDO713A421 9.0000] 15Y]  1/5/2013] 512] 1.40 3.2221 | 2.9861 | 29495
FXTN 0319 _ |PIBD0313A199 5.2500] 15Y]  1/7/2013] _ 514] 1.41 10.000000] 3.2500 | 3:30:15 PM| 3.2500 | 3.2267 | 2.9906 | 2.9535
FXTN 07-43 __|PIBD0713C438 87500 2]  3/32013] 569] 1.56 20.000000] 3.4000 | 4:04:44 PM| 3.4000 | 3.3521 | 3.1139 | 3.0633
FXTN 0566 |PIBD0513C664 6.6250 Y| 3/13/2013] 579] 1.59 3.3749 | 3.1363 | 3.0833
FXTN 1031 __|PIBD1013C316 12.7500  2Y| 3/27/2013] 59| 1.62 3.4069 | 3.1676 | 3.1112
FXTN 10-32___|PIBD1013E320 11.7500  2Y| 5/45/2013] 642] 1.76 3.5186 | 3.2775 | 3.2001
FXTN 07-44 __|PIBDO713F446 96250 2Y] 6/29/2013] 87| 1.88 3.6212 | 3.3783 | 3.2989
RTB05-07 * |PID0513G075 9.0000  2Y] 7/31/2013] _719] 1.7 58.000000] 3.3500 | 12:03:16 PM| 3.3500 | 3.6942 | 3.4500 | 3.3628
FXTN 10-33 __|PIBD1013J337 11.0000 25Y] 10/9/2013] _789] 2.16 3.7375 | 3.4931 | 3.4234
FXTN 07-45 _|PIBDO0713K457 7.1250] 25Y] 11/2/2013] 13| 2.23 3.7523 | 3.5079 | 3.4442
FXTN 0567 |PIBD0514A673 6.2500] 25Y| 1/27/2014]  899] 2.46]  343.072750] 3.6250 | 12:25:19 PM| 3.6250 | 3.8055 | 3.5609 | 3.5187
FXTN 10-34 __|PIBD1014C341 12.3750]  3Y|  3/25/2014] _ 956] 2.62 3.8408 | 3.5060 | 3.5680
FXTN 10-35 _* |PIBD1014G356 12.7500]  3Y| 7/15/2014] 1068] 2.93 3.9100 | 3.6650 | 3.6650
RTB05-08 |PIID0514080 6.2500]  35Y| 0/24/2014] 1139] 3.12]  155.000000] 4.3000 | 10:48:56 AM| 4.3000 | 4.0708 | 3.8392 | 3.8439
FXTN 07-46 __|PIBD0714J466 6.5000]  35Y] 10/4/2014] 1149] 3.15 4.0934 | 3.8637 | 3.8691
SPTB 10-03 _ |SPTB1014J037 12.2500]  3.5Y| 10/14/2014] 1159] 3.18 4.1160 | 3.8882 | 3.8943
FXTN 10-36 __|PIBD1015B367 12.3750]  4Y|  2/24/2015] 1292] 3.54 44172 | 4.2144 | 4.2295
FXTN 0568 |PIBDO515E685 6.3750  4Y| 53/2015] 1370 3.75 4.5938 | 4.4058 | 4.4261
FXTN 07-47 __|PIBDO715E477 8.3750]  4Y| 5/22/2015] 1379] 3.78 4.6142 | 4.4278 | 4.4488
FXTN 0420 * |PIBD0415G203 4.8750]  4Y| 7/21/2015] 1439] 3.94]  125.000000] 4.6000 | 2:38:05 PM| 4.6000 | 4.7500 | 4.5750 | 4.6000
RTB05-09  |PID0515H097 5.8750]  45Y|  8/19/2015] 1468] 4.02 33.500000] 5.1250 | 3:32:15 PM| 4.8704 | 4.7691 | 4.5853 | 4.6026
FXTN 10-37 __|PIBD1015H370 11.8750]  45Y|  8/25/2015] 1474] 4.04 4.7730 | 4.5875 | 4.6031
FXTN 0569 |PIBD0515K697 4.6250]  45Y| 11/25/2015] 1566] 4.29 4.8334 | 4.6202 | 4.6113
FXTN 10-38 ___|PIBD1015L384 10.1250]  45Y| 12/15/2015] 1586] 4.35 4.8466 | 4.6273 | 46131
FXTN 10-39 __|PIBD1016A393 9.2500]  45Y|  1/12/2016] 1614] 4.42 4.8650 | 4.6373 | 4.6156
FXTN 07-48 __|PIBD0716A488 7.0000] 45Y] 1/27/2016] 1629] 4.46 12.406000 4.7250 | 2:35:58 PM| 4.8648 | 4.8748 | 4.6426 | 4.6169
RTB05-10 _ |PID0516C107 6.0000]  5Y]  3/3/2016] 1665] 4.56 20.230000] 52000 | 3:33:50 PM| 5.0138 | 4.8985 | 4.6554 | 4.6201
FXTN 10-40___|PIBD1016C407 75000 Y| 3/30/2016] 1692] 4.64 4.9162 | 4.6650 | 4.6225
FXTN 10-41 _* |PIBD1016D416 7.0000] Y] 4/27/2016] 1720] 4.71 4.9346 | 4.6750 | 4.6250
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nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 10-42___|PIBD10161420 0.1250] 55Y|  0/4/2016] 1850] 5.07| 4,418.862000] 4.9000 | 4:02:49 PM| 4.8965 | 5.0177 | 4.7854 | 4.7441
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1870] 5.12 5.0305 | 4.8024 | 4.7625
FXTN 1043 |PIBD1016K436 6.2500]  55Y| 11/16/2016] 1923] 5.27 5.0643 | 4.8474 | 4.8110
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y| 3/31/2017| 2058] 5.64 5.1506 | 4.9620 | 4.9348
FXTN 2001 |PIBD2017D011 14.3750 Y| 4/24/2017] 2082] 5.70 5.1659 | 4.9824 | 4.9568
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2199] 6.02 20.500000] 5.3250 | 2:52:58 PM| 5.3202 | 52407 | 5.0817 | 5.0640
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y]  8/23/2017] 2203] 6.04 5.2433 | 5.0851 | 5.0676
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017] 2269] 6.22 11.744481] 5.2000 | 12:10:23 PM| 5.2000 | 5.2854 | 5.1412 | 5.1281
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2364] 6.48] 3,028.744000] 5.1950 | 3.49:42 PM| 52152 | 5.3462 | 5.2218 | 52152
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2657] 7.28 5.5360 | 5.4076 | 5.3990
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2748] 7.53 2.141404] 5.2750 | 12:00:38 PM| 5.2750 | 5.5950 | 5.4653 | 5.4561
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/1#8/2020] 3112] 8.53 5.8308 | 5.6961 | 56844
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3295] 9.03 7.000000 6.0000 | 2:25:57 PM| 6.0000 | 5.9494 | 58121 | 5.7992
FXTN 1051 |PIBD10201510 6.1250] 95Y] 0/16/2020] 3323] 9.10 5.9675 | 58299 | 58168
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3414] 9.35] 1,007.777134] 59250 | 25353 PM| 50244 | 6.0265 | 5.8876 | 58739
RTB 1002 |PID1021C027 7.3750]  10Y]  3/3/2021] 3491] 0.56] 6,793.675498] 6.0250 | 3:59:47 PM| 59573 | 6.0764 | 5.9364 | 59222
FXTN 1053 * |PIBD1021D531 6.5000]  10Y| 4/28/2021] 3b47] 9.72 10.000000 5.9600 | 4:00:12 PM| 5.9600 | 6.1127 | 59719 | 59573
FXTN 1054 |PIBD1022G545 6.3750] 105Y|  1/19/2022] 3813| 10.45]  357.862187] 59750 | 4.02:54 PM| 59705 | 6.2452 | 6.1104 | 6.0966
FXTN 2002 |PIBD2022C021 15.0000]  11Y] 3/14/2022] 3867 10.59 6.2721 | 6.1386 | 6.1249
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4084 11.19 6.3802 | 6.2516 | 6.2385
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4210 11.53 6.4429 | 6.3172 | 6.3045
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4308 11.80 6.4917 | 6.3683 | 6.3558
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4455 12.21 6.5650 | 6.4448 | 6.4328
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4679 12.82 6.6765 | 6.5615 | 6.5500
FXTN 2008 |PIBD2024H086 12.8750]  13Y|  8/5/2024] 4742| 12.99 6.7079 | 6.5943 | 6.5830
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4840 13.26 6.7567 | 6.6454 | 6.6343
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4994 13.68 6.8334 | 6.7256 | 6.7150
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5183 14.20 6.9276 | 6.8241 | 6.8139
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5223 14.31 6.9475 | 6.8449 | 6.8349
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5274] 14.45 6.9729 | 6.8715 | 6.8616
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5596 15.33 7.1333 | 7.0392 | 7.0302
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5869 16.08 7.2693 | 7.1814 | 7.1731
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6324] 17.33 7.4959 | 7.4184 | 7.4114
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6863 18.80 7.7644 | 7.6991 | 7.6936
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6925 18.97 7.7953 | 7.7314 | 7.7261
FXTN 2503 |PIBD2531A032 11.2500]  20Y] 1/26/2031] 7107 19.47 7.8859 | 7.8262 | 7.8214
FXTN20-17 * |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7281| 19.95] 7,238.032314] 7.8950 | 3:59:03 PM| 7.9125 | 7.9726 | 7.9169 | 7.9125
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7359 20.16 7.9788 | 7.9195 | 7.9154
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7780 21.32 8.0125 | 7.9335 | 7.9310
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8486 23.25 8.0690 | 7.9570 | 7.9573
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8815| 24.15 8.0054 | 7.9680 | 7.9695
FXTN 2508 * |PIBD2535L086 8.1250]  25Y] 12/16/2035] 8892] 24.36 73.882000] 7.9850 | 3:00:02 PM| 7.9724 | 8.1015 | 7.9705 | 7.9724




