Interpolated Bonds
September 15, 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 4 0.01 4.1920 | 4.1719 | 4.2205
FXTN 10-28 PIBD1011J288 16.5000 <IM| 10/11/2011 25 0.07 2.0357 1.8750 | 2.2637
FXTN 05-64 PIBD0511J642 7.2500 1M| 10/19/2011 33| 0.09 69.000000( 1.8000 3:11:18 PM| 1.8000 1.2142 1.0000 1.5182
RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 81 0.22 0.6246 | 0.4122 | 0.4228
FXTN 04-19 PIBD0411L191 5.8750 3M|  12/13/2011 88| 0.24 0.6207 | 0.4103 | 0.4103
FXTN 03-18 PIBD0312A182 5.8750 4M 1/8/2012 114| 0.31 0.6573 | 0.4549 | 0.4549
SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 137| 0.38 0.6897 | 0.4943 | 0.4943
FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 158 0.43 0.7192 | 0.5303 | 0.5303
FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 222| 0.61 0.8216 | 0.6362 | 0.6362
FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 225| 0.62 0.8269 | 0.6411 0.6411
RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 320| 0.88 0.9942 | 0.7938 | 0.7938
FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 337| 0.92 1.0241 0.8211 0.8211
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 374 1.02 1.1659 | 0.9525 | 0.9511
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 397| 1.09 1.2993 1.0766 1.0734
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 428| 1.17 1.4791 1.2438 1.2383
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 477 1.31 1.7632 1.5082 1.4989
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 479 1.31 100.000000| 2.5000 11:53:33 AM| 2.5000 1.7748 1.5190 1.5096
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 534| 1.46 2.0937 1.8157 1.8021
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 544| 1.49 2.1517 1.8697 1.8553
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 558| 1.53 2.2329 1.9452 1.9298
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 607| 1.66 2.5170 | 2.2096 | 2.1904
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 652| 1.79 27779 | 2.4524 | 2.4298
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 684| 1.87 50.000000( 2.6000 2:46:32 PM| 2.6000 | 2.9635 | 2.6250 | 2.6000
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 754 2.07 3.0179 | 2.6751 2.6552
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 778| 2.13 70.000000( 2.8000 2:47:12 PM| 2.8000 | 3.0366 | 2.6923 | 2.6741
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 864| 2.37 1,534.837500| 2.9000 3:52:01 PM| 2.8547 | 3.1035 | 2.7539 | 2.7418
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 921 2.52 3.1479 | 2.7948 | 2.7867
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 1033| 2.83 3.2350 | 2.8750 | 2.8750
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1104| 3.02 278.000000| 3.7000 3:34:36 PM| 3.0767 | 3.4962 | 3.1373 | 3.1419
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1114| 3.05 3.5330 | 3.1743 | 3.1795
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1124| 3.08 3.5698 | 3.2112 | 3.2171
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1257| 3.44 4.0592 | 3.7026 | 3.7170
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1335| 3.66 4.3462 | 3.9908 | 4.0102
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1344| 3.68 4.3793 | 4.0240 | 4.0441
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1404| 3.85 200.000000{ 4.4000 3:22:10 PM| 4.4000 | 4.6001 4.2457 | 4.2696
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1433| 3.93 1.900000] 4.9000 3:06:04 PM| 4.5261 47068 | 4.3528 | 4.3786
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1439| 3.94 47288 | 4.3750 | 4.4012
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1531 4.19 47858 | 4.4423 | 4.4673
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1551 4.25 47982 | 4.4569 | 4.4816
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1579 4.33 4.8155 | 4.4774 | 4.5017
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1594| 4.37 51.025000( 4.8500 3:30:45 PM| 4.6295 | 4.8248 | 4.4884 | 4.5125
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1630| 4.47 5.577000| 4.6000 3:44:14 PM| 4.6000 | 4.8470 | 4.5147 | 4.5384
FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1657| 4.54 4.8638 | 4.5344 | 4.5578
FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1685| 4.62 4.8811 45549 | 4.5779
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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]  5Y|  0/4/2016] 1815] 4.97]  307.160000] 5.0000 | 2:28:41 PM| 4.6712 | 4.9615 | 4.6500 | 4.6712
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1835] 5.03 4.000000] 4.9100 | ©:01:42 AM| 4.9100 | 4.9682 | 4.6598 | 4.6769
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1888] 5.17 4.9860 | 4.6858 | 4.6919
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y] 3/31/2017] 2023] 5.54 0.460000] 5.3000 | 2:30:17 PM| 5.3000 | 5.0311 | 4.7521 | 4.7301
FXTN 2001 |PIBD2017D011 14.3750]  6Y| 4/24/2017| 2047] 5.61 5.0391 | 4.7639 | 4.7369
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017| 2164] 5.93]  614.298000] 4.8100 | 3:22:52 PM| 4.8846 | 5.0783 | 4.8213 | 4.7700
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2168] 5.94 5.0796 | 4.8233 | 4.7712
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017] 2234] 6.12 59.130312] 5.0500 | 252:31 PM| 5.0072 | 51017 | 4.8557 | 4.7898
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2329] 6.38] _ 2,558.000000] 4.9500 | 4:10:43 PM| 4.9388 | 5.1334 | 4.9023 | 4.8167
FXTN 0751 * |PIBD0718H511 5.0000]  7Y| 8/#8/2018] 2528] 6.93] 1,037.000000] 4.8700 | 3:57.06 PM| 4.8731 | 5.2000 | 5.0000 | 4.8731
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2622] 7.18 5.2693 | 5.0645 | 4.9580
FXTN 1048 |PIBD1019B485 7.8750]  75Y] 2/19/2019] 2713] 7.43 3.938648| 4.8000 | 2:22:56 PM| 4.8000 | 5.3364 | 5.1269 | 5.0403
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3077] 8.43 5.6047 | 5.3766 | 5.3693
RTB 10-01 PIID1020H015 7.2500  9ov] 8/19/2020] 3260] 8.93 5.7396 | 5.5021 | 55346
FXTN 1051 |PIBD10201510 6.1250] 05Y| 0/16/2020] 3288] 9.01] _ 100.000000] 5.7200 | 12:08:03 PM| 57200 | 5.7603 | 5.5213 | 55600
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3379] 9.26 79.743958] 55500 | 3:28:40 PM| 56386 | 58273 | 55838 | 5.6422
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3456] 9.47]  156.600000] 5.7500 | 2:23:12 PM| 5.6957 | 5.8841 | 5.6366 | 5.7118
FXTN 1053 * |PIBD1021D531 6.5000]  10Y| 4/28/2021] 3b12] 9.62]  570.000000] 5.7750 | 4:12:19 PM| 5.7624 | 5.9254 | 5.6750 | 5.7624
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3778 10.35 45.000000] 56500 | 9:50:36 AM| 5.6500 | 6.0208 | 5.7742 | 5.8612
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y]  3/14/2022] 3832] 10.50 6.0402 | 5.7943 | 58812
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4049 11.09 6.1181 | 5.8753 | 59618
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4175 11.44 6.1633 | 5.9222 | 6.0086
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4273] 11.71 6.1985 | 5.9588 | 6.0450
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4420 12.11 6.2512 | 6.0136 | 6.0996
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4644 12.72 6.3316 | 6.0971 | 6.1828
FXTN 2008 |PIBD2024H086 12.8750]  13Y] _ 8/5/2024] 4707 12.90 6.3542 | 6.1206 | 6.2062
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4805 13.16 6.3894 | 6.1572 | 6.2425
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4959] 13.59 6.4447 | 6.2146 | 6.2997
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5148 14.10 6.5125 | 6.2851 | 6.3699
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5188 14.21 6.5268 | 6.3000 | 6.3848
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5239 14.35 6.5451 | 6.3190 | 6.4037
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5661 15.24 6.6607 | 6.4391 | 6.5233
FXTN 2014 |PIBD20271140 8.6250]  16Y]  0/6/2027| 5834] 15.98 6.7587 | 6.5409 | 6.6247
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6289 17.23 6.9220 | 6.7106 | 6.7936
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6828 18.71 1.400000] 7.3500 | 11:57:08 AM| 7.3500 | 7.1154 | 6.9116 | 6.9938
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6890 18.88 7.1376 | 6.9347 | 7.0168
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7072 19.38 7.2029 | 7.0026 | 7.0844
FXTN20-17 * |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7246 19.85] 2,151.077000] 7.1700 | 4:08:35 PM]| 7.1490 | 7.2654 | 7.0675 | 7.1490
FXTN 2504 |PIBD2531J042 0.3750]  21Y]  10/5/2031] 7324] 20.07 7.2806 | 7.0821 | 7.1625
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7745 21.22 7.3626 | 7.1611 | 7.2353
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8451 23.15 7.5001 | 7.2935 | 7.3573
FXTN 2507 |PIBD2535l071 8.0000]  25Y] 0/30/2035] 8780 24.05 46.776000] 7.3250 | 3:57:11 PM| 7.3412 | 7.5642 | 7.3552 | 7.4142
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8857] 24.27] 3,507.380660] 7.4500 | 4:04:08 PM| 7.4287 | 7.5792 | 7.3696 | 7.4275




