Interpolated Bonds

October 19, 2011

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
RTB05-05 |PIID0511L054 58750 M| 12/6/2011] 47| 0.13] _ 100.000000] 1.7500 | 10:05:52 AM| 1.7250 | 2.6039 | 2.4246 | 2.3944
FXTN 0419 |PIBDO411L19f 5.8750 M| 12/13/2011] 54| 0.15]  400.000000] 1.9000 | 11:49:33 AM| 1.9000 | 2.5138 | 2.3302 | 2.2972
FXTN 0318 |PIBD0312A182 58750 M|  1/s/2012] 80| o0.22 2.1792 | 1.9794 | 19361
SPTB 10-02__ |SPTB1012A021 14.0000  4M| _1/31/2012] _103] 0.28 19732 | 1.7643 | 1.7125
FXTN 0565 |PIBD0512B658 5.7500]  4M| 2/21/2012] 124] 0.34] 2,515.415000] 1.8500 | 12:52:53 PM| 2.0627 | 2.0180 | 1.8143 | 1.7563
FXTN 1020 |PIBD1012D291 13.0000  6M| 4/25/2012] 188] 0.52 2.1397 | 1.9421 | 1.8700
FXTN 07-39 __|PIBD0712D395 11.5000  7M| 4/28/2012] 191] 0.5 2.1397 | 1.9388 | 1.8679
RTB 0506 |PID0512H067 7.1250]  10M| _ &/1/2012] 286] 0.78]  151.380000] 2.2000 | 3:12:07 PM| 2.1985 | 2.1408 | 1.8321 | 1.8002
FXTN 07-40 __|PIBD0712H408 11.3750  10M| _ 8/&/2012]  303] 0.83 67.263000] 2.0000 | 12:55:26 PM| 2.0000 | 2.1410 | 1.8130 | 1.7881
RTB03-07 _|PIID03121070 5.2500]  11M| _ 0/24/2012] 340] 0.93]  405.266800] 2.5000 | 4:10:53 PM| 2.2178 | 2.1414 | 1.7714 | 1.7618
FXTN 10-30___|PIBD1012J302 12.1250  1Y] 10/7/2012] 363] 0.99 2.1417 | 1.7456 | 1.7454
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y| 11/7/2012] 394] 1.08 58.000000] 2.1250 | 4:13:48 PM| 2.1250 | 2.2039 | 1.8197 | 1.8196
FXTN 07-42 __|PIBDO713A421 9.0000] 15Y]  1/5/2013] 443] 1.21 2.3023 | 1.9370 | 1.9369
FXTN 0319 |PIBD0313A199 5.2500] 15Y]  1/7/2013] _ 445] 1.22 2.3063 | 1.9418 | 1.9417
FXTN 07-43 _|PIBD0713C438 8.7500] 15Y]  3/3/2013] 500] 1.37] 202586000 2.7500 | 12:58:34 PM| 2.8244 | 2.4167 | 2.0735 | 2.0734
FXTN 0566 |PIBD0513C664 6.6250] 15Y] 3/13/2013] _ 510] 1.40 2.4368 | 2.0974 | 2.0073
FXTN 1031 __|PIBD1013C316 12.7500] 15Y] 3/27/2013] b24] 1.44 2.4649 | 2.1309 | 2.1308
FXTN 10-32___|PIBD1013E320 11.7500  2Y] 5/5/2013] 573 1.57 2.5632 | 22482 | 22481
FXTN 07-44 __|PIBDO713F446 9.6250  2Y| 6/29/2013] 618] 1.69 2.6536 | 2.3550 | 2.3558
RTB 0507 |PID0513G075 9.0000  2Y] 7/31/2013] 50| 1.78 2.7178 | 24325 | 24324
FXTN 10-33_* |PIBD1013J337 11.0000]  2Y] 10/9/2013] _720] 1.7 2.8583 | 2.6000 | 26000
FXTN 07-45 __|PIBDO713K457 7.1250] 25Y]  11/2/2013] 744] 2.04 2.9297 | 26827 | 26815
FXTN 0567 |PIBD0514A673 6.2500] 25Y| 1/27/2014] 830 2.27]  200.000000] 3.2350 | 10:58:23 AM| 3.2350 | 3.1854 | 2.9791 | 29735
FXTN 10-34 __|PIBD1014C341 12.3750] 25Y| 3/25/2014] 87| 2.43 3.3548 | 3.1756 | 3.1671
FXTN 10-35 __|PIBD1014G356 12.7500]  3Y| 7/15/2014] _999] 2.74 3.6878 | 3.5614 | 3.5474
RTB 0508 |PIID0514080 6.2500]  3Y| 0/24/2014] 1070 2.93] 391705000 3.8500 | 3:57:50 PM| 3.8564 | 3.8989 | 3.8061 | 3.7885
FXTN 07-46 __|PIBD0714J466 6.5000  3Y|  10/4/2014] 1080] 2.96 3.9286 | 3.8405 | 3.8224
SPTB 10-03 * [SPTB1014J037 12.2500]  3Y| 10/14/2014] 1090] 2.99 3.9583 | 3.8750 | 3.8564
FXTN 10-36 __|PIBD1015B367 12.3750]  35Y|  2/24/2015] 1223] 3.35 4.3744 | 4.1706 | 4.1987
FXTN 0568 |PIBDO515E685 6.3750  4Y] 53/2015] 1301] 3.56 4.6184 | 4.3439 | 4.3995
FXTN 07-47 __|PIBDO715E477 8.3750]  4Y| 5/22/2015] 1310] 3.59 4.6466 | 4.3639 | 4.4227
FXTN 0420 |PIBD0415G203 4.8750]  4Y] 7/21/2015] 1370] 3.75 4.8343 | 4.4972 | 45771
RTB05-09  |PID0515H097 5.8750]  4Y| 8/19/2015] 1399] 3.83]  121.112800] 4.6500 | 3:22:551 PM| 4.6659 | 4.9250 | 4.5617 | 4.6518
FXTN 10-37 _* |PIBD1015H370 11.8750]  4Y|  8/25/2015] 1405] 3.85 5.000000] 4.7000 | 2:42:37 PM| _4.7000 | 4.9437 | 45750 | 4.6672
FXTN 0569 |PIBD0515K697 4.6250]  45Y| 11/25/2015] 1497] 4.10 5.0323 | 4.6679 | 4.7182
FXTN 10-38 __|PIBD1015L384 10.1250]  45Y| 12/15/2015] 1517] 4.16 5.0516 | 4.6881 | 4.7292
FXTN 10-39 __|PIBD1016A393 9.2500]  45Y|  1/12/2016] 1545] 4.23 5.0785 | 4.7164 | 4.7447
FXTN 07-48 __|PIBD0716A488 7.0000]  45Y] 1/27/2016] 1560] 4.27] 176514000 4.8400 | 3:45:06 PM| 4.8038 | 5.0930 | 4.7316 | 4.7530
RTB05-10 _ |PID0516C107 6.0000] 45Y]  3/3/2016] 1596] 4.37 2.000000] 5.1000 | 3:01:35 PM| 5.1000 | 5.1276 | 4.7679 | 4.7730
FXTN 10-40___|PIBD1016C407 7.5000]  45Y]  3/30/2016] 1623] 4.45 5.1536 | 4.7952 | 4.7879
FXTN 10-41 __|PIBD1016D416 7.0000  5Y] 4/27/2016] 1651] 4.52 5.1806 | 4.8235 | 4.8034
FXTN 1042 |PIBD10161420 9.1250]  5Y|  0/4/2016] 1781] 4.88]  876.044000] 4.8500 | 4:10:11 PM| 4.8702 | 5.3057 | 4.9548 | 4.8754
RTB07-01 * |PID07161018 7.0000  5Y| o/24/2016] 1801] 4.93 66.646000] 5.1000 | 2:53:35 PM| 5.1000 | 5.3250 | 4.0750 | 4.8864
FXTN 1043 |PIBD1016K436 6.2500]  55Y] 11/16/2016] 1854 5.08 5.3274 | 4.9846 | 4.8951
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FXTN 07-49 __|PIBD0717C493 7.0000]  55Y] 3/31/2017] 1989] 5.45]  305.000000] 4.9600 | 3:.49:21 PM| 4.9757 | 5.3335 | 5.0089 | 4.9172
FXTN 2001 |PIBD2017D011 14.3750]  6Y| 4/24/2017] 2013] 5.52 5.3346 | 5.0132 | 4.9212
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2130] 5.84 37.808000] 5.1750 | 11:11:21 AM| 5.1750 | 5.3398 | 5.0343 | 4.9404
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2134] 5.85 10.954000] 5.2500 | 2:39:52 PM| 5.2500 | 5.3400 | 5.0351 | 4.0410
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017] 2200] 6.03 28.000000] 5.0000 | 3:25:06 PM| 5.0000 | 5.3430 | 5.0470 | 4.9518
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2295] 6.29 5.3473 | 5.0641 | 4.9674
FXTN 0751 * |PIBD0718H511 50000  7Y] 8/#/2018] 2494] 6.83 5.3562 | 5.1000 | 5.0000
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2588] 7.09 5.4095 | 5.1552 | 5.0634
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2679] 7.34 10.000000] 5.2000 | 3:09:13 PM| 5.2000 | 5.4611 | 5.2087 | 5.1248
FXTN 1050 |PIBD1020B508 7.7500]  85Y] 2/18/2020] 3043] 8.34 5.6673 | 5.4225 | 53704
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3226] 8.84 2.000000] 5.8500 | 10:31:42 AM| 5.8500 | 5.7710 | 55300 | 5.4939
FXTN 1051 |PIBD10201510 6.1250 o] 0/16/2020] 3254] 8.92 5.7869 | 5.5464 | 55128
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3345] 9.16 0.500000] 5.8750 | 3:52:05 PM| 5.8750 | 5.8384 | 55099 | 55741
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3422] 0.38]  102.680000] 5.7975 | 4:13:45 PM| 5.8044 | 5.8820 | 5.6451 | 56261
FXTN 1053 |PIBD1021D531 6.5000]  10Y|  4/28/2021] 3478] 9.53]  250.000000] 5.7850 | 3:55:37 PM| 5.7820 | 5.9138 | 5.6780 | 56639
RTB 1003 * |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3653] 10.01 0.150000] 5.7000 | 2:43:51 PM| 5.7000 | 6.0129 | 5.7808 | 5.7819
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3744] 10.26 6.0462 | 58113 | 58128
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y]  3/14/2022] 3798 10.41 6.0660 | 5.8294 | 58310
FXTN 2003 |PIBD2022J033 12.7500] 11| 10/7/2022] 4015 11.00 6.1454 | 5.9022 | 59045
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4141 11.35 6.1915 | 5.9445 | 59472
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4239 11.61 6.2273 | 5.9773 | 59803
FXTN 2006 |PIBD2023J068 11.3750]  13Y| 10/23/2023] 4386] 12.02 6.2811 | 6.0266 | 6.0301
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4610 12.63 6.3631 | 6.1017 | 6.1060
FXTN 2008 |PIBD2024H086 12.8750]  13Y] _ 8/5/2024] 4673 12.80 6.3862 | 6.1228 | 6.1273
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4771 13.07 6.4220 | 6.1557 | 6.1605
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4925 13.49 6.4784 | 6.2073 | 6.2126
FXTN20-11 __|PIBD2025J116 12.1250]  15Y| 10/20/2025] 5114] 14.01 6.5475 | 6.2707 | 6.2766
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5154] 14.12 6.5622 | 6.2841 | 6.2901
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5205 14.26 6.5808 | 6.3012 | 6.3074
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5479 15.01 3.460000| 6.2250 | 3:4524 PM| 6.2387 | 6.6811 | 6.3931 | 6.4002
FXTN20-13 _|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5b27| 15.14 6.6986 | 6.4092 | 6.4164
FXTN 2014 |PIBD20271140 8.6250 16|  9/6/2027] 5800 15.89 6.7985 | 6.5007 | 6.5088
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6255 17.14 6.9650 | 6.6533 | 6.6629
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6794] 18.61]  160.000000] 6.8450 | 11:29:57 AM| 6.8475 | 7.1623 | 6.8340 | 6.8454
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6856 18.78 7.1849 | 6.8548 | 6.8664
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7038 19.28 7.2515 | 6.9158 | 6.9280
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y] 7/19/2031] 7212| 19.76]  4,315.810000] 7.0200 | 4:12:19 PM| 7.0133 | 7.3152 | 6.9741 | 6.9869
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7290 19.97 7.3438 | 7.0008 | 7.0133
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7711 21.13 7.3900 | 7.0447 | 7.0566
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8417 23.06 7.4675 | 7.1191 | 7.1293
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8746 23.96 6.000000 7.2000 | 2:05:33 PM| 7.2000 | 7.5037 | 7.1538 | 7.1632
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8823] 24.17|  365.200000] 7.2050 | 4:01:46 PM| 7.2007 | 7.5121 | 7.1619 | 71711
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 9111 24.96 7.5438 | 7.1923 | 7.2007




