Interpolated Bonds

October 24, 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
RTB 05-05 PIID0511L054 5.8750 1M 12/6/2011 421 0.12 2.5630 | 2.3772 | 2.3546
FXTN 04-19 PIBD0411L191 5.8750 2M|  12/13/2011 49 0.13 150.000000( 1.8500 2:43:51 PM| 1.8500 | 2.4395 | 2.2544 | 2.2343
FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 75| 0.21 1.9807 1.7982 1.7873
SPTB 10-02 SPTB1012A021 14.0000 3M 1/31/2012 98| 0.27 1.6943 1.5138 1.5076
FXTN 05-65 PIBD0512B658 5.7500 4M 2/21/2012 119 0.33 248.045000( 1.8500 3:22:24 PM| 1.8750 1.7414 1.5620 1.5515
FXTN 10-29 PIBD1012D291 13.0000 6M 4/25/2012 183| 0.50 1.8852 1.7089 1.6854
FXTN 07-39 PIBD0712D395 11.5000 6M 4/28/2012 186 0.51 1.8920 1.7158 1.6916
RTB 05-06 PIID0512H067 7.1250 oM 8/1/2012 281 0.77 33.035000( 2.5000 2:13:00 PM| 2.5000 1.9400 1.7656 1.7271
FXTN 07-40 PIBD0712H408 11.3750 10M 8/18/2012 298| 0.82 1.9473 1.7732 1.7321
RTB 03-07 PIID03121070 5.2500 11M 9/24/2012 335| 0.92 23.332000( 2.7500 3:40:35 PM| 2.7543 1.9632 1.7897 1.7432
FXTN 10-30 PIBD1012J302 12.1250 1Y| 10/17/2012 358| 0.98 1.9731 1.8000 1.7500
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 389| 1.07 2.0477 1.8695 1.8238
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 438| 1.20 2.1657 1.9793 1.9405
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 440 1.21 2.1705 1.9838 1.9452
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 495| 1.36 169.451000| 4.5000 12:19:24 PM| 2.6050 | 2.3030 | 2.1070 | 2.0762
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 505| 1.38 2.3270 | 2.1294 | 2.1000
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 519| 1.42 2.3607 | 2.1608 | 2.1333
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 568| 1.56 2.4787 | 2.2706 | 2.2500
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 613| 1.68 2.5871 2.3714 | 2.3571
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 645| 1.77 2.6641 2.4431 2.4333
FXTN 10-33 * |PIBD1013J337 11.0000 2Y 10/9/2013 715| 1.96 2.8327 | 2.6000 | 2.6000
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 739| 2.02 2.9040 | 2.6714 | 2.6732
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 825| 2.26 40.201000( 3.5000 3:36:31 PM| 2.9553 | 3.1597 | 2.9270 | 2.9354
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 882| 2.42 3.3292 | 3.0965 | 3.1091
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 994| 2.72 3.6622 | 3.4295 | 3.4506
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 1065| 2.92 142.605000( 4.7500 2:27:05 PM| 3.7280 | 3.8732 | 3.6405 | 3.6670
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1075 2.95 3.9030 | 3.6703 | 3.6975
SPTB 10-03 * [SPTB1014J037 12.2500 3Y| 10/14/2014 1085| 2.97 3.9327 | 3.7000 | 3.7280
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1218| 3.34 4.3703 | 4.1328 | 4.1492
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1296| 3.55 4.6270 | 4.3866 | 4.3962
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1305| 3.58 4.6566 | 4.4159 | 4.4247
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1365| 3.74 4.8541 4.6111 4.6147
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1394| 3.82 0.150000| 5.1000 3:21:17 PM| 5.1000 | 4.9495 | 4.7055 | 4.7065
FXTN 10-37 * |PIBD1015H370 11.8750 4Y 8/25/2015 1400| 3.84 100.000000| 4.7500 10:21:57 AM| 4.7250 | 4.9692 | 4.7250 | 4.7255
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1492| 4.09 5.0488 | 4.7424 | 4.7434
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1512 4.14 5.0660 | 4.7462 | 4.7473
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1540| 4.22 5.0902 | 4.7515 | 4.7528
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1555| 4.26 5.1032 | 4.7543 | 4.7557
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1591 4.36 7.367000| 5.1000 3:53:24 PM| 5.1287 | 5.1343 | 4.7612 | 4.7627
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1618| 4.43 5.1577 | 4.7663 | 4.7679
FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1646| 4.51 5.1819 | 4.7716 | 4.7733
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1776| 4.87 301.715011| 4.7250 11:44:50 AM| 4.7996 | 5.2943 | 4.7962 | 4.7986
RTB 07-01 * |PlID07161018 7.0000 5Y 9/24/2016 1796| 4.92 3.849000| 5.2000 2:58:14 PM| 5.0311 5.3115 | 4.8000 | 4.8025
FXTN 10-43 PIBD1016K436 6.2500 5.5Y| 11/16/2016 1849| 5.07 5.3135 | 4.8226 | 4.8237
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nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 07-49 __|PIBD0717C493 7.0000]  55Y] 3/31/2017| 1984] 5.4 5.3186 | 4.8800 | 4.8778
FXTN 2001 |PIBD2017D011 14.3750]  55Y]  4/24/2017| 2008] 5.50 5.3195 | 4.8902 | 4.8874
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017| 2125] 5.82 0.300000| 5.2000 | 11:44:10 AM| 5.2000 | 5.3240 | 4.9401 | 4.9342
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2129] 5.83 5.3241 | 4.9418 | 4.9358
FXTN 0750 |PIBD0717J502 5.3750]  65Y| 10/28/2017| 2195] 6.01 5.3266 | 4.9698 | 4.9623
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y]  1/31/2018] 2290] 6.27 5.3302 | 5.0103 | 5.0003
FXTN 0751 * |PIBD0718H511 50000  7Y| 8/#/2018] 2489] 6.82 5.3377 | 5.0950 | 5.0800
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2583] 7.08 5.3913 | 5.1522 | 5.1356
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2674] 7.33 6.000000] 5.7500 | 10:31:07 AM| 5.7500 | 5.4431 | 5.2075 | 5.1895
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3038] _8.32 5.6505 | 5.4289 | 54048
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3221] 8.82 5.7548 | 55403 | 55131
FXTN 1051 |PIBD10201510 6.1250 o] 0/16/2020] 3249] 8.90]  100.000000] 5.8200 | 9:27:56 AM| 5.8200 | 5.7707 | 5.5673 | 55297
FXTN 1052 |PIBD1020L525 5.8750]  09.5Y| 12/16/2020] 3340] 9.15 5.8226 | 5.6126 | 55835
RTB 1002 |PID1021C027 7.3750]  05Y]  3/32021] 3417] 9.36 5.753000] 5.8000 | 3:38:17 PM| 5.8000 | 5.8665 | 5.6595 | 56291
FXTN 1053 |PIBD1021D531 6.5000]  10Y| 4/28/2021] 3473] 9.52]  285.000000] 5.7700 | 11:47:21 AM| 5.7677 | 5.8984 | 5.6936 | 56622
RTB 1003 * |PIiD1021J039 5.7500]  10Y] 10/20/2021] 3648] 9.99 40.422000] 5.7523 | 3:36:57 PM| 5.7524 | 59981 | 5.8000 | 5.7658
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3739] 10.24 101500000 5.7900 | 10:58:30 AM| 5.7920 | 6.0343 | 5.8307 | 5.7973
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/14/2022] 3793 10.39 6.0558 | 5.8488 | 58160
FXTN 2003 |PIBD2022J033 12.7500] 11| 10/7/2022] 4010 10.99 6.1421 | 5.9219 | 58912
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4136 11.33 6.1923 | 5.9644 | 509348
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4234] 11.60 6.2313 | 5.9974 | 509688
FXTN 2006 |PIBD2023J068 11.3750]  12Y] 10/23/2023] 4381 12.00 6.2898 | 6.0469 | 6.0197
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4605] 12.62 6.3789 | 6.1224 | 6.0973
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4668 12.79 6.4040 | 6.1436 | 6.1191
FXTN 2009 |PIBD2024K091 13.7500]  14Y| 11/11/2024] 4766 13.06 6.4430 | 6.1766 | 6.1531
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4920 13.48 6.5043 | 6.2285 | 6.2064
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 5109 14.00 6.5795 | 6.2922 | 6.2719
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5149 14.11 6.5954 | 6.3056 | 6.2857
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5200 14.25 6.6157 | 6.3228 | 6.3034
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5474] 15.00  103.706600] 6.2550 | 3:48:52 PM| 6.2523 | 6.7247 | 6.4151 | 6.3983
FXTN20-13 _|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5522 15.13 10.000000] 6.7500 | 2:53:48 PM| 6.7500 | 6.7438 | 6.4313 | 6.4149
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5795 15.88 6.8525 | 6.5233 | 6.5095
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6250 17.12 7.0335 | 6.6765 | 6.6671
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6789 18.60 7.2480 | 6.8581 | 6.8538
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6851 18.77 7.2727 | 6.8790 | 6.8753
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7033 19.27 7.3451 | 6.9403 | 6.9384
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7207| 19.75] 1,247.400000] 7.0265 | 3:56:34 PM| 7.0257 | 7.4143 | 6.9989 | 6.9986
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7285 19.96 7.4454 | 7.0252 | 7.0257
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7706 21.11 7.4749 | 7.0722 | 7.0724
FXTN 2506 |PIBD2534K062 9.2500]  24Y|  11/5/2034] 8412 23.05 7.5244 | 7.1511 | 7.1508
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8741 23.95 5.861236] 7.0000 | 11:50:54 AM| 7.0000 | 7.5475 | 7.1878 | 7.1873
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8818| 24.16]  869.470000] 7.2175 | 3:32:01 PM| 7.2279 | 7.5529 | 7.1964 | 7.1959
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 9106 24.95 7.5731 | 7.2285 | 7.2279




