Interpolated Bonds

January 18, 2012

nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
SPTB 10-02__|SPTB1012A021 140000 <iM| _1/31/2012] 12| 0.03 3.6408 | 3.5750 | 35750
FXTN 0565 |PIBD0512B658 57500 M| 2/21/2012] 33| 0.09 2.0004 | 1.8091 | 1.8091
FXTN 1020 |PIBD1012D29f 13.0000]  3M| 4/25/2012] 97| o0.27 1.7274 | 1.3801 | 1.3801
FXTN 07-39 __|PIBD0712D395 11.5000  4M| _4/28/2012] 00| o0.27 1.7442 | 1.4023 | 1.4023
RTB 0506 |PID0512H067 7.1250]  7M| _ &/1/2012] 195] 0.53 2.1708 | 1.9615 | 1.9601
FXTN 07-40___|PIBD0712H408 11.3750]  7M| 8/®&/2012] 212] 0.58 2.1799 | 1.9709 | 1.9683
RTB03-07 _|PIID03121070 52500  8M| 9/24/2012] 249] 0.68 0.600000 2.7750 | 3:59:22 PM| 2.7750 | 2.1996 | 1.9912 | 1.9861
FXTN 10-30___|PIBD1012J302 12.1250]  oM| 10/7/2012] 272] 0.75 2.2118 | 2.0038 | 1.9971
FXTN 07-41 __|PIBDO712K413 10.5000] 10M| 11/17/2012]  303] 0.83 2.2283 | 2.0209 | 20120
FXTN 07-42___|PIBDO713A421 9.0000] 1Y  1/5/2013] 352 0.96 2.2544 | 2.0478 | 2.0356
FXTN 0319 _ |PIBD0313A199 52500 1]  1/7/2013] 354 0.97 2.2555 | 2.0489 | 2.0365
FXTN 07-43 __|PIBD0713C438 8.7500] 15Y]  3/32013] 409] 1.12 2.3635 | 2.1035 | 2.0843
FXTN 0566 |PIBD0513C664 6.6250 15Y] 3/3/2013] _419] 1.15 2.3836 | 2.1136 | 2.0932
FXTN 10-31 __|PIBD1013C316 12.7500] 15Y] 3/27/2013] _ 433] 1.19 2.4119 | 21278 | 2.1056
FXTN 10-32___|PIBD1013E320 11.7500] 15Y] 5/5/2013]  482] 1.32 2.5108 | 21773 | 2.1489
FXTN 07-44 __|PIBDO713F446 9.6250] 15Y] 6/29/2013] b27| 1.44 2.6016 | 22027 | 2.1886
RTB 0507 |PID0513G075 9.0000  2Y] 7/31/2013] _559] 1.53 2.6661 | 2.2551 | 22169
FXTN 10-33 __|PIBD1013J337 11.0000]  2Y] 10/9/2013] 629] 1.72 2.8073 | 2.3258 | 22788
FXTN 07-45 * |PIBDO0713K457 71250 Y] 11/2/2013] 53] 1.79 2.8558 | 2.3500 | 2.3000
FXTN 0567 |PIBD0514A673 6.2500] 25Y| 1/27/2014] _ 739] 2.02 3.1043 | 2.6545 | 26095
FXTN 10-34 __|PIBD1014C341 12.3750] 25Y| 3/25/2014] _ 796] 2.18 3.2691 | 2.8563 | 28146
FXTN 10-35 __|PIBD1014G356 12.7500] 25Y] 7/15/2014] _ 908] 2.49 3.5028 | 3.2528 | 3.2176
RTB 0508 |PIID0514080 6.2500]  3Y| 0/24/2014] 9o79] 2.68 20.000000] 35000 | 10:39:20 AM| 3.5000 | 3.7980 | 3.5042 | 3.4730
FXTN 07-46 __|PIBD0714J466 6.5000  3Y| 10/4/2014] _989] 2.71 3.8269 | 3.5396 | 3.5090
SPTB 10-03 * [SPTB1014J037 12.2500]  3Y| 10/14/2014] _ 999] 2.74 3.8558 | 3.5750 | 3.5450
FXTN 10-36 __|PIBD1015B367 12.3750]  35Y|  2/24/2015] 1132] 3.10 4.1464 | 3.8162 | 3.7949
FXTN 0568 |PIBDO515E685 6.3750]  35Y| 53/2015] 1210] 3.32 60.000000] 4.0250 | 11:51:39 AM| 4.0250 | 4.3168 | 3.9576 | 3.9415
FXTN 07-47 __|PIBDO715E477 8.3750]  35Y| 522/2015] 1219] 3.34 50.000000] 4.2250 | 2:46:53 PM| 4.2250 | 4.3365 | 3.0739 | 3.9584
FXTN 0420 |PIBD0415G203 4.8750]  4Y] 7/21/2015] 1279] 3.50 4.4676 | 4.0827 | 4.0712
RTB05-09  |PID0515H097 5.8750]  4Y] 8/19/2015] 1308] 3.58 4.5310 | 4.1353 | 4.1256
FXTN 10-37 ___|PIBD1015H370 11.8750]  4Y|  8/25/2015] 1314] 3.60 4.5441 | 4.1462 | 4.1369
FXTN 0569 |PIBD0515K697 4.6250]  4Y| 11/25/2015] 1406] 3.85 90.000000] 44000 | 2:11:30 PM| 4.4000 | 4.7451 | 4.3130 | 4.3098
FXTN 10-38__|PIBD1015L384 10.1250]  4Y| 12/15/2015] 1426] 3.91 4.7888 | 4.3492 | 4.3474
FXTN 10-39 _* |PIBD1016A393 9.2500]  4Y|  1/12/2016] 1454] 3.98 4.8500 | 4.4000 | 4.4000
FXTN 07-48 __|PIBD0716A488 7.0000]  45Y] 1/27/2016] 1469] 4.02 2.850000] 4.5000 | 11:55:20 AM| 4.5000 | 4.8611 | 4.4061 | 4.4041
RTB05-10 _ |PID0516C107 6.0000] 45Y]  3/3/2016] 1505] 4.12 6.028000] 4.5000 | 3:39:52 PM| 4.6113 | 4.8878 | 4.4206 | 4.4140
FXTN 10-40___|PIBD1016C407 7.5000]  45Y]  3/30/2016] 1532] 4.20 4.9078 | 4.4316 | 4.4215
FXTN 10-41 __|PIBD1016D416 7.0000]  45Y]  4/27/2016] 1560] 4.27 4.9285 | 4.4429 | 4.4292
FXTN 1042 |PIBD10161420 9.1250]  5Y]  9/4/2016] 1690] 4.63 5.0248 | 4.4955 | 4.4649
RTB 07-01 PID07161018 7.0000 Y| o/24/2016] 1710] 4.68 5.0396 | 4.5036 | 4.4704
FXTN 1043 * |PIBD1016K436 6.2500]  5Y| 11/16/2016] 1763] 4.83 5.0788 | 4.5250 | 4.4850
FXTN 07-49 __|PIBD0717C493 7.0000  55Y] 3/31/2017| 1898] 5.20 5.1241 | 4.5710 | 45337
FXTN20-01 __|PIBD2017D011 14.3750]  55Y] 4/24/2017| 1922] 5.27 5.1322 | 4.5792 | 4.5424
RTB07-02__ |PID0717H026 6.6250  6Y| 8/19/2017] 2039] 5.59 5.1714 | 4.6190 | 4.5846
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FXTN 10-44 __|PIBD1017H447 7.7500]  6Y| 8/23/2017] 2043] 5.60 5.1727 | 4.6204 | 45861
FXTN 0750 __|PIBD0717J502 53750 6Y| 10/28/2017] 2109] 5.78 5.1949 | 4.6428 | 4.6099
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2204] 6.04 5.2267 | 4.6752 | 4.6442
FXTN 0751 |PIBDO0718H511 50000  7Y| 8/#/2018] 2403] 6.58 5.2035 | 4.7430 | 4.7161
FXTN 10-47 * |PIBD1018K478 8.8750]  7Y| 11/20/2018] 2497] 6.84 5.3250 | 4.7750 | 4.7500
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2588] 7.09 5.3300 | 4.8066 | 4.7831
FXTN 1050 |PIBD1020B508 7.7500]  85Y| 2/18/2020] 2952] 8.09] _ 100.300000] 5.1000 | 12:08:57 PM| 5.1100 | 5.3500 | 4.9332 | 4.9155
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3135] 8.59 5.3600 | 4.9968 | 4.9820
FXTN 1051 |PIBD10201510 6.1250  OY| 0/16/2020] 3163] 8.67]  548.000000] 5.1350 | 3:13:01 PM| 5.1002 | 5.3616 | 5.0065 | 4.9922
FXTN 1052 |PIBD1020L525 5.8750] Y| 12/16/2020] 3254] 8.92]  214.000000] 5.1500 | 11:53:49 AM| 5.1239 | 5.3666 | 5.0381 | 5.0253
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3331] 9.13]  150.000000] 5.1350 | 12:06:10 PM| 5.1317 | 5.3708 | 5.0649 | 50533
FXTN 1053 |PIBD1021D531 6.5000] 05Y| 4/28/2021] 3387] 9.28 5.3739 | 5.0844 | 50736
RTB 1003 |PIiD1021J039 5.7500]  10Y] 10/20/2021] 3562] 9.76 10.000000] 5.1500 | ©:05:48 AM| 5.1500 | 5.3835 | 5.1452 | 5.1373
FXTN 1055 |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3597] 9.85]  2,004.940000] 5.1600 | 4:01:25 PM| 5.1733 | 5.3854 | 5.1574 | 5.1500
FXTN 1054 * |PIBD1022G545 6.3750]  10Y|  1/19/2022] 3653] 10.01]  2,260.000000] 5.1625 | 4:07:03PM| 5.1679 | 5.3885 | 5.1768 | 5.1704
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/4/2022] 3707 10.16 5.4087 | 5.1892 | 5.1829
FXTN 2003 |PIBD2022J033 12.7500] 11| 10/7/2022] 3924] 10.75 5.4899 | 5.2389 | 5.2330
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4050 11.10 5.5370 | 5.2678 | 5.2622
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4148 11.36 5.5737 | 5.2903 | 5.2848
FXTN 2006 |PIBD2023J068 11.3750]  12Y] 10/23/2023] 4295 11.77 5.6287 | 5.3240 | 53188
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4519 12.38 5.7125 | 5.3753 | 53706
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4582 12.55 5.7361 | 5.3898 | 5.3852
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4680 12.82 5.7728 | 5.4123 | 54079
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4834] 13.24 5.8304 | 5.4476 | 54435
FXTN20-11 __|PIBD2025J116 12.1250]  14Y| 10/20/2025] 5023 13.76 5.9011 | 54909 | 54872
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5063 13.87 5.9161 | 55001 | 54964
FXTN20-12 __|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5114] 14.01 5.9352 | 55117 | 55082
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5388] 14.76]  201.300000] 5.6250 | 4:08:46 PM| 56261 | 6.0377 | 55746 | 55716
FXTN20-13 _|PIBD2026L139 8.0000]  15Y]  12/7/2026] 5436 14.89 6.0557 | 5.5856 | 55827
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5709 15.64 6.1578 | 5.6482 | 56458
FXTN20-15 _ |PIBD2028L151 9.5000]  17Y|  12/4/2028] 6164] 16.89 6.3281 | 5.7525 | 5.7511
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6703 18.36 6.5298 | 5.8760 | 58757
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6765 18.53 6.5530 | 5.8902 | 5.8900
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 6947 19.03 6.6211 | 59320 | 59321
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y] 7/19/2031] 7121] 19.51] 5,405.000000] 59900 | 4.01:37 PM| 59903 | 6.6862 | 5.9718 | 59724
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7199 19.72 2.400000] 6.2000 | 3:23:08 PM| 6.2000 | 6.7154 | 59897 | 5.9904
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/29/2032] 7620 20.88 6.639 | 6.0372 | 6.0348
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8326 22.81 6.5126 | 6.1168 | 6.1093
FXTN 2507 |PIBD2535l071 8.0000]  24Y|  0/30/2035] 8655] 23.71 10.000000] 6.2000 | 12:07:55 PM| 6.2000 | 6.4534 | 6.1539 | 6.1440
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8732 23.92 78.225000] 6.1750 | 3:50:46 PM| 6.1420 | 6.4395 | 6.1625 | 6.1521
FXTN 2509 * |PIBD25361097 7.6250  25Y]  9/20/2036] 9020 24.71 19.650000] 6.1400 | 2:16:23 PM| 6.1506 | 6.3877 | 6.1950 | 6.1825




