Interpolated Bonds

January 27, 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
SPTB 10-02 SPTB1012A021 14.0000 <M 1/31/2012 1 4.2500 | 4.2500 | 4.2500
FXTN 05-65 PIBD0512B658 5.7500 <M 2/21/2012 22| 0.06 600.100000| 1.5500 2:08:02 PM| 1.7000 | 2.9788 | 2.8646 | 2.8646
FXTN 10-29 PIBD1012D291 13.0000 3M 4/25/2012 86| 0.24 2.1596 1.9625 1.6553
FXTN 07-39 PIBD0712D395 11.5000 3M 4/28/2012 89| 0.24 2.1651 1.9679 1.6418
RTB 05-06 PIID0512H067 7.1250 6M 8/1/2012 184 0.50 1,624.000000| 1.8350 11:47:21 AM| 1.8447 | 2.4145 | 2.2443 1.8286
FXTN 07-40 PIBD0712H408 11.3750 7M 8/18/2012 201 0.55 2.4325 | 2.2624 1.8668
RTB 03-07 PIID03121070 5.2500 8M 9/24/2012 238| 0.65 2.000000| 2.7000 3:35:48 PM| 2.7000 | 2.4304 | 2.2528 1.9499
FXTN 10-30 PIBD1012J302 12.1250 OM| 10/17/2012 261 0.72 2.4291 2.2468 | 2.0015
FXTN 07-41 PIBD0712K413 10.5000 10M| 11/17/2012 292| 0.80 2.4273 | 2.2388 | 2.0711
FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 341 0.93 2.4245 | 2.2260 | 2.1810
FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 343| 0.94 2.4243 | 2.2255 | 2.1855
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 398| 1.09 2.5260 | 2.2769 | 2.2398
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 408| 1.12 2.5452 | 2.2867 | 2.2492
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 422 1.16 2.5721 2.3004 | 2.2624
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 471 1.29 2.6662 | 2.3484 | 2.3084
FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 516| 1.41 2.7526 | 2.3924 | 2.3507
RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 548| 1.50 24.000000( 2.2500 11:16:49 AM| 2.6093 | 2.8140 | 2.4238 | 2.3808
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 618| 1.69 2.9484 | 2.4923 | 2.4466
FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 642| 1.76 6.750000| 2.6700 10:44:02 AM| 2.6700 | 2.9945 | 2.5158 | 2.4692
FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 728| 1.99 32.300000( 2.8700 11:32:44 AM| 2.8615 | 3.1596 | 2.6000 | 2.5500
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 785| 2.15 3.3114 | 2.8006 | 2.7583
FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 897| 2.46 3.6096 | 3.1948 | 3.1675
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 968| 2.65 10.550000| 4.2000 3:55:53 PM| 4.1685 | 3.7987 | 3.4446 | 3.4269
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 978| 2.68 3.8253 | 3.4798 | 3.4635
SPTB 10-03 SPTB1014J037 12.2500 3Y| 10/14/2014 988| 2.71 3.8519 | 3.5150 | 3.5000
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1121 3.07 4.0647 | 3.7315 | 3.7156
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1199| 3.28 41895 | 3.8585 | 3.8420
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1208| 3.31 42039 | 3.8732 | 3.8566
FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1268| 3.47 42999 | 3.9708 | 3.9538
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1297| 3.55 40.637000( 4.2500 4:14:11 PM| 4.2877 | 4.3463 | 4.0181 4.0008
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1303| 3.57 4.3559 | 4.0278 | 4.0105
FXTN 05-69 PIBD0515K697 4.6250 4Y| 11/25/2015 1395| 3.82 4.5031 41776 | 4.1597
FXTN 10-38 PIBD1015L.384 10.1250 4Y| 12/15/2015 1415| 3.88 4.5351 42102 | 4.1921
FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1443| 3.95 45798 | 4.2558 | 4.2374
FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1458| 3.99 164.899838| 4.3000 3:36:36 PM| 4.2554 | 4.6038 | 4.2802 | 4.2618
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1494| 4.09 241.888000| 4.2750 3:55:58 PM| 4.3749 | 4.6608 | 4.2802 | 4.2649
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1521 417 47036 | 4.2801 4.2673
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1549 4.24 1.000000] 4.3000 2:56:25 PM| 4.3000 | 4.7479 | 4.2801 4.2698
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1679 4.60 100.735000( 4.3000 2:18:59 PM| 4.2801 49537 | 4.2800 | 4.2812
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1699| 4.65 13.600000| 4.3500 4:14:48 PM| 4.3434 | 4.9853 | 4.2800 | 4.2830
FXTN 10-43 PIBD1016K436 6.2500 5Y| 11/16/2016 1752] 4.80 5.0692 | 4.2800 | 4.2877
FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1887| 5.17 50.000000( 4.4100 10:41:57 AM| 4.4100 | 5.1071 4.3579 | 4.3642
FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1911 5.24 5.1138 | 4.3717 | 4.3778
RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017| 2028 5.56 5.1466 | 4.4393 | 4.4440
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nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 10-44 __|PIBD1017H447 7.7500]  6Y| 8/23/2017] 2032] 557 5.1477 | 4.4416 | 4.4463
FXTN 0750 __|PIBD0717J502 53750 6Y| 10/28/2017] 2098] 5.75 62.202000] 46400 | 11:28:24 AM| 4.6400 | 5.1662 | 4.4797 | 4.4837
FXTN 10-45 _|PIBD1018A451 5.8750]  65Y|  1/31/2018] 2193] 6.01 5.1929 | 4.5345 | 45375
FXTN 0751 |PIBDO0718H511 5.0000]  7Y| B8/#/2018] 2392] 6.55] 234500000 4.6850 | 10:36:49 AM| 4.7035 | 5.2486 | 4.6493 | 4.6503
FXTN 10-47 * |PIBD1018K478 8.8750]  7Y| 11/20/2018] 2486] 6.81 5.2750 | 4.7035 | 4.7035
FXTN 1048 |PIBD1019B485 7.8750]  75Y]  2/19/2019] 2577] 7.06 5.2823 | 4.7396 | 4.7394
FXTN 1050 |PIBD1020B508 7.7500]  85Y| 2/18/2020] 2941] 8.06] _ 150.000000] 5.0000 | 12:03:32 PM| 5.0033 | 5.3113 | 4.8837 | 4.8830
RTB 10-01 PIID1020H015 7.2500  ov] 8/19/2020] 3124] 8.56 5.3250 | 4.9562 | 4.9552
FXTN 1051 |PIBD10201510 6.1250  9ov] 0/16/2020] 3152] 8.64 50.000000] 5.1100 | 11:29:15 AM| 5.1100 | 5.3282 | 4.9672 | 4.9663
FXTN 1052 |PIBD1020L525 5.8750] Y| 12/16/2020] 3243] 8.88]  163.153000] 5.1250 | 11:59:17 AM| 5.1204 | 5.3354 | 5.0033 | 5.0022
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3320 0.10]  493.965000] 5.0500 | 11:46:40 AM| 5.0929 | 5.3416 | 5.0338 | 50326
FXTN 1053 |PIBD1021D531 6.5000]  05Y| 4/28/2021] 3376] 9.25]  150.000000] 5.1250 | 11:30:44 AM| 5.1317 | 5.3460 | 5.0559 | 5.0546
RTB 1003 |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3551] 9.73] 1,115.980000] 5.1550 | 405552 PM| 5.1552 | 5.3600 | 5.1252 | 5.1237
FXTN 1055 |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3586] 9.82]  300.000000] 5.1700 | 11:38:06 AM| 5.1733 | 5.3628 | 5.1391 | 5.1375
FXTN 1054 * |PIBD1022G545 6.3750]  10Y|  1/19/2022] 3642] 9.98]  259.000000] 5.1600 | 4:14:10 PM| 5.1623 | 5.3673 | 5.1612 | 5.1596
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y]  3/14/2022] 3696 10.13 5.3845 | 5.1740 | 5.1724
FXTN 2003 |PIBD2022J033 12.7500] 11| 10/7/2022] 3913 10.72 5.4530 | 5.2252 | 5.2237
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4039 11.07 5.4942 | 5.2549 | 5.2535
FXTN 2005 |PIBD2023E054 11.8750]  12Y]  5/20/2023] 4137 11.33 5.5255 | 5.2780 | 5.2767
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4284] 11.74 5.5725 | 5.3127 | 53115
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4508 12.35 5.6441 | 5.3655 | 5.3645
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4571 12.52 5.6642 | 53804 | 5.3794
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4669 12.79 5.6956 | 5.4035 | 54025
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4823] 13.21 5.7448 | 54399 | 54390
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 5012 13.73 5.8052 | 5.4844 | 54837
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5052 13.84 5.8180 | 54939 | 54932
FXTN20-12 __|PIBD2026A122 10.2500]  14Y]  1/19/2026] 5103 13.98 5.8343 | 55059 | 55052
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5377] 14.73] _ 420.857000] 5.6800 | 3:59:49 PM| 5.6805 | 5.9219 | 55705 | 55700
FXTN20-13 _|PIBD2026L139 8.0000]  15Y]  12/7/2026] 5425] 14.86 5.9372 | 55819 | 55814
FXTN 2014 |PIBD20271140 8.6250]  16Y|  0/6/2027| 5698 15.61 6.0245 | 5.6463 | 56460
FXTN20-15 _ |PIBD2028L151 9.5000]  17Y|  12/4/2028] 6153 16.86 6.1699 | 5.7536 | 5.7536
FXTN 2016 |PIBD2030E166 8.7500]  19Y| 5/27/2030] 6692 18.33 6.3422 | 58808 | 58812
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6754] 18.50 6.3620 | 5.8954 | 58958
FXTN 2503 |PIBD2531A032 11.2500]  19Y|  1/26/2031] 6936 19.00 6.4202 | 5.9383 | 59389
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y]  7/19/2031] 7110] 19.48] 1,469.691000] 6.0150 | 3.40:54 PM| 59985 | 6.4758 | 5.9794 | 59801
FXTN 2504 * |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7188 19.69 6.5008 | 5.9978 | 59985
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/29/2032] 7609 20.85 6.4875 | 6.0584 | 6.0466
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8315] 22.78 6.4653 | 6.1601 | 6.1272
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8644 23.68 11.000000 6.3000 | 11:47:36 AM| 6.3000 | 6.4549 | 6.2074 | 6.1648
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8721| 23.89]  294.533000] 6.1525 | 3:55:36 PM| 6.1722 | 6.4525 | 6.2185 | 6.1736
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 9009] 24.68]  276.100000] 6.2300 | 3:37:02 PM| 6.2064 | 6.4435 | 6.2600 | 6.2064




