Interpolated Bonds

August 02, 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 2M 9/20/2011 48| 0.13 3.0322 | 2.8607 | 2.8607
FXTN 10-28 PIBD1011J288 16.5000 2M|  10/11/2011 69| 0.19 2.7984 | 2.6357 | 2.6357
FXTN 05-64 PIBD0511J642 7.2500 2M|  10/19/2011 771 0.21 2.7093 | 2.5500 | 2.5500
RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 125 0.34 2.6550 | 2.5041 2.5041
FXTN 04-19 PIBD0411L191 5.8750 5M| 12/13/2011 132 0.36 2.6759 | 2.5255 | 2.5255
FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 158 0.43 2.7536 | 2.6051 2.6051
SPTB 10-02 SPTB1012A021 14.0000 6M 1/31/2012 181 0.50 2.8223 | 2.6755 | 2.6755
FXTN 05-65 PIBD0512B658 5.7500 7M 2/21/2012 202| 0.55 2.8754 | 2.7295 | 2.7295
FXTN 10-29 PIBD1012D291 13.0000 oM 4/25/2012 266| 0.73 3.0192 | 2.8750 | 2.8750
FXTN 07-39 PIBD0712D395 11.5000 oM 4/28/2012 269| 0.74 3.0260 | 2.8818 | 2.8818
RTB 05-06 PIID0512H067 7.1250 1Y 8/1/2012 364| 1.00 3.2241 3.0691 3.0727
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 381 1.04 3.2498 | 3.0845 | 3.0911
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 418| 1.15 0.583000| 3.6250 12:08:05 PM| 3.3697 | 3.3058 | 3.1182 | 3.1310
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 441 1.21 3.3406 | 3.1391 3.1559
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 472 1.29 3.3875 | 3.1673 | 3.1894
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 521 1.43 3.4617 | 3.2118 | 3.2423
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 523| 1.43 3.4647 | 3.2136 | 3.2445
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 578| 1.58 705.834710| 3.5050 2:48:46 PM| 3.4198 | 3.5480 | 3.2636 | 3.3039
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 588| 1.61 3.5631 3.2727 | 3.3147
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 602| 1.65 3.5843 | 3.2855 | 3.3298
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 651 1.78 3.6585 | 3.3300 | 3.3827
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 696| 1.91 3.7266 | 3.3709 | 3.4314
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 728| 1.99 200.000000| 3.6300 2:51:14 PM| 3.6287 | 3.7750 | 3.4000 | 3.4659
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 798| 2.19 3.8059 | 3.4652 | 3.5179
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 822| 2.25 3.8164 | 3.4875 | 3.5357
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 908| 2.49 1.567050| 3.7500 2:51:46 PM| 3.7500 | 3.8543 | 3.5676 | 3.5995
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 965| 2.64 3.8795 | 3.6207 | 3.6419
FXTN 10-35 * |PIBD1014G356 12.7500 3Y 7/15/2014 1077| 2.95 3.9288 | 3.7250 | 3.7250
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1148| 3.15 4.0659 | 3.8637 | 3.8684
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1158| 3.17 4.0852 | 3.8833 | 3.8886
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1168| 3.20 4.1045 | 3.9028 | 3.9087
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1301 3.56 43612 | 4.1627 | 4.1773
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1379| 3.78 100.000000| 4.5000 11:37:15 AM| 4.5000 | 4.5118 | 4.3152 | 4.3348
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1388| 3.80 45292 | 4.3327 | 4.3530
FXTN 04-20 * |PIBD0415G203 4.8750 4Y 7/21/2015 1448| 3.97 103.586000( 4.4250 11:29:13 AM| 4.4491 4.6450 | 4.4500 | 4.4741
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1477] 4.05 46717 | 4.4758 | 4.4949
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1483| 4.06 75.000000( 4.7500 3:02:14 PM| 4.7550 | 4.6772 | 4.4811 4.4991
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1575| 4.32 47619 | 4.5630 | 4.5649
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1595| 4.37 47803 | 4.5808 | 4.5792
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1623| 4.45 4.8061 4.6057 | 4.5992
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1638| 4.49 139.792000( 4.8000 3:29:38 PM| 4.7099 | 4.8199 | 4.6190 | 4.6099
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1674| 4.59 4.250000| 4.9000 2:39:05 PM| 4.9053 | 4.8531 4.6511 4.6357
FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1701 4.66 4.8779 | 4.6751 4.6550
FXTN 10-41 * |PIBD1016D416 7.0000 5Y 4/27/2016 1729 4.74 49037 | 4.7000 | 4.6750
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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] 1859] 5.09] 2,150.000000] 4.8100 | 3:24:13 PM| 4.8175 | 4.9817 | 4.7952 | 4.7713
RTB 07-01 PID07161018 7.0000]  55Y] o0/24/2016] 1879] 5.15 1.380000] 4.8250 | 10:47:00 AM| 4.8250 | 4.0937 | 4.8098 | 4.7861
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1932] 5.29 5.0255 | 4.8486 | 4.8253
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2067] 5.66]  540.000000] 4.9000 | 9:56:13 AM| 4.0532 | 5.1064 | 4.9474 | 4.9253
FXTN 2001 |PIBD2017D011 14.3750] Y| 4/24/2017] 2091] 5.73 5.1208 | 4.9650 | 4.9431
RTB07-02__ |PID0717H026 6.6250]  65Y| 8/19/2017] 2208] 6.05] 451500000 5.1000 | 3:29:12 PM| 5.1000 | 5.1910 | 5.0506 | 5.0298
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2212] 6.06 5.1934 | 5.0535 | 5.0827
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2278] 6.24 5.2330 | 5.1019 | 5.0816
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2373] 6.50] 30,453.983000] 5.1450 | 4:07:42 PM| 5.1520 | 5.2000 | 5.1714 | 5.1520
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2666] 7.30 5.4944 | 53589 | 53372
FXTN 1048 |PIBD1019B485 7.8750]  8Y| 2/19/2019] 2757] 7.56 5.5579 | 5.4171 | 53947
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/#8/2020] 3121] 855 5.8119 | 5.6501 | 56248
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3304] 9.05 51.000000] 59500 | 2:35:28 PM| 58765 | 59396 | 5.7672 | 5.7405
FXTN 1051 |PIBD10201510 6.1250] 05Y| 0/16/2020] 3332] 9.13]  1,200.000000] 5.8250 | 11:08:39 AM| 5.8167 | 5.9591 | 5.7851 | 5.7582
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3423] 9.38] _ 500.058000] 5.8500 | 3:20:54 PM| 5.8500 | 6.0226 | 5.8433 | 58157
RTB 1002 |PID1021C027 7.3750] 10| _ 3/3/2021] 3500] 9.59] 1,000.000000] 5.8600 | 3:21:35 PM| 5.8590 | 6.0763 | 5.8926 | 58644
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3556] 9.74]  1,995.000000] 5.8900 | 3:19:09 PM| 59202 | 6.1154 | 5.9285 | 58998
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3822] 10.47| 2,342.853000] 5.9050 | 3:39:42 PM| 59310 | 6.2419 | 6.0628 | 6.0347
FXTN 2002 |PIBD2022C021 15.0000]  11Y] 3/14/2022] 3876 10.62 6.2676 | 6.0900 | 6.0621
FXTN 2003 |PIBD2022J033 12.7500]  12Y| 10/7/2022] 4093 11.21 6.3708 | 6.1996 | 6.1722
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4219 11.56 6.4308 | 6.2632 | 6.2361
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4317 11.83 6.4774 | 6.3127 | 6.2858
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4464 12.23 6.5473 | 6.3870 | 6.3604
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4688 12.84 6.6539 | 6.5001 | 6.4740
FXTN 2008 |PIBD2024H086 12.8750]  14Y]  8/5/2024] 4751 13.02 6.6839 | 6.5319 | 6.5060
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4849] 13.28 6.7305 | 6.5814 | 6.5557
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 5008] 13.71 6.8038 | 6.6591 | 6.6338
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5192 14.22 6.8937 | 6.7546 | 6.7297
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5232 14.33 6.9127 | 6.7748 | 6.7500
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5283 14.47 6.9370 | 6.8005 | 6.7759
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5605] 15.36 7.0901 | 6.9631 | 6.9393
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5878 16.10 7.2200 | 7.1010 | 7.0778
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6333] 17.35 7.4365 | 7.3308 | 7.3086
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6872 18.83 7.6929 | 7.6029 | 7.5820
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6934] 19.00 7.7224 | 7.6342 | 7.6135
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7116 19.50 7.8090 | 7.7261 | 7.7058
FXTN20-17 * |PIBD2031G171 8.0000]  20Y]  7/19/2031] 7290] 19.97] 10,175.405408] 7.7700 | 4:06:01 PM| 7.7941 | 7.8917 | 7.8140 | 7.7941
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7368 20.19 7.9008 | 7.8193 | 7.7998
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7789 21.34 7.9496 | 7.8479 | 7.8306
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8495 23.27 8.0314 | 7.8950 | 7.8821
FXTN 2507 |PIBD2535l071 8.0000]  25Y| 0/30/2035] 8824| 24.18] 1,472.111000] 7.8500 | 352:17 PM| 7.9356 | 8.0695 | 7.9183 | 7.9062
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8901| 24.39] 2,339.008000] 7.7800 | 3:56:09 PM| 7.8969 | 8.0785 | 7.9235 | 7.9118




