Interpolated Bonds

October 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
FXTN 10-28 PIBD1011J288 16.5000 <IM| 10/11/2011 4 0.01 44506 | 4.4297 | 4.4297
FXTN 05-64 PIBD0511J642 7.2500 <IM| 10/19/2011 12 0.03 4.3189 | 4.2422 | 4.2422
RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 60| 0.16 0.200000| 3.9000 10:42:13 AM| 3.8440 | 3.5412 | 3.2325 | 3.2325
FXTN 04-19 PIBD0411L191 5.8750 2M|  12/13/2011 67| 0.18 3.4292 | 3.0983 | 3.0983
FXTN 03-18 PIBD0312A182 5.8750 3M 1/8/2012 93] 0.25 3.0134 | 2.6000 | 2.6000
SPTB 10-02 SPTB1012A021 14.0000 4M 1/31/2012 116/ 0.32 2.9091 2.5324 | 2.5324
FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 137| 0.38 5.000000| 3.1000 3:56:42 PM| 3.3399 | 2.8499 | 2.5218 | 2.5218
FXTN 10-29 PIBD1012D291 13.0000 7M 4/25/2012 201 0.55 2.7288 | 2.5000 | 2.5000
FXTN 07-39 PIBD0712D395 11.5000 7M 4/28/2012 204| 0.56 2.7288 | 2.5000 | 2.5000
RTB 05-06 PIID0512H067 7.1250 10M 8/1/2012 299| 0.82 2.7288 | 2.5000 | 2.5000
FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 316| 0.87 2.7288 | 2.5000 | 2.5000
RTB 03-07 PIID03121070 5.2500 1Y 9/24/2012 353| 0.97 5.500000| 3.5000 2:33:56 PM| 3.0219 | 2.7334 | 2.5024 | 2.5024
FXTN 10-30 PIBD1012J302 12.1250 1.5Y| 10/17/2012 376| 1.03 2.7545 | 2.5133 | 2.5133
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 407 1.12 2.7829 | 2.5281 2.5281
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 456 1.25 2.8277 | 2.5514 | 2.5514
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 458| 1.25 4.335000| 3.9500 3:48:27 PM| 3.9500 | 2.8296 | 2.5524 | 2.5524
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 513 1.41 7.020000| 3.5000 3:51:10 PM| 3.5000 | 2.8799 | 2.5786 | 2.5786
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 523| 1.43 2.8891 2.5833 | 2.5833
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 537| 1.47 2.9019 | 2.5900 | 2.5900
FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 586| 1.61 2.9468 | 2.6133 | 2.6133
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 631 1.73 2.9880 | 2.6348 | 2.6348
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 663| 1.82 3.0173 | 2.6500 | 2.6500
FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 733| 2.01 3.1795 | 2.8209 | 2.8209
FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 757 2.07 10.000000| 4.0000 3:14:16 PM| 4.0000 | 3.2351 2.8795 | 2.8795
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 843| 2.31 0.200000| 4.2500 2:24:07 PM| 4.2500 | 3.4343 | 3.0895 | 3.0895
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 900| 2.47 3.5664 | 3.2287 | 3.2287
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 1012| 2.77 3.8258 | 3.5022 | 3.5022
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 1083 2.97 8.445000| 4.0000 12:05:06 PM| 4.0000 | 3.9903 | 3.6756 | 3.6756
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1093| 2.99 4.0135 | 3.7000 | 3.7000
SPTB 10-03 SPTB1014J037 12.2500 3.5Y| 10/14/2014 1103| 3.02 4.0475 | 3.7277 | 3.7277
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1236| 3.39 4.5000 | 4.0960 | 4.0960
FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1314| 3.60 47654 | 4.3120 | 4.3120
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1323| 3.62 47960 | 4.3369 | 4.3369
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1383| 3.79 5.0001 4.5031 4.5031
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1412| 3.87 11.100000| 5.1250 3:10:34 PM| 5.1250 | 5.0988 | 4.5834 | 4.5834
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1418| 3.88 5.1192 | 4.6000 | 4.6000
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1510 4.14 5.1938 | 4.7162 | 4.7045
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1530| 4.19 5.2101 47414 | 4.7273
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1558| 4.27 5.2328 | 4.7768 | 4.7591
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1573 4.31 8.729000| 5.0000 11:01:37 AM| 5.0000 | 5.2449 | 4.7957 | 4.7761
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1609| 4.41 4.600000| 5.2500 11:49:12 AM| 5.2500 | 5.2741 48412 | 4.8170
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1636| 4.48 5.2960 | 4.8753 | 4.8477
FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1664| 4.56 5.3187 | 4.9106 | 4.8795
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1794 4.92 20.000000( 5.0000 12:12:53 PM| 5.0000 | 5.4242 | 5.0747 | 5.0273
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RTB 07-01 * |PIID07161018 7.0000 5Y 9/24/2016 1814| 4.97 5.4404 | 5.1000 | 5.0500
FXTN 10-43 PIBD1016K436 6.2500 5.5Y| 11/16/2016 1867| 5.12 54382 | 5.1038 | 5.0462
FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017| 2002 5.48 50.000000( 5.1250 11:13:14 AM| 5.1250 | 5.4326 | 5.1136 | 5.0364
FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017| 2026 5.55 54316 | 5.1153 | 5.0347
RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017| 2143 5.87 8.000000| 5.2000 2:21:33 PM| 5.1686 | 5.4267 | 5.1237 | 5.0263
FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017| 2147 5.88 5.4265 | 5.1240 | 5.0260
FXTN 07-50 PIBD0717J502 5.3750 6.5Y| 10/28/2017| 2213| 6.06 71.079832( 5.0000 3:28:14 PM| 4.9517 | 5.4238 | 5.1288 | 5.0212
FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018| 2308| 6.32 500.000000| 5.0750 11:26:02 AM| 5.0825 | 5.4198 | 5.1356 | 5.0144
FXTN 07-51 * |PIBD0718H511 5.0000 7Y 8/18/2018| 2507 6.87 5.4115 | 5.1500 | 5.0000
FXTN 10-47 PIBD1018K478 8.8750 7.5Y| 11/20/2018| 2601 7.13 5.4850 | 5.2269 | 5.0909
FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019( 2692 7.38 1.816368| 4.8250 2:53:27 PM| 4.8250 | 5.5562 | 5.3014 | 5.1789
FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020f 3056 8.37 4.650000| 6.0500 12:05:51 PM| 6.0500 | 5.8407 | 5.5994 | 5.5309
RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020f 3239 8.87 2.000000| 6.0500 11:51:49 AM| 6.0500 | 5.9838 | 5.7491 5.7078
FXTN 10-51 PIBD10201510 6.1250 9Y 9/16/2020f 3267 8.95 6.0057 | 5.7721 5.7349
FXTN 10-52 PIBD1020L525 5.8750 9.5Y| 12/16/2020| 3358| 9.20 33.853744| 5.8000 3:53:03 PM| 5.8148 | 6.0768 | 5.8465 | 5.8229
RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3435| 9.41 1,069.700000| 6.0500 2:35:21 PM| 5.9178 | 6.1370 | 5.9096 | 5.8974
FXTN 10-53 * |PIBD1021D531 6.5000 10Y 4/28/2021 3491 9.56 1,185.000000| 5.9300 4:06:29 PM| 5.9515 | 6.1808 | 5.9554 | 5.9515
FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022| 3757| 10.29 1,694.250000| 6.0050 2:05:58 PM| 5.9951 6.2672 | 6.0429 | 6.0386
FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022( 3811 10.44 6.2848 | 6.0607 | 6.0563
FXTN 20-03 PIBD2022J033 12.7500 12Y| 10/17/2022] 4028| 11.04 6.3553 | 6.1321 6.1273
FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023| 4154 11.38 6.3962 | 6.1736 | 6.1686
FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023| 4252 11.65 6.4281 6.2058 | 6.2007
FXTN 20-06 PIBD2023J068 11.3750 13Y| 10/23/2023| 4399| 12.05 6.4759 | 6.2542 | 6.2488
FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024| 4623| 12.67 6.5487 | 6.3279 | 6.3221
FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024| 4686| 12.84 6.5691 6.3486 | 6.3428
FXTN 20-09 PIBD2024K091 13.7500 14Y| 11/11/2024| 4784| 13.11 6.6010 | 6.3808 | 6.3748
FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025( 4938 13.53 6.6510 | 6.4315 | 6.4253
FXTN 20-11 PIBD2025J116 12.1250 15Y| 10/20/2025 5127 14.05 6.7124 | 6.4937 | 6.4871
FXTN 25-01 PIBD2525K015 18.2500 15Y| 11/29/2025 5167 14.16 6.7254 | 6.5069 | 6.5002
FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5218 14.30 6.7420 | 6.5237 | 6.5169
FXTN 20-13 PIBD2026L.139 8.0000 16Y 12/7/2026 5540 15.18 6.8467 | 6.6296 | 6.6223
FXTN 20-14 PIBD20271140 8.6250 16Y 9/6/2027 5813 15.93 40.000000( 7.1000 2:05:46 PM| 7.1000 | 6.9354 | 6.7194 | 6.7117
FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6268 17.17 7.0833 | 6.8691 6.8607
FXTN 20-16 PIBD2030E 166 8.7500 19Y 5/27/2030 6807 18.65 7.2584 | 7.0465 | 7.0371
FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6869 18.82 7.2786 | 7.0669 | 7.0574
FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7051 19.32 7.3377 | 7.1268 | 7.1170
FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7225 19.79 9,234.287000| 7.1725 4:07:29 PM| 7.1989 | 7.3943 | 7.1840 | 7.1740
FXTN 25-04 * |PIBD2531J042 9.3750 20Y 10/5/2031 7303( 20.01 150.000000( 7.2500 11:22:59 AM| 7.2383 | 7.4196 | 7.2097 | 7.1995
FXTN 25-05 PIBD2532K057 8.5000 22Y| 11/29/2032 7724 21.16 7.4634 | 7.2360 | 7.2267
FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034| 8430| 23.10 7.5367 | 7.2802 | 7.2722
FXTN 25-07 PIBD25351071 8.0000 24Y 9/30/2035( 8759 24.00 67.000000( 7.4500 11:24:30 AM| 7.5007 | 7.5709 | 7.3008 | 7.2934
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035| 8836| 24.21 1,543.811000| 7.3250 4:03:58 PM| 7.3168 | 7.5789 | 7.3056 | 7.2984
FXTN 25-09 * |PIBD25361097 7.6250 25Y 9/29/2036 9124 25.00 100.000000| 7.3250 3:33:21 PM| 7.3200 | 7.6088 | 7.3236 | 7.3170




