Interpolated Bonds

August 24, 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 26/ 0.07 2.1020 | 2.0000 | 2.0000
FXTN 10-28 PIBD1011J288 16.5000 2M|  10/11/2011 471 0.13 1.2877 1.1478 1.1157
FXTN 05-64 PIBD0511J642 7.2500 2M|  10/19/2011 55| 0.15 1.2589 1.1156 1.0639
RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 103| 0.28 1.1399 | 0.9765 | 0.8581
FXTN 04-19 PIBD0411L191 5.8750 4M|  12/13/2011 110 0.30 1.1439 | 0.9774 | 0.8694
FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 136/ 0.37 1.1584 | 0.9805 | 0.9114
SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 159 0.44 1.1712 | 0.9832 | 0.9486
FXTN 05-65 PIBD0512B658 5.7500 6M 2/21/2012 180 0.49 1.1829 | 0.9857 | 0.9825
FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 244| 0.67 1.3468 1.1655 1.1413
FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 247| 0.68 1.3546 1.1741 1.1488
RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 342| 0.94 1.6009 1.4451 1.3858
FXTN 07-40 PIBD0712H408 11.3750 1Y 8/18/2012 359| 0.98 1.6450 1.4936 1.4282
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 396| 1.08 6.333000| 3.0000 2:38:53 PM| 3.0000 1.7971 1.6248 1.5644
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 419 1.15 1.8959 1.7083 1.6523
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 450 1.23 2.0291 1.8208 1.7709
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 499| 1.37 2.2396 1.9986 1.9583
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 501 1.37 2.2482 | 2.0059 1.9659
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 556| 1.52 2.4845 | 2.2055 | 2.1763
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 566| 1.55 2.5274 | 2.2418 | 2.2146
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 580| 1.59 2.5876 | 2.2927 | 2.2681
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 629| 1.72 2.7981 2.4705 | 2.4555
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 674 1.85 2.9914 | 2.6338 | 2.6276
RTB 05-07 * |PIID0513G075 9.0000 2Y 7/31/2013 706| 1.93 3.1288 | 2.7500 | 2.7500
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 776 2.13 3.1801 2.8202 | 2.8202
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 800| 2.19 3.1977 | 2.8443 | 2.8443
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 886| 2.43 3.2608 | 2.9305 | 2.9305
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 943| 2.58 3.3025 | 2.9877 | 2.9877
FXTN 10-35 * |PIBD1014G356 12.7500 3Y 7/15/2014 1055| 2.89 3.3846 | 3.1000 | 3.1000
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1126| 3.08 277.782000| 3.4750 4:07:43 PM| 3.5017 | 3.5978 | 3.3011 3.3011
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1136| 3.11 3.6279 | 3.3294 | 3.3294
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1146| 3.14 3.6579 | 3.3578 | 3.3578
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1279 3.50 4.0573 | 3.7345 | 3.7345
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1357| 3.72 42915 | 3.9554 | 3.9554
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1366| 3.74 4.3186 | 3.9809 | 3.9809
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1426| 3.91 44987 | 4.1509 | 4.1509
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1455| 3.99 9.950000| 4.6500 3:18:37 PM| 4.6009 | 4.5858 | 4.2330 | 4.2330
FXTN 10-37 * |PIBD1015H370 11.8750 4Y 8/25/2015 1461 4.00 4.6038 | 4.2500 | 4.2500
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1553| 4.25 4.6355 | 4.3248 | 4.3248
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1573 4.31 4.6424 | 4.3411 4.3411
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1601 4.39 4.6520 | 4.3638 | 4.3638
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1616| 4.43 115.786000( 4.5000 3:55:41 PM| 4.5421 4.6572 | 4.3760 | 4.3760
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1652| 4.53 31.500000( 4.7500 10:53:04 AM| 4.8293 | 4.6695 | 4.4053 | 4.4053
FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1679 4.60 46788 | 4.4272 | 4.4272
FXTN 10-41 * |PIBD1016D416 7.0000 5Y 4/27/2016 1707| 4.68 46885 | 4.4500 | 4.4500
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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] 1837] 5.03]  500.667000] 4.6000 | 11:53:31 AM| 4.7907 | 4.7623 | 4.5348 | 4.5348
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1857] 5.09 1.788000] 4.7500 | 2:38:54 PM| 4.7500 | 4.7737 | 4.5479 | 4.5479
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1910] 5.23 4.8038 | 4.5824 | 4.5824
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2045] 5.60]  503.812000] 4.9245 | 3.44:53 PM| 4.0234 | 4.8805 | 4.6705 | 4.6705
FXTN 2001 |PIBD2017D011 14.3750] Y| 4/24/2017] 2069] 5.67 4.8041 | 4.6862 | 4.6862
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2186] 5.99  100.000000] 5.1250 | 10:45:58 AM| 5.1250 | 4.9605 | 4.7625 | 4.7625
FXTN 10-44 __|PIBD1017H447 7.7500  6Y] 8/23/2017] 2190] 6.00 4.9628 | 4.7651 | 4.7651
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017| 2256] 6.18 5.0003 | 4.8082 | 4.8082
FXTN 10-45 _|PIBD1018A451 5.8750]  6.5Y|  1/31/2018] 2351| 6.44] 4,812.674117] 49850 | 405554 PM| 4.0957 | 5.0543 | 4.8702 | 4.8702
FXTN 0751 * |PIBD0718H511 50000  7Y] 8/#/2018] 2550] 6.99 5.1673 | 5.0000 | 5.0000
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2644] 7.24 5.2436 | 5.0763 | 50763
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2735] 7.49 5.3175 | 5.1501 | 5.1502
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3099] 8.49 5.6130 | 5.4454 | 54458
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3282] 8.99 1.500000] 5.7750 | 11:00:16 AM| 5.7750 | 5.7616 | 55939 | 5.5943
FXTN 1051 |PIBD10201510 6.1250]  05Y| 0/16/2020] 3310] 9.07]  259.650000] 5.7000 | 10:34:54 AM| 5.7240 | 5.7843 | 5.6166 | 56171
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3401] 9.32]  120.000000] 5.8000 | 9:56:11 AM| 5.7958 | 5.8582 | 5.6904 | 56910
RTB 1002 |PID1021C027 7.3750]  10Y] _ 3/3/2021] 3478] 9.53] 1,151.000000] 5.8000 | 11:45:24 AM| 5.7985 | 5.9207 | 5.7529 | 5.7535
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3534] 9.68] _ 540.000000] 5.8000 | 4:12:34 PM| 5.8000 | 5.9662 | 5.7983 | 5.7989
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3800] 10.41] 1,611.883000 5.8500 | 2:58:06 PM| 5.8437 | 6.0888 | 5.9240 | 59250
FXTN 2002 |PIBD2022C021 15.0000] 11| 3/14/2022] 3854] 10.56 6.1138 | 5.9495 | 59506
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4071 11.15 6.2138 | 6.0519 | 6.0535
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4197 11.50 6.2720 | 6.1114 | 6.1132
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4295 11.77 6.3172 | 6.1577 | 6.1597
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4442| 12.17 6.3850 | 6.2271 | 6.2204
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4666 12.78 6.4883 | 6.3329 | 6.3356
FXTN 2008 |PIBD2024H086 12.8750]  13Y] _ 8/5/2024] 4729 12.96 6.5173 | 6.3627 | 6.3654
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4827| 13.22 6.5626 | 6.4090 | 6.4119
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4981 13.65 6.6336 | 6.4817 | 6.4849
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5170 14.16 6.7208 | 6.5709 | 6.5745
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5210 14.27 6.7392 | 6.5898 | 6.5935
FXTN20-12 __|PIBD2026A122 10.2500]  15Y|  1/19/2026] 5261 14.41 6.7627 | 6.6139 | 6.6176
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5583 15.30 6.9113 | 6.7660 | 6.7703
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5856 16.04 7.0372 | 6.8949 | 6.8997
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6311 17.29 7.2470 | 7.1098 | 7.1154
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6850 18.77 7.4957 | 7.3643 | 7.3709
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6912 18.94 7.5243 | 7.3936 | 7.4003
FXTN 2503 |PIBD2531A032 11.2500]  20Y|  1/26/2031] 7094 19.44 7.6082 | 7.4796 | 7.4866
FXTN20-17 * |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7268] 19.91] 5,297.009738| 7.5700 | 4:13:08 PM| 7.5691 | 7.6885 | 7.5617 | 7.5691
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7346 20.13 7.6990 | 7.5706 | 7.5777
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7767| 21.28 7.7558 | 7.6187 | 7.6243
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8473 23.21 7.8510 | 7.6992 | 7.7026
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8802 24.12 4.000000| 7.7275 | 3:07:30 PM| 7.7275 | 7.8953 | 7.7367 | 7.7390
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8879] 24.33] 1,611.574674] 7.7500 | 4:14:37 PM| 7.7476 | 7.9057 | 7.7455 | 7.7475




