Interpolated Bonds
September 02, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
RTB 05-08 PIID05141080 6.2500]  <IM| 9/24/2014] 21| 0.06 1.910000] 2.2500 | 11:50:37 AM| 2.2500 | 2.3958 | 22794 | 2.2794
FXTN 07-46 __|PIBD0714J466 6.5000 M| 10/4/2014] 31| 0.08 1.7187 | 1.5441 | 1.5441
SPTB 10-03 __ |SPTB1014J037 122500 M| 10/14/2014] 41| 0.1 1.4457 | 1.0446 | 1.2446
FXTN 10-36___|PIBD1015B367 12.3750]  5M| _ 2/24/2015]  174] 0.48 1.8223 | 1.6332 | 1.6332
FXTN 05-68 _ |PIBD0515E685 6.3750]  oM| 5/13/2015] _ 252] 0.69 1.9349 | 1.7509 | 1.7531
FXTN 07-47 __ |PIBDO715E477 8.3750  OM|  5/22/2015]  261] 0.71 1.9445 | 1.7607 | 1.7632
FXTN 0420 |PIBD0415G203 48750 11M| _ 7/21/2015] 321 0.88 2.0083 | 1.8258 | 1.8301
RTB 05-09 PID0515H097 5.8750]  1Y|  8/19/2015] _ 350] 0.96 2.0392 | 1.8572 | 1.8625
FXTN 10-37___|PIBD1015H370 11.8750]  1Y]  8/25/2015] 356] 097 45.000000] 2.2000 | 3:46:35 PM| 2.2000 | 2.0456 | 1.8637 | 1.8692
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015]  448] 1.23 2.3497 | 2.0261 | 2.0298
FXTN 10-38__|PIBD1015L384 10.1250]  1.56Y] 12/15/2015] 468 1.28 24201 | 2.0627 | 2.0659
FXTN10-39 ___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] _ 496] 1.36 25187 | 2.1139 | 2.1164
FXTN 0748 |PIBD0716A488 7.0000]  1.5Y] 1/27/2016] _ 511] 1.40 25714 | 2.1414 | 21435
RTB 05-10 PID0516C107 6.0000]  2Y|  3/3/2016] _ 547] 1.50 2.6981 | 2.2073 | 22085
FXTN 10-40___|PIBD1016C407 7.5000]  2v] 3/30/2016] 574 1.57 2.7932 | 2.0567 | 22572
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016]  600] 1.64] 1,078.167000] 2.3300 | 2:47:45 PM| 2.3078 | 28847 | 2.3042 | 2.3042
FXTN 10-41 * |PIBD1016D416 7.0000  2v] 4/27/2016] _602| 1.65 2.8917 | 2.3079 | 23078
FXTN 1042 |PIBD1016/420 9.1250] 2.5Y]  9/4/2016]  732] 2.00 2.9932 | 24269 | 2.3888
RTB 07-01 PID07161018 7.0000] 2.5Y] 0/24/2016] _ 752| 2.06 3.0088 | 2.4452 | 2.4013
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 805] 2.20 3.0502 | 2.4937 | 24343
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] _940] 257 68.000000] 2.6500 | 3:46:49 PM| 2.6088 | 3.1556 | 2.6173 | 2.5184
FXTN 20-01 __|PIBD2017D011 143750 3| 4/24/2017] 964] 264 3.1743 | 2.6392 | 25334
FXTN 0321 |PIBD0317E212 28750  3Y| 5/22/2017] _992] 272 31962 | 2.6649 | 25508
FXTN 0570 |PIBD0517G705 46250 aY|]  7/5/2017] 1036] 284 3.2305 | 2.7051 | 25783
RTB 07-02 PIID0717H026 6.6250]  3v| 8/19/2017] 1081 2.96 3.2657 | 2.7463 | 2.6063
FXTN 10-44 * |PIBD1017H447 7.7500] _ 3Y] 8/23/2017] 1085] 297 3.2688 | 2.7500 | 2.6088
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1151] 8.15 3.3253 | 2.7839 | 26761
FXTN 0571 |PIBD0517K719 4.1250] 3.5Y] 11/8/2017] 1162] 3.8 3.3347 | 2.7896 | 26873
FXTN 10-45 __ |PIBD1018A451 5.8750]  3.5Y]  1/31/2018] 1246] 3.41 3.4067 | 2.8327 | 2.7729
FXTN 0572 |PIBD0518E723 21250  4Y| 5/23/2018] 1358] 3.72 75.500000] 3.1500 | 3:38:33 PM| 2.0465 | 3.5026 | 2.8903 | 2.8871
FXTN 0751 * |PIBD0718H511 5.0000]  4Y| 8/18/2018] 1445] 3.96 50.000000] 3.0200 | 3:28:07 PM| 3.0200 | 3.5771 | 2.9350 | 29758
FXTN 10-47 __|PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1539 4.21 3.7070 | 3.1631 | 3.1938
FXTN10-48 __ |PIBD1019B485 7.8750]  4.5Y]  2/19/2019] 1630 4.46 25.000000] 3.4700 | 3:44:02 PM| 3.4700 | 3.8327 | 3.3840 | 3.4048
FXTN 07563 |PIBD0719D531 5.0000]  5Y| 4/26/2019] 1696] 4.64 3.9238 | 3.5442 | 3.5578
FXTN 0754 |PIBD0719G547 47500 5Y| 7/19/2019] 1780] 487 4.0399 | 3.7481 | 3.7526
FXTN 0755 * |PIBD0719H555 4.7500] _ 5Y|  8/30/2019] 1822] 4.99 4.0979 | 3.8500 | 3.8500
FXTN 07566 |PIBD0719K560 3.8750]  55Y| 11/22/2019] 1906 5.22]  201.000000| 3.4050 | 3:06:54 PM| 3.4053 | 4.0867 | 3.8299 | 3.8306
FXTN 10-50 __|PIBD1020B508 7.7500]  5.5Y|  2/18/2020] 1994 5.46 4.0749 | 3.8089 | 3.8102
RTB 10-01 PIID1020H015 7.2500]  6Y| 8/19/2020] 2177 5.96 4.0504 | 3.7652 | 3.7679
FXTN 1051 |PIBD1020/510 6.1250]  6.5v]  9/16/2020] 2205 6.04 4.0467 | 3.7585 | 3.7615
FXTN10-52 __|PIBD1020L525 5.8750]  6.5Y| 12/16/2020] 2296 6.29 4.0345 | 3.7368 | 3.7404
RTB 10-02 PID1021C027 7.3750]  6.5Y]  3/3/2021] 2373] 6.50 4.0242 | 3.7184 | 3.7226




Interpolated Bonds
September 02, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 07-57 __|PIBD0721C574 3.5000]  7Y| 3/20/2021] 2390] 6.54]  200.000000] 3.7100 | 4:04:23 PM| 3.7097 | 4.0219 | 3.7143 | 3.7187
FXTN 10-53 * |PIBD1021D531 6.5000]  7v| 4/28/2021] 2429 6.65 4.0167 | 3.7050 | 3.7097
RTB 10-03 PIID1021J039 5.7500]  7.5Y] 10/20/2021] 2604] 7.13 0.400000] 3.9000 | 11:01:50 AM| 3.9000 | 4.0691 | 3.7662 | 3.7705
FXTN 10-565 _ |PIBD1021K551 5.7500]  7.5Y| 11/24/2021] 2639 7.23 4.0796 | 3.7785 | 3.7827
FXTN 10-54 __|PIBD1022G545 6.3750]  7.5¥| 1/19/2022] 2695] 7.38]  156.964000] 4.2500 | 2:49:46 PM| 3.8739 | 4.0964 | 3.7981 | 3.8022
FXTN 20-02___|PIBD2022C021 15.0000]  8Y| 3/14/2022] 2749 7.53 41126 | 3.8170 | 3.8209
FXTN 10-566 __|PIBD1022H562 48750]  8Y|  8/2/2022] 2890 7.9 4.1548 | 3.8663 | 3.8699
FXTN 1057 |PIBD1022/570 4.7500]  85Y| 0/13/2022] 2932[ 8.03 41674 | 3.8810 | 3.8845
FXTN 20-03__|PIBD2022J033 12.7500]  8.5Y| 10/17/2022] 2966 8.12 41776 | 3.8929 | 3.8964
FXTN 1068 |PIBD1022L585 4.0000]  85Y| 12/6/2022] 3016] 8.26 41926 | 3.9104 | 39137
FXTN 20-04 __|PIBD2023B048 13.0000]  85Y| 2/20/2023] 3092] 847 18.270000] 3.7700 | 8:49:41 AM| 3.7700 | 4.2153 | 3.9370 | 3.9402
FXTN 20-05 __|PIBD2023E054 11.8750] Y|  5/29/2023] 3190[ 8.73 4.2447 | 3.9713 | 3.9742
RTB 10-04 PID1023H046 3.2500]  ov| #/15/2023] 3268] 895 34.730000] 4.2899 | 3:48:25 PM| 4.1621 | 4.2681 | 3.9986 | 4.0013
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y| 10/23/2023] 3337] 0.14 4.2887 | 4.0227 | 4.0253
FXTN 20-07 __|PIBD2024F075 12.3750] _ 10Y|  6/3/2024] 3561] 9.75 4.3558 | 4.1011 | 4.1032
FXTN 20-08__|PIBD2024H086 12.8750]  10Y|  8/5/2024] 3624 9.92 4.3747 | 4.1232 | 4.1251
FXTN 10-59 * |PIBD1024H595 41250]  10Y| #/20/2024] 3639] 9.96] 1,072.348000] 4.1425 | 357:18 PM| 4.1303 | 4.3792 | 4.1284 | 4.1303
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y| 11/11/2024] 3722 10.19 4.4059 | 4.1574 | 4.1580
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y| _ 4/14/2025] 3876| 10.61 4.4555 | 4.2113 | 4.2093
FXTN20-11___|PIBD2025J116 12.1250]  12Y| 10/20/2025] 4065| 11.13 45164 | 4.2774 | 4.2723
FXTN 25:01 __|PIBD2525K015 18.2500]  12Y| 11/29/2025] 4105] 11.24 4.5203 | 4.2014 | 4.2856
FXTN20-12___|PIBD2026A122 10.2500]  12Y|  1/19/2026] 4156| 11.38 4.5457 | 4.3092 | 4.3026
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4430 12.13 4.6339 | 4.4051 | 4.3939
FXTN 20-13__|PIBD2026L139 8.0000]  13Y| 12/7/2026] 4478| 12.26 4.6494 | 4.4219 | 4.4099
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4562 12.49 20.500000] 4.7000 | 2:46:34PM| 4.6988 | 4.6764 | 4.4513 | 4.4379
FXTN 20-14 __|PIBD2027140 8.6250]  14Y|  9/6/2027] 4751| 13.01 4.7373 | 45174 | 45009
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5206| 14.25 4.8838 | 4.6765 | 4.6525
FXTN 20-16 __|PIBD2030E166 8.7500]  16Y|  5/27/2030] 5745| 15.73 5.0574 | 4.8651 | 4.8321
FXTN 25:02 __|PIBD2530G029 12.5000] __ 16Y| _ 7/28/2030] 5807] 15.90 5.0774 | 4.8868 | 4.8528
FXTN 25:03 __|PIBD2531A032 11.2500]  17Y| _ 1/26/2031] 5989| 16.40 5.1360 | 4.9504 | 4.9134
FXTN 20-17 __|PIBD2031G171 8.0000]  17Y|  7/19/2031] 6163] 16.87]  280.000000] 4.6000 | 3:46:06 PM| 4.6000 | 5.1920 | 5.0113 | 4.9714
FXTN 25:04 __ |PIBD2531J042 9.3750]  18Y| 10/5/2031] 6241] 17.09 5.2172 | 50386 | 4.9974
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6361] 17.42 5.2558 | 5.0805 | 5.0374
RTB 20-01 PID2032C014 5.8750]  18Y|  3/1/2032] 6389| 17.49 77.612500] 5.0000 | 4:09:07 PM| 5.0037 | 5.2648 | 5.0903 | 5.0467
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y| 9/27/2032] 6599 18.07 5.3324 | 5.1638 | 5.1167
FXTN 25:05 _ |PIBD2532K057 8.5000]  19v| 11/20/2032] 6662| 18.24 5.3527 | 5.1858 | 5.1377
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 6774] 1855 18.210000] 5.2500 | 3:06:49 PM| 5.1740 | 5.3888 | 5.2250 | 5.1750
FXTN 25:06 __|PIBD2534K062 9.2500]  25v| 11/5/2034] 7368| 20.17 5.3780 | 5.2073 | 5.1698
FXTN 2507 |PIBD25351071 8.0000]  25v| ©/30/2035] 7697| 21.07 5.3720 | 5.1975 | 5.1669
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7774 21.28 65.013200] 5.1450 | 4:13:48 PM| 5.1186 | 5.3706 | 5.1952 | 5.1662
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Instrument

. Last ’ W. Ave
Name ISIN Coupon | Tenor Maturity Days | YRS D. Vol (MM) vield Traded Time vid PDSI-F | PDSI-R1 | PDSI-R2
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036( 8062| 22.07 5.3654 | 5.1866 | 5.1637
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8383| 22.95 50.000000{ 5.3900 3:55:41 PM| 5.3900 [ 5.3596 [ 5.1771 [ 5.1609
RTB 25-01 * [PIID2537J015 6.1250 25Y| 10/24/2037| 8452 23.14 115.806934( 5.0700 3:44:49 PM| 5.0844 | 5.3583 [ 5.1750 [ 5.1603




