Interpolated Bonds
November 21, 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 14 0.04 3.4441 3.3602 | 3.3602
FXTN 04-19 PIBD0411L191 5.8750 <IM| 12/13/2011 21 0.06 2.8755 | 2.7464 | 2.7464
FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 471 0.13 1.9865 1.8036 1.7993
SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 701 0.19 1.6809 1.4951 1.4853
FXTN 05-65 PIBD0512B658 5.7500 3M 2/21/2012 91 0.25 1.4018 1.2134 1.1987
FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 155 0.42 1.3948 1.2000 1.1850
FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 158 0.43 1.3951 1.2000 1.1850
RTB 05-06 PIID0512H067 7.1250 oM 8/1/2012 253| 0.69 1.3992 1.2000 1.1896
FXTN 07-40 PIBD0712H408 11.3750 oM 8/18/2012 270 0.74 1.3997 1.2000 1.1906
RTB 03-07 PIID03121070 5.2500 10M 9/24/2012 307| 0.84 1.4008 1.2000 1.1928
FXTN 10-30 PIBD1012J302 12.1250 11M| 10/17/2012 330| 0.90 1.4015 1.2000 1.1942
FXTN 07-41 PIBD0712K413 10.5000 1Y 11/17/2012 361 0.99 1.4642 1.2614 1.2531
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 410 1.12 1.6437 1.4383 1.4207
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 412 1.13 1.6510 1.4455 1.4275
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 467| 1.28 103.533469| 2.0500 8:50:19 AM| 2.0500 1.8524 1.6441 1.6156
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 477 1.31 1.8891 1.6802 1.6498
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 491 1.35 1.9403 1.7307 1.6977
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 540| 1.48 2.1198 1.9076 1.8652
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 585| 1.60 2.2846 | 2.0701 2.0191
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 617| 1.69 2.4019 | 2.1856 | 2.1286
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 687| 1.88 2.6582 | 2.4384 | 2.3679
FXTN 07-45 * |PIBD0713K457 7.1250 2Y 11/2/2013 711 1.95 2.7462 | 2.5250 | 2.4500
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 797 2.18 0.958000| 3.8750 11:57:23 AM| 3.8750 | 2.9947 | 2.7673 | 2.6986
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 854| 2.34 3.1594 | 2.9280 | 2.8633
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 966| 2.65 3.4831 3.2436 | 3.1870
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 1037| 2.84 6.906000| 3.5000 2:32:34 PM| 3.5252 | 3.6884 | 3.4436 | 3.3922
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1047| 2.87 3.7173 | 3.4718 | 3.4211
SPTB 10-03 * [SPTB1014J037 12.2500 3Y| 10/14/2014 1057 2.90 3.7462 | 3.5000 | 3.4500
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1190| 3.26 42463 | 3.9222 | 3.8701
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1268| 3.47 45397 | 4.1698 | 4.1165
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1277| 3.50 45735 | 4.1984 | 4.1449
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1337| 3.66 4.7991 4.3889 | 4.3344
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1366| 3.74 5.300000| 5.1750 2:23:07 PM| 5.1651 49082 | 4.4810 | 4.4260
FXTN 10-37 * |PIBD1015H370 11.8750 4Y 8/25/2015 1372| 3.76 49308 | 4.5000 | 4.4450
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1464| 4.01 49848 | 4.5451 4.4983
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1484| 4.07 49965 | 4.5549 | 4.5099
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1512 4.14 5.0129 | 4.5686 | 4.5261
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1527| 4.18 2.650000| 4.7000 12:12:56 PM| 4.7000 | 5.0217 | 4.5759 | 4.5348
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1563| 4.28 1.820000| 5.2500 2:48:09 PM| 5.1921 5.0428 | 4.5936 | 4.5556
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1590| 4.36 5.0587 | 4.6068 | 4.5712
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1618| 4.43 5.0751 4.6205 | 4.5874
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1748| 4.79 5.1514 | 4.6842 | 4.6627
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1768| 4.84 5.1631 4.6940 | 4.6743
FXTN 10-43 * |PIBD1016K436 6.2500 5Y| 11/16/2016 1821 4.99 5.1942 | 4.7200 | 4.7050
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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] 1956] 5.36] _ 400.000000] 4.8850 | 12:03:42 PM| 4.8925 | 5.2105 | 4.7751 | 4.7620
FXTN 2001 |PIBD2017D011 14.3750]  55Y] 4/24/2017] 1980] 5.42 5.2134 | 4.7849 | 4.7722
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2097] 5.75 49.424000] 49500 | 11:15:20 AM| 4.9500 | 5.2275 | 4.8326 | 4.8216
FXTN 10-44 __|PIBD1017H447 7.7500  6Y] 8/23/2017] 2101] 5.76 5.2280 | 4.8343 | 4.8233
FXTN 0750 |PIBD0717J502 53750 6Y| 10/28/2017| 2167] 5.94 5.2359 | 4.8612 | 4.8511
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2262] 6.20]  940.000000] 4.9625 | 4:13:08 PM| 4.0551 | 5.2474 | 4.8999 | 4.8913
FXTN 0751 __|PIBDO0718H511 5.0000]  7Y| 8/#/2018] 2461] 6.74]  800.000000 5.0150 | 11:46:40 AM| 5.0150 | 5.2714 | 4.9811 | 4.9753
FXTN 10-47 * |PIBD1018K478 8.8750]  7Y| 11/20/2018] 2555] 7.00 5.2827 | 5.0195 | 5.0150
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2646] 7.25 5.3326 | 5.0787 | 5.0740
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 3010] 8.25 5.5323 | 5.3156 | 5.3008
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3193] 8.75 7.710000] 6.3500 | 3:17:19 PM| 5.7757 | 5.6327 | 54346 | 5.4284
FXTN 1051 |PIBD10201510 6.1250  ov] 0/16/2020] 3221] 8.82 1.600000] 5.4372 | 11:24:20 AM| 54372 | 56480 | 54529 | 5.4465
FXTN 1052 |PIBD1020L525 5.8750]  95Y| 12/16/2020] 3312] 9.07 5.6980 | 5.5121 | 55055
RTB 1002 |PID1021C027 7.3750]  95Y]  3/3/2021] 3389] 9.28 5.7402 | 5.5622 | 55553
FXTN 1053 |PIBD1021D531 6.5000]  05Y|  4/28/2021] 3445] 0.44 5.7709 | 55986 | 55916
RTB 1003 * |PIiD1021J039 5.7500]  10Y] 10/20/2021] 3620] 9.92 7.940000] 5.6900 | 3:31:22 PM| 5.6827 | 58669 | 5.7125 | 5.7050
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3711] 10.17| 1,818.590450] 5.7250 | 3:53:21 PM| 5.7299 | 5.9027 | 5.7417 | 5.7344
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/14/2022] 3765 10.32 5.9239 | 5.7590 | 5.7518
FXTN 2003 |PIBD2022J033 12.7500]  11Y] 10/7/2022] 3982] 10.91 6.0091 | 5.8287 | 58218
FXTN 2004 |PIBD2023B048 13.0000]  12Y] 2/20/2023] 4108 11.25 6.0586 | 5.8692 | 58624
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4206 11.52 6.0971 | 5.9006 | 58940
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4353 11.93 6.1548 | 5.9478 | 59414
FXTN 2007 __|PIBD2024F075 12.3750]  13Y|  6/3/2024] 4577 12.54 6.2428 | 6.0197 | 6.0137
FXTN 2008 |PIBD2024H086 12.8750]  13Y| _ 8/5/2024] 4640 12.71 6.2675 | 6.0399 | 6.0340
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4738 12.98 6.3060 | 6.0714 | 6.0656
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 4892 13.40 6.3665 | 6.1208 | 6.1153
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 5081 13.92 6.4407 | 6.1815 | 6.1763
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5121 14.03 6.4565 | 6.1944 | 6.1892
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5172 14.17 6.4765 | 6.2107 | 6.2056
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5446 14.92]  556.418000] 6.0500 | 3:20:45 PM| 6.0499 | 6.5841 | 6.2987 | 6.2940
FXTN20-13 _|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5494 15.05 6.6030 | 6.3141 | 6.3095
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5767] 15.80 6.7102 | 6.4017 | 6.3976
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6222 17.05 6.8889 | 6.5478 | 6.5443
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6761 18.52 7.1006 | 6.7208 | 6.7182
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6823 18.69 7.1249 | 6.7407 | 6.7382
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7005 19.19 7.1964 | 6.7992 | 6.7969
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7179] 19.67] 1,951.826000] 6.8780 | 3:58:21 PM| 6.8782 | 7.2647 | 6.8550 | 6.8530
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7257 19.88 7.2954 | 6.8800 | 6.8782
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7678 21.04 7.2046 | 6.9250 | 6.9185
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8384] 22.97 7.2932 | 7.0004 | 6.9861
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8713 23.87 4.854600] 7.1500 | 11:12:20 AM| 7.1500 | 7.2926 | 7.0355 | 7.0176
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8790 24.08 36.766800] 7.0700 | 3:27:58 PM| 7.0656 | 7.2924 | 7.0437 | 7.0249
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 9078 24.87 11.762000] 7.0350 | 3:22:02 PM| 7.0293 | 7.2919 | 7.0745 | 7.0525




