Interpolated Bonds
September 03, 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] 20| 0.05 4.500000] 2.0000 | 3:28:47 PM| 2.0000 | 24737 | 2.3452 | 2.3429
FXTN 07-46 __|PIBD0714J466 6.5000 M| 10/4/2014] 30| 0.08 1.8020 | 1.6058 | 1.6023
SPTB 10-03 __ |SPTB1014J037 122500 1M| 10/14/2014] _ 40] 0.1 15286 | 1.2945 | 1.3043
FXTN 10-36___|PIBD1015B367 123750 5M| _ 2/24/2015]  173] 047 1.8886 | 1.6986 | 1.7095
FXTN 05-68 _ |PIBD0515E685 6.3750]  OM| 5/13/2015] _ 251] 0.69 1.9800 | 1.7981 | 1.7981
FXTN 07-47 __ |PIBDO715E477 8.3750  OM|  5/22/2015]  260] 0.71 1.0868 | 1.8043 | 1.8043
FXTN 0420 |PIBD0415G203 48750 11M| _ 7/21/2015] _ 320] 0.88 2.0321 | 1.8455 | 1.8455
RTB 05-09 PID0515H097 5.8750]  1Y| 8/19/2015] 349] 0.96 3.770000] 1.7500 | B3:24:14 PM| 1.9615 | 2.0540 | 1.8654 | 1.8654
FXTN 10-37___|PIBD1015H370 11.8750]  1Y]  8/25/2015] 355] 097 2.0586 | 1.8695 | 1.8695
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 447 1.22 2.2462 | 1.9834 | 1.9888
FXTN 10-38__|PIBD1015L384 10.1250]  1.56Y] 12/15/2015] _ 467| 1.28 2.2895 | 2.0092 | 2.0159
FXTN10-39 ___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] _ 495] 1.36 2.3500 | 2.0454 | 2.0538
FXTN 0748 |PIBD0716A488 7.0000]  1.5Y] 1/27/2016] _ 510] 1.40 2.3825 | 2.0647 | 2.0742
RTB 05-10 PID0516C107 6.0000]  1.5Y]  3/3/2016]  546] 1.49 2.005000] 2.5000 | 2:47:35 PM| 2.6994 | 24603 | 2.1112 | 2.1229
FXTN 10-40___|PIBD1016C407 75000  2v] 3/30/2016] _ 573] 1.57 25187 | 2.1461 | 2.1595
FXTN 0320 |PIBD0316D206 16250]  2Y| 4/25/2016] 599 1.64]  304.171528] 2.3250 | 3:35:31 PM| 2.3247 | 25749 | 2.1796 | 2.1948
FXTN 10-41 __ |PIBD1016D416 7.0000  2v] 4/27/2016] _ 601] 1.65 25793 | 2.1822 | 21975
FXTN 10-42 * |PIBD1016/420 9.1250]  2v|  9/4/2016] 731 2.00 90.670000] 25375 | 3:29:04 PM| 25375 | 2.8604 | 2.3500 | 2.3736
RTB 07-01 PID07161018 7.0000] _2.5Y] 0/24/2016] _ 751 2.06 2.8807 | 2.3698 | 2.3918
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 804] 2.20 2.9345 | 2.4224 | 2.4402
FXTN 0749 |PIBD0717C493 7.0000  3Y] 3/31/2017] 939] 257] 1,991.340000] 3.1250 | 3:16:47 PM| 2.7003 | 3.0716 | 25562 | 2.5633
FXTN 20-01 __|PIBD2017D011 143750 3| 4/24/2017] 963] 264 3.0959 | 25800 | 25852
FXTN 0321 |PIBD0317E212 28750  3Y| 5/22/2017] _991] 271]  157.000000] 2.6350 | 11:41:13 AM| 26339 | 3.1244 | 26078 | 2.6107
FXTN 0570 |PIBD0517G705 46250 3Y]  7/5/2017] 1035] 283 0.500000] 2.8200 | 3:57:20 PM| 2.8200 | 3.1691 | 2.6514 | 26508
RTB 07-02 PIID0717H026 6.6250  3v| 8/19/2017] 1080] 2.96 3.2147 | 26960 | 26919
FXTN 10-44 * |PIBD1017H447 7.7500] _ 3Y] 8/23/2017] 1084] 297 3.2188 | 2.7000 | 2.6955
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1150] 3.15 3.2742 | 2.7585 | 2.7495
FXTN 0571 |PIBD0517K719 4.1250]  3.5Y] 11/8/2017] 1161 3.8 3.2834 | 2.7683 | 2.7584
FXTN 10-45 __ |PIBD1018A451 5.8750]  3.5Y]  1/31/2018] 1245] 3.41 3.3539 | 2.8428 | 28271
FXTN 0572 |PIBD0518E723 21250  4Y| 5/23/2018] 1357] 3.7 92.000000] 2.9750 | 12:04:03 PM| 209734 | 3.4478 | 29421 | 2.9187
FXTN 0751 * |PIBD0718H511 5.0000]  4Y| 8/18/2018] 1444] 395 50.000000] 3.0200 | 9:27:57 AM| 3.0200 | 3.5208 | 3.0192 | 2.9898
FXTN 10-47 __|PIBD1018K478 8.8750]  4.5Y| 11/20/2018] 1538 4.21 3.6938 | 3.2326 | 3.2043
FXTN10-48 __ |PIBD1019B485 7.8750]  4.5Y] 2/19/2019] 1629 4.46 3.8613 | 3.4392 | 3.4119
FXTN 07563 |PIBD0719D531 5.0000]  5Y|  4/26/2019] 1695 4.64 3.9827 | 35890 | 3.5625
FXTN 0754 |PIBD0719G547 47500 5Y| 7/19/2019] 1779] 487 41373 | 3.7797 | 3.7542
FXTN 0755 * |PIBD0719H555 47500 5Y| #/30/2019] 1821] 4.99 4.2146 | 3.8750 | 3.8500
FXTN 07566 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1905] 5.2 2.000000 3.4500 | 8:56:15 AM| 3.4500 | 4.1901 | 3.8577 | 3.8327
FXTN 10-50 __|PIBD1020B508 7.7500]  5.5Y]  2/18/2020] 1993 5.46 41644 | 3.8396 | 3.8147
RTB 10-01 PIID1020H015 7.2500]  6Y| 8/19/2020] 2176 5.96 1.100000] 3.6250 | 2:18:35 PM| 3.6250 | 4.1110 | 3.8019 | 3.7771
FXTN 10-51 __|PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2204 6.03 41029 | 3.7961 | 3.7713
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2295] 6.28 1.900000] 3.9000 | 3:18:12 PM| 3.9000 | 4.0763 | 3.7774 | 3.7526
RTB 10-02 PID1021C027 7.3750]  6.5Y]  3/3/2021] 2372 6.49 0.900000] 3.7500 | 2:18:52 PM| 3.7500 | 4.0538 | 3.7615 | 3.7368




Interpolated Bonds
September 03, 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 35000 7Y| 3/20/2021] 2389 6.54]  101.500000| 3.7250 | B3:22:54 PM| 3.7253 | 4.0489 | 3.7580 | 3.7333
FXTN 10-53 * |PIBD1021D531 6.5000]  7v| 4/28/2021] 2428 6.65 4.0375 | 3.7500 | 3.7253
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2603] 7.13 4.0854 | 3.8115 | 3.7832
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2638 7.22 4.0950 | 3.8238 | 3.7948
FXTN 10-54 __|PIBD1022G545 6.3750]  7.5Y]  1/19/2022] 2694 7.38 41103 | 3.8434 | 3.8133
FXTN 20-02___|PIBD2022C021 15.0000]  8Y|  3/14/2022] 2748] 7.52 41251 | 3.8624 | 3.8311
FXTN 10-56 __ |PIBD1022H562 48750 8Y|  8/2/2022] 2889 7.9 41637 | 3.9119 | 3.8778
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y] 0/13/2022] 2931] 8.02 41752 | 3.9267 | 3.8917
FXTN 20-03 __|PIBD2022J033 12.7500]  8.5Y] 10/17/2022] 2965 8.12 41845 | 3.9386 | 3.9029
FXTN 1058 _ |PIBD1022L585 4.0000] 85Y] 12/6/2022] 3015] 825 41982 | 3.9562 | 3.9194
FXTN 20-04 __|PIBD2023B048 13.0000]  85Y] 2/20/2023] 3091] 8.46 4.2190 | 3.9829 | 3.9446
FXTN 20-05 __|PIBD2023E054 11.8750] Y|  5/29/2023] 3189 8.73 4.2459 | 4.0173 | 39770
RTB 10-04 PIID1023H046 3.2500]  OY| #/15/2023] 3267] 8.94] 108512000 4.0750 | 3:34:40 PM| 4.1209 | 4.2672 | 4.0447 | 4.0028
FXTN 20-06 __|PIBD2023J068 11.3750] _ 9.5Y| 10/23/2023] 3336 9.13 4.2861 | 4.0689 | 4.0256
FXTN 20-07 __|PIBD2024F075 123750 10Y] _ 6/3/2024] 3560] 9.75 4.3474 | 4.1476 | 4.0997
FXTN 20-08__|PIBD2024H086 12.8750]  10Y] _ 8/5/2024] 3623] 9.92 4.3647 | 4.1697 | 4.1205
FXTN 10-59 * |PIBD1024H595 4.1250]  10Y| 8/20/2024] 3638] 9.96]  228.506000] 4.1352 | 3:38:46 PM| 4.1255 | 4.3688 | 4.1750 | 4.1255
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3721] 10.19 4.3953 | 4.2021 | 4.1533
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3875 10.61 4.4444 | 4.2525 | 4.2048
FXTN20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4064] 11.13 4.5047 | 4.3143 | 4.2681
FXTN 25:01 __ |PIBD2525K015 18.2500]  12Y| 11/29/2025] 4104] 11.24 4.5174 | 4.3274 | 4.2815
FXTN20-12___|PIBD2026A122 10.2500]  12Y]  1/19/2026] 4155| 11.38 4.5337 | 4.3440 | 4.2986
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4429| 12.13 1.005000] 4.6250 | 2:33:22 PM| 4.6250 | 4.6211 | 4.4336 | 4.3903
FXTN 20-13___|PIBD2026L139 8.0000]  13Y| 12/7/2026] 4477| 12.26 4.6364 | 4.4493 | 4.4064
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 4561] 1249 1.100000] 44100 | 3:33:10 PM| 4.4448 | 4.6632 | 4.4768 | 4.4345
FXTN 20-14 __|PIBD2027140 8.6250]  14Y]  9/6/2027] 4750 13.00 4.7235 | 4.5386 | 4.4978
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y|  12/4/2028] 5205| 14.25 4.8686 | 4.6873 | 4.6501
FXTN 20-16__|PIBD2030E166 8.7500]  16Y|  5/27/2030] 5744] 15.73 5.0406 | 4.8636 | 4.8305
FXTN 25:02 __|PIBD2530G029 12.5000] _ 16Y| _ 7/28/2030] 5806] 15.90 5.0603 | 4.8838 | 4.8513
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y] _ 1/26/2031] 5988| 16.39 5.1184 | 4.9433 | 4.9122
FXTN 20-17 __|PIBD2031G171 8.0000]  17v] 7/19/2031] 6162| 16.87 4.470000] 5.0000 | 2:28:40 PM| 4.9624 | 5.1739 | 5.0002 | 4.9705
FXTN 25:04 _ |PIBD2531J042 9.3750]  18Y] 10/5/2031] 6240| 17.08 5.1988 | 5.0257 | 4.9966
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y|  2/2/2032] 6360 17.41 0.500000] 5.3750 | 10:59:53 AM| 5.3750 | 5.2371 | 5.0650 | 5.0367
RTB 20-01 PIID2032C014 5.8750]  18Y|  3/1/2032] 6388] 17.49]  101.000000] 5.1499 | 3:53:14 PM| 5.0809 | 5.2460 | 5.0741 | 5.0461
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6598] 18.06 5.3130 | 5.1428 | 5.1164
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/20/2032] 6661] 18.24 5.3331 | 5.1634 | 5.1375
FXTN 2020 * |PIBD2033C206 3.6250]  20Y| 3/21/2033] 6773] 1854 2.100000| 4.9850 | 2:20:34PM| 51999 | 5.3688 | 5.2000 | 5.1750
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7367| 20.17 5.3675 | 5.1668 | 5.1506
FXTN 25:07 __ |PIBD25350071 8.0000]  25Y]  ©/30/2035] 7696] 21.07 5.3667 | 5.1485 | 5.1371
FXTN 25:08 _ |PIBD2535L086 8.1250]  25Y| 12/16/2035] 7773 21.28 5.3665 | 5.1442 | 5.1339




Interpolated Bonds
September 03, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':‘; Traded Time W\'"’:I"e PDSI-F | PDSI-R1 | PDSI-R2
FXTN 25-09 __ |PIBD25361097 7.6250]  25Y|  9/29/2036] 8061| 22.07 50.000000] 5.1275 | 9:41:33 AM| 5.1275 | 5.3659 | 5.1281 | 5.1221
FXTN 25-10 __ |PIBD2537H103 57500] _ 25Y|  8/16/2037] 8382 22.95 0.800000] 55000 | 3:36:07 PM| 5.5000 | 5.3652 | 5.1102 | 5.1089
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8451| 23.14 253.681000] 5.1500 | 2:27:19 PM| 5.1007 | 5.3650 | 5.1063 | 5.1061




