Interpolated Bonds
February 22, 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 62| 0.17 2.1904 | 2.0000 1.9518
FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 65| 0.18 2.1906 | 2.0000 1.9449
RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 160 0.44 3.600000| 3.2500 11:35:38 AM| 3.2500 | 2.6223 | 2.4346 | 2.2047
FXTN 07-40 PIBD0712H408 11.3750 6M 8/18/2012 177| 0.48 2.7269 | 2.5402 | 2.2817
RTB 03-07 PIID03121070 5.2500 7M 9/24/2012 214| 0.59 21.065600( 3.0000 3:01:51 PM| 3.1121 2.7964 | 2.5858 | 2.3631
FXTN 10-30 PIBD1012J302 12.1250 8M| 10/17/2012 237| 0.65 2.8276 | 2.6003 | 2.4072
FXTN 07-41 PIBD0712K413 10.5000 OM| 11/17/2012 268| 0.73 2.8698 | 2.6199 | 2.4666
FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 317| 0.87 2.9363 | 2.6508 | 2.5605
FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 319| 0.87 2.9391 2.6521 2.5643
FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 374 1.02 3.0042 | 2.6861 2.6560
FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 384| 1.05 3.0091 2.6918 | 2.6626
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 398| 1.09 3.0159 | 2.6998 | 2.6719
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 447 1.22 3.0399 | 2.7279 | 2.7044
FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 492 1.35 3.0618 | 2.7536 | 2.7343
RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 524| 1.44 51.500000( 3.5000 12:23:32 PM| 3.2087 | 3.0775 | 2.7720 | 2.7555
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 594| 1.63 3.1117 | 2.8120 | 2.8020
FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 618| 1.69 20.000000( 2.8750 9:42:14 AM| 2.8750 | 3.1234 | 2.8258 | 2.8179
FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 704 1.93 3.1654 | 2.8750 | 2.8750
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 761 2.08 3.3492 | 3.0668 | 3.0668
FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 873 2.39 3.7104 | 3.4438 | 3.4438
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 944| 2.59 0.960000| 3.7250 3:37:15 PM| 3.7250 | 3.9393 | 3.6827 | 3.6827
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 954| 2.61 3.9716 | 3.7163 | 3.7163
SPTB 10-03 SPTB1014J037 12.2500 3Y| 10/14/2014 964| 2.64 4.0038 | 3.7500 | 3.7500
FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1097| 3.01 4.0958 | 3.8490 | 3.8915
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1175| 3.22 4.1498 | 3.9071 3.9745
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1184| 3.24 41560 | 3.9138 | 3.9840
FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1244 3.41 41975 | 3.9585 | 4.0479
RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1273| 3.49 47.135000( 4.3000 3:58:40 PM| 4.1274 | 4.2175 | 3.9801 4.0787
FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1279 3.50 42217 | 3.9846 | 4.0851
FXTN 05-69 PIBD0515K697 4.6250 4Y| 11/25/2015 1371 3.76 4.2853 | 4.0531 4.1830
FXTN 10-38 PIBD1015L.384 10.1250 4Y| 12/15/2015 1391 3.81 4.2991 4.0680 | 4.2043
FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1419| 3.89 4.3185 | 4.0888 | 4.2340
FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1434| 3.93 4.3288 | 4.1000 | 4.2500
RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1470| 4.03 14.339000| 4.5500 3:47:53 PM| 4.4321 4.3726 | 4.1306 | 4.2561
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1497 4.10 4.4055 | 4.1536 | 4.2607
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1525| 4.18 44396 | 4.1774 | 4.2655
FXTN 10-42 PIBD10161420 9.1250 5Y 9/4/2016 1655| 4.53 45977 | 4.2879 | 4.2876
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1675| 4.59 9.130000| 4.3650 3:34:30 PM| 4.3650 | 4.6221 4.3049 | 4.2910
FXTN 10-43 PIBD1016K436 6.2500 5Y| 11/16/2016 1728| 4.73 4.6865 | 4.3500 | 4.3000
FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1863| 5.10 47025 | 4.3868 | 4.3409
FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1887| 5.17 47054 | 4.3934 | 4.3482
RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017| 2004 5.49 2.000000| 4.7500 3:35:56 PM| 4.5236 | 4.7192 | 4.4253 | 4.3836
FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017| 2008 5.50 47197 | 4.4264 | 4.3848
FXTN 07-50 PIBD0717J502 5.3750 6Y| 10/28/2017| 2074| 5.68 47275 | 4.4444 | 4.4048
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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] 2169] 5.94 4.7388 | 4.4703 | 4.4336
FXTN 0751 |PIBDO0718H511 5.0000]  65Y] 8/18/2018] 2368] 6.49 72.400000] 46750 | 3:42:40 PM| 4.6362 | 4.7623 | 4.5245 | 4.4939
FXTN 10-47 __|PIBD1018K478 8.8750  7Y| 11/20/2018] 2462] 6.75 4.7735 | 4.5502 | 4.5224
FXTN 10-48 * |PIBD1019B485 7.8750  7Y]  2/19/2019] 2553] 6.99 4.7842 | 4.5750 | 4.5500
FXTN 1050 |PIBD1020B508 7.7500]  8Y] 2/18/2020] 2917] 7.99 4.9388 | 4.6897 | 4.7093
RTB 10-01 PIID1020H015 7.2500]  85Y|  8/19/2020] 3100] 8.49 2.500000] 5.0500 | 3:31:38 PM| 5.0500 | 5.0165 | 4.7473 | 4.7894
FXTN 1051 |PIBD10201510 6.1250  9ov] 0/16/2020] 3128] 857 5.0284 | 4.7561 | 4.8017
FXTN 1052 |PIBD1020L525 58750 Y| 12/16/2020] 3219] 8.82 15.955000 5.0500 | 3:35:24 PM| 5.0500 | 5.0671 | 4.7848 | 4.8415
RTB 1002 |PID1021C027 7.3750]  95Y]  3/3/2021] 3296] 9.0 41.030000] 5.0500 | 3:38:01 PM| 5.0561 | 5.0998 | 4.8091 | 4.8752
FXTN 1053 |PIBD1021D531 6.5000]  05Y| 4/28/2021] 3352] 9.18]  100.000000] 5.0500 | 2:38:39 PM| 5.0500 | 5.1236 | 4.8267 | 4.8997
RTB 1003 |PIiD1021J039 5.7500]  10Y] 10/20/2021] 3527] 9.66 47.963000] 5.1250 | 3:35:19 PM| 5.0000 | 5.1979 | 4.8818 | 4.9763
FXTN 1055 |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3562] 9.76 20.200000] 51000 | 3:43:19 PM| 5.1015 | 52128 | 4.8929 | 4.9916
FXTN 1054 * |PIBD1022G545 6.3750]  10Y|  1/19/2022] 3618] 9.91]  403.500000 5.0500 | 2:38:49 PM| 5.0031 | 5.2365 | 4.9105 | 50161
FXTN 2002 |PIBD2022C021 15.0000] 10.5Y]  3/14/2022] 3672 10.06 5.2487 | 4.9209 | 5.0251
FXTN 2003 |PIBD2022J033 12.7500] _ 11Y] 10/7/2022] 3889 10.65 5.2977 | 4.9628 | 5.0612
FXTN 2004 |PIBD2023B048 13.0000] 11| _ 2/20/2023] 4015 11.00 5.3261 | 4.9871 | 50821
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4113 11.27 5.3482 | 5.0060 | 5.0984
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4260 11.67 5.3814 | 5.0343 | 5.1228
FXTN 2007 __|PIBD2024F075 12.3750]  13Y|  6/3/2024] 4484 12.28 5.4319 | 5.0775 | 5.1600
FXTN 2008 |PIBD2024H086 12.8750]  13Y]  8/5/2024] 4b47| 12.46 5.4461 | 5.0897 | 5.1704
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4645] 12.73 5.4682 | 5.1086 | 5.1867
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4799 13.15 5.5029 | 5.1383 | 5.2123
FXTN20-11 __|PIBD2025J116 12.1250]  14Y| 10/20/2025] 4988| 13.67 5.5456 | 5.1747 | 5.2437
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5028 13.78 5.5546 | 5.1824 | 5.2503
FXTN20-12 __|PIBD2026A122 10.2500]  14Y]  1/19/2026] 5079 13.92 5.5661 | 5.1923 | 5.2588
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5353] 14.67| 1,411.195500] 53999 | 3:58:56 PM| 53491 | 5.6279 | 5.2451 | 53043
FXTN20-13 _|PIBD2026L139 8.0000]  15Y]  12/7/2026] 5401 14.80 5.6387 | 5.2544 | 53123
FXTN 2014 |PIBD20271140 8.6250]  16Y]  0/6/2027] 5674] 15.55 5.7003 | 5.3070 | 5.3576
FXTN20-15 _ |PIBD2028L151 9.5000]  17Y|  12/4/2028] 6129 16.79 5.8029 | 5.3948 | 54332
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6668 18.27 32.903000] 6.1000 | 12:01:34 PM| 6.1000 | 59245 | 5.4987 | 5.5227
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6730 18.44 5.9385 | 55107 | 55330
FXTN 2503 |PIBD2531A032 11.2500]  19Y|  1/26/2031] 6912 18.94 5.9796 | 55458 | 55633
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y|  7/19/2031] 7086] 19.41] 2,712.200000] 5.7497 | 3:58:18 PM| 56230 | 6.0188 | 55794 | 55922
FXTN 2504 |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7164] 19.63 6.0364 | 55044 | 56051
FXTN20-18 * |PIBD2032B183 5.8750]  20Y|  2/2/2032] 7284] 19.96]  176.240800] 55500 | 12:22:03 PM| 5.6559 | 6.0635 | 5.6176 | 56250
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/20/2032] 7585] 20.78 6.0863 | 5.6644 | 56325
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8291 22.72 6.1397 | 5.7744 | 56501
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8620 23.62 7.400000] 6.1000 | 11:57:57 AM| 6.1000 | 6.1647 | 58256 | 5.6583
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8697| 23.83]  113.815000] 5.8850 | 3:.41:26 PM| 59515 | 6.1705 | 5.8376 | 56602
FXTN 2509 * |PIBD25361097 7.6250]  25Y]  0/20/2036] 8985| 24.62]  429.841000] 55700 | 12:08:01 PM| 5.6674 | 6.1923 | 5.8825 | 56674




