Interpolated Bonds
September 29, 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 11 0.03 4.3756 | 4.3047 | 4.1094
FXTN 05-64 PIBD0511J642 7.2500 <IM| 10/19/2011 19 0.05 4.2761 41484 | 3.7969
RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 67| 0.18 3.3229 | 3.1187 | 2.8649
FXTN 04-19 PIBD0411L191 5.8750 2M|  12/13/2011 74| 0.20 3.1625 | 2.9630 | 2.7856
FXTN 03-18 PIBD0312A182 5.8750 4M 1/8/2012 100 0.27 2.8499 | 2.6504 | 2.5758
SPTB 10-02 SPTB1012A021 14.0000 4M 1/31/2012 123 0.34 2.6847 | 2.4785 | 2.4236
FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 144 0.39 0.105000| 3.0000 11:55:39 AM| 3.0000 | 2.5339 | 2.3215 | 2.2846
FXTN 10-29 PIBD1012D291 13.0000 7M 4/25/2012 208| 0.57 2.1630 1.9375 1.9375
FXTN 07-39 PIBD0712D395 11.5000 7M 4/28/2012 211 0.58 2.1541 1.9286 1.9286
RTB 05-06 PIID0512H067 7.1250 10M 8/1/2012 306| 0.84 1.000000| 4.0000 10:53:44 AM| 4.0000 1.8736 1.6458 1.6458
FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 323| 0.88 1.8234 1.5952 1.5952
RTB 03-07 PIID03121070 5.2500 1Y 9/24/2012 360| 0.99 10.310000| 2.0000 11:38:52 AM| 3.0795 1.7521 1.5167 1.5167
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 383| 1.05 1.8591 1.5933 1.5933
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 414 113 2.0033 1.6967 1.6967
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 463| 1.27 2.2313 1.8600 1.8600
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 465| 1.27 2.2406 1.8667 1.8667
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 520| 1.42 115.690000( 2.1250 11:08:53 AM| 2.0007 | 2.4964 | 2.0500 | 2.0500
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 530| 1.45 2.5429 | 2.0833 | 2.0833
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 544| 1.49 2.6081 2.1300 | 2.1300
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 593| 1.62 2.8360 | 2.2933 | 2.2933
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 638| 1.75 3.0454 | 2.4433 | 2.4433
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 670| 1.84 3.1942 | 2.5500 | 2.5500
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 740| 2.03 3.2984 | 2.6667 | 2.6667
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 764 2.09 7.000000| 5.0000 3:37:57 PM| 5.0000 | 3.3341 2.7067 | 2.7067
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 850| 2.33 3.4621 2.8500 | 2.8500
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 907| 2.48 3.5469 | 2.9450 | 2.9450
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 1019 2.79 3.7136 | 3.1317 | 3.1317
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 1090| 2.99 3.342000| 4.2500 3:16:16 PM| 4.2478 | 3.8192 | 3.2500 | 3.2500
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1100| 3.01 3.8581 3.2896 | 3.2893
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1110| 3.04 3.8970 | 3.3291 3.3285
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1243| 3.41 44138 | 3.8551 3.8506
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1321 3.62 47170 | 4.1637 | 4.1568
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1330| 3.64 47520 | 4.1993 | 4.1921
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1390| 3.81 4.9851 4.4366 | 4.4276
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1419| 3.89 1.000000| 5.8750 12:15:04 PM| 5.8750 | 5.0978 | 4.5513 | 4.5414
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1425| 3.90 5.1212 | 4.5750 | 4.5650
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1517 4.16 52194 | 4.7260 | 4.6893
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1537| 4.21 5.2408 | 4.7588 | 4.7163
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1565| 4.29 5.2707 | 4.8048 | 4.7541
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1580 4.33 81.539280( 5.2000 2:59:40 PM| 4.9939 | 5.2868 | 4.8294 | 4.7744
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1616| 4.43 23.675000( 5.3000 3:31:29 PM| 4.9477 | 5.3252 | 4.8885 | 4.8230
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1643| 4.50 5.3541 49328 | 4.8595
FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1671 4.58 5.3840 | 4.9788 | 4.8973
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1801 4.93 1.770000] 5.2500 2:58:39 PM| 5.2500 | 5.5229 | 5.1922 | 5.0730
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nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
RTB07-01 * |PID07161018 70000 5Y| o/24/2016] 1821] 4.99 8.554000] 4.9500 | 11:04:25 AM| 4.9535 | 55442 | 52250 | 5.1000
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1874 5.13 5.5432 | 5.2219 | 5.0924
FXTN 07-49 __ |PIBD0717C493 7.0000]  55Y]  3/31/2017] 2009] 5.50]  140.000000] 5.0500 | 10:48:24 AM| 5.0927 | 5.5405 | 5.2141 | 50729
FXTN 2001 |PIBD2017D011 14.3750]  6Y| 4/24/2017] 2033] 5.7 5.5400 | 5.2128 | 5.0694
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2150] 5.89 23.000000] 5.7500 | 3:09:51 PM| 54302 | 55377 | 5.2060 | 5.0525
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2154 5.90 2.000000] 5.0170 | 11:18:31 AM| 5.0170 | 5.5376 | 5.2058 | 5.0519
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017] 2220] 6.08 39.459328] 4.9500 | 2:57:12 PM| 4.9500 | 55363 | 5.2020 | 5.0424
FXTN 10-45 _|PIBD1018A451 5.8750]  6.5Y|  1/31/2018] 2315] 6.34] _ 750.000000] 5.0750 | 3:39:42 PM| 5.0617 | 5.5344 | 5.1965 | 5.0287
FXTN 0751 * |PIBDO0718H511 50000  7Y] 8/#/2018] 2514] 6.89 5.5304 | 5.1850 | 5.0000
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2608] 7.15 5.6013 | 5.2629 | 5.0955
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2699] 7.39 0.151426] 4.8250 | 2:55:34 PM| 4.8250 | 5.6700 | 5.3382 | 5.1880
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3063] 8.39 5.9447 | 5.6397 | 55579
RTB 10-01 PIID1020H015 7.2500  9ov]  8/19/2020] 3246] 8.89 6.0828 | 5.7913 | 5.7439
FXTN 1051 |PIBD10201510 6.1250 O] 0/16/2020] 3274 8.97]  600.000000] 5.8700 | 11:14:08 AM| 5.8700 | 6.1039 | 5.8145 | 5.7724
FXTN 1052 |PIBD1020L525 5.8750]  05Y| 12/16/2020] 3365] 90.22]  153.376542] 5.9000 | 2:57:46 PM| 50489 | 6.1726 | 58898 | 58648
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3442] 9.43] 1,377.130000] 6.3000 | 3:24:56 PM| 5.9724 | 6.2307 | 5.9536 | 59431
FXTN 1053 * |PIBD1021D531 6.5000]  10Y| 4/28/2021] 3498] 9.58] _ 100.000000] 6.0000 | 10:34:48 AM| 6.0000 | 6.2730 | 6.0000 | 6.0000
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3764] 10.31] _ 180.000000] 5.9500 | 11:14:24 AM| 6.0443 | 6.3677 | 6.0975 | 6.0966
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/14/2022] 3818 10.46 6.3869 | 6.1173 | 6.1162
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4035] 11.05 6.4642 | 6.1969 | 6.1950
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4161 11.40 6.5001 | 6.2431 | 6.2407
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4259 11.67 6.5440 | 6.2790 | 6.2763
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4406 12.07 6.5964 | 6.3329 | 6.3296
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4630 12.68 6.6761 | 6.4150 | 6.4110
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4693 12.86 6.6986 | 6.4381 | 6.4338
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4791 13.13 6.7335 | 6.4741 | 6.4694
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4945] 13.55 6.7883 | 6.5305 | 6.5253
FXTN20-11 __|PIBD2025J116 12.1250]  15Y] 10/20/2025] 5134] 14.07 6.8556 | 6.5998 | 6.5939
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5174] 14.18 6.8699 | 6.6145 | 6.6085
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5225 14.32 6.8881 | 6.6332 | 6.6270
FXTN20-13 __|PIBD2026L139 8.0000]  16Y| 12/7/2026] 5647 15.20 7.0027 | 6.7512 | 6.7439
FXTN 2014 |PIBD20271140 8.6250] 16|  9/6/2027] 5820 15.95 7.1000 | 6.8513 | 6.8430
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6275 17.19 7.2620 | 7.0182 | 7.0082
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6814] 18.67 7.4540 | 7.2158 | 7.2039
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6876| 18.84 7.4761 | 7.2385 | 7.2064
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7058 19.34 7.5400 | 7.3052 | 7.2924
FXTN20-17 * |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7232] 19.81] 7,466.520000] 7.3300 | 4:03:22 PM| 7.3556 | 7.6029 | 7.3690 | 7.3556
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7310] 20.03 7.6099 | 7.3766 | 7.3624
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7731 21.18 7.6476 | 7.4175 | 7.3988
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8437| 23.12 7.7100 | 7.4861 | 7.4600
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8766 24.02 18.000000] 7.5000 | 10:12:05 AM| 7.5000 | 7.7404 | 75180 | 7.4885
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8843| 24.23] 1,557.744230] 7.4150 | 4:14:38 PM| 7.4195 | 7.7473 | 7.5255 | 7.4951
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 09131] 25.02] 3,185.654700] 7.3400 | 3.48:42 PM| 7.5692 | 7.7731 | 7.5535 | 7.5201




