Interpolated Bonds
September 25, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSIF | PDSIR1 | PDSI-R2
FXTN 07-46___|PIBD0714J466 6.5000] _ <IM| _ 10/4/2014 8002 3.6036 | 3.5737 | 8.5737
SPTB 10-03___|SPTB1014J037 12.2500] _ <IM| 10/14/2014] 18] 0.05] _ 301.000000] 1.5000 | 9:01:46 AM| 15000 | 3.0373 | 2.9647 | 2.9647
FXTN 10-36___|PIBD1015B367 123750 5M| _ 2/24/2015] __151] 041 1.8125 | 1.6228 | 16228
FXTN 05-68 | PIBDO515E685 6.3750] __ 8M| _ 5/13/2015] _ 229 0.63 1.9965 | 1.8095 | 1.8095
FXTN 07-47 __|PIBDO715E477 83750 8M| _ 5/22/2015] _ 238] 065 20117 | 1.8248 | 1.8248
FXTN 0420 __|PIBD0415G203 48750 10M| _ 7/21/2015] 298| 0.82 21129 | 1.9269 | 1.9269
RTB 05-09 PIID0515H097 58750] _ 11M| _ 8/19/2015] _ 327| 0.90 3.000000] 2.5500 | 9:40:06 AM| 2.5500 | 2.1618 | 1.9762 | 1.9762
FXTN 10-37___|PIBD1015H370 11.8750] ___11M|__ 8/25/2015] 333 _0.91 21719 | 1.9864 | 1.9864
FXTN 0569 |PIBDO515K697 46250] _ 15Y| 11/25/2015] 425 1.16 2.3559 | 2.0304 | 2.0300
FXTN 10-38___|PIBD1015L384 10.1250] __15Y| 12/15/2015] 445 1.22 23965 | 2.0377 | 2.0372
FXTN 10-39___|PIBD1016A393 9.2500] __1.5Y] _ 1/12/2016] _ 473] 1.30 24533 | 2.0478 | 2.0472
FXTN 07-48___|PIBD0716A488 7.0000] __1.5Y] _ 1/27/2016] _ 488] 134 50.910000] 2.3000 | _4:00:14 PM| 2.2973 | 2.4838 | 2.0532 | 20526
RTB 05-10 PIID0516C107 6.0000]  1.5Y| _ 3/3/2016] _ 524] 143 4.000000] 21500 | 3:32:14 PM| 2.4244 | 2.5568 | 2.0663 | 2.0655
FXTN 10-40___|PIBD1016C407 7.5000] __ 2Y| _ 3/30/2016] _ 551] 1.51 26116 | 2.0760 | 2.0751
FXTN 0320 __|PIBD0316D206 16250] _ 2Y|  4/25/2016] _ 577| 1.58] _ 6,129.000000] 2.1285 | 4:13:07 PM| 2.1383 | 2.6644 | 2.0855 | 2.0844
FXTN 10-41___|PIBD1016D416 7.0000] ___2Y| _ 4/27/2016] _ 579] 159 2.6685 | 2.0862 | 2.0851
FXTN 10-42___|PIBD10161420 91250 2Y| _ 9/4/2016] _ 709] 1.94 5.850000] 2.3750 | 3:33:23 PM| 2.5108 | 2.9323 | 2.1333 | 2.1316
RTB 07-01__* _|PID07161018 70000 2Y| _9/24/2016] _ 729] 2.00 2.000000] 3.0000 | 10:52:00 AM| 2.6235 | 2.9729 | 2.1405 | 2.1388
FXTN 10-43___|PIBD1016K436 6.2500] _ 25Y| 11/16/2016] _ 782] 214 3.0518 | 2.2097 | 2.2073
FXTN 0749 |PIBD0717C493 7.0000 ___3Y| _3/31/2017] __917] 251 50.000000] 2.6250 | 3:09:25 PM| 26250 | 3.2529 | 2.3860 | 2.3818
FXTN 20-01___|PIBD2017D011 14.3750] __ 3Y| _ 4/24/2017| _ 941| 258 3.2886 | 2.4174 | 2.4128
FXTN 0321 __|PIBD0317E212 28750] _ 3Y| 5/22/2017| _ 969] 2.65]  1,429.619000] 25600 | 3:37:28 PM| 25673 | 3.3303 | 2.4539 | 2.4490
FXTN 0570 __|PIBD0517G705 46250 3Y| _ 7/52017| 1013] 277 3.3958 | 2.5114 | 2.5059
RTB 07-02 PIID0717H026 6.6250] _ 3Y|  /19/2017] 1058] 290 3.4628 | 2.5702 | 2.5640
FXTN 10-44_*_|PIBD1017H447 7.7500] ___ 3Y| _ #/23/2017] _1062] 2.9 3.4688 | 2.5754 | 2.5692
FXTN 0750 __|PIBD0717J502 5.3750] _ 35Y| 10/28/2017| 1128 3.09 3.4845 | 2.6624 | 2.6448
FXTN 0571 |PIBD0517K719 41250] _ 35Y| _ 11/8/2017| 1139 3.12 34871 | 2.6769 | 2.6574
FXTN 10-45___|PIBD1018A451 5.8750]  3.5Y| 1/31/2018] 1223] 3.35]  115.000000] 3.0750 | 3:22:40 PM| 3.0098 | 35070 | 2.7877 | 2.7535
FXTN 0572 |PIBDO518E723 21250 4Y| 5/23/2018] 1335 3.66 66.154000] 2.9600 | 3:46:24 PM| 29814 | 35336 | 29353 | 28818
FXTN 0751 |PIBD0718H511 5.0000] __ 4Y| _ 8/8/2018] 1422| 3.89 3.5542 | 3.0500 | 2.9814
FXTN 10-47 __|PIBD1018K478 8.8750] _ 4.5Y| 11/20/2018] 1516] 4.15 3.7230 | 3.2869 | 3.2354
FXTN 10-48___|PIBD1019B485 7.8750] __4.5Y] _ 2/19/2019] _1607] 4.40 3.8865 | 3.5162 | 3.4812
FXTN 0753 __|PIBD0719D531 5.0000] _ 5Y|  4/26/2019] 1673 4.8 5.000000] 3.3500 | 9:14:58 AM| 3.3500 | 4.0050 | 3.6825 | 3.6596
FXTN 0754 __|PIBD0719G547 47500 5Y| _719/2019] 1757 481 41559 | 3.8942 | 3.8865
FXTN 07565 * |PIBD0719H5565 47500 5Y| 8/30/2019] 1799 4.93 4.2313 | 4.0000 | 4.0000
FXTN 0756 |PIBD0719K560 38750]  55Y| 11/22/2019] 1883| 5.16] __ 500.000000] 3.4500 | 11:07:49 AM| 3.4570 | 4.2146 | 3.9792 | 3.9792
FXTN 1050 __|PIBD1020B508 7.7500] __5.5Y] _ 2/18/2020] 1971|540 41970 | 8.9575 | 8.9575
RTB 10-01 PIID1020H015 7.2500] ___ 6Y| _ 8/19/2020] 2154] 590 1.000000] 3.7000 | 11:20:31 AM| 3.7000 | 4.1606 | 3.9123 | 3.9123
FXTN 1051 __|PIBD10201510 61250 6Y| _ 9/16/2020] 2182] 597 41550 | 3.9054 | 3.9054
FXTN 10-52___|PIBD1020L525 5.8750] _ 65Y| 12/16/2020] 2273 6.22 41369 | 3.8829 | 3.8829
RTB 10-02 PIID1021C027 7.3750] __6.5Y] __ 3/3/2021] _2350] _6.43 41216 | 3.8638 | 3.8638




Interpolated Bonds
September 25, 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
FXTN 07-57 _ |PIBD0721C574 35000 65Y| 3/20/2021| 2367| 6.48 532.446000| 3.7250 | 3:50:07 PM| 3.7486 | 4.1182 | 3.8596 | 3.8596
FXTN 10-53 * |PIBD1021D531 6.5000 7Y] 4/28/2021| 2406] 6.59 41104 | 3.8500 | 3.8500
RTB 10-03 PIID1021J039 57500]  7.5Y| 10/20/2021| 2581| 7.07 41455 | 3.8998 | 3.8997
FXTN 10-55  |PIBD1021K551 57500  7.5Y| 11/24/2021| 2616| 7.16 41525 | 3.9098 | 3.9097
FXTN 10-54 _ |PIBD1022G545 63750  7.5Y| 1/19/2022| 2672] 7.32 50.000000] 3.8900 | 9:55:53 AM| 3.8900 | 4.1637 | 3.9258 | 3.9256
FXTN 20-02 _ |PIBD2022C021 15.0000]  7.5Y| 3/14/2022] 2726| 7.46 41745 | 3.9411 | 3.9409
FXTN10-56  |PIBD1022H562 4.8750 8Y 8/2/2022| 2867| 7.85 42028 | 3.9813 | 3.9809
FXTN10-57 _ |PIBD10221570 4.7500 8Y|  9/13/2022] 2909] 7.96 42112 | 3.9933 | 3.9929
FXTN 20-03 __ |PIBD2022J033 12.7500]  85Y| 10/17/2022] 2943| 8.06 42180 | 4.0029 | 4.0025
FXTN 10-58 _ |PIBD1022L585 40000] 85Y| 12/6/2022| 2993| 8.9 100.000000] 4.0750 | 10:23:00 AM| 4.0737 | 4.2280 | 4.0172 | 4.0167
FXTN 20-04 _ |PIBD2023B048 13.0000] 85Y| 2/20/2023] 3069 8.40 42433 | 4.0388 | 4.0383
FXTN 20-05 _ |PIBD2023E054 11.8750 oY| 5292023 3167| 867 42629 | 4.0667 | 4.0662
RTB 10-04 PIID1023H046 3.2500 oY|  8/15/2023] 3245 888 144.946000| 4.0600 | 3:58:19 PM| 4.0794 | 42785 | 4.0889 | 4.0883
FXTN 20-06  |PIBD2023J068 11.3750]  9.5Y| 10/23/2023 3314| 9.07 42924 | 4.1086 | 4.1079
FXTN 20-07 _ |PIBD2024F075 12.3750]  10Y 6/3/2024] 3538] 9.69 43373 | 4.1724 | 41715
FXTN 20-08 _ |PIBD2024H086 12.8750]  10Y 8/5/2024| 3601| 9.86 43499 | 4.1903 | 4.1894
FXTN 10-59 * |PIBD1024H595 41250  10Y| 8/20/2024] 3616| 9.90| 4.481.180000| 4.1925 | 4:09:10 PM| 4.1937 | 4.3529 | 4.1946 | 4.1937
FXTN 20-09 _ |PIBD2024K091 13.7500] 10.5Y| 11/11/2024] 3699| 10.13 43783 | 42190 | 4.2180
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y|  4/14/2025] 3853| 10.55 44254 | 4.0641 | 4.2631
FXTN 20-11 PIBD2025J116 12.1250]  12Y| 10/20/2025| 4042| 11.07 44833 | 43196 | 4.3185
FXTN 25-01 PIBD2525K015 18.2500]  12Y| 11/29/2025] 4082| 11.18 44955 | 4.3313 | 4.3302
FXTN 2012 |PIBD2026A122 10.2500]  12Y| 1/19/2026] 4133| 11.32 45111 | 4.3463 | 4.3451
RTB 15-01 PIID1526J019 6.2500]  13Y| 10/20/2026] 4407| 12.07 21.960000| 45750 | 3:13:23 PM| 4.4839 | 4.5050 | 4.4267 | 4.4254
FXTN 2013 |PIBD2026L139 8.0000]  13Y| 12/7/2026] 4455] 12.20 46097 | 4.4408 | 4.4395
RTB 15-02 PIID1527C023 53750  13Y|  3/1/2027| 4539| 12.43 20.000000| 4.4750 | 10:29:20 AM| 4.4750 | 4.6354 | 4.4654 | 4.4641
FXTN 20-14 _ |PIBD20271140 86250  13Y 9/6/2027| 4728 12.94 46933 | 45200 | 45194
FXTN 20-15 _ |PIBD2028L151 95000  15Y| 12/4/2028| 5183| 14.19 48325 | 4.6544 | 4.6527
FXTN 20-16 _ |PIBD2030E166 87500  16Y| 5/27/2030] 5722| 15.67 49975 | 4.8125 | 4.8106
FXTN 2502 |PIBD2530G029 12.5000]  16Y|  7/28/2030| 5784 15.84 50165 | 4.8307 | 4.8287
FXTN 25-03  |PIBD2531A032 11.2500]  17Y|  1/26/2031| 5966| 16.33 50722 | 4.8841 | 4.8821
FXTN20-17 _ |PIBD2031G171 8.0000]  17Y| 7/719/2031| 6140] 16.81 611.100000] 4.6200 | 4:05:13 PM| 4.6083 | 5.1255 | 4.9351 | 4.9330
FXTN 25-04  |PIBD2531J042 93750  18Y| 10/5/2031| 6218| 17.02 51494 | 4.9580 | 4.9559
FXTN 20-18 _ |PIBD2032B183 58750  18Y|  2/2/2032| 6338| 17.35 51861 | 4.9932 | 4.9910
RTB 20-01 PIID2032C014 58750  18Y|  3/1/2032| 6366| 17.43 34.470000| 51250 | 3:14:25 PM| 5.0326 | 5.1947 | 50014 | 4.9992
FXTN 20-19 _ |PIBD20321195 57500  19Y| 9/27/2032| 6576| 18.00 52589 | 5.0631 | 5.0607
FXTN 25-05  |PIBD2532K057 85000  19Y| 11/29/2032] 6639 18.18 52782 | 5.0815 | 5.0792
FXTN 2020 * |PIBD2033C206 36250]  20Y| 3/21/2033| 6751| 18.48| 2,508.687000] 5.1990 | 2:40:00 PM| 5.1120 | 53125 | 5.1144 | 5.1120
FXTN 25-06  |PIBD2534K062 92500  25Y| 11/5/2034| 7345] 2011 53278 | 5.1163 | 5.0894
FXTN 2507 |PIBD25351071 8.0000]  25Y| 9/30/2035| 7674| 21.01 53363 | 51174 | 5.0769
FXTN 25-08 _ |PIBD2535L086 81250  25Y| 12/16/2035| 7751| 21.22 50.000000] 5.1200 | 4:07:46 PM| 51200 | 5.3383 | 5.1177 | 50739
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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 25-09 PIBD25361097 7.6250 25Y 9/29/2036( 8039| 22.01 5.3457 | 5.1186 | 5.0630
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037| 8360 22.89 0.300000| 5.0750 8:49:30 AM| 5.0750 | 5.3540 | 5.1197 | 5.0507
RTB 25-01 * |PIlID2537J015 6.1250 25Y| 10/24/2037| 8429| 23.08 259.418000| 5.0400 3:41:32 PM| 5.0342 | 5.3558 | 5.1199 | 5.0481




