Interpolated Bonds
November 14, 2011

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
RTB05-05 |PIID0511L054 58750  <iM| 12/6/2011] 21| 0.06 93.000000] 1.8000 | 4:06:21 PM| 1.7743 | 3.1824 | 3.0800 | 3.0800
FXTN 0419 |PIBDO411L19f 5.8750]  <iM| 12/3/2011] 28] 0.08 2.7213 | 25830 | 25830
FXTN 0318 |PIBD0312A182 58750 M|  1/8/2012] 54| 0.15 1.8684 | 1.6864 | 1.7250
SPTB 10-02__ |SPTB1012A021 14.0000] M| 1/31/2012] 77| 0.2 1.4521 | 1.2666 | 1.3544
FXTN 0565 |PIBD0512B658 57500  3M| 2/21/2012] 98] 0.27 1.0719 | 0.8333 | 1.0161
FXTN 1020 |PIBD1012D291 13.0000  5M| 4/25/2012] 62| 0.44 1.1982 | 1.0225 | 1.0900
FXTN 07-39 __|PIBD0712D395 11.5000  5M| 4/28/2012]  165] 0.45 12051 | 1.0300 | 1.0943
RTB 0506 |PID0512H067 7.1250]  oM|  &/1/2012] 260] 0.71 1.500000] 2.7500 | 11:35:17 AM| 2.7500 | 1.2821 | 1.1075 | 1.1375
FXTN 07-40___|PIBD0712H408 11.3750]  oM| 8#2012] 277] 0.76 1.2948 | 1.1201 | 1.1445
RTB03-07 _|PIID03121070 5.2500]  10M| 9/24/2012] 314] 0.86 3.185000 2.6250 | 2:48:10 PM| 2.6619 | 1.3224 | 1.1476 | 1.1598
FXTN 10-30___|PIBD1012J302 12.1250  11M| 10/7/2012] 337] 0.92 1.3396 | 1.1646 | 1.1692
FXTN 07-41 __|PIBDO712K413 10.5000] 15Y| 11/17/2012]  368] 1.01 14184 | 1.2364 | 1.2364
FXTN 07-42 __|PIBDO713A421 9.0000] 15Y]  1/5/2013] _417] 1.14 16156 | 1.4133 | 1.4133
FXTN 0319 |PIBD0313A199 5.2500] 15Y]  1/7/2013] _419] 1.15 16237 | 1.4205 | 1.4205
FXTN 07-43 _|PIBD0713C438 8.7500] 15Y]  3/32013] 474 1.30 18450 | 1.6191 | 1.6101
FXTN 0566 |PIBD0513C664 6.6250] 15Y] 3/13/2013] 484] 1.33 18852 | 1.6552 | 1.6552
FXTN 1031 __|PIBD1013C316 12.7500] 15Y] 3/27/2013]  498] 1.36 1.9416 | 1.7067 | 1.7057
FXTN 10-32___|PIBD1013E320 11.7500] 15Y] 5/5/2013]  547] 1.50 2.1388 | 1.8826 | 1.8826
FXTN 07-44 __|PIBDO713F446 9.6250  2Y| 6/29/2013] 592] 1.62 2.3199 | 2.0451 | 2.0451
RTB 0507 |PID0513G075 9.0000  2Y| 7/31/2013] 24| 1.71 0.500000] 4.5000 | ©0:52:44 AM| 4.5000 | 2.4486 | 2.1606 | 2.1606
FXTN 10-33 __|PIBD1013J337 11.0000]  2Y] 10/9/2013] _694] 1.90 2.7303 | 24134 | 24134
FXTN 07-45 * |PIBDO0713K457 71250 Y] 11/2/2013] _718] 1.7 2.8269 | 2.5000 | 255000
FXTN 0567 |PIBD0514A673 6.2500] 25Y| 1/27/2014]  804] 2.20 _ 100.000000] 3.0000 | 10:41:18 AM| 3.0000 | 3.0425 | 2.7361 | 2.7361
FXTN 10-34 __|PIBD1014C341 12.3750] 25Y| 3/25/2014] _861] 2.36 3.1854 | 2.8926 | 28926
FXTN 10-35 __|PIBD1014G356 12.7500]  3Y| 7/15/2014] _ o73] 2.67 3.4661 | 3.2001 | 3.2001
RTB 0508 |PIID0514080 6.2500]  3Y| 0/24/2014] 1044] 2.86 34.883517] 35700 | 1042:28 AM| 34872 | 3.6441 | 3.3951 | 3.3951
FXTN 07-46 __|PIBD0714J466 6.5000]  3Y|  10/4/2014] 1054] 2.89 3.6692 | 3.4225 | 3.4225
SPTB 10-03 * [SPTB1014J037 12.2500]  3Y| 10/14/2014] 1064] 2.92 3.6042 | 3.4500 | 3.4500
FXTN 10-36 __|PIBD1015B367 12.3750]  35Y|  2/24/2015] 1197] 3.28 4.1621 | 3.8490 | 3.8406
FXTN 0568 |PIBDO515E685 6.3750]  35Y| 53/2015] 1275] 3.49 4.4365 | 4.0830 | 4.0696
FXTN 07-47 __|PIBDO715E477 8.3750]  4Y| 5/22/2015] 1284] 3.52 4.4681 | 4.1100 | 4.0960
FXTN 0420 |PIBD0415G203 4.8750]  4Y] 7/21/2015] 1344] 3.68 4.6792 | 4.2900 | 4.2722
RTB05-09  |PID0515H097 5.8750]  4Y| 8/19/2015] 1373] 3.76 4.325000] 5.0000 | 2:52:55 PM| 4.5952 | 4.7812 | 4.3770 | 4.3574
FXTN 10-37 _* |PIBD1015H370 11.8750]  4Y| 8/25/2015] 1379] 3.78 4.8023 | 4.3950 | 4.3750
FXTN 0569 |PIBD0515K697 4.6250]  45Y| 11/25/2015] 1471] 4.03 4.8581 | 4.4659 | 4.4447
FXTN 10-38 __|PIBD1015L384 10.1250]  45Y| 12/15/2015] 1491] 4.08 4.8702 | 4.4813 | 4.4598
FXTN 10-39 __|PIBD1016A393 9.2500]  45Y|  1/12/2016] 1519] 4.16 4.8872 | 4.5028 | 4.4811
FXTN 07-48 __|PIBD0716A488 7.0000]  45Y] 1/27/2016] 1534] 4.20 4.8962 | 4.5144 | 4.4924
RTB05-10 _ |PID0516C107 6.0000] 45Y]  3/3/2016] 1570] 4.30 3.200000 4.8000 | 3:42:56 PM| 4.6976 | 4.9181 | 45421 | 45197
FXTN 10-40___|PIBD1016C407 7.5000]  45Y]  3/30/2016] 1597] 4.38 4.9344 | 4.5629 | 4.5402
FXTN 10-41 __|PIBD1016D416 7.0000] 45Y]  4/27/2016] 1625] 4.45 4.9514 | 4.5845 | 4.5614
FXTN 1042 |PIBD10161420 9.1250]  5Y|  9/4/2016] 1755] 4.81 0.922722| 4.7500 | 11:36:06 AM| 4.7500 | 5.0302 | 4.6846 | 4.6598
RTB 07-01 PID07161018 7.0000  5Y| o/24/2016] 1775] 4.86 0.600434] 4.4000 | 10:45:23 AM| 4.4000 | 5.0423 | 4.7000 | 4.6750
FXTN 1043 |PIBD1016K436 6.2500  55Y| 11/16/2016] 1828] 5.01 5.0522 | 4.7231 | 4.7002
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FXTN 07-49 __|PIBD0717C493 7.0000]  55Y] 3/31/2017] 1963] 5.38 0.851870| 5.0000 | 9:28:27 AM| 5.0000 | 5.0775 | 4.7820 | 4.7642
FXTN 2001 |PIBD2017D011 14.3750]  55Y] 4/24/2017| 1987] b5.44 5.0820 | 4.7924 | 4.7756
RTB07-02__ |PID0717H026 6.6250  6Y| 8/9/2017] 2104 5.76 1.100000] 52500 | 2:24:04PM| 5.0681 | 5.1038 | 4.8435 | 4.8311
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2108] 5.78 5.1046 | 4.8452 | 4.8330
FXTN 0750 |PIBD0717J502 53750 6Y| 10/28/2017| 2174 5.96 5.1169 | 4.8740 | 4.8644
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2269] 6.22] 1,750.000000] 4.9400 | 3:23:05 PM| 4.0497 | 5.1347 | 4.9154 | 4.9004
FXTN 0751 * |PIBD0718H511 5.0000]  7Y| 8/#/2018] 2468] 6.76] _ 900.000000] 5.0150 | 4:06:49 PM| 5.0039 | 5.1719 | 5.0022 | 5.0039
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2562] 7.02 5.2307 | 5.0568 | 5.0583
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2653] 7.27 5.2876 | 5.1096 | 5.1110
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3017] 8.27 5.5153 | 5.3209 | 53217
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3200] 8.77 5.6298 | 5.4271 | 54277
FXTN 1051 |PIBD10201510 6.1250 O] 0/16/2020] 3228] 8.84]  200.000000] 5.6100 | 10:14:07 AM| 56100 | 5.6473 | 54434 | 54439
FXTN 1052 |PIBD1020L525 5.8750]  9.5Y| 12/16/2020] 3319] 9.09 1.000000] 5.7000 | 9:05:16 AM| 5.7000 | 57043 | 5.4962 | 5.4966
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3396] 9.30]  417.000000] 5.6500 | 3:46:41 PM| 5.6500 | 5.7524 | 55409 | 55412
FXTN 1053 |PIBD1021D531 6.5000]  05Y| 4/28/2021] 3452] 9.46]  350.000000] 5.6700 | 12:12:54 PM| 5.6949 | 5.7875 | 55734 | 55736
RTB 1003 * |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3627] 9.94  435.195000] 5.6701 | 3:17:15PM| 5.6749 | 5.8969 | 5.6750 | 56749
FXTN 1054 |PIBD1022G545 6.3750] 105Y|  1/19/2022] 3718 10.19]  2,637.000000] 5.7000 | 3:33:09 PM| 5.6890 | 5.9315 | 5.7044 | 5.7044
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/14/2022] 3772 10.33 5.9521 | 5.7219 | 5.7218
FXTN 2003 |PIBD2022J033 12.7500] 11| 10/7/2022] 3989 10.93 6.0347 | 5.7920 | 5.7921
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4115 11.27 6.0826 | 5.8327 | 58329
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4213 11.54 6.1199 | 5.8644 | 58646
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4360 11.95 6.1758 | 5.9120 | 59122
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4584 12.56 6.2611 | 5.9844 | 509848
FXTN 2008 |PIBD2024H086 12.8750]  13Y] _ 8/5/2024] 4647 12.73 6.2850 | 6.0048 | 6.0052
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4745 13.00 6.3223 | 6.0364 | 6.0369
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4899 13.42 6.3800 | 6.0862 | 6.0868
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 5088| 13.94 6.4528 | 6.1473 | 6.1480
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5128 14.05 6.4680 | 6.1603 | 6.1609
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5179 14.19 6.4874 | 6.1768 | 6.1774
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5453] 14.94]  119.083000 6.0750 | 3:31:46 PM| 6.1217 | 6.5917 | 6.2654 | 6.2662
FXTN20-13 _|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5501 15.07 6.6100 | 6.2809 | 6.2817
FXTN 2014 |PIBD20271140 8.6250]  16Y]  0/6/2027] 5774] 15.82 6.7138 | 6.3691 | 6.3701
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6229 17.07 6.8870 | 6.5163 | 6.5174
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6768 18.54 7.0920 | 6.6905 | 6.6920
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6830 18.71 7.1156 | 6.7106 | 6.7120
FXTN 2503 |PIBD2531A032 11.2500]  20Y| _ 1/26/2031] 7012 19.21 7.1849 | 6.7694 | 6.7710
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7186] 19.69]  2,336.000000] 6.8550 | 3:23:52 PM| 6.8526 | 7.2511 | 6.8257 | 6.8273
FXTN 2504 * |PIBD2531J042 0.3750]  20Y]  10/5/2031] 7264] 19.90 7.2808 | 6.8509 | 6.8526
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7685| 21.05 7.3008 | 6.8947 | 6.8964
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8391 22.99 7.3343 | 6.9682 | 6.9699
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8720 23.89 7.3500 | 7.0025 | 7.0042
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8797| 24.10]  237.494000] 7.0500 | 3:45:44 PM| 7.0393 | 7.3536 | 7.0105 | 7.0122
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 9085 24.89 82.650000] 7.0500 | 3:21:52 PM| 7.0505 | 7.3673 | 7.0405 | 7.0422




