Interpolated Bonds
September 01, 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 18 0.05 2.7971 2.7442 | 2.7442
FXTN 10-28 PIBD1011J288 16.5000 1M  10/11/2011 39 0.11 1.2721 1.1655 1.1655
FXTN 05-64 PIBD0511J642 7.2500 2M|  10/19/2011 471 0.13 1.810100| 2.5000 11:25:50 AM| 2.5000 1.2420 1.1263 1.1263
RTB 05-05 PIID0511L054 5.8750 3M 12/6/2011 95| 0.26 1.0909 | 0.9292 | 0.9292
FXTN 04-19 PIBD0411L191 5.8750 4M|  12/13/2011 102 0.28 1.0937 | 0.9335 | 0.9335
FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 128 0.35 1.1042 | 0.9492 | 0.9492
SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 151 0.41 1.1135 | 0.9632 | 0.9632
FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 172 0.47 1.1220 | 0.9759 | 0.9759
FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 236| 0.65 1.2462 1.1060 1.0988
FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 239| 0.65 1.2534 1.1135 1.1057
RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 334| 0.92 3.600000| 2.0000 2:04:46 PM| 2.0000 1.4825 1.3481 1.3263
FXTN 07-40 PIBD0712H408 11.3750 1Y 8/18/2012 351 0.96 1.5234 1.3901 1.3657
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 388| 1.06 0.100000| 2.3750 3:02:16 PM| 2.3750 1.6696 1.5130 1.4880
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 411 1.13 1.7647 1.5918 1.5668
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 442 1.21 1.8930 1.6980 1.6730
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 491 1.35 2.0957 1.8659 1.8409
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 493| 1.35 2.1039 1.8727 1.8477
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 548| 1.50 2.500000| 2.6250 2:16:05 PM| 2.6250 | 2.3314 | 2.0612 | 2.0362
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 558| 1.53 2.3728 | 2.0954 | 2.0704
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 572 1.57 2.4307 | 2.1434 | 2.1184
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 621 1.70 2.6334 | 2.3112 | 2.2862
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 666| 1.82 2.8196 | 2.4654 | 2.4404
RTB 05-07 * |PIID0513G075 9.0000 2Y 7/31/2013 698| 1.91 2.9519 | 2.5750 | 2.5500
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 768| 2.10 3.0190 | 2.6803 | 2.6453
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 792 217 3.0420 | 2.7164 | 2.6779
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 878| 2.41 4.029000| 3.0500 11:27:46 AM| 3.0500 | 3.1245 | 2.8458 | 2.7950
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 935| 2.56 3.1792 | 2.9315 | 2.8726
FXTN 10-35 * |PIBD1014G356 12.7500 3Y 7/15/2014 1047| 2.87 3.2865 | 3.1000 | 3.0250
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1118| 3.06 587.310000| 4.0000 2:48:28 PM| 3.1042 | 3.4833 | 3.3230 | 3.2612
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1128| 3.09 3.5110 | 3.3544 | 3.2944
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1138| 3.12 3.5387 | 3.3858 | 3.3277
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1271 3.48 3.9072 | 3.8034 | 3.7701
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1349| 3.70 41234 | 4.0484 | 4.0296
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1358| 3.72 41483 | 4.0767 | 4.0595
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1418| 3.88 1,000.000000| 4.3750 10:33:56 AM| 4.3750 | 4.3146 | 4.2651 4.2591
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1447| 3.96 1.000000| 4.9000 11:18:44 AM| 4.9000 | 4.3949 | 4.3562 | 4.3556
FXTN 10-37 * |PIBD1015H370 11.8750 4Y 8/25/2015 1453| 3.98 44115 | 4.3750 | 4.3755
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1545| 4.23 4.4525 | 4.3657 | 4.3641
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1565| 4.29 44614 | 4.3636 | 4.3616
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1593| 4.36 44739 | 4.3608 | 4.3582
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1608| 4.41 260.305000[ 4.4000 3:05:04 PM| 4.4118 | 4.4806 | 4.3592 | 4.3563
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1644| 4.50 44966 | 4.3556 | 4.3518
FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1671 4.58 45087 | 4.3528 | 4.3485
FXTN 10-41 * |PIBD1016D416 7.0000 5Y 4/27/2016 1699| 4.65 45212 | 4.3500 | 4.3450
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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] 1829] 5.01] 2,301.240000] 4.6500 | 3:52:19 PM| 4.6302 | 4.6056 | 4.4418 | 4.4378
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1849] 5.07 4.627740 4.9000 | 2:04:35 PM| 4.5858 | 4.6185 | 4.4550 | 4.4521
FXTN 1043 |PIBD1016K436 6.2500]  55Y| 11/16/2016] 1902] 5.21 4.6529 | 4.4933 | 4.4899
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2037] 5.58] _ 300.000000] 4.8000 | 9:46:52 AM| 4.8000 | 4.7406 | 4.5886 | 4.5863
FXTN 2001 |PIBD2017D011 14.3750]  6Y| 4/24/2017] 2061] 5.65 4.7562 | 4.6055 | 4.6034
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017| 2178] 5.97]  852.000000] 4.9250 | 3:25:20 PM| 4.0059 | 4.8321 | 4.6881 | 4.6870
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2182] 5.98 4.8347 | 4.6909 | 4.6898
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2248] 6.16]  449.384953| 4.0000 | 3:.12:37 PM| 49157 | 4.8776 | 4.7375 | 4.7369
FXTN 10-45 _|PIBD1018A451 5.8750]  6.5Y|  1/31/2018] 2343] 6.42] 26,900.000000 4.8950 | 4:12:35 PM| 4.8915 | 4.9393 | 4.8045 | 4.8048
FXTN 0751 * |PIBD0718H511 5.0000]  7Y| B8/#/2018] 2542] 6.96]  272.632000 4.9400 | 11:49:02 AM| 4.0468 | 5.0685 | 4.9450 | 4.9468
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2636] 7.22 5.1399 | 5.0174 | 50178
FXTN 1048 |PIBD1019B485 7.8750]  75Y] 2r9/2019] 2727] 7.47 0.379424] 4.9750 | 11:56:22 AM| 4.9750 | 5.2090 | 5.0875 | 5.0865
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3091] 8.47 5.4856 | 5.3678 | 5.3613
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3274] 8.97 1.357231] 55000 | 11:37:39 AM| 55000 | 56246 | 55087 | 5.4994
FXTN 1051 |PIBD10201510 6.1250] 05Y| 0/16/2020] 3302] .05  400.000000] 5.6550 | 2:23:14 PM| 5.6512 | 5.6459 | 55303 | 55205
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3393] 9.30]  907.651205] 5.6500 | 11:57:57 AM| 5.6899 | 5.7151 | 5.6003 | 55892
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3470] 9.51]  5,107.000000] 5.6700 | 3:25:16 PM| 5.6818 | 5.7736 | 5.6596 | 56474
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3526] 9.66]  4,228.055000] 5.6850 | 4:02:26 PM| 5.6896 | 5.8161 | 5.7027 | 56896
FXTN 1054 |PIBD1022G545 6.3750] 105Y] 1/19/2022] 3792] 10.39] 2,701.900000] 5.6900 | 3:20:07 PM| 5.7058 | 5.9396 | 5.8309 | 58169
FXTN 2002 |PIBD2022C021 15.0000] 11|  3/14/2022] 3846 10.54 5.9647 | 58569 | 58428
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4063 11.13 6.0655 | 5.9614 | 59466
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4189| 11.48 6.1240 | 6.0221 | 6.0069
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4287 11.75 6.1695 | 6.0693 | 6.0538
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4434 12.15 6.2377 | 6.1401 | 6.1241
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4658 12.76 6.3418 | 6.2480 | 6.2313
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4721 12.93 6.3710 | 6.2784 | 6.2614
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4819 13.20 6.4165 | 6.3256 | 6.3083
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4973 13.62 6.4880 | 6.3998 | 6.3820
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5162 14.14 6.5758 | 6.4908 | 6.4724
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5202 14.25 6.5044 | 6.5101 | 6.4916
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5253 14.39 6.6180 | 6.5346 | 6.5160
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5575 15.27 6.7676 | 6.6897 | 6.6701
FXTN 2014 |PIBD20271140 8.6250] 17|  9/6/2027] 5848 16.02 6.8043 | 6.8212 | 6.8007
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6303 17.27 7.1056 | 7.0404 | 7.0184
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6842 18.75 7.3559 | 7.3000 | 7.2763
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6904] 18.92 7.3847 | 7.3299 | 7.3060
FXTN 2503 |PIBD2531A032 11.2500]  20Y] _ 1/26/2031] 7086] 19.41]  1,520.000000] 7.6000 | 12:31:33 PM| 7.6217 | 7.4692 | 7.4176 | 7.3931
FXTN20-17 * |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7260] 19.89] 7,233.194804] 7.4200 | 4:08:02 PM| 7.4458 | 7.5500 | 7.5014 | 7.4763
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7338 20.10 7.5583 | 7.5071 | 7.4799
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7759 21.26 7.6031 | 7.5379 | 7.4991
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8465 23.19 7.6782 | 7.5895 | 7.5314
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8794 24.09 91.202000] 7.6250 | 3:47:51 PM| 7.6413 | 7.7132 | 7.6136 | 7.5465
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8871] 24.30] 1,343.442755] 7.5250 | 4:13:50 PM| 75438 | 7.7213 | 7.6192 | 7.5500




