Interpolated Bonds
September 18, 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 5]_0.01 3.7947 | 3.7783 | 3.7708
FXTN 07-46___|PIBD0714J466 65000 <iM| __10/4/2014] 15| 0.4 3.2816 | 3.2239 | 3.1976
SPTB 10-03___|SPTB1014J037 122500 <IM|_10/14/2014] _ 25| 0.07 1.000000] 1.8000 | 12:17:50 PM| 1.8000 | 2.7685 | 2.6696 | 2.6245
FXTN 10-36___|PIBD1015B367 123750 5M| _ 2/24/2015] 158 043 1.8183 | 1.6120 | 16125
FXTN 05-68 | PIBDO515E685 6.3750] __ 8M| _ 5/13/2015] _ 236 0.65 19203 | 1.7269 | 1.7269
FXTN 07-47 __|PIBDO715E477 8.3750] _ 8M| _ 5/22/2015] 245 0.67| _ 100.000000] 2.3500 | 3:27:36 PM| 2.3500 | 1.9299 | 1.7368 | 1.7368
FXTN 0420 __|PIBD0415G203 48750] __10M|__ 7/21/2015] __305] 084 1.9938 | 1.8027 | 1.8027
RTB 05-09 PIID0515H097 58750 11M| _ 819/2015] _ 334| 091 2.0247 | 1.8346 | 1.8346
FXTN 10-37___|PIBD1015H370 11.8750] __11M|__ 8/25/2015] 340 0.93 70.000000] 2.5000 | _3:28:16 PM| 2.5000 | 2.0311 | 1.8412 | 1.8412
FXTN 0569 |PIBDO515K697 46250] _ 15Y| 11/25/2015] 432 1.18 22103 | 1.9984 | 1.9415
FXTN 10-38___|PIBD1015L384 10.1250] __15Y| 12/15/2015] _ 452] 1.24 50.000000] 2.6000 | 3:28:49 PM| 26000 | 22510 | 2.0337 | 1.9632
FXTN 10-39___|PIBD1016A393 9.2500] _ 1.5Y] _ 1/12/2016] _ 480] 1.31 2.3079 | 2.0832 | 1.9937
FXTN 07-48___|PIBD0716A488 7.0000] __1.5Y| _ 1/27/2016] 495 1.36 23384 | 2.1096 | 2.0101
RTB 05-10 PID0516C107 6.0000] 15Y| _ 3/3/2016] 531 145 0.050000] 2.9000 | 11:05:47 AM| 29000 | 2.4115 | 2.1732 | 2.0493
FXTN 10-40___|PIBD1016C407 75000 __ 2Y| _ 3/30/2016] _ 558] 1.53 24664 | 2.2209 | 2.0787
FXTN 0320 __|PIBD0316D206 16250] _ 2Y| _ 4/25/2016] 584 1.60] _ 962.330000] 2.2000 | 3:54:50 PM| 2.2507 | 25192 | 2.2668 | 2.1070
FXTN 10-41___|PIBD1016D416 7.0000] ___2Y| _ 4/27/2016] _ 586] 1.60 0.100000[ 23500 | 11:05:14 AM| 23500 | 2.5233 | 2.2704 | 2.1091
FXTN 10-42_*_|PIBD10161420 9.1250] __ 2Y| _ 9/4/2016] 716 1.96 2.7875 | 2.5000 | 2.2507
RTB 07-01 PIID07161018 7.0000] __25Y| _ 9/24/2016] _ 736] 2.02 28259 | 25170 | 2.2727
FXTN 10-43___|PIBD1016K436 6.2500] _ 25Y| 11/16/2016] _ 789] 2.16 0.550000] 3.0000 | 3:01:55 PM| 3.0000 | 2.9275 | 2.5620 | 2.3308
FXTN 07-49___|PIBD0717C493 7.0000 __ 3Y|  3/31/2017] __924] 253 3.1865 | 2.6768 | 2.4790
FXTN 20-01___|PIBD2017D011 14.3750] __ 3Y| _ 4/24/2017| 948 2.60 3.2325 | 2.6972 | 2.5054
FXTN 0321 __|PIBD0317E212 28750] _ 3Y| 5/22/2017| _ 976] 2.67| __ 731.250000] 2.6700 | 4:01:30 PM| 26382 | 3.2862 | 2.7210 | 25361
FXTN 0570 __|PIBD0517G705 46250 3Y| _ 7/5/2017] 1020 2.79 3.3706 | 2.7584 | 2.5844
RTB 07-02 PIID0717H026 6.6250] _ 3Y| _ /19/2017] _1065] 292 3.4569 | 2.7966 | 2.6338
FXTN 10-44_*_|PIBD1017H447 7.7500] ___ 3Y| _ #/23/2017] _1069] 293 3.4646 | 2.8000 | 2.6382
FXTN 0750 __|PIBD0717J502 5.3750] _ 35Y| 10/28/2017| 1135 3.1 34731 | 2.8733 | 2.7412
FXTN 0571 |PIBD0517K719 41250] _ 35Y| _ 11/8/2017| 1146] 3.14 3.4745 | 2.8856 | 2.7584
FXTN 10-45___|PIBD1018A451 5.8750] _ 35Y| _ 1/31/2018] 1230 3.7 3.4853 | 29789 | 2.8894
FXTN 0572 |PIBDO518E723 21250 4Y|  5/23/2018] 1342] 367 3.4996 | 3.1033 | 3.0642
FXTN 0751 |PIBD0718H511 5.0000]  4Y| 8/18/2018] 1429] 3.91]  100.000000] 3.2000 | 8:49:11 AM| 3.2000 | 35108 | 3.2000 | 3.2000
FXTN 10-47___|PIBD1018K478 88750 4.5Y| 11/20/2018] 1523] 4.7 3.6899 | 3.3995 | 3.3995
FXTN 10-48___|PIBD1019B485 78750] __4.5Y] _ 2/19/2019] _1614] 4.42 30.000000] 3.4000 | 12:09:48 PM| 3.4000 | 3.8633 | 3.5926 | 3.5926
FXTN 0753 __|PIBD0719D531 5.0000] _ 5Y|  4/26/2019] 1680 4.60 3.9891 | 3.7326 | 3.7326
FXTN 0754 __|PIBD0719G547 47500 5Y| _7/19/2019] 1764| 483 41492 | 3.9109 | 3.9109
FXTN 07565 * |PIBD0719H5565 47500 5Y| _ 8/30/2019] 1806] 4.94 4.2292 | 4.0000 | 4.0000
FXTN 07-566___|PIBD0719K560 38750] _ 55Y| 11/22/2019] _1890] 5.17] __ 170.800000] 3.4400 | 3.43:04 PM| 3.4644 | 4.2113 | 3.9758 | 3.9655
FXTN 10-50___|PIBD1020B508 7.7500] __5.5Y] _ 2/18/2020] _1978] 542 41926 | 3.9504 | 3.9293
RTB 10-01 PIID1020H015 7.2500] ___ 6Y| _ 8/19/2020] 2161] 592 9.550000 4.0000 | 3:24:15 PM| 3.8775 | 4.1536 | 3.8977 | 3.8541
FXTN 1051 __|PIBD10201510 6.1250] __ 6Y| _ 9/16/2020] 2189] 599 41477 | 3.8896 | 3.8426
FXTN 10-52___|PIBD1020L525 5.8750] _ 6.5Y| _12/16/2020] _2280] 6.24 1.920000] 3.6500 | 11:09:48 AM| 3.6500 | 4.1283 | 3.8633 | 3.8052




Interpolated Bonds
September 18, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSI-F | PDSI-R1 | PDSI-R2
RTB 10-02 PIID1021C027 73750  65Y|  3/3/2021| 2357 645 41119 | 3.8411 | 3.7735
FXTN 07-57 _ |PIBD0721C574 3.5000 7Y] 3/20/2021| 2374] 650 362.050000| 3.7500 | 4:00:05 PM| 3.7505 | 4.1083 | 3.8362 | 3.7665
FXTN 10-53 * |PIBD1021D531 6.5000 7Y 4/28/2021| 2413| 6.61 41000 | 3.8250 | 3.7505
RTB 10-03 PIID1021J039 57500  7.5Y| 10/20/2021| 2588| 7.09 41398 | 3.8784 | 3.8154
FXTN 10-55  |PIBD1021K551 57500  7.5Y| 11/24/2021| 2623 7.18 200.000000] 3.8700 | 9:45:18 AM| 3.8687 | 4.1477 | 3.8891 | 3.8284
FXTN 10-54 _ |PIBD1022G545 63750  7.5Y| 1/19/2022] 2679] 7.33 200.000000| 3.8650 | 9:45:03 AM| 3.8637 | 4.1605 | 3.9062 | 3.8491
FXTN 20-02 _ |PIBD2022C021 15.0000]  7.56Y| 3/14/2022| 2733| 7.48 41727 | 3.9227 | 3.8692
FXTN10-56  |PIBD1022H562 4.8750 8Y 8/2/2022| 2874| 7.87 42048 | 3.9657 | 3.9215
FXTN10-57 _ |PIBD10221570 4.7500 8Y| 9/13/2022] 2916] 7.98 42143 | 3.9785 | 3.9370
FXTN 20-03 _ |PIBD2022J033 12.7500]  8.5Y| 10/17/2022] 2950 8.08 42220 | 3.9889 | 3.9496
FXTN 10-58 _ |PIBD1022L585 40000] 85Y| 12/6/2022] 3000 8.21 5.090000| 4.1250 | 3:0455 PM| 4.1250 | 4.2334 | 4.0042 | 3.9682
FXTN 20-04 _ |PIBD2023B048 13.0000] 85Y| 2/20/2023] 3076 8.42 42507 | 4.0274 | 3.9964
FXTN 20-05 _ |PIBD2023E054 11.8750 oY| 5/292023] 3174] 8.69 42730 | 4.0573 | 4.0327
RTB 10-04 PIID1023H046 3.2500 oY| 8/15/2023] 3252] 8.90 66.205000| 4.1250 | 3:56:55 PM| 4.1132 | 4.2907 | 4.0811 | 4.0616
FXTN 2006 |PIBD2023J068 11.3750]  9.5Y| 10/23/2023] 3321| 9.09 43064 | 4.1021 | 4.0872
FXTN 20-07 __ |PIBD2024F075 12.3750]  10Y 6/3/2024| 3545| 9.71 43573 | 4.1705 | 4.1703
FXTN 20-08 _ |PIBD2024H086 12.8750]  10Y 8/5/2024| 3608| 9.88 43716 | 4.1897 | 4.1936
FXTN 10-59 * |PIBD1024H595 41250]  10Y| 8/20/2024] 3623 9.92| 2.915.360000] 4.2010 | 3:30:52 PM| 4.1992 | 4.3750 | 4.1943 | 4.1992
FXTN 20-09 _ |PIBD2024K091 13.7500] 10.5Y| 11/11/2024] 3706 10.15 44006 | 42191 | 4.0238
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y|  4/14/2025] 3860| 1057 44481 | 4.2650 | 4.2695
FXTN 20-11 PIBD2025J116 12.1250]  12Y| 10/20/2025] 4049| 11.09 45064 | 4.3214 | 4.3256
FXTN 25-01 PIBD2525K015 18.2500]  12Y| 11/29/2025] 4089| 11.20 45187 | 4.3333 | 4.3375
FXTN 2012 |PIBD2026A122 10.2500]  12Y|  1/19/2026] 4140| 11.33 45344 | 4.3485 | 4.3526
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026| 4414] 12.08 1.450000] 4.5500 | 11:41:11 AM| 4.5500 | 4.6189 | 4.4303 | 4.4339
FXTN 2013 |PIBD2026L139 8.0000]  13Y| 12/7/2026| 4462| 12.02 46337 | 4.4446 | 4.4482
RTB 15-02 PIID1527C023 53750  13Y|  3/1/2027| 4546| 12.45 32.700000| 4.7250 | 3:48:49 PM| 4.5590 | 4.6596 | 4.4697 | 4.4731
FXTN 20-14 _ |PIBD20271140 86250  13Y 9/6/2027| 4735 12.96 47179 | 45261 | 4.5292
FXTN 20-15 _ |PIBD2028L151 95000  15Y| 12/4/2028| 5190| 14.21 48582 | 46618 | 4.6642
FXTN 20-16 _ |PIBD2030E166 87500  16Y| 5/27/2030] 5729] 15.69 50244 | 4.8226 | 4.8241
FXTN 2502 |PIBD2530G029 12.5000]  16Y|  7/28/2030] 5791| 15.85 50435 | 4.8411 | 4.8425
FXTN 25-03  |PIBD2531A032 11.2500]  17Y|  1/26/2031| 5973 16.35 50096 | 4.8954 | 4.8966
FXTN20-17 _ |PIBD2031G171 8.0000]  17Y| 7/19/2031| 6147| 16.83 101.900000] 4.6400 | 3:59:44 PM| 4.6277 | 51533 | 4.9473 | 4.9482
FXTN 25-04  |PIBD2531J042 93750  18Y| 10/5/2031| 6225| 17.04 51773 | 4.9706 | 4.9713
FXTN 20-18 _ |PIBD2032B183 58750  18Y|  2/2/2032| 6345| 17.37 52143 | 5.0064 | 5.0069
RTB 20-01 PIID2032C014 58750  18Y|  3/1/2032| 6373| 17.45 60.070000| 5.0600 | 357:23 PM| 5.0720 | 5.2230 | 5.0147 | 50153
FXTN 20-19 _ |PIBD20321195 57500  19Y| 9/27/2032| 6583| 18.02 52877 | 5.0774 | 50776
FXTN 25-05  |PIBD2532K057 8.5000]  19Y| 11/29/2032| 6646| 18.20 53072 | 5.0962 | 5.0963
FXTN 20-20 * |PIBD2033C206 36250  20Y| 3/21/2033| 6758| 18.50 281.000000] 5.1100 | 12:12:21 PM| 5.1295 | 53417 | 51296 | 5.1295
FXTN 25-06  |PIBD2534K062 92500  25Y| 11/5/2034] 7352| 20.13 53504 | 51545 | 5.1403
FXTN 2507 |PIBD25351071 8.0000]  25Y| 9/30/2035] 7681| 21.03 53552 | 5.1683 | 5.1462
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Instrument

Last

W. Ave

ISIN Coupon | Tenor Maturity Days | YRS D. Vol (MM) . Traded Time PDSI-F | PDSI-R1 | PDSI-R2
Name Yield Yid
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035| 7758| 21.24 5.3563 | 5.1716 | 5.1476
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 8046 22.03 30.000000{ 5.1250 3:51:33 PM| 5.1100 | 5.3605 | 5.1836 | 5.1528
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037| 8367| 22.91 5.3652 | 5.1971 5.1586
RTB 25-01 * |PIlID2537J015 6.1250 25Y| 10/24/2037| 8436| 23.10 17.124000| 5.0500 2:23:11 PM| 5.0426 | 5.3662 | 5.2000 | 5.1599




