Interpolated Bonds
November 24, 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 11 0.03 3.5845 | 3.5060 | 3.5200
FXTN 04-19 PIBD0411L191 5.8750 <IM| 12/13/2011 18 0.05 2.9436 | 2.8102 | 2.8340
FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 441 0.12 1.9677 1.7750 1.8503
SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 67| 0.18 1.6567 1.4683 1.5951
FXTN 05-65 PIBD0512B658 5.7500 3M 2/21/2012 88| 0.24 1.3728 1.1883 1.3621
FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 152 042 1.3858 1.1938 1.2831
FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 155 0.42 1.3870 1.1946 1.2799
RTB 05-06 PIID0512H067 7.1250 oM 8/1/2012 250 0.68 1.4360 1.2458 1.2784
FXTN 07-40 PIBD0712H408 11.3750 oM 8/18/2012 267| 0.73 1.4452 1.2560 1.2823
RTB 03-07 PIID03121070 5.2500 10M 9/24/2012 304| 0.83 7.000000| 2.8000 11:46:10 AM| 2.8000 1.4651 1.2780 1.2909
FXTN 10-30 PIBD1012J302 12.1250 11M| 10/17/2012 327| 0.90 1.4775 1.2917 1.2962
FXTN 07-41 PIBD0712K413 10.5000 1Y 11/17/2012 358| 0.98 1.5407 1.3533 1.3504
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 407 1.12 1.7014 1.5068 1.4974
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 409| 1.12 1.7080 1.5131 1.5034
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 464 1.27 1.200000] 3.5000 10:43:53 AM| 3.5000 1.8883 1.6854 1.6683
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 474 1.30 1.9211 1.7168 1.6983
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 488| 1.34 1.9670 1.7606 1.7403
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 537| 1.47 2.1277 1.9142 1.8872
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 582| 1.59 2.2753 | 2.0552 | 2.0222
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 614| 1.68 2.3802 | 2.1554 | 2.1181
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 684| 1.87 2.6098 | 2.3748 | 2.3280
FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 708| 1.94 30.000000( 2.4500 3:41:24 PM| 2.4167 | 2.6885 | 2.4500 | 2.4000
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 794 2.18 2.9394 | 2.6986 | 2.6486
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 851 2.33 3.1057 | 2.8633 | 2.8133
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 963| 2.64 3.4325 | 3.1870 | 3.1370
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 1034| 2.83 1.700000| 3.7500 3:02:11 PM| 3.7500 | 3.6397 | 3.3922 | 3.3422
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1044| 2.86 3.6689 | 3.4211 3.3711
SPTB 10-03 SPTB1014J037 12.2500 3Y| 10/14/2014 1054| 2.89 3.6981 3.4500 | 3.4000
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1187 3.25 41455 | 3.7768 | 3.7104
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1265| 3.47 4.4079 | 3.9684 | 3.8925
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1274| 3.49 44382 | 3.9905 | 3.9135
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1334| 3.65 50.000000( 4.3500 11:20:16 AM| 4.3500 | 4.6401 41380 | 4.0536
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1363| 3.73 47376 | 4.2092 | 4.1213
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1369| 3.75 47578 | 4.2240 | 4.1353
FXTN 05-69 PIBD0515K697 4.6250 4Y| 11/25/2015 1461 4.00 5.0673 | 4.4500 | 4.3500
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1481 4.06 5.0751 4.4649 | 4.3719
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1509| 4.13 5.0859 | 4.4858 | 4.4026
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1524| 4.18 352.120000| 4.7500 3:34:29 PM| 4.7515 | 5.0917 | 4.4970 | 4.4191
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1560| 4.27 5.1057 | 4.5238 | 4.4585
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1587| 4.35 5.1162 | 4.5439 | 4.4881
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1615| 4.42 5.1270 | 4.5648 | 4.5188
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1745| 4.78 733.740000| 5.0500 2:28:38 PM| 4.7245 | 5.1775 | 4.6617 | 4.6613
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1765| 4.84 109.200000( 4.8500 12:19:26 PM| 4.8544 | 5.1852 | 4.6767 | 4.6832
FXTN 10-43 PIBD1016K436 6.2500 5Y| 11/16/2016 1818| 4.98 5.2058 | 4.7162 | 4.7413
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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] 1953] 5.35 0.168000| 5.2500 | 2:20:45 PM| 5.2500 | 5.2231 | 4.7702 | 4.7898
FXTN 2001 |PIBD2017D011 14.3750]  55Y] 4/24/2017| 1977] 5.42 5.2262 | 4.7798 | 4.7985
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017| 2094] 5.74 50.000000] 4.9000 | 3:18:21 PM| 4.9000 | 52412 | 4.8267 | 4.8405
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2098] 5.75 5.2417 | 4.8283 | 4.8420
FXTN 0750 |PIBD0717J502 53750 6Y| 10/28/2017| 2164] 5.93 5.2502 | 4.8547 | 4.8657
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2250] 6.19] 3,612.078613] 4.9500 | 4:01:06 PM| 4.0431 | 5.2624 | 4.8927 | 4.8998
FXTN 0751 __|PIBDO0718H511 5.0000]  7Y| B8/8/2018] 2458] 6.73]  3,748.424000] 5.0000 | 4:12:49 PM| 5.0052 | 5.2879 | 4.9724 | 4.9714
FXTN 10-47 * |PIBD1018K478 8.8750]  7Y| 11/20/2018] 2552] 6.99 5.3000 | 5.0100 | 5.0052
FXTN 1048 |PIBD1019B485 7.8750]  75Y| 2/19/2019] 2643] 7.24  210.867984] 5.1250 | 3:34:19 PM| 5.1403 | 5.3475 | 5.0682 | 50633
FXTN 1050 |PIBD1020B508 7.7500]  85Y] 2/18/2020] 3007] 8.24 5.5373 | 5.3009 | 5.2955
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3190] 8.74 0.500000| 5.7750 | 10:22:36 AM| 5.7750 | 5.6328 | 5.4180 | 5.4123
FXTN 1051 |PIBD10201510 6.1250  ov] 0/16/2020] 3218] 8.82 5.6474 | 54350 | 54301
FXTN 1052 |PIBD1020L525 5.8750]  9.5Y| 12/16/2020] 3309] 9.07 59.633500] 5.6000 | 3:25:37 PM| 55990 | 56949 | 54941 | 5.4882
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3386] 9.28] 1,350.000000] 5.6150 | 4:03:03 PM| 5.6226 | 5.7351 | 55433 | 55373
FXTN 1053 |PIBD1021D531 6.5000]  05Y| 4/28/2021] 3442] 9.43] 1,001.190000] 5.6300 | 2:31:53 PM| 5.6350 | 5.7643 | 55791 | 55730
RTB 1003 |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3617] 9.91 12.152000] 5.6550 | 11:20:08 AM| 5.6722 | 5.8556 | 56910 | 5.6847
FXTN 1055 * |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3652] 10.01]  2,296.857500] 5.7000 | 3:59:41 PM| 57072 | 5.8738 | 5.7134 | 5.7070
FXTN 1054 |PIBD1022G545 6.3750] 10.5Y]  1/19/2022] 3708 10.16]  4,200.000000] 5.7200 | 4:02:03 PM| 5.7162 | 5.8960 | 5.7309 | 5.7246
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/14/2022] 3762] 10.31 5.9174 | 5.7479 | 5.7416
FXTN 2003 |PIBD2022J033 12.7500] 11| 10/7/2022] 3979 10.90 6.0035 | 5.8159 | 58098
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4105 11.25 6.0534 | 5.8554 | 58495
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4203 11.52 6.0023 | 5.8862 | 58803
FXTN 2006 |PIBD2023J068 11.3750]  12Y] 10/23/2023] 4350] 11.92 6.1505 | 5.9323 | 59265
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4574] 12.53 6.2394 | 6.0025 | 59969
FXTN 2008 |PIBD2024H086 12.8750]  13Y] _ 8/5/2024] 4637 12.70 6.2643 | 6.0223 | 6.0167
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4735] 12.97 6.3032 | 6.0530 | 6.0476
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4889] 13.39 6.3643 | 6.1013 | 6.0960
FXTN20-11 __|PIBD2025J116 12.1250]  14Y| 10/20/2025] 5078 13.91 6.4392 | 6.1606 | 6.1554
FXTN 2501 |PIBD2525K015 18.2500]  15Y| 11/29/2025] 5118 14.02 6.4550 | 6.1731 | 6.1680
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5169 14.16 6.4753 | 6.1891 | 6.1840
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5443] 14.91]  222.647000] 6.0000 | 3:21:55 PM| 6.0106 | 6.5839 | 6.2751 | 6.2702
FXTN20-13 _|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5491 15.04 6.6029 | 6.2901 | 6.2853
FXTN 2014 |PIBD20271140 8.6250]  16Y]  0/6/2027] 5764] 15.79 6.7112 | 6.3757 | 63711
FXTN20-15 __|PIBD2028L151 0.5000]  18Y|  12/4/2028] 6219 17.04 6.8916 | 6.5184 | 6.5142
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6758 18.52 7.1053 | 6.6874 | 6.6836
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6820 18.68 7.1299 | 6.7069 | 6.7031
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 7002 19.18 7.2020 | 6.7640 | 6.7604
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y]  7/19/2031] 7176] 19.66]  9,336.500000] 6.8300 | 4:04:18 PM| 6.8396 | 7.2710 | 6.8185 | 6.8151
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7254] 19.87 7.3019 | 6.8430 | 6.8396
FXTN 2505 |PIBD2532K057 8.5000]  22Y| 11/29/2032] 7675] 21.03 7.2881 | 6.8627 | 6.8601
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8381 22.96 41.534000] 7.1000 | 3:35:33 PM| 7.1000 | 7.2650 | 6.8958 | 6.8946
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 09/30/2035] 8710 23.86 1.000000] 7.0000 | 3:00:23 PM| 7.0000 | 7.2543 | 6.9112 | 6.9106
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8787| 24.07| 1,613.454350] 6.9500 | 3:49:00 PM| 6.9238 | 7.2517 | 6.9148 | 6.9144
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 9075| 24.86] 820402000 6.9300 | 3:28:18 PM| 6.9375 | 7.2423 | 6.9283 | 6.9284




