Interpolated Bonds
November 15, 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 <M 12/6/2011 20f 0.05 3.2169 | 3.1169 | 3.1099
FXTN 04-19 PIBD0411L191 5.8750 <IM| 12/13/2011 271 0.07 2.7441 2.6074 | 2.5978
FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 53] 0.15 1.9194 1.7012 1.6904
SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 76| 0.21 1.5559 1.2875 1.2789
FXTN 05-65 PIBD0512B658 5.7500 3M 2/21/2012 97| 0.27 2.380000| 2.5000 10:30:27 AM| 2.5000 1.3269 1.0339 1.0133
FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 161 0.44 1.4129 1.2079 1.0427
FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 164 0.45 1.4170 1.2161 1.0441
RTB 05-06 PIID0512H067 7.1250 oM 8/1/2012 259| 0.71 3.000000| 2.7500 10:52:14 AM| 2.7500 1.4690 1.2810 1.1430
FXTN 07-40 PIBD0712H408 11.3750 oM 8/18/2012 276| 0.76 50.000000( 1.1250 10:24:11 AM| 1.1250 1.4752 1.2846 1.1630
RTB 03-07 PIID03121070 5.2500 10M 9/24/2012 313| 0.86 0.500000| 2.5000 3:26:54 PM| 2.5000 1.4885 1.2923 1.2065
FXTN 10-30 PIBD1012J302 12.1250 11M| 10/17/2012 336| 0.92 1.4969 1.2971 1.2335
FXTN 07-41 PIBD0712K413 10.5000 1.5Y| 11/17/2012 367| 1.01 1.5633 1.3567 1.3079
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 416| 1.14 1.7402 1.5203 1.4748
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 418| 1.15 5.140000| 2.7500 2:29:31 PM| 2.7500 1.7474 1.5270 1.4816
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 473 1.30 1.9460 1.7106 1.6689
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 483 1.32 1.9821 1.7439 1.7030
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 497| 1.36 2.0326 1.7907 1.7507
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 546| 1.50 2.2096 1.9542 1.9176
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 591 1.62 2.3720 | 2.1044 | 2.0708
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 623| 1.71 1.750000| 4.0000 10:28:47 AM| 4.0000 | 2.4875 | 2.2112 | 2.1798
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 693| 1.90 2.7403 | 2.4449 | 2.4183
FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 717 1.96 2.8269 | 2.5250 | 2.5000
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 803| 2.20 213.246466| 2.8450 3:23:49 PM| 2.9435 | 3.0406 | 2.7549 | 2.7605
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 860| 2.36 3.1822 | 2.9073 | 2.9331
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 972| 2.66 3.4605 | 3.2067 | 3.2723
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 1043| 2.86 2,299.853248| 3.6500 3:27:27 PM| 3.5479 | 3.6368 | 3.3965 | 3.4874
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1053| 2.88 3.6617 | 3.4233 | 3.5176
SPTB 10-03 SPTB1014J037 12.2500 3Y| 10/14/2014 1063| 2.91 3.6865 | 3.4500 | 3.5479
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1196| 3.28 41697 | 3.8406 | 3.9403
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1274| 3.49 4.4530 | 4.0696 | 4.1704
FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1283| 3.52 4.4857 | 4.0960 | 4.1969
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1343| 3.68 98.000000( 4.3750 4:06:45 PM| 4.3750 | 4.7036 | 4.2722 | 4.3739
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1372| 3.76 0.200000| 5.2300 2:40:26 PM| 5.0896 | 4.8090 | 4.3574 | 4.4595
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1378| 3.78 50.000000( 4.6750 12:03:21 PM| 4.6750 | 4.8308 | 4.3750 | 4.4772
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1470| 4.03 4.8862 | 4.4574 | 4.5322
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1490| 4.08 4.8982 | 4.4753 | 4.5441
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1518| 4.16 4.9151 4.5003 | 4.5608
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1533| 4.20 4.9241 45138 | 4.5698
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1569| 4.30 26.667676( 4.7500 2:11:45 PM| 4.7500 | 4.9458 | 4.5460 | 4.5913
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1596| 4.37 49620 | 4.5702 | 4.6075
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1624| 4.45 49789 | 4.5952 | 4.6242
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1754| 4.81 101.800000| 4.7000 3:52:55 PM| 4.7138 | 5.0572 | 4.7116 | 4.7019
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1774 4.86 5.0692 | 4.7295 | 4.7138
FXTN 10-43 PIBD1016K436 6.2500 5.5Y| 11/16/2016 1827| 5.01 5.0769 | 4.7517 | 4.7371
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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] 1962] 5.38 5.0065 | 4.8082 | 4.7962
FXTN 2001 |PIBD2017D011 14.3750]  55Y] 4/24/2017| 1986] b5.44 5.1000 | 4.8182 | 4.8067
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2103] 5.76] 105500000 4.9750 | 3:19:39 PM| 4.9857 | 5.1170 | 4.8672 | 4.8580
FXTN 10-44 __|PIBD1017H447 7.7500  6Y] 8/23/2017] 2107] 5.77 5.1176 | 4.8689 | 4.8597
FXTN 0750 |PIBD0717J502 53750 6Y| 10/28/2017] 2173] 5.95 5.1272 | 4.8965 | 4.8887
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2268] 6.21]  158.670000] 4.9510 | 11:00:24 AM| 49505 | 5.1410 | 4.9362 | 4.9303
FXTN 0751 * |PIBD0718H511 5.0000]  7Y| 8/#/2018] 2467] 6.76]  2,005.100000] 5.0200 | 4:11:46 PM| 5.0175 | 5.1699 | 5.0195 | 50175
FXTN 10-47 __|PIBD1018K478 8.8750]  7.5Y| 11/20/2018] 2561] 7.02 5.2282 | 5.0767 | 5.0689
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2652] 7.27 5.2846 | 5.1321 | 5.1188
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3016] 8.26 5.5103 | 5.3537 | 53181
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3199] 8.76 2.000000] 5.6250 | 2:50:08 PM| 5.6250 | 5.6237 | 5.4651 | 5.4183
FXTN 1051 |PIBD10201510 6.1250 O] 0/16/2020] 3227] 8.84]  110.000000] 5.6000 | 3:24:43 PM| 5.6000 | 5.6411 | 5.4821 | 54337
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3318] 9.09 5.6975 | 55375 | 54835
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3395] 0.30]  380.000000] 5.6400 | 12:39:13 PM| 56500 | 5.7452 | 5.5844 | 55257
FXTN 1053 |PIBD1021D531 6.5000]  05Y| 4/28/2021] 3451] 9.45]  101.500000] 5.6650 | 2:59:58 PM| 5.6601 | 5.7800 | 5.6185 | 55563
RTB 1003 * |PIiD1021J039 5.7500]  10Y] 10/20/2021] 3626] 9.93 65.376000] 56100 | 2:45:24 PM| 56522 | 58385 | 57250 | 5.6522
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3717| 10.18] 1,819.868000] 5.7150 | 3:43:48 PM| 5.7107 | 5.9233 | 5.7538 | 56828
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/4/2022] 3771] 10.33 5.9440 | 5.7709 | 5.7009
FXTN 2003 |PIBD2022J033 12.7500] 11| 10/7/2022] 3988 10.93 6.0272 | 58396 | 5.7739
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4114] 11.27 6.0755 | 5.8794 | 58162
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4212 11.54 6.1130 | 59104 | 58491
FXTN 2006 |PIBD2023J068 11.3750]  12Y] 10/23/2023] 4359 11.94 6.1694 | 5.9569 | 58985
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4583 12.56 6.2552 | 6.0278 | 59738
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4646 12.73 6.2794 | 6.0478 | 59950
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4744 13.00 6.3169 | 6.0788 | 6.0279
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4898 13.42 6.3759 | 6.1275 | 6.0797
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 5087 13.94 6.4484 | 6.1873 | 6.1432
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5127 14.05 6.4637 | 6.2000 | 6.1567
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5178 14.19 6.4833 | 6.2161 | 6.1738
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5452] 14.94] 200577000 6.0750 | 357:16 PM| 6.1256 | 6.5883 | 6.3028 | 6.2659
FXTN20-13 _|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5500] 15.07 6.6067 | 6.3180 | 6.2820
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5773 15.82 6.7113 | 6.4044 | 6.3738
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6228 17.06 6.8857 | 6.5484 | 6.5267
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6767] 18.54]  100.000000] 6.9600 | 10:10:13 AM| 6.9600 | 7.0922 | 6.7189 | 6.7079
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6829 18.71 7.1160 | 6.7385 | 6.7287
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7011] 19.21]  230.000000] 7.0000 | 10:02:01 AM| 7.0000 | 7.1857 | 6.7961 | 6.7899
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7185| 19.68]  3,352.764000] 6.8650 | 4:14:16 PM| 6.8660 | 7.2524 | 6.8512 | 6.8484
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7263 19.90 7.2823 | 6.8759 | 6.8746
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/20/2032] 7684 21.05 7.2890 | 6.9161 | 6.9143
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8390] 22.99 7.3003 | 6.9834 | 6.9810
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8719 23.89 1.000000] 7.0200 | 2:46:22 PM| 7.0200 | 7.3056 | 7.0148 | 7.0121
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8796] 24.10]  911.197000] 7.1200 | 3:15:26 PM| 7.0503 | 7.3068 | 7.0222 | 7.0193
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 0084] 24.89]  392.958000] 7.0350 | 3:.02:27 PM| 7.0377 | 7.3114 | 7.0496 | 7.0465




