Interpolated Bonds

August 19, 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 <M 9/20/2011 29 0.08 2.7515 | 2.6528 | 2.6528
FXTN 10-28 PIBD1011J288 16.5000 2M|  10/11/2011 50| 0.14 2.2015 | 2.0673 | 2.0673
FXTN 05-64 PIBD0511J642 7.2500 2M|  10/19/2011 58| 0.16 2.1705 | 2.0319 | 2.0319
RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 106/ 0.29 2.0214 1.8603 1.8603
FXTN 04-19 PIBD0411L191 5.8750 4M|  12/13/2011 113| 0.31 2.0312 1.8706 1.8706
FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 139 0.38 2.0676 1.9088 1.9088
SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 162| 0.44 2.0999 1.9426 1.9426
FXTN 05-65 PIBD0512B658 5.7500 6M 2/21/2012 183| 0.50 300.000000| 1.8750 10:51:48 AM| 1.9750 | 2.1294 1.9735 1.9735
FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 247| 0.68 2.2880 | 2.1250 | 2.1306
FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 250 0.68 2.2955 | 2.1321 2.1380
RTB 05-06 PIID0512H067 7.1250 1Y 8/1/2012 345| 0.95 263.720000| 2.3900 3:16:17 PM| 2.3900 | 2.5325 | 2.3583 | 2.3727
FXTN 07-40 PIBD0712H408 11.3750 1Y 8/18/2012 362| 0.99 2.5719 | 2.3939 | 2.4078
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 399| 1.09 2.6530 | 2.4639 | 2.4736
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 422 1.16 2.7035 | 2.5074 | 2.5145
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 453 1.24 2.7714 | 2.5660 | 2.5696
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 502| 1.38 2.8789 | 2.6586 | 2.6568
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 504| 1.38 2.8832 | 2.6624 | 2.6604
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 559| 1.53 3.0038 | 2.7664 | 2.7582
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 569| 1.56 3.0258 | 2.7853 | 2.7760
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 583| 1.60 3.0564 | 2.8118 | 2.8009
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 632| 1.73 3.1639 | 2.9044 | 2.8880
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 677| 1.85 3.2625 | 2.9895 | 2.9681
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 709| 1.94 3.3327 | 3.0500 | 3.0250
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 779 2.13 3.3930 | 3.0971 3.0751
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 803| 2.20 3.4137 | 3.1133 | 3.0923
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 889| 2.44 123.632950( 3.5000 4:09:23 PM| 3.3236 | 3.4878 | 3.1712 | 3.1539
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 946| 2.59 3.5369 | 3.2096 | 3.1948
FXTN 10-35 * |PIBD1014G356 12.7500 3Y 7/15/2014 1058| 2.90 3.6335 | 3.2850 | 3.2750
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1129| 3.09 21.000000( 3.7500 3:47:43 PM| 3.7500 | 3.8231 3.4740 | 3.4481
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1139| 3.12 3.8498 | 3.5007 | 3.4724
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1149| 3.15 3.8765 | 3.5273 | 3.4968
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1282| 3.51 42318 | 3.8814 | 3.8210
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1360| 3.73 4.4402 | 4.0891 4.0111
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1369| 3.75 44642 | 4.1130 | 4.0331
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1429| 3.92 40.000000( 4.3600 3:08:38 PM| 4.3600 | 4.6245 | 4.2728 | 4.1793
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1458| 3.99 47019 | 4.3500 | 4.2500
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1464| 4.01 47055 | 4.3554 | 4.2560
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1556| 4.26 47603 | 4.4375 | 4.3472
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1576| 4.32 47722 | 4.4554 | 4.3671
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1604| 4.39 47888 | 4.4804 | 4.3948
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1619| 4.44 1.300000| 4.6000 12:05:49 PM| 4.6000 | 4.7978 | 4.4937 | 4.4097
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1655| 4.53 5.690000| 4.4350 3:15:29 PM| 4.6291 4.8192 | 4.5259 | 4.4454
FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1682| 4.61 4.8353 | 4.5500 | 4.4722
FXTN 10-41 * |PIBD1016D416 7.0000 5Y 4/27/2016 1710 4.68 4.8519 | 4.5750 | 4.5000
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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] 1840] 5.04] 1,850.000000] 4.6700 | 4:06:35 PM| 4.6664 | 4.8990 | 4.6405 | 4.5740
RTB 07-01 PID07161018 7.0000]  55Y] 09/24/2016] 1860] 5.10 0.700000] 5.0000 | 2:15:16 PM| 5.0000 | 4.9063 | 4.6506 | 4.5854
FXTN 1043 |PIBD1016K436 6.2500]  55Y| 11/16/2016] 1913] 5.24 4.9255 | 4.6773 | 4.6156
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y| 3/31/2017| 2048] 5.61 4.9744 | 4.7454 | 4.6925
FXTN 2001 |PIBD2017D011 14.3750] Y| 4/24/2017| 2072] 5.68 4.9831 | 4.7575 | 4.7061
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2189] 6.00 5.0256 | 4.8165 | 4.7727
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y| 8/23/2017] 2193] 6.01 5.0270 | 4.8185 | 4.7750
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017] 2259] 6.19 5.0509 | 4.8518 | 4.8126
FXTN 10-45 _|PIBD1018A451 5.8750]  6.5Y|  1/31/2018] 2354] 6.45] 10,289.013000] 4.9950 | 4.05:41 PM| 4.0898 | 5.0854 | 4.8997 | 4.8667
FXTN 0751 * |PIBD0718H511 5.0000]  7Y| 8/#8/2018] 2553] 6.99]  300.000000] 4.9800 | 11:27:44 AM| 4.9800 | 5.1575 | 5.0000 | 4.9800
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2647] 7.25 5.2265 | 5.0675 | 5.0475
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2738] 7.50 14.671666] 5.0000 | 11:10:03 AM| 5.0511 | 5.2933 | 5.1329 | 5.1129
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3102] 8.50 5.5605 | 5.3943 | 53745
RTB 10-01 PIID1020H015 7.2500  9ov]  8/19/2020] 3285] 9.00 5.000000| 5.7500 | 2:30:27 PM| 5.7500 | 5.6948 | 55257 | 5.5060
FXTN 1051 |PIBD10201510 6.1250 095Y] 09/16/2020] 3313] 9.08 5.7154 | 55458 | 55261
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3404] 9.33] _ 720.000000] 5.6800 | 4:09:51 PM| 5.6618 | 5.7822 | 5.6111 | 55915
RTB 1002 |PID1021C027 7.3750] 10|  3/3/2021] 3481] 9.54] 3,600.000000] 5.6900 | 4:03:50 PM| 5.6808 | 5.8387 | 5.6664 | 56468
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3537] 9.69] 1,700.000000] 5.6950 | 12:04:44 PM| 5.7004 | 5.8798 | 5.7067 | 56871
FXTN 1054 |PIBD1022G545 6.3750] 105Y|  1/19/2022] 3803] 10.42]  4,551.470000] 5.7325 | 4:04:27 PM| 57271 | 6.0084 | 5.8377 | 58184
FXTN 2002 |PIBD2022C021 15.0000]  11Y] 3/14/2022] 3857] 10.57]  100.000000] 5.8500 | 2:59:49 PM| 5.8500 | 6.0345 | 5.8643 | 58451
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4074] 11.16 6.1394 | 5.9711 | 59523
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4200] 11.51 6.2003 | 6.0332 | 6.0145
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4298 11.78 6.2476 | 6.0814 | 6.0629
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4445 12.18 58.000000] 6.3000 | 11:56:57 AM| 6.3000 | 6.3187 | 6.1538 | 6.1355
FXTN 2007 |PIBD2024F075 12.3750] 13|  6/3/2024] 4669] 12.79]  300.000000] 6.3300 | 11:57:22 AM| 6.3300 | 6.4270 | 6.2641 | 6.2462
FXTN 2008 |PIBD2024H086 12.8750] 13|  8/5/2024] 4732] 12.96]  448.600000] 6.4250 | 11:21:35 AM| 6.4250 | 6.4574 | 6.2952 | 6.2773
FXTN 2009 |PIBD2024K091 13.7500]  14Y] 11/11/2024] 4830] 13.23] _ 300.600000] 6.5000 | 10:41:26 AM| 6.5000 | 6.5048 | 6.3434 | 6.3257
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4984] 13.65 6.5792 | 6.4193 | 6.4018
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5173 14.17 6.6706 | 6.5124 | 6.4951
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5213 14.28 6.6899 | 6.5321 | 6.5149
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5264 14.42 6.7145 | 6.5572 | 6.5401
FXTN20-13 _|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5586 15.30 6.8702 | 6.7157 | 6.6991
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5859] 16.05 7.0021 | 6.8502 | 6.8339
FXTN20-15 __ |PIBD2028L151 0.5000]  18Y|  12/4/2028] 6314] 17.30 7.2221 | 7.0743 | 7.0587
FXTN20-16 __|PIBD2030E166 8.7500]  19Y| 5/27/2030] 6853 18.78 7.4826 | 7.3397 | 7.3249
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6915 18.95 7.5125 | 7.3703 | 7.3555
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7097] 19.44  280.000000] 7.5850 | 2:01:51 PM| 7.5814 | 7.6005 | 7.4599 | 7.4454
FXTN20-17 * |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7271] 19.92] 2,894.119000] 7.5100 | 4:10:39 PM| 7.5265 | 7.6846 | 7.5456 | 7.5313
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7349 20.13 7.6044 | 7.5631 | 7.5386
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7770 21.29 7.7470 | 7.5935 | 7.5779
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8476| 23.22 7.8354 | 7.6612 | 7.6439
FXTN 2507 |PIBD2535l071 8.0000]  25Y]  0/30/2035] 8805 24.12 1.000000] 7.6000 | 2:19:20 PM| 7.6000 | 7.8765 | 7.6928 | 7.6746
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8882] 24.33]  2,498.401000 7.6650 | 4:05:03 PM| 7.6818 | 7.8862 | 7.7001 | 7.6818




