Interpolated Bonds
September 11, 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]  <IM| 9/24/2014] 12| 0.03 7.000000] 22550 | 10:54:01 AM| 1.9303 | 2.8223 | 2.6836 | 2.7131
FXTN 07-46 __|PIBD0714J466 6.5000] <IM| 10/4/2014] 22| 0.06 1.9790 | 1.7141 | 1.7704
SPTB 10-03 __ |SPTB1014J037 122500 1M| 10/14/2014] _ 32] 0.09 1.6312 | 1.3288 | 1.3887
FXTN 10-36___|PIBD1015B367 123750 5M| _ 2/24/2015] _ 165] 045 1.7262 | 1.4868 | 1.4868
FXTN 05-68 _|PIBD0515E685 6.3750]  8M|  5/13/2015]  243] 0.67 1.8255 | 1.5962 | 1.5062
FXTN 07-47 __ |PIBDO715E477 83750  OM| 5/22/2015] 252 0.69 1.8360 | 1.6085 | 1.6085
FXTN 0420 |PIBD0415G203 48750 11M| _ 7/21/2015] 312] 085 1.9061 | 1.6909 | 1.6909
RTB 05-09 PID0515H097 5.8750]  11M| _ 8/19/2015]  341] 093 1.0400 | 1.7308 | 1.7308
FXTN 10-37 ___|PIBD1015H370 11.8750  11M| _ 8/25/2015] 347] 095 1.0470 | 1.7390 | 1.7390
FXTN 0569 |PIBD0515K697 4.6250]  1.5Y] 11/25/2015] 439 1.20 2.1563 | 1.8844 | 1.8606
FXTN 10-38___|PIBD1015L384 10.1250]  1.5Y] 12/15/2015] 459] 1.26 2.2039 | 1.9164 | 1.8869
FXTN10-39___|PIBD1016A393 9.2500]  1.5Y] 1/12/2016] _ 487] 1.33 2.2706 | 1.9612 | 1.9238
FXTN 0748 |PIBD0716A488 7.0000] _ 1.5Y] 1/27/2016] _ 502| 1.37 2.3063 | 1.9852 | 1.9435
RTB 05-10 PID0516C107 6.0000] 15Y|  3/3/2016] _ 538] 1.47 2.3920 | 2.0428 | 1.9909
FXTN 10-40___|PIBD1016C407 75000 2v] 3/30/2016] 565 1.55 2.4563 | 2.0859 | 2.0265
FXTN 0320 |PIBD0316D206 16250]  2Y|  4/25/2016] 591 1.62] 2,787.500000] 2.2000 | 4:04:13 PM| 2.1718 | 25182 | 2.1275 | 2.0607
FXTN 10-41 __ |PIBD1016D416 7.0000  2v] 4/27/2016] _ 593] 1.62 2.5230 | 2.1307 | 2.0633
FXTN 10-42 * |PIBD1016/420 9.1250]  2Y|  9/4/2016]  723| 1.98]  646.842000] 2.4500 | 2:35:08 PM| 25046 | 2.8325 | 2.3387 | 2.2345
RTB 07-01 PIID07161018 7.0000] 2.5v] 9/24/2016] _ 743] 203 2.8500 | 2.3620 | 2.2609
FXTN 10-43 __ |PIBD1016K436 6.2500]  2.5v] 11/16/2016] _ 796] 2.18 2.8064 | 24238 | 2.3308
FXTN 0749 |PIBD0717C493 7.0000  3v] 3/31/2017] 931 255 5.235000] 3.0000 | 10:27:53 AM| 3.0000 | 3.0147 | 25811 | 2.5088
FXTN 20-01 __|PIBD2017D011 143750  3Y|  4/24/2017] _ 955] 261 3.0857 | 26090 | 2.5404
FXTN 0321 |PIBD0317E212 28750  3Y| 5/22/2017] _983] 269 1.500000] 26250 | 12:09:50 PM| 26250 | 3.0602 | 26416 | 2.5774
FXTN 0570 |PIBD0517G705 46250 aY]  7/5/2017] 1027] 281 3.0988 | 26929 | 2.6354
RTB 07-02 PIID0717H026 6.6250  3v| 8/19/2017] 1072] 293 3.1382 | 2.7453 | 26947
FXTN 10-44 * |PIBD1017H447 7.7500] _ 3Y] 8/23/2017] 1076] 2.95 3.1417 | 2.7500 | 2.7000
FXTN 0750 |PIBD0717J502 5.3750]  3.5Y] 10/28/2017] 1142| 3.13 3.2024 | 2.8181 | 2.7523
FXTN 0571 |PIBD0517K719 41250] 3.5Y] 11/8/2017] 1153] .16 3.2125 | 2.8295 | 2.7610
FXTN 10-45 __ |PIBD1018A451 5.8750] 3.5Y] 1/31/2018] 1237] 3.39 50.000000] 3.0000 | 9:29:10 AM| 3.0000 | 3.2898 | 2.9162 | 2.8276
FXTN 0572 |PIBD0518E723 21250  4Y| 5/23/2018] 1349] 3.69]  218.547000] 2.9250 | 3:38:32 PM| 29486 | 3.3929 | 3.0318 | 2.9164
FXTN 0751 * |PIBD0718H511 5.0000]  4Y| #/18/2018] 1436] 3.93 59.000000] 3.1275 | 9:55:16 AM| 3.1216 | 3.4729 | 3.1216 | 2.9854
FXTN 10-47 __|PIBD1018K478 8.8750]  4.5v| 11/20/2018] 1530 4.19 3.6080 | 3.2783 | 3.1760
FXTN10-48 __ |PIBD1019B485 7.8750]  4.5Y| 2/19/2019] 1621| 4.44 3.7387 | 3.4300 | 3.3606
FXTN 07563 |PIBD0719D531 5.0000]  5Y|  4/26/2019] 1687] 4.62 3.8336 | 3.5400 | 3.4945
FXTN 0754 |PIBD0719G547 47500 5Y| 7/49/2019] 1771] 485 3.9543 | 3.6800 | 3.6648
FXTN 0755 * |PIBD0719H555 4.7500] _ 5Y|  8/30/2019] 1813] 4.96 4.0146 | 3.7500 | 3.7500
FXTN 07566 |PIBD0719K560 3.8750]  5.5Y| 11/22/2019] 1897] 5.19] 1,100.000000] 3.4400 | 3:51:45 PM| 3.4400 | 4.0253 | 3.7513 | 3.7512
FXTN 10-50 __|PIBD1020B508 7.7500] _ 5.5Y]  2/18/2020] 1985 5.43 4.0364 | 3.7527 | 3.7525
RTB 10-01 PIID1020H015 7.2500]  6Y| 8/19/2020] 2168 5.4 4.0597 | 3.7555 | 3.7551
FXTN 10-51 __ |PIBD1020/510 6.1250]  6.5Y]  9/16/2020] 2196 6.0 4.0632 | 3.7559 | 3.7555
FXTN 1052 |PIBD1020L525 5.8750]  6.5Y] 12/16/2020] 2287] 6.26 7.525000] 3.9000 | 10:20:32 AM| 3.9000 | 4.0748 | 3.7573 | 3.7568
RTB 10-02 PIID1021C027 7.3750]  6.5Y]  3/3/2021] 2364 6.47 4.0846 | 3.7585 | 3.7579




Interpolated Bonds
September 11, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSIF | PDSI-R1 | PDSI-R2
FXTN 07-57 __|PIBD0721C574 35000  7Y| 3/20/2021] 2381] 6.52| 1,700.000000] 3.7500 | 3:41:41 PM| 3.7587 | 4.0867 | 3.7588 | 3.7581
FXTN 10-53 * |PIBD1021D531 6.5000]  7Y|  4/28/2021] 2420 6.63 4.0917 | 3.7594 | 3.7587
RTB 10-03 PID1021J039 5.7500]  7.5Y] 10/20/2021] 2595] 7.10 4.1408 | 3.8231 | 3.8245
FXTN 10-55 _ |PIBD1021K551 5.7500]  7.5Y] 11/24/2021] 2630] 7.20 1.472000] 4.1000 | 3:17:11 PM| 4.1000 | 4.1506 | 3.8359 | 3.8377
FXTN 10-54 __ |PIBD1022G545 6.3750]  7.5v¥] 1/19/2022] 2686] 7.35 50.000000] 3.8600 | 3:35:42 PM| 3.8600 | 4.1663 | 3.8562 | 3.8587
FXTN 20-02___|PIBD2022C021 15.0000]  8Y| 3/14/2022] 2740] 7.50 41815 | 3.8759 | 3.8791
FXTN 1056 |PIBD1022H562 48750  8Y|  8/2/2022] 2881 7.89 4.2210 | 3.9272 | 3.9321
FXTN 1057 |PIBD1022/570 4.7500]  8.5Y]  9/13/2022] 2923] 8.00 4.2328 | 3.9425 | 3.9479
FXTN 20-03 __|PIBD2022J033 12.7500] _ 8.5Y] 10/17/2022] 2957] 8.10 4.2424 | 3.9549 | 3.9607
FXTN 1058 |PIBD1022L585 4.0000] _85Y|  12/6/2022] 3007] 8.23]  105.000000] 4.1000 | 3:34:10 PM| 4.0904 | 4.2564 | 3.9731 | 3.9795
FXTN 20-04 __|PIBD2023B048 13.0000]  85Y] 2/20/2023] 3083] 8.44 4.2777 | 4.0008 | 4.0081
FXTN 20-05 __|PIBD2023E054 11.8750] Y]  5/20/2023] 3181] 8.71 4.3052 | 4.0364 | 4.0449
RTB 10-04 PIID1023H046 3.2500]  OY| #/15/2023] 3250] 892]  108.250000] 4.1400 | 3:51:37 PM| 4.1204 | 4.3271 | 4.0648 | 4.0743
FXTN 20-06__|PIBD2023J068 11.3750] _ 9.5Y] 10/23/2023] 3328 9.11 4.3465 | 4.0900 | 4.1002
FXTN 20-07 __|PIBD2024F075 12.3750]  10Y] _ 6/3/2024] 3562 9.72 4.4093 | 4.1715 | 4.1845
FXTN 20-08__|PIBD2024H086 128750 10Y] _ 8/5/2024] 3615] 9.90 4.4270 | 4.1944 | 4.2082
FXTN 10-59 * |PIBD1024H595 4.1250]  10Y| 8/20/2024] 3630] 9.94] 5,169.400000] 4.2150 | 4:07:30 PM| 4.2138 | 4.4312 | 4.1999 | 4.2138
FXTN 20-09 __|PIBD2024K091 13.7500] 10.5Y] 11/11/2024] 3713] 1017 4.4570 | 4.2077 | 4.0412
FXTN 20-10 __|PIBD2025D103 12.1250]  11Y] _ 4/14/2025] 3867| 10.59 45048 | 4.2793 | 4.2921
FXTN 20-11 __|PIBD2025J116 12.1250]  12Y] 10/20/2025] 4056] 11.10 4.5634 | 4.3426 | 4.3546
FXTN 2501 |PIBD2525K015 18.2500]  12Y] 11/29/2025] 4096[ 11.21 4.5758 | 4.3560 | 4.3678
FXTN20-12___|PIBD2026A122 10.2500] 12|  1/19/2026] 4147] 11.35 45917 | 4.3731 | 4.3847
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4421] 12.10 2.000000] 4.7000 | 3:13:42 PM| 4.7000 | 4.6767 | 4.4649 | 4.4752
FXTN 20-13 __ |PIBD2026L139 8.0000]  13Y] 12/7/2026] 4469| 12.24 4.6916 | 4.4809 | 4.4911
RTB 15-02 PIID1527C023 5.3750]  13Y|  3/1/2027] 45563] 1247 2.000000] 4.4000 | 12:03:41 PM| 4.4000 | 4.7177 | 4.5091 | 45189
FXTN 20-14 __|PIBD2027140 8.6250]  13Y|  0/6/2027] 4742| 12.98 4.7763 | 45724 | 45813
FXTN 20-15 __ |PIBD2028L151 9.5000]  15Y] 12/4/2028] 5197| 14.23 4.9175 | 4.7248 | 4.7317
FXTN 20-16__ |PIBD2030E166 8.7500] 16|  5/27/2030] 5736] 15.70 5.0848 | 4.9053 | 4.9099
FXTN 25:02 __|PIBD2530G029 125000 16Y|  7/28/2030] 5798] 15.87 51041 | 4.9261 | 4.9304
FXTN 25:03 _ |PIBD2531A032 11.2500]  17Y]  1/26/2031] 5980] 16.37 5.1606 | 4.9871 | 4.9905
FXTN 20-17 __|PIBD2031G171 8.0000]  17Y] 7/19/2031] 6154 16.85]  250.000000] 4.6050 | 3:14:41 PM| 4.6070 | 52146 | 5.0453 | 5.0480
FXTN 25:04 __ |PIBD2531J042 9.3750] _ 18Y] 10/5/2031] 6232| 17.06 5.2388 | 5.0715 | 5.0738
FXTN 20-18 __|PIBD2032B183 5.8750]  18Y]  2/2/2032] 6352 17.39 2.300000] 5.1000 | 2:10:48 PM| 5.1844 | 52760 | 5.1117 | 5.1135
RTB 20-01 PIID2032C014 5.8750]  18Y]  3/1/2032] 6380] 17.47 6.380000] 5.1500 | 3:51:47 PM| 5.1382 | 5.2847 | 5.1210 | 5.1227
FXTN 20-19 __ |PIBD20321195 5.7500]  19Y] 9/27/2032] 6590] 18.04 5.3499 | 5.1914 | 5.1922
FXTN 25:05 _ |PIBD2532K057 8.5000]  19Y| 11/29/2032] 6653| 18.21 5.3694 | 5.2125 | 5.2130
FXTN 2020 * |PIBD2033C206 3.6250]  20Y|  3/21/2033] _6765] 18.52 0.500000] 4.9500 | 11:02:09 AM| 4.9500 | 5.4042 | 5.2500 | 5.2500
FXTN 25:06 _|PIBD2534K062 9.2500]  25Y] 11/5/2034] 7359] 20.15 5.4120 | 51892 | 5.1873
FXTN 25:07 __|PIBD25350071 8.0000]  25Y|  ©/30/2035] 7688| 21.05 16.883000] 5.1250 | 9:03:39 AM| 5.1250 | 54163 | 5.1555 | 5.1526
FXTN 25:08 _ |PIBD2535L086 8.1250]  25v| 12/16/2035] 7765] 21.26 5.4173 | 5.1476 | 5.1445
FXTN 25-09 __|PIBD25361097 7.6250]  25Y|  ©9/20/2036] 8053| 22.05 50.000000] 5.0250 | 11:55:40 AM| 5.0250 | 5.4211 | 5.1181 | 5.1141
FXTN 25-10 _ |PIBD2537H103 5.7500]  25Y|  8/16/2037] 8374 2293 5.4253 | 5.0853 | 5.0803
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037] 8443 23.12]  622.326466] 5.0750 | 3:50:37 PM| 5.0754 | 54262 | 5.0782 | 5.0730




