Interpolated Bonds
February 20, 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 10-29 PIBD1012D291 13.0000 2M 4/25/2012 64| 0.18 1.9913 1.8000 1.9500
FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 67| 0.18 1.9912 1.8000 1.9500
RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 162 0.44 5.112500| 2.5000 2:36:31 PM| 2.5373 | 2.4150 | 2.2321 2.2250
FXTN 07-40 PIBD0712H408 11.3750 6M 8/18/2012 179 0.49 77.800000( 2.3000 3:55:11 PM| 2.3000 | 2.5087 | 2.3276 | 2.2857
RTB 03-07 PIID03121070 5.2500 7M 9/24/2012 216| 0.59 0.980000| 2.8000 12:21:00 PM| 2.8918 | 2.5732 | 2.3829 | 2.3543
FXTN 10-30 PIBD1012J302 12.1250 8M| 10/17/2012 239| 0.65 2.6028 | 2.4058 | 2.3922
FXTN 07-41 PIBD0712K413 10.5000 OM| 11/17/2012 270 0.74 2.6427 | 2.4367 | 2.4432
FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 319| 0.87 2.7058 | 2.4856 | 2.5238
FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 321 0.88 2.7083 | 2.4876 | 2.5271
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 376| 1.03 2.7685 | 2.5197 | 2.5717
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 386| 1.06 27772 | 2.5207 | 2.5698
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 400| 1.10 2.7893 | 2.5219 | 2.5671
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 449 1.23 2.8317 | 2.5264 | 2.5578
FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 494| 1.35 2.8706 | 2.5306 | 2.5493
RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 526| 1.44 0.100000| 3.5000 3:18:43 PM| 3.5000 | 2.8982 | 2.5335 | 2.5432
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 596| 1.63 2.9587 | 2.5399 | 2.5299
FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 620| 1.70 2.9795 | 2.5421 2.5254
FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 706| 1.93 147.100000| 2.5000 2:30:34 PM| 2.5090 | 3.0538 | 2.5500 | 2.5090
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 763| 2.09 3.2225 | 2.7583 | 2.7263
FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 875| 2.40 3.5538 | 3.1675 | 3.1532
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 946| 2.59 4.500000| 3.5000 3:36:12 PM| 3.3794 | 3.7639 | 3.4269 | 3.4238
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 956| 2.62 27.000000( 3.5500 10:13:12 AM| 3.5500 | 3.7935 | 3.4635 | 3.4619
SPTB 10-03 SPTB1014J037 12.2500 3Y| 10/14/2014 966| 2.65 3.8231 3.5000 | 3.5000
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1099| 3.01 3.9553 | 3.6556 | 3.6415
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1177 3.22 4.0329 | 3.7469 | 3.7245
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1186| 3.25 4.0418 | 3.7574 | 3.7340
FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1246| 3.41 41015 | 3.8277 | 3.7979
RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1275| 3.49 7.950000| 4.3000 3:48:52 PM| 4.2118 | 4.1303 | 3.8616 | 3.8287
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1281 3.51 41363 | 3.8686 | 3.8351
FXTN 05-69 PIBD0515K697 4.6250 4Y| 11/25/2015 1373| 3.76 42277 | 3.9763 | 3.9330
FXTN 10-38 PIBD1015L.384 10.1250 4Y| 12/15/2015 1393| 3.82 42476 | 3.9997 | 3.9543
FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1421 3.89 42755 | 4.0324 | 3.9840
FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1436| 3.93 4.2904 | 4.0500 | 4.0000
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1472| 4.03 40.700000( 4.5000 3:23:59 PM| 4.3939 | 4.3424 | 4.0622 | 4.0122
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1499| 4.11 4.3815 | 4.0714 | 4.0214
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1527| 4.18 44219 | 4.0810 | 4.0310
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1657| 4.54 4.6099 | 4.1252 | 4.0752
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1677| 4.59 10.000000| 4.5500 11:32:11 AM| 4.5500 | 4.6388 | 4.1320 | 4.0820
FXTN 10-43 PIBD1016K436 6.2500 5Y| 11/16/2016 1730 4.74 47154 | 4.1500 | 4.1000
FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1865| 5.11 47336 | 4.2155 | 4.1655
FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1889| 5.18 47369 | 4.2271 41771
RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017| 2006 5.50 47527 | 4.2838 | 4.2338
FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017| 2010 5.51 47532 | 4.2858 | 4.2358
FXTN 07-50 PIBD0717J502 5.3750 6Y| 10/28/2017| 2076| 5.69 47622 | 4.3178 | 4.2678
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nS ament ISIN Coupon | Tenor | Maturity | Days | YRS | D.Vol(MM) | 2% | TradedTime | ;' \'® | PDSIF | PDSI-R1 | PDSIR2
FXTN 10-45 __|PIBD1018A451 58750  6Y| 1/31/2018] 2171] 5.95 2.990000| 4.3250 | 11:36:45 AM| 4.3250 | 4.7750 | 4.3638 | 4.3138
FXTN 0751 |PIBDO0718H511 5.0000]  65Y| 8/18/2018] 2370] 6.49]  219.300000] 4.4900 | 3.45:22 PM| 4.4813 | 4.8019 | 4.4603 | 4.4103
FXTN 10-47 __|PIBD1018K478 8.8750]  7Y| 11/20/2018] 2464] 6.75 4.8146 | 4.5059 | 4.4559
FXTN 10-48 * |PIBD1019B485 7.8750  7Y]  2/19/2019] 2555] 7.00 5.654252| 4.5250 | 11:58:34 AM| 4.5250 | 4.8269 | 45500 | 4.5000
FXTN 1050 |PIBD1020B508 7.7500  8Y] 2/18/2020] 2919] 8.00 4.9026 | 4.6637 | 4.6304
RTB 10-01 PIID1020H015 7.2500]  85Y|  8/19/2020] 3102] 8.50 3.650000 4.8000 | 3:54:41 PM| 4.8000 | 4.9407 | 4.7208 | 4.6959
FXTN 1051 |PIBD10201510 6.1250]  9ov] 0/16/2020] 3130] 8.58 4.9465 | 4.7296 | 4.7059
FXTN 1052 |PIBD1020L525 58750 Y| 12/16/2020] 3221] 8.82 1.000000] 48650 | 3:36:54 PM| 4.8650 | 4.9655 | 4.7580 | 4.7385
RTB 1002 |PID1021C027 7.3750]  05Y]  3/3/2021] 3298] 0.04 10.850000] 4.8200 | 3:20:.05 PM| 4.8243 | 4.9815 | 4.7821 | 4.7661
FXTN 1053 |PIBD1021D531 6.5000] 05Y] 4/28/2021] 3354] 9.19 5.485000] 4.8300 | 3:18:25 PM| 4.8300 | 4.9931 | 4.7996 | 4.7861
RTB 1003 |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3520] 0.67|  132.450000] 4.9000 | 2:45:44 PM| 4.8300 | 5.0295 | 4.8542 | 4.8488
FXTN 1055 |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3564] 0.76]  728.027000 4.8900 | 3:25:08 PM| 4.8862 | 5.0368 | 4.8651 | 4.8613
FXTN 1054 * |PIBD1022G545 6.3750]  10Y|  1/19/2022] 3620] 9.92]  355.300000 4.8750 | 3:57:19 PM| 4.8721 | 5.0485 | 4.8826 | 4.8814
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y] 3/14/2022] 3674] 10.07 5.0609 | 4.8901 | 4.8889
FXTN 2003 |PIBD2022J033 12.7500] 11| 10/7/2022] 3891 10.66 5.1108 | 4.9201 | 4.9191
FXTN 2004 |PIBD2023B048 13.0000] 11| _ 2/20/2023] 4017 11.01 5.1398 | 4.9376 | 4.9366
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4115 11.27 5.1623 | 4.9511 | 4.9502
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4262 11.68 5.1962 | 4.9715 | 4.9707
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4486 12.29 5.2477 | 5.0025 | 5.0018
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4549 12.46 5.2622 | 5.0112 | 50106
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4647 12.73 5.2848 | 5.0247 | 5.0242
FXTN20-10 __|PIBD2025D103 12.1250]  14Y]  4/14/2025] 4801 13.15 5.3202 | 5.0460 | 5.0456
FXTN20-11 __|PIBD2025J116 12.1250]  14Y] 10/20/2025] 4990 13.67 5.3637 | 5.0722 | 5.0719
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5030 13.78 5.3729 | 5.0777 | 5.0775
FXTN20-12 __|PIBD2026A122 10.2500]  14Y]  1/19/2026] 5081 13.92 5.3846 | 5.0848 | 5.0846
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5355] 14.67| 691470000 5.1700 | 3:56:34 PM| 5.1801 | 5.4476 | 5.1227 | 5.1227
FXTN20-13 _|PIBD2026L139 8.0000]  15Y]  12/7/2026] 5403] 14.80 5.4587 | 51293 | 5.1293
FXTN 2014 |PIBD20271140 8.6250]  16Y]  9/6/2027] 5676 15.55 5.5215 | 5.1671 | 5.1673
FXTN20-15 _ |PIBD2028L151 9.5000]  17Y|  12/4/2028] 6131 16.80 5.6262 | 5.2301 | 5.2306
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6670 18.27 5.7502 | 5.3046 | 5.3055
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6732| 18.44 5.7645 | 53132 | 53141
FXTN 2503 |PIBD2531A032 11.2500]  19Y|  1/26/2031] 6914 18.94 5.8063 | 5.3384 | 5.3394
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7088| 19.42] 2,794.730478] 54000 | 3:54:08 PM| 53880 | 5.8464 | 5.3625 | 5.3636
FXTN 2504 |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7166 19.63 5.8643 | 53733 | 53745
FXTN20-18 * |PIBD2032B183 5.8750]  20Y|  2/2/2032] 7286] 19.96] 177510000 54000 | 3:55:38 PM| 54418 | 5.8919 | 5.3899 | 53912
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/29/2032] 7587 20.79 5.9362 | 5.4801 | 54322
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8293] 22.72 6.0402 | 56919 | 55283
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8622 23.62 28.045000] 56250 | 11:09:02 AM| 56283 | 6.0886 | 5.7905 | 5.5731
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8699| 23.83]  662.746020] 55750 | 4:05:55 PM| 55946 | 6.0999 | 5.8136 | 55836
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 8987] 24.62]  461.000000] 5.6200 | 4:06:57 PM| 5.6228 | 6.1423 | 5.9000 | 56228




