Interpolated Bonds

August 15, 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
SPTB 10-01 SPTB10111016 15.5000 1M 9/20/2011 35 0.10 2.3815 | 2.2657 | 2.2657
FXTN 10-28 PIBD1011J288 16.5000 2M|  10/11/2011 56| 0.15 2.2100 | 2.0839 | 2.0839
FXTN 05-64 PIBD0511J642 7.2500 2M|  10/19/2011 64| 0.18 2.1663 | 2.0375 | 2.0375
RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 112  0.31 2.0520 1.9676 1.9645
FXTN 04-19 PIBD0411L191 5.8750 4M|  12/13/2011 119 0.33 2.0655 | 2.0000 1.9958
FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 145 0.40 2.1156 | 2.1203 | 2.1122
SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 168| 0.46 2.1599 | 2.2267 | 2.2151
FXTN 05-65 PIBD0512B658 5.7500 6M 2/21/2012 189 0.52 220.660000| 2.2500 11:50:29 AM| 2.3135 | 2.2004 | 2.3239 | 2.3091
FXTN 10-29 PIBD1012D291 13.0000 oM 4/25/2012 253| 0.69 132.516938| 2.2000 11:44:18 AM| 2.3000 | 2.3846 | 2.4116 | 2.4210
FXTN 07-39 PIBD0712D395 11.5000 oM 4/28/2012 256| 0.70 2.3933 | 2.4156 | 2.4261
RTB 05-06 PIID0512H067 7.1250 1Y 8/1/2012 351 0.96 248.210000| 2.6000 11:56:44 AM| 2.6000 | 2.6682 | 2.5408 | 2.5881
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 368| 1.01 2.7120 | 2.5709 | 2.6172
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 405| 1.11 416.673600| 2.7000 4:04:14 PM| 2.8779 | 2.7992 | 2.6481 2.6808
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 428| 1.17 2.8533 | 2.6961 2.7204
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 459 1.26 2.9263 | 2.7608 | 2.7737
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 508| 1.39 3.0417 | 2.8630 | 2.8580
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 510| 1.40 3.0464 | 2.8672 | 2.8614
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 565| 1.55 186.434000( 3.0500 11:54:03 AM| 3.0500 | 3.1760 | 2.9820 | 2.9560
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 575| 1.58 162.900000( 3.4000 3:59:02 PM| 3.4000 | 3.1995 | 3.0028 | 2.9732
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 589| 1.61 3.2325 | 3.0321 2.9973
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 638| 1.75 3.3479 | 3.1343 | 3.0816
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 683| 1.87 3.4539 | 3.2282 | 3.1590
RTB 05-07 * |PIID0513G075 9.0000 2Y 7/31/2013 715| 1.96 154.171000| 3.2150 4:05:25 PM| 3.2160 | 3.5292 | 3.2950 | 3.2141
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 785| 2.15 3.5454 | 3.3211 3.2514
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 809| 2.22 3.5509 | 3.3300 | 3.2641
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 895| 2.45 278.573000| 3.6000 2:21:36 PM| 3.5287 | 3.5707 | 3.3620 | 3.3100
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 952| 2.61 3.5838 | 3.3833 | 3.3403
FXTN 10-35 * |PIBD1014G356 12.7500 3Y 7/15/2014 1064| 2.92 3.6096 | 3.4250 | 3.4000
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1135| 3.11 87.561867| 3.6250 3:40:13 PM| 3.8832 | 3.8006 | 3.6307 | 3.6105
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1145| 3.14 18.000000| 4.1750 3:32:02 PM| 4.1750 | 3.8275 | 3.6597 | 3.6402
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1155| 3.16 3.8544 | 3.6887 | 3.6698
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1288| 3.53 42122 | 4.0741 4.0642
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1366| 3.74 4.4221 4.3001 4.2954
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1375| 3.77 4.4463 | 4.3261 4.3221
FXTN 04-20 * |PIBD0415G203 4.8750 4Y 7/21/2015 1435| 3.93 120.000000| 4.5000 12:04:47 PM| 4.5000 | 4.6077 | 4.5000 | 4.5000
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1464| 4.01 0.600000| 4.6000 11:42:12 AM| 4.6662 | 4.6357 | 4.5181 4.5129
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1470| 4.03 46415 | 4.5218 | 4.5156
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1562| 4.28 47302 | 4.5791 4.5565
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1582| 4.33 47495 | 4.5915 | 4.5654
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1610| 4.41 47766 | 4.6090 | 4.5778
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1625| 4.45 152.500000( 4.7500 3:32:12 PM| 4.7500 | 4.7910 | 4.6183 | 4.5845
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1661 4.55 10.000000| 4.5500 10:37:30 AM| 4.5500 | 4.8258 | 4.6407 | 4.6005
FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1688| 4.62 4.8518 | 4.6576 | 4.6125
FXTN 10-41 * |PIBD1016D416 7.0000 5Y 4/27/2016 1716| 4.70 48788 | 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] 1846] 5.06]  5461.000000] 4.8300 | 4:13:57 PM| 4.8451 | 4.9608 | 4.7759 | 4.7344
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1866] 5.1 16.470000] 5.0000 | 3:17:14 PM| 5.0000 | 4.9734 | 4.7915 | 4.7512
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1919] 5.26 5.0068 | 4.8326 | 4.7958
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2054] 5.63] _ 150.000000] 5.0000 | 2:52:35 PM| 5.0666 | 5.0919 | 4.9374 | 4.9004
FXTN 2001 |PIBD2017D011 14.3750]  6Y| 4/24/2017| 2078] 5.69 5.1070 | 4.9561 | 4.9296
RTB07-02__ |PID0717H026 6.6250]  65Y|  8/19/2017] 2195] 6.01 0.500000] 5.2500 | 10:23:38 AM| 5.2500 | 5.1808 | 5.0469 | 5.0281
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2199] 6.02 5.1833 | 5.0500 | 5.0315
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2265] 6.21 5.2249 | 5.1012 | 5.0870
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y| 1/31/2018] 2360] 6.47| 8,083.674117] 5.1650 | 4:13:38 PM| 5.1670 | 5.2848 | 5.1750 | 5.1670
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2653] 7.27 5.4659 | 5.3506 | 5.3423
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2744] 7.52 5.5222 | 54051 | 5.3968
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/1#8/2020] 3108] 8.52 5.7472 | 56233 | 56146
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3291] 0.02 5.8604 | 5.7320 | 5.7241
FXTN 1051 |PIBD10201510 6.1250] 95Y] 09/16/2020] 3319] 9.09 5.8777 | 5.7497 | 5.7409
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3410] 9.34]  2,087.000000] 5.8700 | 3:37:46 PM| 5.8752 | 5.9339 | 5.8042 | 5.7953
RTB 1002 |PID1021C027 7.3750] 10|  3/3/2021] 3487] 9.55| 6,324.007000] 5.8550 | 4:02:47 PM| 5.8752 | 5.9815 | 5.8504 | 58414
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3543] 90.71]  348.260000] 5.8650 | 4:00:50 PM| 5.8704 | 6.0162 | 5.8839 | 58749
FXTN 1054 |PIBD1022G545 6.3750] 105Y|  1/19/2022] 3809] 10.44]  884.852000] 5.8700 | 3:56:34 PM| 5.8920 | 6.1510 | 6.0195 | 6.0103
FXTN 2002 |PIBD2022C021 15.0000]  11Y] 3/14/2022] 3863] 10.58 6.1783 | 6.0470 | 6.0378
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4080 11.18 6.2883 | 6.1576 | 6.1483
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4206 11.52 6.3521 | 6.2218 | 6.2124
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4304] 11.79 6.4018 | 6.2717 | 6.2623
FXTN 2006 |PIBD2023J068 11.3750] _ 13Y| 10/23/2023] 4451 12.19 6.4763 | 6.3466 | 6.3372
FXTN 2007 __|PIBD2024F075 12.3750]  13Y|  6/3/2024] 4675] 12.81 6.5898 | 6.4607 | 6.4512
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4738 12.98 6.6218 | 6.4928 | 6.4833
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4836 13.25 6.6714 | 6.5428 | 6.5332
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4990 13.67 6.7495 | 6.6212 | 6.6116
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5179 14.19 6.8452 | 6.7175 | 6.7078
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5219| 14.30 6.8655 | 6.7379 | 6.7281
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5270| 14.44 6.8914 | 6.7639 | 6.7541
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 55692 15.32 1.334000] 8.0000 | 11:22:14 AM| 8.0000 | 7.0545 | 6.9280 | 6.9180
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5865] 16.07 7.1929 | 7.0671 | 7.0570
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6320 17.32 7.4235 | 7.2989 | 7.2887
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6859 18.79 7.6966 | 7.5735 | 7.5631
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6921 18.96 7.7280 | 7.6051 | 7.5946
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7103 19.46 7.8203 | 7.6979 | 7.6873
FXTN20-17 * |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7277| 19.94 3,510.716940] 7.7600 | 4:11:17 PM| 7.7759 | 7.9085 | 7.7865 | 7.7759
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7355 20.15 7.9154 | 7.7908 | 7.7805
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7776 21.30 7.9527 | 7.8139 | 7.8055
FXTN 2506 |PIBD2534K062 0.2500]  24Y|  11/5/2034] 8482 23.24 8.0152 | 7.8525 | 7.8474
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8811 24.14 1.064000] 7.8500 | 11:28:20 AM| 7.8623 | 8.0443 | 7.8706 | 7.8669
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8888| 24.35]  527.667500] 7.8500 | 3:57:23 PM| 7.8715 | 8.0512 | 7.8748 | 7.8715




