Interpolated Bonds
December 06, 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 6 0.02 41649 | 4.1360 | 4.1346
FXTN 03-18 PIBD0312A182 5.8750 1M 1/8/2012 32| 0.09 24222 | 2.2434 | 2.2343
SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 55| 0.15 2.0872 1.8911 1.7875
FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 76| 0.21 4.030000| 2.1250 11:13:51 AM| 2.1250 1.9466 1.7504 1.5487
FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 140| 0.38 1.6990 1.5000 1.3615
FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 143| 0.39 1.6900 1.4908 1.3605
RTB 05-06 PIID0512H067 7.1250 8M 8/1/2012 238| 0.65 1.000000| 3.0000 11:22:57 AM| 3.0000 1.5896 1.3850 1.3180
FXTN 07-40 PIBD0712H408 11.3750 oM 8/18/2012 255| 0.70 1.6027 1.3971 1.3087
RTB 03-07 PIID03121070 5.2500 10M 9/24/2012 292| 0.80 1.500000] 1.6500 2:31:22 PM| 1.6500 1.6312 1.4236 1.2883
FXTN 10-30 PIBD1012J302 12.1250 11M| 10/17/2012 315 0.86 1.6488 1.4400 1.2756
FXTN 07-41 PIBD0712K413 10.5000 11M|  11/17/2012 346| 0.95 1.7108 1.4894 1.3155
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 395| 1.08 1.8585 1.6029 1.4526
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 397| 1.09 1.8645 1.6075 1.4582
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 452 1.24 0.100000| 2.5000 11:12:40 AM| 2.5000 | 2.0302 1.7349 1.6122
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 462 1.27 2.0603 1.7580 1.6401
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 476| 1.30 2.1025 1.7905 1.6793
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 525| 1.44 2.2502 1.9040 1.8164
FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 570| 1.56 2.3857 | 2.0082 1.9424
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 602| 1.65 2.4822 | 2.0823 | 2.0319
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 672| 1.84 2.6931 2.2444 | 2.2278
FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 696| 1.91 2.7654 | 2.3000 | 2.2950
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 782 2.14 2.9580 | 2.5486 | 2.5436
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 839| 2.30 3.0857 | 2.7133 | 2.7083
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 951 2.61 3.3366 | 3.0370 | 3.0320
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 1022| 2.80 0.800000| 3.6750 3:49:20 PM| 3.7762 | 3.4956 | 3.2422 | 3.2372
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1032 2.83 3.5180 | 3.2711 3.2661
SPTB 10-03 SPTB1014J037 12.2500 3Y| 10/14/2014 1042| 2.85 3.5404 | 3.3000 | 3.2950
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1175| 3.22 4.0004 | 3.6268 | 3.6152
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1253| 3.43 42702 | 3.8184 | 3.8031
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1262| 3.46 4.3013 | 3.8405 | 3.8247
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1322| 3.62 45088 | 3.9880 | 3.9692
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1351 3.70 3.500000| 4.7000 2:59:03 PM| 4.3138 | 4.6091 4.0592 | 4.0390
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1357| 3.72 4.6299 | 4.0740 | 4.0535
FXTN 05-69 PIBD0515K697 4.6250 4Y| 11/25/2015 1449| 3.97 4.9481 4.3000 | 4.2750
FXTN 10-38 PIBD1015L.384 10.1250 4.5Y| 12/15/2015 1469| 4.02 49543 | 4.3228 | 4.2977
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1497 4.10 4.9631 4.3548 | 4.3295
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1512 4.14 49678 | 4.3719 | 4.3465
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1548| 4.24 32.034000( 4.5000 3:18:26 PM| 4.5629 | 4.9790 | 4.4130 | 4.3873
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1575| 4.32 49874 | 4.4438 | 4.4179
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1603| 4.39 49962 | 4.4758 | 4.4497
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1733 4.75 300.000000| 4.6800 3:18:03 PM| 4.6800 | 5.0368 | 4.6242 | 4.5972
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1753] 4.80 5.0431 4.6470 | 4.6199
FXTN 10-43 PIBD1016K436 6.2500 5Y| 11/16/2016 1806| 4.95 5.0596 | 4.7075 | 4.6800
FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1941 5.32 1,707.200000| 4.8000 2:30:24 PM| 4.7963 | 5.1176 | 4.7474 | 4.7249
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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| 1965] 5.38 5.1279 | 4.7544 | 4.7329
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2082] 5.70 0.500000] 5.1500 | 11:50:43 AM| 5.1500 | 5.1782 | 4.7890 | 4.7718
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2086] 5.72 5.1799 | 4.7902 | 4.7731
FXTN 0750 __|PIBD0717J502 53750 6Y| 10/28/2017] 2152] 5.90 5.2083 | 4.8096 | 4.7951
FXTN 10-45 _|PIBD1018A451 5.8750]  6.5Y|  1/31/2018] 2247] 6.16] 12,200.000000] 4.8850 | 3:35:56 PM| 4.8970 | 5.2491 | 4.8377 | 4.8267
FXTN 0751 |PIBDO0718H511 5.0000]  7Y| 8/#8/2018] 2446] 6.70  300.000000] 4.9200 | 10:16:48 AM| 4.9242 | 5.3346 | 4.8964 | 4.8929
FXTN 10-47 * |PIBD1018K478 8.8750  7Y| 11/20/2018] 2540] 6.96 5.3750 | 4.9242 | 4.9242
FXTN 1048 |PIBD1019B485 7.8750]  75Y|  2/19/2019] 2631] 7.21 5.4088 | 4.9786 | 4.9790
FXTN 1050 |PIBD1020B508 7.7500] 85Y| 2/18/2020] 2995] 8.21 5.5438 | 5.1962 | 5.1986
RTB 10-01 PIID1020H015 7.2500  oY| 8/19/2020] 3178] 8.71 1.000000] 6.1250 | 2:09:16 PM| 6.1250 | 56117 | 5.3056 | 5.3089
FXTN 1051 |PIBD10201510 6.1250  OY| 0/16/2020] 3206] 8.78] _ 450.000000] 5.4650 | 10:45:58 AM| 5.4694 | 5.6221 | 5.3223 | 5.3258
FXTN 1052 |PIBD1020L525 5.8750]  95Y| 12/16/2020] 3297] 9.03 48.000000] 55700 | 4:01:07 PM| 55589 | 56568 | 5.3767 | 5.3807
RTB 1002 |PID1021C027 7.3750]  05Y]  3/3/2021] 3374] 9.24 1.000000] 55850 | 2:37:45 PM| 55850 | 5.6844 | 5.4227 | 5.4271
FXTN 1053 |PIBD1021D531 6.5000] 05Y] 4/28/2021] 3430] 9.40 65.000000] 5.6000 | 4:11:30 PM| 56000 | 57052 | 5.4562 | 5.4609
RTB 1003 |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3605] 9.88]  3,950.721000] 5.6000 | 4:05:46 PM| 55852 | 5.7701 | 55608 | 55664
FXTN 1055 * |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3640] 9.97]  470.810000] 5.6200 | 4:12:08 PM| 5.6075 | 5.7831 | 5.5818 | 55876
FXTN 1054 |PIBD1022G545 6.3750] 10.5Y]  1/19/2022] 3696 10.13]  8,031.630000] 5.6050 | 3:18:44 PM| 55995 | 5.8032 | 55971 | 56025
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/14/2022] 3750] 10.27 5.8226 | 5.6118 | 56169
FXTN 2003 |PIBD2022J033 12.7500]  11Y] 10/7/2022] 3967 10.87 5.9007 | 5.6711 | 56747
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4093 11.21 5.9460 | 5.7055 | 5.7082
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4191] 11.48 5.9813 | 5.7322 | 5.7343
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4338 11.88 6.0342 | 5.7724 | 5.7735
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4562 12.50 6.1148 | 58336 | 58332
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4625] 12.67 6.1374 | 58508 | 58500
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4723 12.94 6.1727 | 58775 | 58761
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4877 13.36 6.2281 | 59196 | 59171
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 5066 13.88 6.2061 | 5.9712 | 5.9674
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5106 13.99 6.3104 | 5.9821 | 59781
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5157] 14.13 6.3288 | 5.9961 | 59917
RTB 15-01 PID1526J019 6.2500]  15Y] 10/20/2026] 5431 14.88 83.926400] 58500 | 3:42:49 PM| 50004 | 6.4274 | 6.0709 | 6.0647
FXTN20-13 _|PIBD2026L139 8.0000]  15Y|  12/7/2026] 5479 15.01 6.4446 | 6.0840 | 6.0775
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5752 15.76 6.5428 | 6.1586 | 6.1502
FXTN20-15 __|PIBD2028L151 9.5000]  17Y|  12/4/2028] 6207 17.01 6.7065 | 6.2828 | 6.2714
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6746 18.48 6.9004 | 6.4300 | 6.4150
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6808| 18.65 6.9227 | 6.4470 | 6.4315
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 6990 19.15 6.9882 | 6.4967 | 6.4800
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7164] 19.63] 10,211.177000] 64950 | 4:04:04 PM| 65471 | 7.0508 | 6.5442 | 6.5263
FXTN 2504 * |PIBD2531J042 0.3750]  20Y]  10/5/2031] 7242| 19.84 7.0788 | 6.5655 | 6.5471
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/29/2032] 7663] 20.99 7.0593 | 6.5854 | 6.5679
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8369 22.93 21.534000] 7.0000 | 3:50:31 PM| 7.0000 | 7.0265 | 6.6187 | 6.6028
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8698 23.83 8.000000] 6.7500 | 2:25:53 PM| 6.7998 | 7.0112 | 6.6342 | 6.6191
FXTN 2508 |PIBD2535L086 8.1250]  25Y| 12/16/2035] 8775] 24.04] 1,815.741000] 6.6250 | 4:07:51 PM| 6.6333 | 7.0076 | 6.6378 | 6.6229
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 0063] 24.83]  183.380000] 6.6000 | 3:38:32 PM| 6.6746 | 6.9942 | 6.6514 | 6.6371




