Interpolated Bonds
September 06, 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 13| 0.04 3.3102 | 3.2647 | 3.2647
FXTN 10-28 PIBD1011J288 16.5000 1M  10/11/2011 34| 0.09 1.2280 1.1029 1.1029
FXTN 05-64 PIBD0511J642 7.2500 1M| 10/19/2011 421 0.12 1.0721 0.9278 | 0.9278
RTB 05-05 PIID0511L054 5.8750 3M 12/6/2011 90| 0.25 0.6831 0.4325 | 0.4324
FXTN 04-19 PIBD0411L191 5.8750 3M|  12/13/2011 97| 0.27 0.6885 | 0.4316 | 0.4315
FXTN 03-18 PIBD0312A182 5.8750 4M 1/8/2012 123| 0.34 0.7468 | 0.4722 | 0.4725
SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 146 0.40 0.7984 | 0.5081 0.5087
FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 167| 0.46 0.8456 | 0.5409 | 0.5417
FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 231 0.63 0.9639 | 0.6723 | 0.6721
FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 234| 0.64 0.9691 0.6789 | 0.6786
RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 329| 0.90 1.493000| 2.2500 3:47:41 PM| 1.7550 1.1333 | 0.8883 | 0.8856
FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 346| 0.95 1.1627 | 0.9257 | 0.9227
RTB 03-07 PIID03121070 5.2500 1.5Y 9/24/2012 383| 1.05 7.996000| 2.5000 2:52:34 PM| 2.3263 1.2751 1.0425 1.0504
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 406| 1.11 1.3734 1.1358 1.1576
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 437 1.20 1.5058 1.2615 1.3021
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 486| 1.33 1.7153 1.4603 1.5304
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 488| 1.34 60.000000( 1.8750 11:42:55 AM| 1.9787 1.7238 1.4684 1.5397
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 543| 1.49 1.985000| 3.0000 10:55:05 AM| 3.0000 1.9589 1.6915 1.7960
FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 553| 1.52 2.0016 1.7321 1.8426
FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 567| 1.55 2.0615 1.7889 1.9079
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 616| 1.69 2.2709 1.9876 | 2.1362
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 661 1.81 2.4632 | 2.1702 | 2.3459
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 693| 1.90 250.000000| 2.4750 11:33:23 AM| 2.4950 | 2.6000 | 2.3000 | 2.4950
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 763| 2.09 2.7304 | 2.4354 | 2.5913
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 787 2.16 50.000000( 2.6750 3:51:42 PM| 2.6750 | 2.7751 2.4818 | 2.6243
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 873 2.39 2.9352 | 2.6481 2.7426
FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 930| 2.55 3.0414 | 2.7584 | 2.8210
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 1042| 2.85 3.2500 | 2.9750 | 2.9750
RTB 05-08 PIID05141080 6.2500 3.5Y 9/24/2014 1113] 3.05 0.500000| 3.5500 3:23:09 PM| 3.5500 | 3.4528 | 3.1955 | 3.2031
FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1123| 3.08 3.4814 | 3.2265 | 3.2352
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1133] 3.10 3.5099 | 3.2576 | 3.2674
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1266| 3.47 3.8898 | 3.6705 | 3.6946
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1344| 3.68 130.000000( 4.1000 11:51:58 AM| 4.1959 | 4.1126 | 3.9127 | 3.9452
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1353| 3.71 35.000000( 4.3500 3:50:24 PM| 4.3500 | 4.1383 | 3.9407 | 3.9741
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1413| 3.87 2,568.453000| 4.3000 3:48:29 PM| 4.2990 | 4.3096 | 4.1270 | 4.1669
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1442| 3.95 1,143.518000| 4.4500 3:50:57 PM| 4.2424 | 4.3925 | 4.2170 | 4.2601
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1448| 3.97 44096 | 4.2357 | 4.2793
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1540| 4.22 44788 | 4.2976 | 4.3337
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1560| 4.27 4.4938 | 4.3111 4.3455
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1588| 4.35 45149 | 4.3300 | 4.3621
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1603| 4.39 151.000000| 4.4250 3:48:09 PM| 4.4189 | 4.5262 | 4.3401 4.3709
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1639| 4.49 4.100000| 4.7500 2:06:51 PM| 4.6609 | 4.5532 | 4.3643 | 4.3922
FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1666| 4.56 45735 | 4.3825 | 4.4082
FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1694| 4.64 45946 | 4.4014 | 4.4247
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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] 1824] 5.00] 3,146.110000] 4.6500 | 3:39:20 PM| 45015 | 4.6923 | 4.4889 | 4.5015
RTB 07-01 PID07161018 7.0000]  55Y] 0/24/2016] 1844] 5.05 0.100000| 4.8000 | 11:14:46 AM| 4.8000 | 4.7010 | 4.4965 | 4.5093
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1897] 5.20 4.7242 | 4.5164 | 45299
FXTN 07-49 __ |PIBD0717C493 7.0000  6Y| 3/31/2017] 2032] 5.57] 1,700.000000] 4.6750 | 11:29:40 AM| 4.6615 | 4.7832 | 4.5673 | 4.5823
FXTN 2001 |PIBD2017D011 14.3750]  6Y| 4/24/2017| 2056] 5.63 4.7937 | 4.5763 | 45917
RTB07-02__ |PID0717H026 6.6250  6Y| 819/2017] 2173 5.95 45.524000] 49500 | 11:20:08 AM| 4.8133 | 4.8448 | 4.6204 | 4.6371
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2177] 5.96 4.8465 | 4.6219 | 4.6387
FXTN 0750 |PIBD0717J502 5.3750]  6.5Y| 10/28/2017| 2243] 6.15  328.645000] 4.8750 | 11:20:18 AM| 4.7312 | 4.8754 | 4.6468 | 4.6643
FXTN 10-45 _|PIBD1018A451 5.8750]  6.5Y|  1/31/2018] 2338] 6.41] 14,600.000000 4.7950 | 11:36:57 AM| 4.6834 | 4.9169 | 4.6825 | 4.7012
FXTN 0751 * |PIBD0718H511 5.0000]  7Y| B8/#/2018] 2537] 6.95|  700.250000] 4.7250 | 3:20:43 PM| 4.7785 | 5.0038 | 4.7575 | 4.7785
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2631] 7.21 5.0701 | 4.8273 | 4.8469
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2722] 7.46 60.000000] 5.0000 | 9:50:45 AM| 4.9825 | 5.1342 | 4.8949 | 4.9131
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3086] 8.45 5.3905 | 5.1654 | 5.1779
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3269] 8.96 5.010000| 5.6500 | 2:56:32 PM| 5.5751 | 5.5194 | 53014 | 53110
FXTN 1051 |PIBD10201510 6.1250 095Y] 09/16/2020] 3297] 9.03 5.5391 | 5.3222 | 53314
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3388] 9.28]  770.000000] 55500 | 3:10:04 PM| 5.4460 | 5.6032 | 5.3898 | 5.3976
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3465] 0.49]  3,406.200000] 5.4938 | 2:57.07 PM| 54733 | 5.6575 | 54470 | 54536
FXTN 1053 * |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3b21] 9.65] 1,715.000000] 55350 | 2:42:39 PM| 54943 | 5.6969 | 5.4886 | 54943
FXTN 1054 |PIBD1022G545 6.3750] 105Y] 1/19/2022] 3787| 10.38] 1,876.438251] 55950 | 4:.01:44 PM| 55324 | 5.8053 | 55994 | 56052
FXTN 2002 |PIBD2022C021 15.0000]  11Y] 3/14/2022] 3841 10.52 5.8273 | 5.6219 | 56277
FXTN 2003 |PIBD2022J033 12.7500]  12Y] 10/7/2022] 4058 11.12 5.9156 | 5.7123 | 57181
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4184 11.46 5.9669 | 5.7648 | 5.7707
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4282 11.73 6.0069 | 5.8057 | 58115
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4429 12.13 6.0667 | 5.8669 | 58728
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4653] 12.75 6.1580 | 5.9603 | 59661
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4716 12.92 6.1836 | 5.9865 | 5.9924
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4814] 13.19 6.2235 | 6.0273 | 6.0333
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4968 13.61 6.2863 | 6.0915 | 6.0974
FXTN 2011 |PIBD2025J116 12.1250]  15Y] 10/20/2025] 5157 14.13 6.3632 | 6.1702 | 6.1762
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5197| 14.24 6.3795 | 6.1869 | 6.1929
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5248 14.38 6.4003 | 6.2082 | 6.2142
FXTN20-13 __|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5570 15.26 6.5314 | 6.3423 | 6.3484
FXTN 2014 |PIBD20271140 8.6250]  16Y|  0/6/2027| 5843] 16.01 6.6426 | 6.4561 | 6.4622
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6298 17.25 6.8279 | 6.6457 | 6.6518
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6837 18.73 7.0475 | 6.8702 | 6.8765
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6899 18.90 7.0727 | 6.8961 | 6.9023
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7081 19.40 7.1468 | 6.9719 | 6.9782
FXTN20-17 * |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7255] 19.88] 10,049.736000 7.1000 | 4:11:42 PM| 7.0507 | 7.2177 | 7.0444 | 7.0507
FXTN 2504 |PIBD2531J042 9.3750]  21Y]  10/5/2031] 7333] 20.09 7.2296 | 7.0653 | 7.0624
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7754] 21.24 7.2938 | 7.1141 | 7.1254
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8460 23.18 7.4015 | 7.2127 | 7.2312
FXTN 2507 |PIBD2535l071 8.0000]  25Y| 0/30/2035] 8789] 24.08]  130.692000] 7.2500 | 3:.13:50 PM| 7.3792 | 7.4517 | 7.2586 | 7.2804
FXTN 2508 * |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8866] 24.29] 1,712.129800] 7.4250 | 3:51:25 PM| 7.2853 | 7.4635 | 7.2694 | 7.2920




