Interpolated Bonds
December 05, 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
FXTN 04-19 PIBD0411L191 5.8750 <IM| 12/13/2011 7] 0.02 41182 | 4.0800 | 4.0757
FXTN 03-18 PIBD0312A182 5.8750 1M 1/8/2012 33| 0.09 2.4640 | 2.2600 | 2.2371
SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 56| 0.15 2.1662 1.9029 1.8498
FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 771 0.21 71.000000( 2.0000 11:37:18 AM| 2.0000 | 2.0540 1.7484 1.6658
FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 141 0.39 1.8206 1.5440 1.4422
FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 144 0.39 1.8112 1.5382 1.4366
RTB 05-06 PIID0512H067 7.1250 8M 8/1/2012 239| 0.65 1.7010 1.4850 1.3850
FXTN 07-40 PIBD0712H408 11.3750 oM 8/18/2012 256| 0.70 1.7126 1.4971 1.3971
RTB 03-07 PIID03121070 5.2500 10M 9/24/2012 293| 0.80 1.700000] 2.7500 3:48:54 PM| 2.2333 1.7380 1.5236 1.4236
FXTN 10-30 PIBD1012J302 12.1250 11M| 10/17/2012 316| 0.87 1.7538 1.5400 1.4400
FXTN 07-41 PIBD0712K413 10.5000 1Y 11/17/2012 347 0.95 1.8066 1.6212 1.5028
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 396| 1.08 1.9308 1.8266 1.6550
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 398| 1.09 20.000000( 1.6950 3:59:43 PM| 1.6975 1.9359 1.8350 1.6612
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 453 1.24 1.000000] 3.4990 11:38:28 AM| 3.4990 | 2.0754 | 2.0655 1.8321
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 463| 1.27 2.1008 | 2.1074 1.8632
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 477 1.31 1.731000| 3.0000 11:11:51 AM| 3.0000 | 2.1363 | 2.1660 1.9067
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 526| 1.44 7.100000| 2.3000 9:50:16 AM| 2.3000 | 2.2605 | 2.3714 | 2.0589
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 571 1.56 2.3747 | 2.5600 | 2.1987
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 603| 1.65 132.073381| 2.2000 4:05:15 PM| 2.3794 | 2.4558 | 2.6941 2.2981
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 673| 1.84 2.6334 | 2.9874 | 2.5156
FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 697| 1.91 29.000000( 3.5500 9:52:09 AM| 3.5500 | 2.6942 | 3.0880 | 2.5901
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 783 2.15 81.400000( 3.2500 3:49:38 PM| 3.0962 | 2.9194 | 3.1531 2.8239
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 840| 2.30 3.0686 | 3.1963 | 2.9789
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 952| 2.61 3.3618 | 3.2811 3.2833
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 1023| 2.80 203.246000| 3.4500 3:58:54 PM| 3.5307 | 3.5476 | 3.3349 | 3.4763
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1033| 2.83 3.5738 | 3.3424 | 3.5035
SPTB 10-03 SPTB1014J037 12.2500 3Y| 10/14/2014 1043| 2.86 3.6000 | 3.3500 | 3.5307
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1176| 3.22 4.0336 | 3.6768 | 3.7821
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1254| 3.44 42879 | 3.8684 | 3.9295
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1263| 3.46 4.3173 | 3.8905 | 3.9465
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1323| 3.62 45129 | 4.0380 | 4.0600
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1352| 3.70 2.075000| 5.1500 10:03:30 AM| 5.1500 | 4.6074 | 4.1092 | 4.1148
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1358| 3.72 4.6270 | 4.1240 | 4.1261
FXTN 05-69 PIBD0515K697 4.6250 4Y| 11/25/2015 1450 3.97 49269 | 4.3500 | 4.3000
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1470| 4.03 49429 | 4.3702 | 4.3219
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1498| 4.10 49652 | 4.3984 | 4.3524
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1513| 4.15 31.352114| 4.5500 3:57:05 PM| 4.5870 | 4.9771 44135 | 4.3688
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1549 4.24 51.971204| 4.6000 2:37:37 PM| 4.8030 | 5.0059 | 4.4498 | 4.4082
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1576| 4.32 5.0274 | 4.4771 4.4377
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1604| 4.39 5.0497 | 4.5053 | 4.4682
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1734 4.75 1,422.450000| 4.6875 3:34:00 PM| 4.6900 | 5.1533 | 4.6364 | 4.6103
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1754| 4.81 5.1693 | 4.6566 | 4.6321
FXTN 10-43 PIBD1016K436 6.2500 5Y| 11/16/2016 1807| 4.95 5.2115 | 4.7100 | 4.6900
FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1942| 5.32 5.2349 | 4.7631 4.7792
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nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 20-01 __|PIBD2017D011 14.3750]  55Y| 4/24/2017| 1966] 5.39 5.2390 | 4.7725 | 4.7951
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2083] 5.71 3.260000| 4.9450 | 3:47:43 PM| 4.9450 | 5.2593 | 4.8185 | 4.8724
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2087] 5.72 5.2600 | 4.8201 | 4.8750
FXTN 0750 __|PIBD0717J502 53750 6Y| 10/28/2017] 2153] 5.90 5.2714 | 4.8460 | 4.9186
FXTN 10-45 _|PIBD1018A451 5.8750]  6.5Y|  1/31/2018] 2248] 6.16]  1,250.000000] 4.9250 | 4:13:34 PM| 49130 | 5.2878 | 4.8833 | 4.9814
FXTN 0751 |PIBDO0718H511 50000 7Y| 8/#/2018] 2447] 6.70 5.3222 | 4.9616 | 5.1129
FXTN 10-47 * |PIBD1018K478 8.8750]  7Y| 11/20/2018] 2541] 6.96]  250.000000] 5.1750 | 12:02:01 PM| 5.1750 | 5.3385 | 4.9985 | 5.1750
FXTN 1048 |PIBD1019B485 7.8750]  75Y|  2/19/2019] 2632] 7.21 5.3792 | 5.0520 | 5.2137
FXTN 1050 |PIBD1020B508 7.7500] 85Y|  2/18/2020] 2996] 8.21 5.5419 | 5.2659 | 5.3683
RTB 10-01 PIID1020H015 7.2500  9oY| 8/19/2020] 3179] 8.71 5.6238 | 5.3735 | 54460
FXTN 1051 |PIBD10201510 6.1250]  9ov] 0/16/2020] 3207] 8.79 7.942000] 5.4500 | 11:03:41 AM| 5.4500 | 5.6363 | 5.3899 | 5.4579
FXTN 1052 |PIBD1020L525 5.8750]  0.5Y| 12/16/2020] 3298] 9.04 5.517000] 5.6250 | 12:00:27 PM| 5.6069 | 5.6770 | 54434 | 5.4965
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3375] 9.25]  130.605000] 5.8500 | 3:.41:48 PM| 5.6355 | 5.7114 | 54887 | 55202
FXTN 1053 |PIBD1021D531 6.5000]  05Y] 4/28/2021] 3431] 9.40 26.703000] 55000 | 2:17:24 PM| 55374 | 57365 | 55216 | 5.5530
RTB 1003 |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3606] 9.88] 1,150.200000] 5.7000 | 3:34:55 PM| 5.6450 | 5.8147 | 5.6244 | 56274
FXTN 1055 * |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3641] 9.98 71.900000] 55500 | 3:03:03 PM| 55976 | 58304 | 5.6450 | 5.6422
FXTN 1054 |PIBD1022G545 6.3750] 105Y]  1/19/2022] 3697] 10.13  995.852000] 5.6500 | 4:03:04 PM| 5.6495 | 5.8518 | 5.6606 | 56578
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/4/2022] 3751] 10.28 5.8724 | 5.6756 | 56729
FXTN 2003 |PIBD2022J033 12.7500]  11Y] 10/7/2022] 3968 10.87 5.9552 | 5.7359 | 5.7333
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4094 11.22 6.0034 | 5.7710 | 5.7685
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4192 11.48 6.0408 | 5.7982 | 5.7958
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4339 11.89 6.0069 | 5.8391 | 58367
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4563 12.50 6.1824 | 5.9013 | 58992
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4626 12.67 6.2065 | 5.9189 | 59167
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4724 12.94 6.2439 | 5.9461 | 59440
FXTN20-10 __ |PIBD2025D103 12.1250]  14Y|  4/14/2025] 4878 13.36 6.3027 | 5.9889 | 59870
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 5067| 13.88 6.3749 | 6.0415 | 6.0396
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5107 13.99 6.3902 | 6.0526 | 6.0508
FXTN20-12___|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5158 14.13 6.4096 | 6.0668 | 6.0650
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5432 14.88 23.645000] 6.0500 | 2:27:38 PM| 509163 | 65143 | 6.1430 | 6.1414
FXTN20-13 _|PIBD2026L139 8.0000]  16Y|  12/7/2026] 5480 15.01 6.5326 | 6.1563 | 6.1547
FXTN 2014 |PIBD2027140 8.6250]  16Y]  9/6/2027] 5753 15.76 6.6368 | 6.2322 | 6.2308
FXTN20-15 __|PIBD2028L151 9.5000]  17Y|  12/4/2028] 6208 17.01 6.8106 | 6.3587 | 6.3576
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6747 18.48 7.0164 | 6.5086 | 6.5078
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6809] 18.65 7.0401 | 6.5258 | 6.5251
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 6991 19.15 7.1095 | 6.5764 | 6.5758
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7165| 19.63] 3,838.651183] 6.6425 | 4:04:38 PM| 6.6461 | 7.1760 | 6.6248 | 6.6243
FXTN 2504 * |PIBD2531J042 0.3750]  20Y]  10/5/2031] 7243 19.84 7.2058 | 6.6465 | 6.6461
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/29/2032] 7664] 21.00 7.1742 | 6.6878 | 6.6673
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8370] 22.93 7.1213 | 6.7570 | 6.7030
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8699 23.83 3.917000] 6.8500 | 3:5157 PM| 6.8500 | 7.0966 | 6.7892 | 6.7196
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8776] 24.04]  115.358000] 6.6700 | 4:08:56 PM| 6.6852 | 7.0908 | 6.7968 | 6.7235
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 0064] 24.83]  128.030000] 6.7900 | 2:28:30 PM| 6.7856 | 7.0692 | 6.8250 | 6.7380




