Interpolated Bonds
December 15, 2011

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN03-18 __|PIBD0312A182 58750 <iM| _ 1/8/2012] 23] 0.06 20.000000] 2.0000 | 10:18:41 AM| 2.0000 | 32157 | 3.1038 | 3.1038
SPTB 10-02__ |SPTB1012A021 14.0000] M| 1/31/2012] 48] 0.13 2.1724 | 1.9730 | 1.9723
FXTN 0565 |PIBD0512B658 57500  2M| 2/21/2012] 67| 0.18] _ 600.000000] 2.0500 | 11:02:22 AM| 1.9917 | 1.9943 | 1.7908 | 1.7881
FXTN 1020 |PIBD1012D29f 13.0000  5M| 4/25/2012] 131] 0.36 1.8856 | 1.6808 | 1.6735
FXTN 07-39 __|PIBD0712D395 11.5000]  5M| 4/28/2012] 134] 0.37 1.8912 | 1.6865 | 1.6791
RTB 0506 |PID0512H067 7.1250] M| &/1/2012] 229] 0.63 0.500000] 3.0000 | 11:10:39 AM| 3.0000 | 1.8675 | 1.6665 | 1.6565
FXTN 07-40___|PIBD0712H408 11.3750] M| 8/18/2012] 246] 0.67 18297 | 1.6289 | 1.6189
RTB03-07 _|PIID03121070 5.2500]  10M| 9/24/2012] 283] 0.78 1.000000] 26250 | 2:55:46 PM| 26250 | 1.7473 | 1.5469 | 1.5369
FXTN 10-30___|PIBD1012J302 12.1250]  10M| 10/17/2012] _ 306] 0.84 1.6962 | 1.4960 | 1.4860
FXTN 07-41 __|PIBDO712K413 10.5000]  11M| 11/7/2012] 337] 0.92 1.7144 | 15037 | 1.4907
FXTN 07-42___|PIBDO713A421 9.0000] 15Y]  1/5/2013] _386] 1.06 1.8567 | 1.6152 | 1.5935
FXTN 0319 _ |PIBD0313A199 5.2500] 15Y]  1/7/2013] _388] 1.06 1.8625 | 1.6197 | 1.5977
FXTN 07-43 __|PIBD0713C438 8.7500] 15Y|  3/32013]  443] 1.21 2.0222 | 1.7449 | 1.7131
FXTN 0566 |PIBD0513C664 6.6250] 15Y] 3/13/2013]  453] 1.24 2.0512 | 1.7676 | 1.7340
FXTN 10-31 __|PIBD1013C316 12.7500] 15Y] 3/27/2013] 67| 1.28 2.0019 | 1.7995 | 1.7634
FXTN 10-32___|PIBD1013E320 11.7500] 15Y]  5/15/2013] _ 516] 1.41 2.2342 | 1.9109 | 1.8662
FXTN 07-44 __|PIBDO713F446 9.6250  2Y| 6/29/2013] 561] 1.54 2.3649 | 2.0133 | 1.9606
RTB 0507 |PID0513G075 9.0000  2Y] 7/31/2013] 93] 1.62 6.850000] 2.5000 | 10:54:32 AM| 2.7433 | 2.4578 | 2.0861 | 2.0278
FXTN 10-33 __|PIBD1013J337 11.0000]  2Y] 10/9/2013] _663] 1.82 2.6611 | 22454 | 21746
FXTN 07-45 * |PIBDO0713K457 71250 Y] 11/2/2013] 87| 1.88 4.000000 3.0000 | 2:04:32 PM| 2.8748 | 2.7308 | 2.3000 | 2.2250
FXTN 0567 |PIBD0514A673 6.2500] 25Y| 1/27/2014] _773] 2.12 55.000000] 29500 | 11:54:34 AM| 2.7681 | 29191 | 2.5361 | 2.4736
FXTN 10-34 __|PIBD1014C341 12.3750] 25Y| 3/25/2014] _ 830] 2.27 3.0439 | 26926 | 26383
FXTN 10-35 __|PIBD1014G356 12.7500]  3Y| 7/15/2014] _ 942] 2.58 3.2892 | 3.0001 | 29620
RTB 0508 |PIID0514080 6.2500]  3Y| 0/24/2014] 1013] 2.78 12.000000] 3.2500 | 10:54:50 AM| 3.3499 | 3.4447 | 3.1951 | 3.1672
FXTN 07-46 __|PIBD0714J466 6.5000]  3Y|  10/4/2014] 1023] 2.80 3.4666 | 3.2225 | 3.1961
SPTB 10-03 * [SPTB1014J037 12.2500]  3Y| 10/14/2014] 1033] 2.83 3.4885 | 3.2500 | 3.2250
FXTN 10-36 __|PIBD1015B367 12.3750]  35Y|  2/24/2015] 1166] 3.19 3.9191 | 3.5693 | 3.5380
FXTN 0568 |PIBDO515E685 6.3750]  35Y|  5/13/2015] 1244] 3.41 4.1717 | 3.7565 | 3.7216
FXTN 07-47 __|PIBDO715E477 8.3750] 35Y|  522/2015] 1253] 3.43 4.2009 | 3.7781 | 3.7428
FXTN 0420 |PIBD0415G203 4.8750]  4Y] 7/21/2015] 1313] 3.60 4.3951 | 3.9221 | 3.8840
RTB05-09  |PID0515H097 5.8750]  4Y| 8/19/2015] 1342] 3.68 1.500000] 49500 | 3:30:49 PM| 4.9500 | 4.4891 | 3.9917 | 3.9523
FXTN 10-37 __|PIBD1015H370 11.8750]  4Y|  8/25/2015] 1348] 3.69 4.5085 | 4.0061 | 3.9664
FXTN 0569 |PIBD0515K697 4.6250]  4Y| 11/25/2015] 1440] 3.95 4.8064 | 4.2270 | 4.1829
FXTN 10-38_* |PIBD1015L384 10.1250]  4Y| 12/15/2015] 1460] 4.00 4.8712 | 4.2750 | 4.2300
FXTN 10-39 __|PIBD1016A393 9.2500]  45Y|  1/12/2016] 1488] 4.08 4.8999 | 4.3005 | 4.2571
FXTN 07-48 __|PIBD0716A488 7.0000] 45Y] 1/27/2016] 1508] 4.12 23.434720] 43000 | 3:41:33 PM| 4.6238 | 49153 | 4.3142 | 4.2716
RTB05-10 _ |PID0516C107 6.0000] 45Y]  3/3/2016] 1539] 4.22 4.9523 | 4.3471 | 4.3065
FXTN 10-40___|PIBD1016C407 7.5000]  45Y]  3/30/2016] 1566] 4.29 4.9800 | 4.3717 | 4.3326
FXTN 10-41 __|PIBD1016D416 7.0000] 45Y]  4/27/2016] 1594] 4.37 5.0088 | 4.3973 | 4.3597
FXTN 1042 |PIBD10161420 9.1250]  5Y|  o/4/2016] 1724] 4.72 78.615623] 50000 | 3:37:08 PM| 4.4891 | 5.1423 | 4.5159 | 4.4856
RTB 07-01 PID07161018 7.0000 Y| 0/24/2016] 1744] 4.78]  191.969000] 4.7000 | 11:18:11 AM| 45837 | 5.1629 | 4.5341 | 4.5049
FXTN 1043 * |PIBD1016K436 6.2500  5Y| 11/16/2016] 1797] 4.92 5.2173 | 4.5825 | 4.5562
FXTN 07-49 __|PIBD0717C493 7.0000]  55Y] 3/31/2017] 1932] 5.29]  133.349000] 5.0500 | 2:16:23 PM| 45937 | 5.2332 | 4.6409 | 4.6167
FXTN20-01 __|PIBD2017D011 14.3750  55Y]  4/24/2017] 1956] 5.36 4.000000] 4.7750 | 3:57:33 PM| 4.7750 | 5.2361 | 4.6513 | 4.6274
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nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
RTB07-02__|PID0717H026 6.6250  6Y| 8/19/2017] 2073] 5.68]  1,830.000000 4.6575 | 3:18:14 PM| 4.6765 | 5.2498 | 4.7019 | 4.6799
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2077] 5.69 5.2503 | 4.7036 | 4.6816
FXTN 0750 __|PIBD0717J502 53750 6Y| 10/28/2017| 2143] 5.87 4.108000| 5.0750 | 2:17:48 PM| 4.7843 | 5.2581 | 4.7322 | 4.7112
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2238] 6.13]  1,097.950199] 4.8000 | 3:57:12 PM| 4.7995 | 5.2693 | 4.7733 | 4.7538
FXTN 0751 |PIBDO0718H511 50000  7Y] 8/#/2018] 2437] 6.68 5.2028 | 4.8593 | 4.8429
FXTN 10-47 * |PIBD1018K478 88750  7Y| 11/20/2018] 2531] 6.93 5.3038 | 4.9000 | 4.8850
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2622] 7.18 0.824706| 4.7000 | 2:18:31 PM| 4.7000 | 5.3379 | 4.9446 | 4.9299
FXTN 1050 |PIBD1020B508 7.7500]  85Y| 2/18/2020] 2986] 8.18]  200.000000] 5.2250 | 11:21:50 AM| 5.2250 | 5.4741 | 5.1229 | 5.1097
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3169] 8.68 5.5425 | 5.2125 | 5.2000
FXTN 1051 |PIBD10201510 6.1250 O] 0/16/2020] 3197] 8.76] _ 400.000000] 5.3000 | 11:16:03 AM| 53025 | 5.5530 | 5.2262 | 5.2138
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3288] 9.01 2.467687| 5.2750 | 2:21:34 PM| 5.2750 | 5.5871 | 5.2708 | 5.2588
RTB 1002 |PID1021C027 7.3750]  05Y]  3/3/2021] 3365] 9.22 2.300000] 5.5000 | 3:49:51 PM| 5.5000 | 5.6159 | 5.3085 | 5.2968
FXTN 1053 |PIBD1021D531 6.5000]  05Y] 4/28/2021 3421] 9.37 5.6368 | 5.3359 | 5.3244
RTB 1003 |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3596] 9.85]  226.000000] 54200 | 11:18:54 AM| 54292 | 5.7023 | 5.4217 | 54108
FXTN 1055 * |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3631] 9.95]  203.390000] 54000 | 3:51:14 PM| 5.4269 | 5.7154 | 54388 | 54281
FXTN 1054 |PIBD1022G545 6.3750] 105Y|  1/19/2022] 3687| 10.10]  2,172.000000] 5.4500 | 3:.49:56 PM| 5.4461 | 5.7340 | 5.4523 | 54416
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y]  3/14/2022] 3741 10.25 5.7519 | 5.4653 | 54546
FXTN 2003 |PIBD2022J033 12.7500]  11Y] 10/7/2022] 3958 10.84 5.8241 | 55175 | 55069
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4084 11.19 5.8659 | 5.5478 | 55373
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4182 11.46 5.8985 | 5.5714 | 55609
FXTN 2006 |PIBD2023J068 11.3750]  12Y] 10/23/2023] 4329 11.86 5.9474 | 5.6068 | 55963
FXTN 2007 |PIBD2024F075 12.3750]  13Y|  6/3/2024] 4553] 12.47 6.0218 | 5.6607 | 56503
FXTN 2008 |PIBD2024H086 12.8750]  13Y] _ 8/5/2024] 4616 12.65 6.0427 | 5.6758 | 56655
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4714] 12.92 6.0753 | 5.6994 | 56891
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4868 13.34 6.1265 | 5.7364 | 5.7262
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 5057] 13.85 6.1893 | 5.7819 | 57718
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5097 13.96 6.2026 | 5.7916 | 5.7814
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5148 14.10 6.2196 | 5.8038 | 5.7937
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5422| 14.85 114519000 5.8900 | 3:57:24 PM| 58792 | 6.3106 | 5.8698 | 58598
FXTN20-13 _|PIBD2026L139 8.0000]  15Y]  12/7/2026] 5470 14.99 6.3266 | 5.8813 | 58713
FXTN 2014 |PIBD20271140 8.6250]  16Y]  0/6/2027] 5743] 15.73 6.4173 | 5.9470 | 59371
FXTN20-15 __|PIBD2028L151 9.5000]  17Y|  12/4/2028] 6198 16.98 6.5685 | 6.0565 | 6.0468
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6737 18.46 6.7477 | 6.1862 | 6.1767
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6799] 18.63 6.7683 | 6.2011 | 6.1916
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 6981 19.13 6.8287 | 6.2449 | 6.2355
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7155] 19.60] 2,715.315875 6.2625 | 4:.14:35 PM| 6.2962 | 6.8866 | 6.2867 | 6.2774
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7233 19.82 6.9125 | 6.3055 | 6.2962
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/29/2032] 7654] 20.97 6.8763 | 6.3350 | 6.3269
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8360] 22.90 6.8155 | 6.3845 | 6.3783
FXTN 2507 |PIBD2535l071 8.0000]  24Y| 0/30/2035] 8689 23.81 67.600000] 65500 | 10:20:51 AM| 6.4079 | 6.7872 | 6.4075 | 6.4023
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8766 24.02]  1,060.000000] 6.4250 | 10:29:56 AM| 6.4394 | 6.7806 | 6.4129 | 6.4079
FXTN 2509 * |PIBD25361097 7.6250]  25Y]  0/20/2036] 9054] 24.81]  763.000000] 6.4200 | 2:51:51 PM| 6.4288 | 6.7558 | 6.4331 | 6.4288




