Interpolated Bonds
February 16, 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 05-65 PIBD0512B658 5.7500 <M 2/21/2012 4 0.01 4.0366 | 4.0180 | 4.0180
FXTN 10-29 PIBD1012D291 13.0000 2M 4/25/2012 68| 0.19 1.9739 1.7750 1.7750
FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 71 0.19 1.9739 1.7750 1.7750
RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 166| 0.45 125.977380| 2.2500 4:09:26 PM| 2.2500 | 2.4244 | 2.2268 | 2.1993
FXTN 07-40 PIBD0712H408 11.3750 6M 8/18/2012 183| 0.50 41.650000( 3.0000 3:05:46 PM| 2.3990 | 2.5239 | 2.3265 | 2.2930
RTB 03-07 PIID03121070 5.2500 8M 9/24/2012 220| 0.60 5.844000| 3.0000 3:28:21 PM| 2.9817 | 2.5676 | 2.3696 | 2.3346
FXTN 10-30 PIBD1012J302 12.1250 8M| 10/17/2012 243| 0.67 2.5817 | 2.3833 | 2.3483
FXTN 07-41 PIBD0712K413 10.5000 OM| 11/17/2012 274 0.75 2.6007 | 2.4018 | 2.3668
FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 323| 0.88 2.6308 | 2.4310 | 2.3960
FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 325| 0.89 1.000000]| 3.0000 3:06:08 PM| 3.0000 | 2.6320 | 2.4321 2.3971
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 380| 1.04 104.380000| 3.1250 3:08:59 PM| 2.1785 | 2.6770 | 2.4570 | 2.4220
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 390| 1.07 2.6877 | 2.4599 | 2.4249
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 404 1.11 2.7026 | 2.4638 | 2.4288
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 453 1.24 3.860000| 3.1250 3:09:42 PM| 3.0625 | 2.7549 | 2.4776 | 2.4426
FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 498| 1.36 2.8028 | 2.4903 | 2.4553
RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 530| 1.45 0.093000| 2.2501 3:29:53 PM| 2.2501 2.8370 | 2.4993 | 2.4643
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 600| 1.64 29116 | 2.5190 | 2.4840
FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 624 1.71 6.000000| 3.2000 3:08:29 PM| 3.1249 | 2.9372 | 2.5258 | 2.4908
FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 710 1.95 3.0288 | 2.5500 | 2.5150
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 767 2.10 200.000000| 2.8750 4:10:09 PM| 2.8750 | 3.2059 | 2.7692 | 2.7309
FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 879| 2.41 3.5538 | 3.2000 | 3.1553
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 950| 2.60 18.277000| 3.5500 11:22:47 AM| 3.5500 | 3.7744 | 3.4731 3.4242
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 960| 2.63 3.8055 | 3.5115 | 3.4621
SPTB 10-03 SPTB1014J037 12.2500 3Y| 10/14/2014 970| 2.66 3.8365 | 3.5500 | 3.5000
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1103| 3.02 3.9612 | 3.6915 | 3.6486
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1181 3.24 4.0342 | 3.7745 | 3.7357
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1190| 3.26 4.0427 | 3.7840 | 3.7457
FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1250 3.42 4.0989 | 3.8479 | 3.8128
RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1279 3.50 4.1261 3.8787 | 3.8452
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1285| 3.52 41317 | 3.8851 3.8519
FXTN 05-69 PIBD0515K697 4.6250 4Y| 11/25/2015 1377 3.77 42179 | 3.9830 | 3.9546
FXTN 10-38 PIBD1015L.384 10.1250 4Y| 12/15/2015 1397| 3.83 42366 | 4.0043 | 3.9770
FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1425| 3.90 4.2629 | 4.0340 | 4.0082
FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1440| 3.95 16.870000| 4.0500 2:57:18 PM| 4.0500 | 4.2769 | 4.0500 | 4.0250
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1476| 4.04 9.300000| 5.0000 3:39:23 PM| 4.6094 | 4.3356 | 4.0492 | 4.0253
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1503| 4.12 4.3795 | 4.0486 | 4.0255
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1531 4.19 4.4251 4.0479 | 4.0257
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1661 4.55 622.340000| 4.1500 2:57:56 PM| 4.0235 | 4.6369 | 4.0450 | 4.0268
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1681 4.61 50.000000( 4.0750 11:31:32 AM| 4.0750 | 4.6694 | 4.0446 | 4.0269
FXTN 10-43 PIBD1016K436 6.2500 5Y| 11/16/2016 1734 4.75 47558 | 4.0434 | 4.0274
FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1869| 5.12 313.527000| 4.0750 3:03:16 PM| 4.0812 | 4.7657 | 4.1366 | 4.1097
FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1893| 5.19 47674 | 4.1531 4.1243
RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017| 2010 5.51 47760 | 4.2339 | 4.1957
FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017| 2014 5.52 47763 | 4.2366 | 4.1981
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nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 07-50 __|PIBD0717J502 53750  6Y| 10/28/2017] 2080] 5.70 0.265000] 4.7000 | 2:50:02 PM| 4.7000 | 4.7812 | 4.2822 | 4.2384
FXTN 10-45 _|PIBD1018A451 58750  6Y| 1/31/2018] 2175] 5.96 4.7881 | 4.3478 | 4.2963
FXTN 0751 |PIBDO0718H511 5.0000]  65Y] 8/18/2018] 2374 6.50 1.750000] 44750 | 255:14 PM| 4.4750 | 4.8027 | 4.4851 | 4.4177
FXTN 10-47 * |PIBD1018K478 8.8750]  7Y| 11/20/2018] 2468] 6.76 4.8096 | 4.5500 | 4.4750
FXTN 1048 |PIBD1019B485 7.8750]  75Y|  2/19/2019] 2559] 7.01 16.357485 4.4500 | 2:56:33 PM| 4.4500 | 4.8280 | 4.5772 | 45081
FXTN 1050 |PIBD1020B508 7.7500] 85Y|  2/18/2020] 2923] 8.01 4.9016 | 4.6862 | 4.6406
RTB 10-01 PIID1020H015 7.2500  9oY|  8/19/2020] 3106] 8.51 4.9387 | 4.7409 | 4.7073
FXTN 1051 |PIBD10201510 6.1250  9ov] 0/16/2020] 3134] 8.59 4.9443 | 4.7493 | 4.7174
FXTN 1052 |PIBD1020L525 5.8750]  OY| 12/16/2020] 3225] 8.84 52.453699] 4.8650 | 3:46:36 PM| 4.8846 | 4.9627 | 4.7765 | 4.7506
RTB 1002 |PID1021C027 7.3750]  05Y|  3/3/2021] 3302] 9.05  700.000000] 4.8600 | 4:03:53 PM| 4.8600 | 4.9783 | 4.7996 | 4.7786
FXTN 1053 |PIBD1021D531 6.5000]  05Y]  4/28/2021] 3358] 9.20 4.9896 | 4.8163 | 4.7990
RTB 1003 |PIiD1021J039 5.7500]  10Y] 10/20/2021] 3533] 9.68 5.720000 5.0000 | 3:55:37 PM| 4.9998 | 5.0250 | 4.8687 | 4.8627
FXTN 1055 |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3568] 9.78]  1,350.000000] 4.8970 | 11:27:36 AM| 4.8981 | 5.0321 | 4.8792 | 4.8754
FXTN 1054 * |PIBD1022G545 6.3750]  10Y|  1/19/2022] 3624] 0.93] 1,443.910000] 4.8925 | 4:08:13 PM| 4.8933 | 5.0434 | 4.8959 | 4.8958
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y]  3/14/2022] 3678 10.08 5.0550 | 4.9037 | 4.9037
FXTN 2003 |PIBD2022J033 12.7500]  11Y] 10/7/2022] 3895] 10.67 5.1013 | 4.9350 | 4.9352
FXTN 2004 |PIBD2023B048 13.0000]  12Y]  2/20/2023] 4021 11.02 5.1283 | 4.9532 | 4.9535
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4119| 11.28 5.1492 | 4.9673 | 4.9677
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4266 11.69 5.1806 | 4.9885 | 4.9891
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4490 12.30 5.2285 | 5.0208 | 5.0216
FXTN 2008 |PIBD2024H086 12.8750]  13Y|  8/5/2024] 4553] 12.47 5.2420 | 5.0298 | 5.0308
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4651 12.74 5.2629 | 5.0440 | 5.0450
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4805 13.16 5.2058 | 5.0662 | 5.0674
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 4994 13.68 5.3362 | 5.0934 | 5.0949
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5034] 13.79 5.3448 | 5.0992 | 5.1007
FXTN20-12 __|PIBD2026A122 10.2500]  14Y]  1/19/2026] 5085] 13.93 5.3557 | 5.1065 | 5.1081
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5350] 14.68]  487.043000] 52100 | 3:58:27 PM| 52001 | 5.4142 | 51460 | 5.1479
FXTN20-13 _|PIBD2026L139 8.0000]  15Y|  12/7/2026] 5407| 14.81 5.4245 | 51529 | 5.1549
FXTN 2014 |PIBD20271140 8.6250] 16|  9/6/2027] 5680 15.56 5.4828 | 5.1923 | 5.1945
FXTN20-15 _ |PIBD2028L151 9.5000]  17Y|  12/4/2028] 6135] 16.81 5.5801 | 5.2579 | 5.2606
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6674 18.28 5.6953 | 5.3356 | 5.3389
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6736 18.45 5.7085 | 5.3445 | 53479
FXTN 2503 |PIBD2531A032 11.2500]  19Y|  1/26/2031] 6918 18.95 5.7474 | 53707 | 53744
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7092] 19.43] 5,112.797000 54275 | 35754 PM| 54282 | 5.7846 | 5.3958 | 5.3996
FXTN 2504 |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7170 19.64 5.8013 | 5.4071 | 54110
FXTN20-18 * |PIBD2032B183 5.8750]  20Y]  2/2/2032] 7290 19.97 46.700000] 54750 | 3:20:02 PM| 54488 | 58269 | b5.4244 | 5.4284
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/29/2032] 7591 20.80 5.8426 | 5.4521 | 54555
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8297 22.73 5.8793 | 55172 | 55189
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8626 23.63 65.000000] 56250 | 9:01:21 AM| 56250 | 58964 | 55476 | 5.5484
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8703] 23.84]  847.280000] 5.6250 | 3:57:42 PM| 55982 | 5.9004 | 5.5647 | 55554
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 8991] 24.63] _ 400.000000] 5.6000 | 10:11:26 AM| 55812 | 5.9154 | 5.5812 | 55812




