Interpolated Bonds
November 22, 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 13| 0.04 3.4932 | 3.4111 3.4111
FXTN 04-19 PIBD0411L191 5.8750 <IM| 12/13/2011 20 0.05 2.9058 | 2.7759 | 2.7759
FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 46 0.13 1.9947 1.8914 1.8267
SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 69| 0.19 1.6882 1.6888 1.5415
FXTN 05-65 PIBD0512B658 5.7500 3M 2/21/2012 90| 0.25 50.000000( 1.5000 9:48:08 AM| 1.5000 1.4083 1.5038 1.2810
FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 154 042 1.3964 1.2737 1.2171
FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 157| 0.43 1.3965 1.2632 1.2147
RTB 05-06 PIID0512H067 7.1250 oM 8/1/2012 252| 0.69 1.4206 1.2298 1.2280
FXTN 07-40 PIBD0712H408 11.3750 oM 8/18/2012 269| 0.74 1.4259 1.2364 1.2342
RTB 03-07 PIID03121070 5.2500 10M 9/24/2012 306| 0.84 1.4373 1.2507 1.2477
FXTN 10-30 PIBD1012J302 12.1250 11M| 10/17/2012 329| 0.90 1.4443 1.2596 1.2561
FXTN 07-41 PIBD0712K413 10.5000 1Y 11/17/2012 360| 0.99 1.5092 1.3245 1.3163
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 409| 1.12 1.6837 1.4961 1.4750
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 411 1.13 1.6908 1.5031 1.4815
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 466| 1.28 1.8867 1.6957 1.6596
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 476| 1.30 1.9223 1.7307 1.6920
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 490| 1.34 1.9722 1.7797 1.7374
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 539| 1.48 2.1467 1.9513 1.8961
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 584| 1.60 2.3070 | 2.1088 | 2.0419
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 616| 1.69 2.4210 | 2.2209 | 2.1455
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 686| 1.88 2.6703 | 2.4660 | 2.3723
FXTN 07-45 * |PIBD0713K457 7.1250 2Y 11/2/2013 710 1.95 2.7558 | 2.5500 | 2.4500
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 796| 2.18 1.800000]| 4.0000 2:25:08 PM| 4.0000 | 3.0048 | 2.7861 2.6986
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 853| 2.34 3.1699 | 2.9426 | 2.8633
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 965| 2.64 3.4942 | 3.2501 3.1870
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 1036| 2.84 7.460000| 3.7500 3:31:50 PM| 3.8001 3.6998 | 3.4451 3.3922
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1046| 2.87 3.7287 | 3.4725 | 3.4211
SPTB 10-03 * [SPTB1014J037 12.2500 3Y| 10/14/2014 1056| 2.89 3.7577 | 3.5000 | 3.4500
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1189| 3.26 4.2830 | 3.9011 3.8701
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1267| 3.47 4.5911 41363 | 4.1165
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1276| 3.50 46267 | 4.1635 | 4.1449
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1336| 3.66 4.8637 | 4.3444 | 4.3344
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1365| 3.74 1.487000| 5.1250 2:44:24 PM| 5.1418 | 4.9782 | 4.4319 | 4.4260
FXTN 10-37 * |PIBD1015H370 11.8750 4Y 8/25/2015 1371 3.76 5.0019 | 4.4500 | 4.4450
FXTN 05-69 PIBD0515K697 4.6250 4.5Y| 11/25/2015 1463| 4.01 5.0453 | 4.5012 | 4.4972
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1483| 4.06 5.0547 | 4.5124 | 4.5085
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1511 4.14 5.0679 | 4.5280 | 4.5244
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1526| 4.18 380.000000| 4.6250 3:18:01 PM| 4.6118 | 5.0749 | 4.5363 | 4.5329
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1562| 4.28 5.750000| 4.8750 3:31:18 PM| 4.8760 | 5.0919 | 4.5563 | 4.5533
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1589| 4.35 5.1046 | 4.5714 | 4.5687
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1617| 4.43 5.1178 | 4.5870 | 4.5845
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1747 4.79 580.000000| 4.7000 3:36:56 PM| 4.7000 | 5.1791 4.6594 | 4.6583
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1767| 4.84 2.730000| 4.6350 3:17:53 PM| 4.6350 | 5.1885 | 4.6705 | 4.6696
FXTN 10-43 * |PIBD1016K436 6.2500 5Y| 11/16/2016 1820| 4.99 5.2135 | 4.7000 | 4.6997
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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| 1955] 5.36] 1,910.000000] 4.9500 | 3:.06:08 PM| 4.9152 | 5.2326 | 4.7588 | 4.7585
FXTN 2001 |PIBD2017D011 14.3750]  55Y] 4/24/2017] 1979] 5.42 5.2360 | 4.7692 | 4.7690
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2096] 5.74 1.000000] 5.3000 | 10:18:08 AM| 5.3000 | 5.2525 | 4.8201 | 4.8199
FXTN 10-44 __|PIBD1017H447 7.7500  6Y] 8/23/2017] 2100] 5.75 5.2531 | 4.8219 | 4.8217
FXTN 0750 |PIBD0717J502 53750 6Y| 10/28/2017| 2166] 5.9 5.2624 | 4.8506 | 4.8504
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2261] 6.19] 160550000 4.9450 | 115527 AM| 4.0453 | 5.2759 | 4.8920 | 4.8918
FXTN 0751 __|PIBDO0718H511 50000 7Y| 8/#/2018] 2460] 6.74 5.3040 | 4.9786 | 4.9785
FXTN 10-47 * |PIBD1018K478 8.8750]  7Y| 11/20/2018] 2554] 7.00 5.3173 | 5.0195 | 50195
FXTN 1048 |PIBD1019B485 7.8750]  75Y|  2/19/2019] 2645] 7.25 5.3651 | 5.0789 | 50785
FXTN 1050 |PIBD1020B508 7.7500]  85Y] 2/18/2020] 3009] 8.24 5.5564 | 5.3164 | 53143
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3192] 8.75 5.6526 | 54358 | 54329
FXTN 1051 |PIBD10201510 6.1250  ov] 0/16/2020] 3220] 8.82 5.6673 | 54540 | 54510
FXTN 1052 |PIBD1020L525 5.8750]  05Y| 12/16/2020] 3311] 9.07|  100.000000] 5.6500 | 11:38:17 AM| 5.6500 | 5.7151 | 55134 | 55100
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3388] 0.28]  249.858000] 5.6250 | 4:12:34 PM| 5.6210 | 5.7555 | 5.5636 | 55599
FXTN 1053 |PIBD1021D531 6.5000]  05Y|  4/28/2021] 3444] 0.44]  451.190000] 5.6500 | 11:56:26 AM| 5.6500 | 5.7850 | 5.6002 | 55962
RTB 1003 * |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3619] 9.92] 5853.125000] 5.7100 | 3:51:40 PM| 5.7096 | 5.8769 | 5.7144 | 5.7096
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3710] 10.16] 3,873.446259] 5.7250 | 3:20:26 PM| 57170 | 5.9122 | 5.7433 | 5.7386
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y]  3/14/2022] 3764] 10.31 5.9332 | 5.7605 | 5.7559
FXTN 2003 |PIBD2022J033 12.7500]  11Y] 10/7/2022] 3981] 10.91 6.0174 | 58296 | 58252
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4107| 11.25 6.0663 | 5.8698 | 58654
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4205 11.52 6.1043 | 5.9010 | 58967
FXTN 2006 |PIBD2023J068 11.3750]  12Y] 10/23/2023] 4352 11.92 6.1613 | 5.9478 | 59437
FXTN 2007 __|PIBD2024F075 12.3750]  13Y|  6/3/2024] 4576 12.54 6.2482 | 6.0191 | 6.0152
FXTN 2008 |PIBD2024H086 12.8750] 13|  8/5/2024] 4639 12.71 6.2727 | 6.0392 | 6.0353
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4737 12.98 6.3107 | 6.0704 | 6.0666
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 4891 13.40 6.3705 | 6.1194 | 6.1158
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 5080 13.92 6.4438 | 6.1796 | 6.1762
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5120 14.03 6.4593 | 6.1924 | 6.1889
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5171 14.17 6.4791 | 6.2086 | 6.2052
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5445| 14.92]  432.307800] 6.0000 | 3.44:38 PM| 6.0413 | 6.5854 | 6.2959 | 6.2927
FXTN20-13 _|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5493 15.05 6.6040 | 6.3112 | 6.3080
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5766 15.80 6.7100 | 6.3981 | 6.3952
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6221 17.04 6.8865 | 6.5430 | 6.5405
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6760] 18.52]  231.415000] 6.8950 | 4:03:28 PM| 6.8500 | 7.0956 | 6.7147 | 6.7127
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6822 18.69 7.1197 | 6.7344 | 6.7325
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7004] 19.19 7.1903 | 6.7924 | 6.7906
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7178| 19.67| 7,664.117000] 6.8750 | 3:56:46 PM| 6.8711 | 7.2578 | 6.8478 | 6.8462
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7256 19.88 7.2881 | 6.8726 | 68711
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7677 21.03 7.2763 | 6.9054 | 6.9005
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8383| 22.97 7.2565 | 6.9605 | 6.9499
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8712 23.87 7.2473 | 6.9861 | 6.9729
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8789| 24.08] 1,572.461000] 7.0000 | 4:04:26 PM| 6.0882 | 7.2452 | 6.9922 | 6.9783
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 9077] 24.87] 1,272.770000] 6.9500 | 3:55:23PM| 7.0111 | 7.2371 | 7.0146 | 6.9984




