Interpolated Bonds

August 28, 2014

Instrument

Last

W. Ave

Name ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) vield Traded Time vid PDSI-F | PDSI-R1 | PDSI-R2
RTB 05-08 PIID05141080 6.2500 1M 9/24/2014 26| 0.07 22716 | 21474 | 21474
FXTN 07-46 PIBD0714J466 6.5000 1M 10/4/2014 36| 0.10 1.6802 1.5064 | 1.5064
SPTB 10-03 SPTB1014J037 12.2500 2M| 10/14/2014 46| 0.13 287.788000| 1.3600 3:27:19 PM| 1.3675 | 1.4419 1.2500 1.2500
FXTN 10-36 PIBD1015B367 12.3750 6M 2/24/2015 179] 0.49 1.7862 1.5920 1.5920
FXTN 05-68 PIBD0515E685 6.3750 M 5/13/2015 257] 0.70 1.9278 1.7386 | 1.7386
FXTN 07-47 PIBD0715E477 8.3750 oM 5/22/2015 266 0.73 1.9416 | 1.7532 1.7532
FXTN 04-20 PIBD0415G203 4.8750 11M 7/21/2015 326/ 0.89 2.0334 | 1.8506 | 1.8506
RTB 05-09 PIID0O515H097 5.8750 1Y 8/19/2015 355| 0.97 1.000000| 2.0000 3:35:37 PM| 2.0000 | 2.0997 | 1.9008 1.9010
FXTN 10-37 PIBD1015H370 11.8750 1Y 8/25/2015 361 0.99 2.1183 1.9119 1.9121
FXTN 05-69 PIBD0515K697 4.6250 1.5Y| 11/25/2015 453 1.24 2.4037 | 2.0814 | 2.0827
FXTN 10-38 PIBD1015L384 10.1250 1.5Y| 12/15/2015 473 1.30 2.4657 | 2.1183 | 2.1197
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 501 1.37 25525 | 2.1699 | 21717
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 516 1.41 68.900000| 2.4000 2:17:49 PM| 2.3020 | 2.5991 2.1975 | 2.1995
RTB 05-10 PIID0516C107 6.0000 2Y 3/3/2016 552 1.51 0.700000| 2.6000 10:55:57 AM| 2.6000 | 2.7107 | 2.2638 | 2.2662
FXTN 10-40 PIBD1016C407 7.5000 2Y 3/30/2016 579 1.59 2.7945 | 2.3136 | 2.3163
FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 605| 1.66 1,808.500000( 2.3750 11:16:36 AM| 2.3681 2.8751 2.3615 | 2.3645
FXTN 10-41 * |PIBD1016D416 7.0000 2Y 4/27/2016 607| 1.66 2.8813 | 2.3652 | 2.3682
FXTN 10-42 PIBD10161420 9.1250 2.5Y 9/4/2016 737| 2.02 7.062971| 2.7250 2:15:54 PM| 2.6520 | 2.9800 | 2.4419 | 2.4416
RTB 07-01 PI1ID07161018 7.0000 2.5Y 9/24/2016 757 2.07 2.9952 | 2.4536 | 2.4529
FXTN 10-43 PIBD1016K436 6.2500 2.5Y| 11/16/2016 810 2.22 3.0354 | 2.4849 | 2.4829
FXTN 07-49 PIBD0717C493 7.0000 3Y 3/31/2017 945| 2.59 1.000000| 3.1250 2:16:29 PM| 3.1250 | 3.1378 | 2.5645 | 2.5591
FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 969| 2.65 3.1561 25787 | 2.5727
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 997| 2.73 837.700000| 2.6400 4:14:10 PM| 2.6404 | 3.1773 | 2.5952 | 2.5885
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 1041 2.85 3.2107 | 2.6211 2.6133
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1086| 2.97 3.2449 | 2.6476 | 2.6387
FXTN 10-44 * |PIBD1017H447 7.7500 3Y 8/23/2017 1090 2.98 3.2479 | 2.6500 | 2.6410
FXTN 07-50 PIBD0717J502 5.3750 3.5Y| 10/28/2017 1156 3.16 4.500000| 3.2500 2:16:59 PM| 3.2500 | 3.2960 | 2.7096 | 2.6971
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1167 3.20 3.3040 | 2.7195 | 2.7065
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1251 3.43 3.3653 | 2.7953 | 2.7779
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1363| 3.73 546.871779| 2.9350 3:44:58 PM| 2.9239 | 3.4470 | 2.8965 | 2.8731
FXTN 07-51 * |PIBD0718H511 5.0000 4Y 8/18/2018 1450 3.97 153.940000| 3.0500 4:09:49 PM| 3.0295 | 3.5104 | 2.9750 | 2.9471
FXTN 10-47 PIBD1018K478 8.8750 45Y| 11/20/2018 1544 4.23 3.6408 | 3.1682 | 3.1473
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1635 4.48 3.7670 | 3.3553 | 3.3411
FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1701 4.66 3.8585 | 3.4910 | 3.4817
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1785| 4.89 3.9750 | 3.6637 | 3.6606
FXTN 07-55 * |PIBD0719H555 4.7500 5Y 8/30/2019 1827] 5.00 4.0333 | 3.7500 | 3.7500
FXTN 07-56 PIBD0719K560 3.8750 5.5Y| 11/22/2019 1911 5.23 243.340000| 3.4500 3:23:56 PM| 3.4343 | 4.0327 | 3.7430 | 3.7432
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1999| 5.47 4.0321 3.7357 | 3.7360
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2182 5.97 4.0309 | 3.7205 | 3.7212
FXTN 10-51 PIBD10201510 6.1250 6.5Y 9/16/2020 2210 6.05 4.0307 | 3.7181 3.7189
FXTN 10-52 PIBD1020L525 5.8750 6.5Y| 12/16/2020 2301 6.30 1.000000| 3.8500 2:19:25 PM| 3.8500 | 4.0301 3.7106 | 3.7115
RTB 10-02 PI1ID1021C027 7.3750 7Y 3/3/2021 2378 6.51 4.0296 | 3.7042 | 3.7052
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Name ISIN Coupon Tenor Maturity Days | YRS D. Vol (MM) vield Traded Time vid PDSI-F | PDSI-R1 | PDSI-R2
FXTN 07-57 PIBD0721C574 3.5000 7Y 3/20/2021 2395| 6.56 1,567.500000( 3.7050 4:09:09 PM| 3.7007 | 4.0295 | 3.7027 | 3.7039
FXTN 10-53 * |PIBD1021D531 6.5000 7Y 4/28/2021 2434 6.66 4.0292 | 3.6995 | 3.7007
RTB 10-03 P1ID1021J039 5.7500 7.5Y| 10/20/2021 2609 7.14 4.0738 | 3.7614 | 3.7624
FXTN 10-55 PIBD1021K551 5.7500 7.5Y| 11/24/2021 2644 7.24 58.000000| 3.8985 2:15:05 PM| 3.8992 | 4.0827 | 3.7738 | 3.7748
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2700 7.39 1.838119| 3.8000 2:02:10 PM| 3.8000 | 4.0970 | 3.7936 | 3.7945
FXTN 20-02 PIBD2022C021 15.0000 8Y 3/14/2022 2754 7.54 41107 | 3.8127 | 3.8136
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2895 7.93 41467 | 3.8625 | 3.8633
FXTN 10-57 PIBD10221570 4.7500 8.5Y 9/13/2022 2937 8.04 41574 | 3.8774 | 3.8781
FXTN 20-03 PIBD2022J033 12.7500 8.5Y| 10/17/2022 2971 8.13 41660 | 3.8894 | 3.8901
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 3021 8.27 41788 | 3.9071 3.9078
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3097| 8.48 4.1981 3.9340 | 3.9346
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3195| 8.75 4.2231 3.9686 | 3.9691
RTB 10-04 PIID1023H046 3.2500 QY 8/15/2023 3273 8.96 125.940000| 4.0100 3:25:17 PM| 4.0547 | 4.2430 | 3.9962 | 3.9966
FXTN 20-06 PIBD2023J068 11.3750 9.5Y| 10/23/2023 3342 9.15 4.2606 | 4.0206 | 4.0210
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024| 3566| 9.76 43176 | 4.0998 | 4.1000
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3629| 9.94 4.3337 | 4.1221 41222
FXTN 10-59 * |PIBD1024H595 4.1250 10Y 8/20/2024| 3644| 9.98 1,415.512400| 4.1000 4:02:16 PM| 4.1275 | 4.3375 | 4.1274 | 41275
FXTN 20-09 PIBD2024K091 13.7500 10.5Y| 11/11/2024| 3727| 10.20 4.3646 | 4.1558 | 4.1559
FXTN 20-10 PIBD2025D103 12.1250 11Y 4/14/2025|] 3881 10.63 44150 | 4.2085 | 4.2086
FXTN 20-11 PIBD2025J116 12.1250 12Y| 10/20/2025| 4070 11.14 44768 | 4.2732 | 4.2732
FXTN 25-01 PIBD2525K015 18.2500 12Y| 11/29/2025| 4110 11.25 44899 | 4.2868 | 4.2869
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026| 4161 11.39 4.5065 | 4.3043 | 4.3044
RTB 15-01 PIID1526J019 6.2500 13Y| 10/20/2026| 4435 12.14 1.050000| 4.6250 2:12:12 PM| 4.6250 | 4.5961 4.3980 | 4.3981
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026| 4483 12.27 46118 | 4.4145 | 4.4145
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4567 12.50 4.6393 | 4.4432 | 4.4433
FXTN 20-14 PIBD20271140 8.6250 14Y 9/6/2027| 4756| 13.02 4.7011 45079 | 4.5079
FXTN 20-15 PIBD2028L 151 9.5000 15Y 12/4/2028 5211 14.27 4.8498 | 4.6635 | 4.6636
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5750 15.74 5.0261 4.8479 | 4.8480
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5812| 15.91 5.0463 | 4.8692 | 4.8692
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5994 16.41 5.1058 | 4.9314 | 4.9314
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6168 16.89 1,136.000000| 4.5900 11:15:46 AM| 4.5809 | 5.1627 | 4.9910 | 4.9910
FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6246 17.10 5.1882 | 5.0176 | 5.0177
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6366 17.43 5.2275 | 5.0587 | 5.0587
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6394 17.51 1.200000| 5.1497 2:10:33 PM| 5.1497 | 5.2366 | 5.0683 | 5.0683
FXTN 20-19 PIBD20321195 5.7500 19Y 9/27/2032 6604 18.08 0.105000| 5.4000 9:01:47 AM| 5.4000 | 5.3053 | 5.1401 5.1401
FXTN 25-05 PIBD2532K057 8.5000 19Y| 11/29/2032 6667 18.25 5.3259 | 5.1617 | 5.1617
FXTN 20-20 * [PIBD2033C206 3.6250 20Y 3/21/2033 6779 18.56 8.450000| 4.9750 3:35:25 PM| 5.2313 | 5.3625 | 5.2000 | 5.2000
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7373 20.19 5.3677 | 5.1664 | 5.1636
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7702 21.09 5.3705 | 5.1479 | 5.1435
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7779 21.30 50.000000| 5.1500 11:16:54 AM| 5.1500 | 5.3712 | 5.1435 | 5.1387
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'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 25-09 _ |PIBD25361097 76250  25Y|  9/29/2036] 8067| 22.09 901.200000| 5.1000 | 3:47:59 PM| 5.1167 | 5.3737 | 5.1272 | 5.1211
FXTN 25-10 __ |PIBD2537H103 57500  25Y|  8/16/2037| 8388| 22.97 53765 | 51091 | 5.1014
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037| 8457 23.15] 1,054.354000] 5.0800 | 3:12:06 PM| 50811 | 5.3771 | 5.1052 | 5.0972




