Interpolated Bonds

August 03, 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 471 0.13 3.0378 | 2.8607 | 2.8549
FXTN 10-28 PIBD1011J288 16.5000 2M|  10/11/2011 68| 0.19 2.8099 | 2.6357 | 2.6205
FXTN 05-64 PIBD0511J642 7.2500 2M|  10/19/2011 76| 0.21 2.7231 2.5500 | 2.5313
RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 124| 0.34 2.6719 | 2.5041 2.4791
FXTN 04-19 PIBD0411L191 5.8750 5M| 12/13/2011 131 0.36 2.6926 | 2.5255 | 2.5005
FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 157| 0.43 2.7697 | 2.6051 2.5801
SPTB 10-02 SPTB1012A021 14.0000 6M 1/31/2012 180 0.49 2.8378 | 2.6755 | 2.6505
FXTN 05-65 PIBD0512B658 5.7500 7M 2/21/2012 201 0.55 2.477095| 3.5000 11:48:38 AM| 3.0503 | 2.8912 | 2.7295 | 2.7109
FXTN 10-29 PIBD1012D291 13.0000 oM 4/25/2012 265| 0.73 3.0373 | 2.8750 | 2.8875
FXTN 07-39 PIBD0712D395 11.5000 oM 4/28/2012 268| 0.73 3.0442 | 2.8818 | 2.8958
RTB 05-06 PIID0512H067 7.1250 1Y 8/1/2012 363| 0.99 120.000000| 3.1550 2:10:22 PM| 3.1550 | 3.2448 | 3.0786 | 3.1285
FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 380| 1.04 3.2704 | 3.1018 | 3.1515
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 417 1.14 110.300000( 3.0000 2:54:00 PM| 3.0020 | 3.3263 | 3.1523 | 3.2017
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 440 1.21 3.3610 | 3.1836 | 3.2328
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 471 1.29 3.4078 | 3.2259 | 3.2748
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 520| 1.42 3.4818 | 3.2927 | 3.3413
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 522| 1.43 0.200000| 3.7500 3:48:13 PM| 3.7500 | 3.4848 | 3.2955 | 3.3440
FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 577| 1.58 45.000000( 3.5800 12:11:34 PM| 3.5800 | 3.5678 | 3.3705 | 3.4185
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 587| 1.61 3.5829 | 3.3841 3.4321
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 601 1.65 3.6040 | 3.4032 | 3.4510
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 650 1.78 3.6780 | 3.4700 | 3.5175
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 695| 1.90 3.7459 | 3.5314 | 3.5784
RTB 05-07 * |PIID0513G075 9.0000 2Y 7/31/2013 727 1.99 102.500000( 3.9500 2:08:15 PM| 3.6402 | 3.7942 | 3.5750 | 3.6218
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 797 2.18 3.8413 | 3.6051 3.6405
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 821 2.25 3.8574 | 3.6154 | 3.6469
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 907| 2.48 3.9152 | 3.6524 | 3.6699
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 964| 2.64 3.9536 | 3.6769 | 3.6851
FXTN 10-35 * |PIBD1014G356 12.7500 3Y 7/15/2014 1076| 2.95 4.0288 | 3.7250 | 3.7150
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1147| 3.14 29.150000( 4.1250 3:11:39 PM| 4.0939 | 4.1540 | 3.8733 | 3.8557
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1157 3.17 41716 | 3.8942 | 3.8755
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1167| 3.20 4.1892 | 3.9151 3.8953
FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1300| 3.56 44236 | 4.1929 | 4.1588
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1378| 3.78 4.5611 4.3559 | 4.3133
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1387| 3.80 45769 | 4.3747 | 4.3311
FXTN 04-20 * |PIBD0415G203 4.8750 4Y 7/21/2015 1447| 3.96 335.738692| 4.4500 2:53:07 PM| 4.4500 | 4.6827 | 4.5000 | 4.4500
RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1476| 4.04 1.200000] 5.5000 2:14:50 PM| 5.1728 | 4.7065 | 4.5222 | 4.4773
FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1482| 4.06 47114 | 4.5268 | 4.4830
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1574 4.31 47870 | 4.5972 | 4.5698
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1594| 4.37 4.8034 | 4.6125 | 4.5886
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1622| 4.44 4.8264 | 4.6339 | 4.6150
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1637| 4.48 16.921000| 4.7500 2:36:22 PM| 4.7321 4.8387 | 4.6454 | 4.6292
RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1673| 4.58 1.090000| 4.8750 3:14:48 PM| 4.6777 | 4.8683 | 4.6729 | 4.6631
FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1700 4.66 4.8905 | 4.6936 | 4.6886
FXTN 10-41 * |PIBD1016D416 7.0000 5Y 4/27/2016 1728| 4.73 49135 | 4.7150 | 4.7150
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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] 1858] 5.09]  655.000000 4.8010 | 12:16:28 PM| 4.8477 | 4.9898 | 4.8106 | 4.8086
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1878] 5.5 6.013000] 4.8500 | 3:16:48 PM| 4.9426 | 5.0016 | 4.8253 | 4.8230
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1931] 5.29 5.0327 | 4.8643 | 4.8611
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2066] 5.66] _ 601.600000] 5.0000 | 4:00:44 PM| 4.9981 | 5.1120 | 4.9635 | 4.9583
FXTN 2001 |PIBD2017D011 14.3750 Y| 4/24/2017] 2090] 5.73 5.1261 | 4.9812 | 4.9755
RTB07-02__ |PID0717H026 6.6250]  65Y] 8/19/2017] 2207] 6.05 5.1948 | 5.0672 | 5.0597
FXTN 10-44 __|PIBD1017H447 7.7500]  65Y] 8/23/2017] 2211] 6.06 5.1972 | 5.0702 | 5.0626
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017] 2277] 6.24 12.560000] 5.1750 | 11:36:26 AM| 5.1775 | 5.2359 | 5.1187 | 5.1101
FXTN 10-45 * |PIBD1018A451 5.8750]  7Y|  1/31/2018] 2372] 6.50] 12,651.000000] 5.1800 | 4:11:10 PM| 5.1785 | 5.2917 | 5.1886 | 5.1785
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2665] 7.30 5.4789 | 5.3679 | 53590
FXTN 1048 |PIBD1019B485 7.8750]  8Y|  2/19/2019] 2756] 7.55 5.5370 | 5.4236 | 54150
FXTN 1050 |PIBD1020B508 7.7500  ov] 2/1#8/2020] 3120] 8.55 1.600000] 56250 | 2:14:01 PM| 56250 | 57695 | 5.6463 | 5.6392
RTB 10-01 PIID1020H015 7.2500]  95Y|  8/19/2020] 3303] 9.05 2.000000] 5.9500 | ©9:50:29 AM| 5.9500 | 5.8864 | 5.7583 | 5.7519
FXTN 1051 |PIBD10201510 6.1250 095Y] 9/16/2020] 3331] 0.13 5.9042 | 5.7754 | 5.7691
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3422] 9.38 1.000000] 58500 | 252:43 PM| 58500 | 59624 | 5.8311 | 5.8252
RTB 1002 |PID1021C027 7.3750] 10|  3/3/2021] 3499] 9.59]  522.500000] 5.9100 | 3:26:24 PM| 59080 | 6.0115 | 5.8783 | 58726
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3555] 9.74] 1,155.260000] 5.9000 | 3:45:39 PM| 5.9067 | 6.0473 | 5.9125 | 59071
FXTN 1054 |PIBD1022G545 6.3750] 105Y| 1/19/2022] 3821] 10.47| 2,281.468160] 5.9300 | 4:11:45PM| 59417 | 6.1781 | 6.0470 | 6.0417
FXTN 2002 |PIBD2022C021 15.0000]  11Y] 3/14/2022] 3875] 10.62 6.2046 | 6.0743 | 6.0690
FXTN 2003 |PIBD2022J033 12.7500]  12Y| 10/7/2022] 4092 11.21 6.3113 | 6.1841 | 6.1787
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4218 11.56 6.3732 | 6.2478 | 6.2425
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4316 11.82 6.4214 | 6.2973 | 6.2921
FXTN 2006 |PIBD2023J068 11.3750] _ 13Y| 10/23/2023] 4463 12.23 6.4937 | 6.3717 | 6.3664
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4687| 12.84 6.6038 | 6.4849 | 6.4797
FXTN 2008 |PIBD2024H086 12.8750] 14|  8/5/2024] 4750] 13.01 6.6348 | 6.5168 | 65116
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4848| 13.28 6.6829 | 6.5663 | 6.5612
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 5002 13.70 6.7586 | 6.6442 | 6.6391
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5191] 14.22 6.8515 | 6.7398 | 6.7347
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5231 14.33 6.8712 | 6.7600 | 6.7549
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5282 14.47 6.8963 | 6.7858 | 6.7807
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5604] 15.35 7.0546 | 6.9486 | 6.9436
FXTN 2014 |PIBD20271140 8.6250 17|  9/6/2027] 5877 16.10 7.1888 | 7.0866 | 7.0817
FXTN20-15 __|PIBD2028L151 0.5000]  18Y| 12/4/2028] 6332 17.35 7.4124 | 7.3167 | 7.3119
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6871 18.82 2.000000] 7.8000 | 11:32:10 AM| 7.8000 | 7.6774 | 7.5892 | 7.5846
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6933 18.99 7.7079 | 7.6206 | 7.6159
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7115 19.49 7.7973 | 7.7126 | 7.7080
FXTN20-17 * |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7289] 19.97] 11,537.494126] 7.8000 | 4:12:01 PM| 7.7960 | 7.8829 | 7.8006 | 7.7960
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7367| 20.18 7.8928 | 7.8053 | 7.8009
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7788 21.34 7.9466 | 7.8307 | 7.8270
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8494 23.27 8.0367 | 7.8733 | 7.8708
FXTN 2507 |PIBD2535l071 8.0000]  25Y| 0/30/2035] 8823| 24.17|  422.595000 7.8500 | 3.45:21 PM| 7.8927 | 8.0786 | 7.8932 | 7.8913
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8900] 24.38]  311.937000] 7.8601 | 3:39:18 PM| 7.0006 | 8.0885 | 7.8978 | 7.8960




