Interpolated Bonds
September 12, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSIF | PDSIR1 | PDSI-R2
RTB 05-08 PIID0514I080 6.2500] _ <IM| _ 9/24/2014 o] 0.02 3.6223 | 3.5020 | 3.5520
FXTN 07-46___|PIBD0714J466 65000 <iM| _ 10/4/2014] ___19] 0.5 3.1503 | 3.0820 | 2.9920
SPTB 10-03___|SPTB1014J037 122500 <IM|__10/14/2014] __29] 0.08 8.585000| 1.3500 | 2:27:03 PM| 1.3500 | 2.6782 | 2.5720 | 24320
FXTN 10-36___|PIBD1015B367 123750 5M| _ 2/24/2015] 162|044 17332 | 1.5824 | 15324
FXTN 05-68 | PIBDO515E685 6.3750] __ 8M| _ 5/13/2015] _ 240 0.66 1.8306 | 1.6269 | 1.6269
FXTN 07-47 __|PIBDO715E477 83750 8M| _ 5/22/2015] _ 249] 068 1.8407 | 1.6368 | 1.6368
FXTN 0420 __|PIBD0415G203 48750 __10M| _ 7/21/2015] __309] 085 19081 | 1.7027 | 1.7027
RTB 05-09 PIID0515H097 58750] _ 11M| _ 8/19/2015] _ 338] 0.93 1.9406 | 1.7346 | 1.7346
FXTN 10-37___|PIBD1015H370 11.8750] __11M|__ 8/25/2015] _ 344] 094 19473 | 1.7412 | 1.7412
FXTN 0569 |PIBDO515K697 46250] __ 15Y| 11/25/2015] _ 436] _1.19 21717 | _1.8411 | 1.8415
FXTN 10-38___|PIBD1015L384 10.1250] 15| 12/15/2015] _456] 1.25 2.2230 | 1.8628 | 1.8633
FXTN 10-39___|PIBD1016A393 9.2500] _ 1.5Y] _ 1/12/2016] __484] 1.33 2.2948 | 1.8932 | 1.8938
FXTN 0748 |PIBD0716A488 7.0000] __1.5Y| _ 1/27/2016] _ 499] 1.37 2.3333 | 1.9095 | 1.9101
RTB 05-10 PIID0516C107 6.0000] 15Y|  3/3/2016] 535 1.46 0.300000] 2.9000 | 2:10:55 PM| 2.9000 | 2.4256 | 1.9486 | 1.9494
FXTN 10-40___|PIBD1016C407 75000 2Y|  3/30/2016]  562] 154 24948 | 1.9779 | 1.9788
FXTN 0320 __|PIBD0316D206 16250 2Y|  4/25/2016] 588 1.61 12,611.600000] 2.1550 | 4:12:21 PM| 2.1484 | 25615 | 2.0061 | 2.0071
FXTN 10-41___|PIBD1016D416 70000 2Y| _ 4/27/2016] _ 590] 1.62 2.5666 | 2.0082 | 2.0093
FXTN 10-42_*_|PIBD10161420 9.1250] __ 2Y| _ 9/4/2016] _ 720] 197 90.000000] 25000 | 4:09:33 PM| 25000 | 2.9000 | 2.1493 | 2.1509
RTB 07-01 PIID07161018 7.0000] __25Y| _ 9/24/2016] _ 740] 2.03 35.330000] 26250 | 3:19:32 PM| 2.6250 | 2.9328 | 2.1738 | 2.1876
FXTN 10-43___|PIBD1016K436 6.2500] _ 25Y| 11/16/2016] _ 793] 217 3.0198 | 2.2389 | 2.2847
FXTN 0749 |PIBD0717C493 70000 3Y| 3/31/2017| _928] 254 2.449000] 3.0000 | 11:19:41 AM| 3.0192 | 3.2413 | 24046 | 2.5321
FXTN 20-01___|PIBD2017D011 14.3750] ___ 3Y| _ 4/24/2017| 952 2.61 3.2807 | 2.4340 | 2.5761
FXTN 0321 __|PIBD0317E212 28750 3Y| 5/22/2017| _ 980] 268 54.000000] 25800 | 11:53:11 AM| 2.5798 | 3.3266 | 2.4684 | 26274
FXTN 0570 __|PIBD0517G705 46250 3Y|  7/522017] 1024] 2.80]  110.000000] 2.9000 | 3:45:08 PM| 29000 | 3.3988 | 25224 | 2.7081
RTB 07-02 PIID0717H026 6.6250] _ 3Y|  /19/2017] 1069] 293 3.4726 | 25776 | 2.7906
FXTN 10-44_*_|PIBD1017H447 7.7500] ___ 3Y| _ 8/23/2017| 1073 2.94 34792 | 25825 | 2.7979
FXTN 0750 __|PIBD0717J502 5.3750] _ 35Y| 10/28/2017| 1139 3.12 3.4987 | 2.6515 | 2.8300
FXTN 0571 |PIBD0517K719 41250] _ 35Y| _ 11/8/2017] 1150 83.15 2.000000] 2.9500 | 85451 AM| 2.9500 | 3.5019 | 2.6629 | 2.8354
FXTN 10-45___|PIBD1018A451 5.8750] _ 35Y| _ 1/31/2018] 1234] 3.38 3.5267 | 2.7507 | 2.8763
FXTN 0572 |PIBDO518E723 21250]  4Y| 5/23/2018] 1346] 3.69]  510.500000] 2.9625 | 11:06:24 AM| 2.9586 | 35597 | 2.8677 | 2.9308
FXTN 0751 |PIBD0718H511 5.0000] __ 4Y| _ 8/18/2018] 1433 3.92 50.000000] 3.1225 | 3:00:39 PM| 3.1225 | 3.5854 | 29586 | 29732
FXTN 10-47 __|PIBD1018K478 88750 4.5Y| 11/20/2018] 1527] 4.18 3.7454 | 32183 | 3.2202
FXTN 10-48___|PIBD1019B485 78750] __4.5Y] _ 2/19/2019] _1618] 4.43 3.9003 | 3.4696 | 3.4771
FXTN 0753 __|PIBD0719D531 5.0000] __ 5Y|  4/26/2019] _1684| 461 4.0126 | 3.6519 | 3.6568
FXTN 0754 __|PIBD0719G547 47500 5Y| _7/19/2019] 1768] 484 41556 | 3.8840 | 3.8856
FXTN 07-565_* |PIBD0719H5565 47500 5Y| _ 8/30/2019] 1810 496 4.2271 | 4.0000 | 4.0000
FXTN 07566 __|PIBD0719K560 38750] _ 55Y| 11/22/2019] _1894] 5.19] __ 107.740000] 3.4200 | 3.41:20 PM| 3.4304 | 4.2078 | 3.9661 | 3.9664
FXTN 10-50 __|PIBD1020B508 7.7500] _ 5.5Y| _ 2/18/2020] _1982] 543 41875 | 3.9306 | 3.9313
RTB 10-01 PIID1020H015 7.2500] ___ 6Y| _ 8/19/2020] 2165] 593 41455 | 3.8567 | 3.8582
FXTN 1051 __|PIBD10201510 6.1250] _ 6.5Y] _ 9/16/2020] 2193] _6.00 41390 | 3.8454 | 3.8470
FXTN 10-52___|PIBD1020L525 5.8750] _ 65Y| _12/16/2020] 2284] 625 52.780000] 3.8000 | 2:54:35 PM| 3.8053 | 4.1181 | 3.8087 | 3.8106




Interpolated Bonds
September 12, 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 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2361| 6.46 4.1004 | 3.7776 | 3.7799
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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 07-57 _ |PIBD0721C574 3.5000 7Y| 3/20/2021| 2378| 6.51 200.000000| 3.7600 | 4:00:12 PM| 3.7575 | 4.0965 | 3.7707 | 3.7731
FXTN 10-53 * |PIBD1021D531 6.5000 7Y[ 4/28/2021| 2417] 6.62 40875 | 3.7550 | 3.7575
RTB 10-03 PIID1021J039 57500  7.5Y| 10/20/2021| 2592| 7.10 0.200000] 3.9500 | 2:57:34 PM| 3.9500 | 4.1322 | 3.8223 | 3.8244
FXTN 10-55  |PIBD1021K551 57500  7.5Y| 11/24/2021| 2627| 7.19 41412 | 3.8358 | 3.8377
FXTN 10-54 _ |PIBD1022G545 63750  7.5Y| 1/19/2022] 2683 7.35 41555 | 3.8573 | 3.8591
FXTN 20-02 _ |PIBD2022C021 15.0000]  7.56Y| 3/14/2022] 2737| 7.49 41693 | 3.8781 | 3.8798
FXTN10-56  |PIBD1022H562 4.8750 8Y 8/2/2022| 2878| 7.88 42053 | 3.9324 | 3.9336
FXTN10-57 _ |PIBD10221570 4.7500 8Y| 9/13/2022] 2920 7.99 42160 | 3.9485 | 3.9497
FXTN 20-03 _ |PIBD2022J033 12.7500]  85Y| 10/17/2022] 2954| 8.09 42247 | 3.9616 | 3.9627
FXTN 10-58 _ |PIBD1022L585 40000] 85Y| 12/6/2022| 3004 8.22 42375 | 3.9808 | 3.9818
FXTN 20-04 _ |PIBD2023B048 13.0000] 85Y| 2/20/2023] 3080| 8.43 42569 | 4.0101 | 4.0108
FXTN 20-05 _ |PIBD2023E054 11.8750 oY| 5/292023] 3178] 8.70 42820 | 4.0478 | 4.0483
RTB 10-04 PIID1023H046 3.2500 oY|  8/15/2023| 3256| 8.91 107.200000| 4.1989 | 2:44:37 PM| 4.1208 | 4.3019 | 4.0778 | 4.0781
FXTN 2006 |PIBD2023J068 11.3750]  9.5Y| 10/23/2023] 3325 9.10 43195 | 4.1043 | 4.1044
FXTN 20-07 _ |PIBD2024F075 12.3750]  10Y 6/3/2004] 3549] 9.72 43768 | 4.1905 | 4.1900
FXTN 20-08 __ |PIBD2024H086 12.8750]  10Y 8/5/2024] 3612] 9.89 43929 | 42147 | 4.2141
FXTN 10-59 * |PIBD1024H595 41250  10Y| 8/20/2024] 3627| 9.93| 7.111.500000] 4.2150 | 11:48:33 AM| 4.2198 | 4.3967 | 4.2205 | 4.2198
FXTN 20-09 _ |PIBD2024K091 13.7500] 10.5Y| 11/11/2024] 3710 10.16 44235 | 40475 | 4.0468
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y|  4/14/2025] 3864| 10.58 44733 | 42976 | 4.2969
FXTN 20-11 PIBD2025J116 12.1250]  12Y| 10/20/2025] 4053| 11.10 45344 | 4.3590 | 4.3584
FXTN 25-01 PIBD2525K015 18.2500]  12Y| 11/29/2025| 4093 11.21 45473 | 43720 | 43714
FXTN 2012 |PIBD2026A122 10.2500]  12Y|  1/19/2026] 4144 11.35 45638 | 4.3886 | 4.3880
RTB 15-01 PIID1526J019 62500  13Y| 10/20/2026] 4418| 12.10 27.795000| 45500 | 11:33:40 AM| 4.4704 | 4.6524 | 4.4777 | 4.4772
FXTN 2013 |PIBD2026L139 8.0000]  13Y| 12/7/2026] 4466| 12.23 46679 | 4.4933 | 4.4928
RTB 15-02 PIID1527C023 53750  13Y|  3/1/2027| 4550| 12.46 51.670000| 4.4900 | 3:27:25 PM| 4.4936 | 4.6950 | 4.5207 | 45202
FXTN 20-14 _ |PIBD20271140 86250  13Y 9/6/2027| 4739 12.97 47561 | 45821 | 45817
FXTN 20-15 _ |PIBD2028L151 95000]  15Y|  12/4/2028| 5194] 14.02 49032 | 4.7301 | 4.7297
FXTN 20-16 _ |PIBD2030E166 87500  16Y| 5/27/2030] 5733| 15.70 50774 | 4.9054 | 4.9051
FXTN 25-02 _ |PIBD2530G029 12.5000]  16Y|  7/28/2030] 5795| 15.87 50974 | 4.9255 | 4.9253
FXTN 25-03  |PIBD2531A032 11.2500]  17Y|  1/26/2031| 5977| 16.36 51563 | 4.9847 | 4.9845
FXTN20-17 _ |PIBD2031G171 8.0000]  17Y| 7/19/2031| 6151| 16.84 160.000000] 4.6000 | 8:49:16 AM| 4.6156 | 52125 | 5.0413 | 5.0412
FXTN 25-04  |PIBD2531J042 93750  18Y| 10/5/2031| 6229] 17.05 52377 | 5.0667 | 5.0665
FXTN 20-18 _ |PIBD2032B183 58750  18Y|  2/2/2032| 6349| 17.38 52765 | 5.1057 | 5.1056
RTB 20-01 PIID2032C014 58750  18Y|  3/1/2032| 6377| 17.46 272.940000| 5.0000 | 3:25:39 PM| 5.0703 | 5.2856 | 51148 | 5.1147
FXTN20-19 _ |PIBD2032I195 57500]  19Y| 9/27/2032| 6587| 18.03 6.000000| 52500 | 105853 AM| 5.2500 | 5.3534 | 5.1831 | 5.1831
FXTN 25-05  |PIBD2532K057 8.5000]  19Y| 11/29/2032| 6650 18.21 53738 | 5.2036 | 5.2036
FXTN 20-20 * |PIBD2033C206 36250  20Y| 3/21/2033| 6762| 18.51 1.471000] 5.3000 | 3:07:01 PM| 52722 | 54100 | 52400 | 5.2400
FXTN 25-06  |PIBD2534K062 92500  25Y| 11/5/2034] 7356 20.14 54005 | 51790 | 5.1752
FXTN 2507 |PIBD25351071 8.0000]  25Y| 9/30/2035| 7685 21.04 53953 | 51452 | 5.1393
FXTN 25-08 _ |PIBD2535L086 81250  25Y| 12/16/2035| 7762| 21.25 53941 | 51373 | 5.1309
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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 2500 |PIBD25361097 76250]  25Y| 9/29/2036] 8050 22.04 53895 | 5.1077 | 5.0995
FXTN 25-10 __ |PIBD2537H103 57500  25Y|  8/16/2037| 8371] 22.92 5.000000] 5.0750 | 3:27:09 PM| 5.0750 | 5.3844 | 5.0747 | 5.0645
RTB 2501 * |PID2537J015 6.1250]  25Y| 10/24/2037| 8440 23.11] 1,531.851000] 5.0600 | 4:02:03 PM| 5.0569 | 5.3833 | 5.0676 | 5.0570




