Interpolated Bonds

August 18, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSIF | PDSI-R1 | PDSI-R2
RTB 05-08 PIID05141080 6.2500]  1M|  9/24/2014] 36| 0.10 21756 | 2.0536 | 2.0536
FXTN 07-46 __|PIBD0714J466 6.5000  2M| 10/4/2014] 46| 0.3 1.7257 | 1.5689 | 1.5689
SPTB 10-03 __ |SPTB1014J037 122500 2M| 10/14/2014] 6] 0.15 15447 | 1.3750 | 1.3750
FXTN 10-36___|PIBD1015B367 123750 6M| _ 2/24/2015] 189 0.5 1.8965 | 1.7170 | 1.7170
FXTN 05-68 _|PIBD0515E685 6.3750]  oM| 5/13/2015] _ 267] 0.73 1.9928 | 1.8068 | 1.8068
FXTN 07-47 __ |PIBDO715E477 8.3750  OM| 5/22/2015] _ 276] 0.76 2.0008 | 1.8141 | 1.8141
FXTN 0420 |PIBD0415G203 48750 11M| _ 7/21/2015] _ 336] 0.92 2.0535 | 1.8628 | 1.8628
RTB 05-09 PID0515H097 5.8750]  1Y| _ 8/19/2015] _ 365] 1.00 2.1274 | 1.9053 | 1.9050
FXTN 10-37 ___|PIBD1015H370 11.8750]  1.5Y] _ 8/25/2015] 371 1.02 21535 | 1.9182 | 19179
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 463] 1.27 25526 | 2.1171 | 2.1150
FXTN 10-38___|PIBD1015L384 10.1250]  1.5Y] 12/15/2015]  483] 1.32 2.6394 | 2.1603 | 2.1579
FXTN10-39___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] _ 511] 1.40 2.7609 | 2.2209 | 22179
FXTN 0748 |PIBD0716A488 7.0000]  1.5Y] 1/27/2016] 526 1.44 3.000000] 2.6000 | 2:23:42 PM| 26000 | 2.8260 | 2.2533 | 2.2500
RTB 05-10 PID0516C107 6.0000  2v]  3/3/2016] 562 1.54 2.188000] 2.5000 | 3:27:06 PM| 2.8427 | 29822 | 2.3311 | 2.3271
FXTN 10-40___|PIBD1016C407 7.5000]  2Y| 3/30/2016] _ 589] 1.6 3.0993 | 2.3895 | 2.3850
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 615 1.68 3.2121 | 2.4457 | 24407
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] _617] 1.69 3.2208 | 2.4500 | 2.4450
FXTN 10-42 ___|PIBD1016/420 9.1250] 2.5Y]  9/4/2016] _ 747| 2.05 31.000000] 2.7000 | 2:05:50 PM| 25306 | 3.3113 | 25314 | 2.5277
RTB 07-01 PIID07161018 7.0000] 2.5v] 9/24/2016] _ 767] 2.0 3.000000] 2.6750 | 3:13:43PM| 2.6750 | 3.3252 | 25439 | 2.5405
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5Y| 11/16/2016] _ 820] 2.25 3.3621 | 2.5771 | 25742
FXTN 0749 |PIBD0717C493 7.0000]  3Y| 3/31/2017] _ 955] 2.6 33.000000] 2.5500 | 3:30:50 PM| 2.5606 | 3.4561 | 2.6617 | 2.6601
FXTN 20-01 __|PIBD2017D011 143750 3Y|  4/24/2017] 979 268 3.4728 | 2.6767 | 26754
FXTN 0321 |PIBD0317E212 28750 aY] b/22/2017] 1007] 276 0.050000] 25750 | 3:11:12 PM| 25750 | 3.4923 | 2.6943 | 2.6932
FXTN 0570 |PIBD0517G705 46250  3Y]  7/5/2017] 1051] 288 35229 | 2.7218 | 27213
RTB 0702 * |PID0717H026 6.6250  3Y| 8/19/2017] 1096] 3.00 3.5542 | 2.7500 | 2.7499
FXTN 10-44 __|PIBD1017H447 7.7500] _ 3.5Y] 8/23/2017] _1100] 3.0 3.5529 | 2.7538 | 2.7537
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1166] 3.19 3.5323 | 2.8173 | 28169
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y] 11/8/2017] 1177] B3.22 3.5289 | 2.8279 | 28275
FXTN 10-45 __ |PIBD1018A451 5.8750] 3.5Y] 1/31/2018] 1261] 345 3.5026 | 2.9087 | 2.9079
FXTN 0572 |PIBD0518E723 21250  4Y| b/23/2018] 1373] 8.76 0.500000] 2.8750 | 3:04:24 PM| 2.8750 | 3.4676 | 3.0163 | 3.0152
FXTN 0751 * |PIBD0718H511 5.0000]  4Y| #/18/2018] 1460] 4.00 75.000000] 3.1000 | 3:47:31 PM| 3.1000 | 3.4404 | 3.1000 | 3.0985
FXTN 10-47 __ |PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1554 4.25 3.6945 | 3.3525 | 3.2112
FXTN10-48 __ |PIBD1019B485 7.8750]  5Y]  2/19/2019] 1645] 4.50 3.9404 | 35070 | 3.3202
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1711] 4.68 41188 | 3.7743 | 3.3993
FXTN 0754 * |PIBD0719G547 4.7500]  5Y|  7/19/2019] 1795] 4.9 4.3458 | 4.0000 | 3.5000
FXTN 0755 |PIBD0719H555 4.7500] _ 55Y| _ 8/30/2019] 1837] 5.3 4.3265 | 3.9835 | 3.5129
FXTN 0756 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1921] 526 4.2880 | 3.9505 | 3.5388
FXTN 10-50 __|PIBD1020B508 7.7500] _ 55Y|  2/18/2020] 2009] 5.50 4.2476 | 3.9159 | 3.5659
RTB 10-01 PIID1020H015 7.2500]  6Y| 8/19/2020] 2192[ 6.00 4.1636 | 3.8440 | 3.6223
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2220 6.08 41507 | 3.8330 | 3.6310
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2311 6.33 41089 | 3.7973 | 3.6590
RTB 10-02 PID1021C027 7.3750]  7v]  3/3/2021] 2388 6.54 4.0736 | 3.7670 | 3.6827
FXTN 07-57 __|PIBD0721C574 35000  7Y] 3/20/2021] 2405] 6.58 50.000000] 3.7000 | 3:08:28 PM| 3.7000 | 4.0658 | 3.7603 | 3.6880
FXTN 10-53 * |PIBD1021D531 6.5000]  7v]  4/28/2021] 2444 6.69 4.0479 | 3.7450 | 3.7000




Interpolated Bonds

August 18, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSIF | PDSI-R1 | PDSI-R2
RTB 10-03 PIID1021J039 5.7500] 75| 10/20/2021] 2619] 7.17 4.0894 | 3.7897 | 3.7513
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2654] 7.27 4.0977 | 3.7986 | 3.7615
FXTN 10-54 __ |PIBD1022G545 6.3750]  7.5Y] 1/19/2022] 2710 7.42 41110 | 3.8129 | 38.7779
FXTN 20-02__|PIBD2022C021 15.0000  8Y| B3/14/2022] 2764] 757 4.1238 | 3.8267 | 3.7937
FXTN 10-56 __|PIBD1022H562 48750 8Y|  8/2/2022] 2905] 7.95 41572 | 3.8627 | 3.8350
FXTN 10-57 __ |PIBD1022/570 4.7500]  85Y] 0/13/2022] 2947] 8.07 41671 | 3.8734 | 3.8473
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y] 10/17/2022] 2981] 8.16 41752 | 3.8821 | 3.85/3
FXTN 1058 |PIBD1022L585 4.0000]  85Y] 12/6/2022] 3031 8.30 41871 | 3.8948 | 3.8719
FXTN 20-04 __|PIBD2023B048 13.0000] Y] 2/20/2023] 3107|851 4.2051 | 3.9142 | 3.8942
FXTN 20-05 __ |PIBD2023E054 11.8750] 9|  5/29/2023] 3205] 8.77 4.2283 | 3.9392 | 3.9229
RTB 10-04 PIID1023H046 3.2500]  OY| 8/15/2023] 3283] 8.99] 161634000 4.1500 | 4:03:30 PM| 4.0369 | 4.2468 | 3.9501 | 3.9457
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y| 10/23/2023] 3352 9.18 4.2632 | 3.9767 | 3.9659
FXTN 20-07 __|PIBD2024F075 12.3750]  10Y] _ 6/3/2024] 3576] 9.79 4.3163 | 4.0339 | 4.0315
FXTN 20-08 * |PIBD2024H086 128750 10Y] _ 8/5/2024] 3639] 9.96 4.3312 | 4.0500 | 4.0500
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3737| 10.23 4.3667 | 4.0889 | 4.0873
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3891] 10.65 4.4225 | 4.1500 | 4.1460
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4080 11.17 4.4910 | 4.2050 | 4.2180
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4120| 11.28 4.5055 | 4.2409 | 4.2332
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4171] 11.42 4.5240 | 4.2611 | 4.2527
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4445] 12.17 4.6233 | 4.3698 | 4.3570
FXTN 20-13__ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4493 12.30 4.6407 | 4.3889 | 4.3753
RTB 15-02 PIID1527C023 5.3750]  13Y]  3/1/2027] 4577| 1253 4.800000] 4.4000 | 2:55:42 PM| 4.4489 | 4.6712 | 4.4222 | 4.4073
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  09/6/2027] 4766| 13.05 4.7397 | 4.4972 | 4.4793
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y| 12/4/2028] 5221] 14.29 4.9046 | 4.6778 | 4.6527
FXTN 20-16__ |PIBD2030E166 8.7500]  16Y| 5/27/2030] 5760] 15.77 5.0999 | 4.8917 | 4.8580
FXTN 25:02 __|PIBD2530G029 125000 16Y|  7/28/2030] 5822] 1594 5.1204 | 4.9163 | 4.8816
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 6004] 16.44 5.1884 | 4.9885 | 4.9510
FXTN 20-17 __|PIBD2031G171 8.0000]  17v]  7/19/2031] 6178| 16.91 80.000000] 4.7000 | 3:15:28 PM| 4.6373 | 5.2514 | 5.0575 | 5.0172
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6256] 17.13 5.2797 | 5.0885 | 5.0470
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6376] 17.46 5.3232 | 5.1361 | 5.0927
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6404 17.53 54.400000] 5.0000 | 3:00:49 PM| 4.9990 | 5.3334 | 5.1472 | 5.1033
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y|  9/27/2032] 6614] 18.11 5.4095 | 5.2306 | 5.1833
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6677| 18.28 5.4323 | 5.2556 | 5.2073
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6789] 18.59 3.600000 4.9000 | 2:11:16 PM| 5.0198 | 54729 | 5.3000 | 5.2500
FXTN 25:06 _|PIBD2534K062 9.2500]  25v| 11/5/2034] 7383| 20.21 5.4574 | 52818 | 52323
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y] 9/30/2035] 7712| 21.11 5.4488 | 52717 | 5.0204
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7789| 21.33 8.100000] 5.1250 | 2:46:06 PM| 5.1250 | 54468 | 5.2694 | 5.201
FXTN 25:09 _ |PIBD25361097 7.6250]  25Y]  9/20/2036] 8077| 22.11 5.4393 | 5.2605 | 52115
FXTN 25-10 _ |PIBD2537H103 5.7500] _ 25Y| _ 8/16/2037] 8398] 22.99 3.000000] 54000 | 11:36:35 AM| 54000 | 54309 | 5.2507 | 5.2020
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8467| 23.18 11.377000] 5.1750 | 3:00:36 PM| 5.1248 | 54291 | 5.2486 | 5.1999




