Interpolated Bonds
September 22, 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
FXTN 10-28 PIBD1011J288 16.5000 <IM| 10/11/2011 18 0.05 3.7542 | 3.5246 | 3.5246
FXTN 05-64 PIBD0511J642 7.2500 1M| 10/19/2011 26/ 0.07 3.4032 | 3.0656 | 3.0656
RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 74| 0.20 43.000000( 2.7500 8:51:09 AM| 2.7105 1.6051 1.3359 1.2261
FXTN 04-19 PIBD0411L191 5.8750 2M|  12/13/2011 81 0.22 1.3505 1.1091 0.9806
FXTN 03-18 PIBD0312A182 5.8750 4M 1/8/2012 107| 0.29 1.0923 | 0.8797 | 0.7247
SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 130 0.36 1.1341 0.9176 | 0.7563
FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 151 0.41 1.1723 | 0.9522 | 0.7852
FXTN 10-29 PIBD1012D291 13.0000 7M 4/25/2012 215| 0.59 1.3485 1.1250 | 0.9548
FXTN 07-39 PIBD0712D395 11.5000 7M 4/28/2012 218| 0.60 1.3591 1.1357 | 0.9659
RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 313| 0.86 1.6944 1.4750 1.3183
FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 330| 0.90 1.7544 1.5357 1.3813
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 367| 1.01 1.8888 1.6675 1.5179
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 390| 1.07 1.9875 1.7478 1.6000
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 421 1.15 2.1205 1.8560 1.7107
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 470 1.29 2.3308 | 2.0271 1.8857
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 472 1.29 2.3394 | 2.0341 1.8929
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 527| 1.44 2.5755 | 2.2262 | 2.0893
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 537| 1.47 2.6184 | 2.2611 2.1250
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 551 1.51 2.6785 | 2.3100 | 2.1750
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 600| 1.64 2.8888 | 2.4811 2.3500
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 645| 1.77 3.0819 | 2.6383 | 2.5107
RTB 05-07 * |PIID0513G075 9.0000 2Y 7/31/2013 677| 1.85 3.2192 | 2.7500 | 2.6250
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 747 2.05 3.2327 | 2.8001 2.6400
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 771 2.11 3.2374 | 2.8173 | 2.6452
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 857| 2.35 125.000000( 3.2000 8:51:16 AM| 3.2000 | 3.2539 | 2.8789 | 2.6637
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 914| 2.50 3.2649 | 2.9198 | 2.6759
FXTN 10-35 * |PIBD1014G356 12.7500 3Y 7/15/2014 1026| 2.81 3.2865 | 3.0000 | 2.7000
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1097| 3.01 75.000000( 3.5500 10:57:15 AM| 3.5500 | 3.6033 | 3.2842 | 3.0235
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1107| 3.03 50.000000( 3.6250 11:09:07 AM| 3.6250 | 3.6480 | 3.3242 | 3.0691
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1117| 3.06 3.6926 | 3.3642 | 3.1147
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1250 3.42 42860 | 3.8966 | 3.7207
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1328| 3.64 4.6340 | 4.2087 | 4.0761
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1337| 3.66 4.6742 | 4.2448 | 4.1171
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1397| 3.83 49419 | 4.4849 | 4.3905
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1426| 3.91 0.500000| 5.0000 9:45:44 AM| 5.0000 | 5.0713 | 4.6010 | 4.5227
FXTN 10-37 * |PIBD1015H370 11.8750 4Y 8/25/2015 1432| 3.92 5.0981 4.6250 | 4.5500
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1524| 4.18 5.1400 | 4.6845 | 4.6463
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1544| 4.23 5.1491 4.6975 | 4.6672
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1572 4.31 5.1618 | 4.7156 | 4.6965
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1587| 4.35 1,035.866000| 5.0000 2:33:00 PM| 4.8181 5.1686 | 4.7253 | 4.7122
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1623| 4.45 5.1850 | 4.7486 | 4.7498
FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1650| 4.52 5.1973 | 4.7661 4.7781
FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1678| 4.60 5.2101 47842 | 4.8074
FXTN 10-42 * |PIBD10161420 9.1250 5Y 9/4/2016 1808| 4.95 1,483.309000| 5.0950 4:07:49 PM| 4.9434 | 5.2692 | 4.8684 | 4.9434
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nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
RTB 07-01 PID07161018 7.0000]  55Y| 09/24/2016] 1828] 5.01 85.506000] 4.9250 | 3:20:05 PM| 4.9504 | 52698 | 4.8721 | 4.9506
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1881] 5.5 5.2712 | 4.8818 | 4.9696
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2016] 5.52] 1,220.140000] 5.3500 | 2:35:16 PM| 4.0556 | 5.2748 | 4.9068 | 5.0182
FXTN 2001 |PIBD2017D011 14.3750]  6Y| 4/24/2017| 2040] 5.59 5.2755 | 4.9112 | 5.0269
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017| 2157 5.91 20.000000] 55000 | 2:26:46 PM| 55000 | 52786 | 4.9328 | 5.0690
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2161] 5.92 5.2788 | 4.9335 | 5.0704
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017] 2227] 6.10]  185.588481] 5.0000 | 3:58:51 PM| 4.0858 | 5.2805 | 4.9457 | 50042
FXTN 10-45 _|PIBD1018A451 5.8750]  6.5Y|  1/31/2018] 2322] 6.36]  2,869.000000] 5.1500 | 3:51:27 PM| 4.9544 | 5.2831 | 4.9633 | 5.1284
FXTN 0751 * |PIBDO0718H511 50000  7Y| 8/8/2018] 2521] 6.91 5.2885 | 5.0000 | 5.2000
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2615] 7.16 5.3827 | 5.0870 | 5.2682
FXTN 1048 |PIBD1019B485 7.8750]  75Y|  2/19/2019] 2706] 7.41 0.611126 4.8250 | 2:18:00 PM| 4.8250 | 54739 | 5.1712 | 5.3343
FXTN 1050 |PIBD1020B508 7.7500] 85Y|  2/18/2020] 3070] 8.41 5.8389 | 55081 | 55985
RTB 10-01 PIID1020H015 7.2500  9oY|  8/19/2020] 3253] 8.91 6.0223 | 5.6775 | 5.7313
FXTN 1051 |PIBD10201510 6.1250 o] 0/16/2020] 3281] 8.99]  500.000000] 6.0000 | 3:55:02 PM| 59528 | 6.0504 | 5.7034 | 5.7517
FXTN 1052 |PIBD1020L525 5.8750]  05Y| 12/16/2020] 3372] 9.24 3.447539] 5.7500 | 2:20:21 PM| 5.7308 | 6.1417 | 5.7877 | 58177
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3449] 0.45] 1,752.385000] 6.1500 | 3:53:02 PM| 5.8884 | 6.2189 | 5.8589 | 58736
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3505] 9.60]  610.500000] 5.9250 | 11:51:07 AM| 59143 | 6.2750 | 5.9108 | 59143
FXTN 1054 |PIBD1022G545 6.3750] 105Y] 1/19/2022] 3771] 10.33] _ 650.000000] 5.9750 | 11:51:33 AM| 59396 | 6.3665 | 6.0121 | 6.0160
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/14/2022] 3825] 10.48 6.3851 | 6.0327 | 6.0367
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4042 11.07 6.4597 | 6.1154 | 6.1197
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4168 11.42 6.5031 | 6.1635 | 6.1679
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4266 11.69 6.5368 | 6.2008 | 6.2054
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4413 12.09 6.5874 | 6.2569 | 6.2616
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4637 12.70 6.6644 | 6.3422 | 6.3473
FXTN 2008 |PIBD2024H086 12.8750]  13Y] _ 8/5/2024] 4700 12.88 6.6861 | 6.3662 | 6.3714
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4798 13.15 6.7198 | 6.4036 | 6.4089
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4952 13.57 6.7728 | 6.4623 | 6.4678
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5141 14.08 6.8378 | 6.5343 | 65401
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5181 14.19 6.8516 | 6.5496 | 6.5554
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5232 14.33 6.8691 | 6.5690 | 6.5749
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5654] 15.22 6.9799 | 6.6918 | 6.6980
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5827 15.96 7.0738 | 6.7958 | 6.8025
FXTN20-15 __|PIBD2028L151 9.5000]  18Y|  12/4/2028] 6282 17.21 7.2304 | 6.9692 | 6.9765
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6821 18.69 7.4158 | 7.1747 | 7.1827
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6883 18.86 7.4371 | 7.1983 | 7.2064
FXTN 2503 |PIBD2531A032 11.2500]  20Y|  1/26/2031] 7065 19.36 7.4998 | 7.2677 | 7.2760
FXTN20-17 * |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7239] 19.83]  4,109.950000] 7.4000 | 4:00:53 PM| 7.3426 | 7.5596 | 7.3340 | 7.3426
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7317 20.05 7.5721 | 7.3366 | 7.3469
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7738 21.20 7.6394 | 7.3508 | 7.3701
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8444 23.13 7.7524 | 7.3745 | 7.4091
FXTN 2507 |PIBD2535l071 8.0000]  25Y| 0/30/2035] 8773| 24.04]  111.129000 7.4750 | 1155:16 AM| 7.5422 | 7.8050 | 7.3855 | 7.4273
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8850] 24.25] 3,024.050000] 7.5500 | 4:10:57 PM| 7.4275 | 7.8173 | 7.3881 | 7.4316




