Interpolated Bonds

March 14, 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 1M 4/25/2012 41 0.11 2.3376 | 2.1650 | 2.1650
FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 441 0.12 2.3377 | 2.1650 | 2.1650
RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 139 0.38 2.4396 | 2.2700 | 2.2575
FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 156 0.43 2.4743 | 2.3064 | 2.2896
RTB 03-07 PIID03121070 5.2500 7M 9/24/2012 193| 0.53 0.100000| 3.5000 2:17:26 PM| 3.5000 | 2.5545 | 2.3899 | 2.3649
FXTN 10-30 PIBD1012J302 12.1250 7M|  10/17/2012 216| 0.59 2.6231 2.4583 | 2.4333
FXTN 07-41 PIBD0712K413 10.5000 8M| 11/17/2012 247| 0.68 2.7156 | 2.5506 | 2.5256
FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 296| 0.81 2.8618 | 2.6964 | 2.6714
FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 298| 0.82 2.8678 | 2.7024 | 2.6774
FXTN 07-43 PIBD0713C438 8.7500 1Y 3/3/2013 353| 0.97 3.0318 | 2.8661 2.8411
FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 363| 0.99 3.0492 | 2.8755 | 2.8505
FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 377 1.03 3.0659 | 2.8766 | 2.8516
FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 426 1.17 3.1247 | 2.8804 | 2.8554
FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 471 1.29 3.1786 | 2.8838 | 2.8588
RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 503| 1.38 5.000000| 3.7500 3:54:04 PM| 3.7500 | 3.2170 | 2.8862 | 2.8612
FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 573| 1.57 3.3009 | 2.8916 | 2.8666
FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 597| 1.64 3.3296 | 2.8934 | 2.8684
FXTN 05-67 * |PIBD0514A673 6.2500 2Y 1/27/2014 683| 1.87 3.4327 | 2.9000 | 2.8750
FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 740| 2.03 3.5139 | 2.9877 | 2.9620
FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 852| 2.33 3.6733 | 3.1602 | 3.1330
RTB 05-08 PIID05141080 6.2500 3Y 9/24/2014 923| 2.53 3.7744 | 3.2695 | 3.2414
FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 933| 2.56 3.7887 | 3.2849 | 3.2567
SPTB 10-03 SPTB1014J037 12.2500 3Y| 10/14/2014 943| 2.58 3.8029 | 3.3003 | 3.2719
FXTN 10-36 * |PIBD1015B367 12.3750 3Y 2/24/2015 1076| 2.95 3.9923 | 3.5050 | 3.4750
FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1154| 3.16 41222 | 3.6503 | 3.6005
FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1163| 3.19 0.872990| 3.2500 11:16:02 AM| 3.2500 | 4.1372 | 3.6671 3.6149
FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1223| 3.35 4.2371 3.7789 | 3.7115
RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1252| 3.43 3.377530| 4.5000 2:35:30 PM| 4.1825 | 4.2854 | 3.8329 | 3.7581
FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1258| 3.45 4.2954 | 3.8441 3.7678
FXTN 05-69 PIBD0515K697 4.6250 4Y| 11/25/2015 1350 3.70 44486 | 4.0155 | 3.9158
FXTN 10-38 PIBD1015L.384 10.1250 4Y| 12/15/2015 1370 3.75 44819 | 4.0528 | 3.9479
FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1398| 3.83 45285 | 4.1050 | 3.9930
FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1413| 3.87 45535 | 4.1329 | 4.0171
RTB 05-10 * |PlIID0516C107 6.0000 4Y 3/3/2016 1449| 3.97 1.150000| 4.4000 11:49:26 AM| 4.4000 | 4.6135 | 4.2000 | 4.0750
FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1476| 4.04 4.6259 | 4.2026 | 4.0844
FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1504| 4.12 4.6389 | 4.2053 | 4.0942
FXTN 10-42 PIBD10161420 9.1250 4.5Y 9/4/2016 1634| 4.48 5.000000| 4.2000 8:54:26 AM| 4.2000 | 4.6990 | 4.2179 | 4.1395
RTB 07-01 PIID07161018 7.0000 5Y 9/24/2016 1654| 4.53 1.250000] 4.4000 3:38:39 PM| 4.3800 | 4.7082 | 4.2199 | 4.1465
FXTN 10-43 * |PIBD1016K436 6.2500 5Y| 11/16/2016 1707| 4.68 47327 | 4.2250 | 4.1650
FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1842| 5.05 47429 | 4.2823 | 4.2228
FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1866| 5.11 47447 | 4.2925 | 4.2330
RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1983| 5.43 47535 | 4.3421 4.2831
FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1987| 5.44 47538 | 4.3438 | 4.2848
FXTN 07-50 PIBD0717J502 5.3750 6Y| 10/28/2017|] 2053| 5.62 47588 | 4.3718 | 4.3130
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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] 2148] 5.88 4.7660 | 4.4121 | 4.3537
FXTN 0751 |PIBDO0718H511 5.0000]  65Y| 8/18/2018] 2347] 6.43]  1,000.000000] 4.7000 | 9:52:56 AM| 4.7000 | 4.7810 | 4.4965 | 4.4388
FXTN 10-47 __|PIBD1018K478 8.8750]  7Y| 11/20/2018] 2441] 6.69 4.7881 | 4.5364 | 4.4790
FXTN 10-48 * |PIBD1019B485 7.8750]  7Y] 2/19/2019] 2532] 6.94]  250.000000] 45350 | 3:55:26 PM| 45180 | 4.7950 | 4.5750 | 4.5180
FXTN 1050 |PIBD1020B508 7.7500]  8Y] 2/18/2020] 2896] 7.93 5.0769 | 4.7743 | 4.7351
RTB 10-01 PIID1020H015 7.2500]  85Y|  8/19/2020] 3079] 8.4 3.000000] 5.2500 | 11:02:47 AM| 5.2500 | 5.2186 | 4.8745 | 4.8442
FXTN 1051 |PIBD10201510 6.1250  9oY| 9/16/2020] 3107] 851 5.2403 | 4.8899 | 4.8609
FXTN 1052 |PIBD1020L525 58750 Y| 12/16/2020] 3198] 8.76 5.3107 | 4.9397 | 4.9152
RTB 1002 |PID1021C027 73750 o]  3/3/2021] 3275] 8.97| 4,869.963000] 5.1000 | 10:1548 AM| 5.1124 | 5.3704 | 4.9819 | 4.9612
FXTN 1053 |PIBD1021D531 6.5000]  05Y| 4/28/2021] 3331] .13  482.504000] 5.1750 | 4:11:54 PM| 5.1853 | 5.4137 | 5.0125 | 4.9946
RTB 1003 |PIiD1021J039 5.7500]  10Y| 10/20/2021] 3506] 9.61 5.5493 | 5.1084 | 5.0989
FXTN 1055 |PIBD1021K551 5.7500]  10Y| 11/24/2021] 3541] .70  345.165000] 5.1500 | 11:28:05 AM| 5.1854 | 5.5764 | 5.1275 | 5.1198
FXTN 1054 |PIBD1022G545 6.3750]  10Y]  1/19/2022] 3597] 9.85 0.500000] 5.2250 | 2:51:47 PM| 5.2250 | 5.6197 | 5.1582 | 5.1532
FXTN 2002 * |PIBD2022C021 15.0000]  10Y] 3/14/2022] 3651] 10.00 5.6615 | 5.1878 | 5.1854
FXTN 2003 |PIBD2022J033 12.7500] _ 11Y] 10/7/2022] 3868 10.60 5.6775 | 5.2173 | 52154
FXTN 2004 |PIBD2023B048 13.0000]  11Y]  2/20/2023] 3994 10.94 5.6867 | 5.2344 | 5.2327
FXTN 2005 |PIBD2023E054 11.8750]  12Y|  5/20/2023] 4092 11.21 5.6939 | 5.2478 | 5.2463
FXTN 2006 |PIBD2023J068 11.3750]  12Y| 10/23/2023] 4239 11.61 5.7047 | 5.2678 | 5.2665
FXTN 2007 __|PIBD2024F075 12.3750]  13Y]  6/3/2024] 4463 12.23 5.7212 | 5.2983 | 5.2074
FXTN 2008 |PIBD2024H086 12.8750]  13Y| _ 8/5/2024] 4526 12.40 5.7258 | 5.3069 | 5.3061
FXTN 2009 |PIBD2024K091 13.7500]  13Y| 11/11/2024] 4624] 12.67 5.7330 | 5.3202 | 53196
FXTN20-10 __|PIBD2025D103 12.1250]  14Y|  4/14/2025] 4778 13.09 5.7443 | 53412 | 53409
FXTN20-11 __|PIBD2025J116 12.1250]  14Y| 10/20/2025] 4967 13.61 5.7582 | 5.3669 | 5.3669
FXTN 2501 |PIBD2525K015 18.2500]  14Y| 11/29/2025] 5007 13.72 5.7611 | 5.3723 | 53725
FXTN20-12 __|PIBD2026A122 10.2500]  14Y]  1/19/2026] 5058 13.86 5.7649 | 53793 | 53795
RTB 15-01 PID1526J019 6.2500]  15Y| 10/20/2026] 5332] 14.61 16.000000] 5.4250 | 12:06:51 PM| 5.4870 | 5.7850 | 54166 | 54173
FXTN20-13 _|PIBD2026L139 8.0000]  15Y]  12/7/2026] 5380 14.74 5.7885 | 54231 | 54239
RTB 1502 |PID1527C023 5.3750]  15Y]  3/1/2027| 5464] 14.97 35.853000] 52000 | 3:53:49 PM| 5.3145 | 57947 | 54345 | 5.4355
FXTN20-14___|PIBD20271140 8.6250]  16Y]  0/6/2027] 5653 15.49 5.8086 | 5.4602 | 54616
FXTN20-15 _ |PIBD2028L151 9.5000]  17Y| 12/4/2028] 6108 16.73 5.8420 | 55222 | 55243
FXTN 2016 |PIBD2030E166 8.7500]  19Y|  5/27/2030] 6647 18.21 5.8816 | 55055 | 55987
FXTN 2502 |PIBD2530G029 12.5000]  19Y|  7/28/2030] 6709] 18.38 5.8861 | 5.6040 | 56072
FXTN 2503 |PIBD2531A032 11.2500]  19Y]  1/26/2031] 6891] 18.88]  350.000000] 5.8950 | 11:31:57 AM| 5.8864 | 5.8995 | 5.6287 | 56323
FXTN20-17 __ |PIBD2031G171 8.0000]  20Y]  7/19/2031] 7065] 19.36]  4,500.300000 5.7000 | 3:58:50 PM| 5.6906 | 5.9122 | 5.6524 | 56563
FXTN 2504 |PIBD2531J042 9.3750]  20Y]  10/5/2031] 7143] 19.57 5.9180 | 5.6630 | 56671
FXTN20-18 _|PIBD2032B183 5.8750]  20Y]  2/2/2032] 7263] 19.90 1.000000] 5.7250 | 10:14:35 AM| 5.7250 | 59268 | 5.6794 | 5.6836
RTB20-01 * |PID2032C014 5.8750]  20Y|  3/1/2032] 7291 19.98] 6,797.254900] 5.6900 | 4:10:10 PM| 5.6855 | 5.9288 | 5.6832 | 56875
FXTN 2505 |PIBD2532K057 8.5000]  21Y| 11/20/2032] 7564] 20.72 5.9938 | 5.7594 | 5.7297
FXTN 2506 |PIBD2534K062 9.2500]  23Y|  11/5/2034] 8270 22.66 6.1618 | 5.9564 | 58387
FXTN 2507 |PIBD2535l071 8.0000]  24Y] 0/30/2035] 8599 23.56 2.698000| 5.9250 | 2:20:25 PM| 5.9250 | 6.2401 | 6.0482 | 5.8895
FXTN 2508 |PIBD2535L086 8.1250]  24Y| 12/16/2035] 8676 23.77]  377.957000] 5.9000 | 4:12:55 PM| 5.8787 | 6.2584 | 6.0696 | 59014
FXTN 2509 * |PIBD25361097 7.6250  25Y]  0/20/2036] 8964] 24.56 50.427000] 59450 | 3:07:53 PM| 59459 | 6.3269 | 6.1500 | 5.9459




