Interpolated Bonds

January 02, 2012

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 03-18 PIBD0312A182 5.8750 <M 1/8/2012 5[ 0.01 42378 | 4.2143 | 4.2000
SPTB 10-02 SPTB1012A021 14.0000 <M 1/31/2012 28| 0.08 2.7302 | 2.5714 | 2.4750
FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 49 0.13 430.000000{ 1.2500 8:47:50 AM| 1.2500 | 2.0592 1.8549 1.7531
FXTN 10-29 PIBD1012D291 13.0000 4M 4/25/2012 113| 0.31 1.6140 1.4125 1.3875
FXTN 07-39 PIBD0712D395 11.5000 4M 4/28/2012 116/ 0.32 1.6196 1.4179 1.3929
RTB 05-06 PIID0512H067 7.1250 7M 8/1/2012 211 0.58 0.700000| 2.0000 2:55:54 PM| 2.7134 1.7997 1.5922 1.5250
FXTN 07-40 PIBD0712H408 11.3750 8M 8/18/2012 228| 0.62 1.8322 1.6263 1.5250
RTB 03-07 PIID03121070 5.2500 oM 9/24/2012 265| 0.73 1.000000] 2.3000 10:10:28 AM| 2.3000 1.9028 1.7007 1.5250
FXTN 10-30 PIBD1012J302 12.1250 10M| 10/17/2012 288| 0.79 1.9467 1.7469 1.5250
FXTN 07-41 PIBD0712K413 10.5000 11M|  11/17/2012 319| 0.87 1.9997 1.7958 1.5549
FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 368| 1.01 2.0753 1.8559 1.6410
FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 370| 1.01 2.0784 1.8584 1.6445
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 425 1.16 151.706361| 2.0250 11:54:48 AM| 2.0250 | 2.1633 1.9258 1.7412
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 435 1.19 51.000000( 2.0500 10:59:17 AM| 2.0500 | 2.1788 1.9381 1.7587
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 449| 1.23 2.2004 1.9552 1.7834
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 498| 1.36 2.2760 | 2.0153 1.8695
FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 543| 1.49 2.3455 | 2.0705 1.9486
RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 575| 1.58 2.3949 | 2.1097 | 2.0048
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 645| 1.77 2.5030 | 2.1956 | 2.1278
FXTN 07-45 * |PIBD0713K457 7.1250 2Y 11/2/2013 669| 1.83 2.5400 | 2.2250 | 2.1700
FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 755| 2.07 0.900000| 3.2250 2:49:35 PM| 3.2250 | 2.7815 | 2.4736 | 2.4186
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 812| 2.22 2.9415 | 2.6383 | 2.5833
FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 924| 2.53 3.2560 | 2.9620 | 2.9070
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 995| 2.73 3.4554 | 3.1672 | 3.1122
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1005| 2.75 3.4835 | 3.1961 3.1411
SPTB 10-03 * [SPTB1014J037 12.2500 3Y| 10/14/2014 1015 2.78 3.5115 | 3.2250 | 3.1700
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1148| 3.15 3.9272 | 3.5365 | 3.4861
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1226| 3.36 4.1709 | 3.7191 3.6716
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1235| 3.38 4.1991 3.7402 | 3.6930
FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1295| 3.55 4.3866 | 3.8807 | 3.8356
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1324| 3.63 9.300000| 4.3000 3:12:57 PM| 4.6654 | 4.4772 | 3.9487 | 3.9045
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1330| 3.64 44959 | 3.9627 | 3.9188
FXTN 05-69 PIBD0515K697 4.6250 4Y| 11/25/2015 1422| 3.90 47835 | 4.1782 | 4.1375
FXTN 10-38 * |PIBD1015L384 10.1250 4Y| 12/15/2015 1442| 3.95 4.8460 | 4.2250 | 4.1850
FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1470| 4.03 48754 | 4.2562 | 4.2103
FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1485| 4.07 4.8911 42728 | 4.2238
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1521 417 1.000000| 4.7500 3:46:52 PM| 4.7500 | 4.9290 | 4.3129 | 4.2563
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1548| 4.24 49573 | 4.3430 | 4.2807
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1576| 4.32 49867 | 4.3741 4.3060
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1706| 4.67 272.060000| 4.3000 4:14:16 PM| 4.4892 | 5.1233 | 4.5188 | 4.4233
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1726| 4.73 5.1443 | 4.5410 | 4.4414
FXTN 10-43 * |PIBD1016K436 6.2500 5Y| 11/16/2016 1779 4.87 5.2000 | 4.6000 | 4.4892
FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1914| 5.24 5.2209 | 4.6368 | 4.5308
FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1938| 5.31 5.2246 | 4.6433 | 4.5381
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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| 2055] 5.63]  569.000000] 4.7000 | 3:21:01 PM| 4.7018 | 5.2427 | 4.6752 | 45741
FXTN 10-44 __|PIBD1017H447 7.7500  6Y| 8/23/2017] 2059] 5.64 5.2433 | 4.6763 | 4.5754
FXTN 0750 __|PIBD0717J502 53750 6Y| 10/28/2017| 2125] 5.82 10.000000| 4.8500 | 11:33:23 AM| 4.8500 | 5.2535 | 4.6943 | 4.5957
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2220] 6.08]  1,550.000000] 4.7000 | 3:59:18 PM| 4.7006 | 5.2682 | 4.7202 | 4.6249
FXTN 0751 |PIBDO0718H511 5.0000]  7Y| 8/#8/2018] 2419] 6.63] _ 150.000000] 4.7100 | 3:49:52 PM| 4.7150 | 5.2989 | 4.7744 | 4.6861
FXTN 10-47 * |PIBD1018K478 8.8750  7Y| 11/20/2018] 2513] 6.88 5.3135 | 4.8000 | 4.7150
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2604] 7.13 5.3287 | 4.8410 | 4.7519
FXTN 1050 |PIBD1020B508 7.7500] 85Y] 2/18/2020] 2968] 8.13 10.000000] 5.2750 | 11:32:30 AM| 5.2750 | 5.3898 | 5.0048 | 4.8993
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3151] 8.63 5.4204 | 5.0871 | 4.9734
FXTN 1051 |PIBD10201510 6.1250  oY| 9/16/2020] 3179] 8.71 5.4251 | 5.0097 | 4.9848
FXTN 1052 |PIBD1020L525 58750 Y| 12/16/2020] 3270] 8.96 5.942000] 5.2500 | 2:38:01 PM| 5.2500 | 54404 | 5.1407 | 5.0216
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3347] 9.17|  800.005000] 5.3000 | 10:52:12 AM| 5.1500 | 5.4533 | 5.1753 | 5.0528
FXTN 1053 |PIBD1021D531 6.5000]  05Y| 4/28/2021] 3403] 9.32]  950.000000] 5.1250 | 8:48:3% AM| 5.1250 | 5.4627 | 5.2005 | 5.0755
RTB 1003 |PIiD1021J039 5.7500]  10Y] 10/20/2021] 3578] 9.80 51.000000] 5.1650 | 3:43:01 PM| 5.1671 | 54920 | 5.2793 | 5.1464
FXTN 1055 * |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3613] 9.90 10.640000] 5.0500 | 3:23:25 PM| 5.1292 | 54979 | 5.2950 | 5.1606
FXTN 1054 |PIBD1022G545 6.3750] 10.5Y]  1/19/2022] 3669 10.05 5.5165 | 5.3088 | 5.1769
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/14/2022] 3723 10.20 5.5345 | 5.3220 | 5.1926
FXTN 2003 |PIBD2022J033 12.7500]  11Y] 10/7/2022] 3940 10.79 5.6067 | 5.3753 | 5.2557
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4066| 11.14 5.6486 | 5.4063 | 5.2924
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4164] 11.41 5.6812 | 54304 | 5.3209
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4311] 11.81 5.7301 | 5.4665 | 5.3636
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4535 12.42 5.8046 | 5.5215 | 54288
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4598 12.60 5.8256 | 5.5370 | 54471
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4696| 12.87 5.8582 | 5.5611 | 54756
FXTN20-10 __ |PIBD2025D103 12.1250]  14Y|  4/14/2025] 4850 13.29 5.9094 | 55989 | 55204
FXTN20-11 __|PIBD2025J116 12.1250] 14| 10/20/2025] 5039] 13.81 5.9723 | 5.6453 | 55754
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5079 13.92 5.9856 | 5.6551 | 55871
FXTN20-12___|PIBD2026A122 10.2500]  15Y]  1/19/2026] 5130] 14.05 6.0026 | 5.6677 | 56019
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5404] 14.81 62.643000] 56850 | 3:19:51 PM| 56938 | 6.0937 | 5.7350 | 5.6816
FXTN20-13 _|PIBD2026L139 8.0000]  15Y]  12/7/2026] 5452 14.94 6.1097 | 5.7468 | 56956
FXTN 2014 |PIBD2027140 8.6250]  16Y]  9/6/2027] 5725] 15.68 6.2005 | 5.8138 | 5.7750
FXTN20-15 __|PIBD2028L151 9.5000]  17Y| 12/4/2028] 6180 16.93 6.3519 | 5.9256 | 59074
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6719] 18.41 6.5312 | 6.0580 | 6.0642
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6781 18.58 6.5518 | 6.0733 | 6.0822
FXTN 2503 |PIBD2531A032 11.2500]  20Y]  1/26/2031] 6963 19.08 6.6123 | 6.1180 | 6.1351
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y| 7/19/2031] 7137] 19.55] 3,046.574000] 6.2500 | 4:14:35 PM| 6.2084 | 6.6702 | 6.1607 | 6.1858
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7215] 19.77 6.6962 | 6.1799 | 6.2084
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/29/2032] 7636 20.92 6.6739 | 6.2192 | 6.2418
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8342 22.85 6.6366 | 6.2852 | 6.2978
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 09/30/2035] 8671 23.76 6.6193 | 6.3159 | 6.3239
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8748] 23.97]  823.732200] 6.4950 | 3.48:43 PM| 6.2871 | 6.6152 | 6.3231 | 6.3301
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 9036] 24.76]  153.000000] 6.3500 | 12:15:04 PM| 6.3529 | 6.6000 | 6.3500 | 6.3529




