Interpolated Bonds

October 09, 2014

'"S:lr:::"t ISIN Coupon | Tenor | Maturity | Days | YRS | D. Vol (MM) \'(':j; Traded Time W\'”’:I"e PDSIF | PDSIR1 | PDSI-R2
SPTB 10-03___|SPTB1014J037 122500 <IM|__10/14/2014 4001 3.7202 | 3.6527 | 3.6552
FXTN 10-36___|PIBD1015B367 123750 5M| _ 2/24/2015] __137| 038 16696 | 1.4345 | 1.4345
FXTN 05-68 | PIBDO515E685 6.3750] __ 7M| _ 5/13/2015] _ 215 059 19193 | 1.6287 | 1.6284
FXTN 07-47 __|PIBDO715E477 83750 8M| _ 5/22/2015] _ 224] 0.6 19291 | 1.6361 | 1.6358
FXTN 0420 __|PIBD0415G203 48750 ___10M| _ 7/21/2015] __284| 078 1.9943 | 1.6856 | 1.6848
RTB 05-09 PIID0515H097 58750 11M| _ 8/19/2015] _ 313 0.86 1.560000] 2.1000 | 3:05:44 PM| 21000 | 2.0259 | 1.7096 | 1.7085
FXTN 10-37___|PIBD1015H370 11.8750] __11M|__ 8/25/2015] _319] _0.87 2.0324 | 1.7145 | 1.7134
FXTN 0569 |PIBDO515K697 46250] _15Y| 11/25/2015] 411 1.13 21836 | 1.7881 | 1.7875
FXTN 10-38___|PIBD1015L384 10.1250] __15Y| 12/15/2015] _ 431] 1.18 2.2262 | 1.8036 | 1.8033
FXTN 10-39___|PIBD1016A393 9.2500] _ 1.5Y] _ 1/12/2016] _ 459] 1.26 22859 | 1.8254 | 1.8255
FXTN 07-48___|PIBD0716A488 7.0000] __1.5Y] _ 1/27/2016] __474] 1.30 7.000000] 21000 | 11:38:04 AM| 21856 | 2.3178 | 1.8371 | 1.8374
RTB 05-10 PIID0516C107 6.0000] _15Y| __ 3/3/2016] _ 510 1.40 2.3945 | 1.8650 | 1.8660
FXTN 10-40___|PIBD1016C407 75000 _ 1.5Y| _ 3/30/2016] _ 537] 147 24521 | 1.8860 | 1.8874
FXTN 0320 __|PIBD0316D206 16250 2Y|  4/25/2016]  563] 1.54]  6,005.000000] 1.9850 | 3:34:52 PM| 1.9945 | 2.5074 | 1.9062 | 1.9080
FXTN 10-41___|PIBD1016D416 70000 2Y| _ 4/27/2016] 565 155 25117 | 1.9078 | 1.9096
FXTN 10-42___|PIBD10161420 91250 2Y| _ 9/4/2016] _ 695] 1.90] _ 652.000000] 2.3400 | 3:33:36 PM| 2.3428 | 2.7887 | 2.0089 | 20127
RTB 07-01__* _|PID07161018 70000 2Y| _o/24/2016] _ 715| 1.96 28313 | 2.0244 | 2.0286
FXTN 10-43___|PIBD1016K436 6.2500] _ 25Y| 11/16/2016] _ 768] 2.10 2.9294 | 2.1399 | 2.1048
FXTN 07-49___|PIBD0717C493 7.0000] __25Y| _ 3/31/2017] 003|247 7.740000] 25600 | 2:31:17 PM| 25600 | 3.1794 | 2.4340 | 2.2990
FXTN 20-01___|PIBD2017D011 14.3750] 3| _ 4/24/2017| _ 927| 254 3.2239 | 24863 | 2.3335
FXTN 0321 __|PIBD0317E212 28750] _ 3Y|  5/22/2017| _ 955| 2.61 50.000000] 25075 | 3:53:24 PM| 2.5075 | 3.2757 | 2.5474 | 2.3738
FXTN 0570 __|PIBD0517G705 46250 3Y| _ 7/52017| 999] 274 3.3572 | 2.6432 | 2.4370
RTB 07-02 PIID0717H026 6.6250] _ 3Y| 819/2017| 1044 286 3.4405 | 2.7413 | 2.5017
FXTN 10-44_*_|PIBD1017H447 7.7500] ___3Y| _ 8/23/2017| 1048] 287 3.4479 | 2.7500 | 2.5075
FXTN 0750 __|PIBD0717J502 5.3750] _ 35Y| 10/28/2017| 1114] 3.05 34498 | 2.8142 | 2.5988
FXTN 0571 __|PIBD0517K719 41250] _35Y| _ 11/8/2017| 1125 3.08 3.4501 | 2.8249 | 2.6140
FXTN 10-45___|PIBD1018A451 5.8750] _ 35Y| _ 1/31/2018] 1209 331 3.4526 | 2.9065 | 2.7303
FXTN 0572 |PIBDO518E723 21250]  4Y| 5/23/2018] 1321 3.62]  600.000000] 2.9550 | 4:14:28 PM| 29550 | 3.4558 | 3.0154 | 2.8852
FXTN 0751 |PIBD0718H511 5.0000]  4Y| 8/18/2018] 1408] 3.85]  250.000000] 3.1250 | 4:13:27 PM| 3.1270 | 3.4583 | 3.1000 | 3.0056
FXTN 10-47___|PIBD1018K478 8.8750] _ 4.5Y| 11/20/2018] _1502] 4.11 3.6484 | 3.3244 | 3.2535
FXTN 10-48___|PIBD1019B485 78750 4.5Y| _219/2019] 1593] 4.36 3.8325 | 3.5416 | 3.4936
FXTN 0753 __|PIBD0719D531 5.0000] _ 5Y|  4/26/2019] 1659 454 3.9660 | 3.6992 | 3.6677
FXTN 0754 __|PIBD0719G547 47500 5Y| _7/19/2019] 1743 477 23.986000] 3.4000 | 2:12:40 PM| 3.4000 | 4.1359 | 3.8997 | 3.8892
FXTN 07565 * |PIBD0719H5565 47500 5Y|  8/30/2019] 1785 4.89 4.2208_| 4.0000 | 4.0000
FXTN 07566 __|PIBD0719K560 38750] _ 55Y| 11/22/2019] _1869] 5.12 50.000000] 3.4450 | 3:54:21 PM| 3.4450 | 4.2035 | 3.9792 | 3.9792
FXTN 10-50 __|PIBD1020B508 7.7500] _ 5.5Y| _ 2/18/2020] 1957 536 41854 | 3.9575 | 3.9575
RTB 10-01 PIID1020H015 72500 6Y| _ 819/2020] 2140 586 41477 | 39123 | 3.9123
FXTN 1051 __|PIBD10201510 61250 __ 6Y| _ 0/16/2020] 2168] 594 41419 | 3.9054 | 3.9054
FXTN 10-52___|PIBD1020L525 5.8750] _ 65Y| 12/16/2020] 2259 6.18 41232 | 3.8829 | 3.8829
RTB 10-02 PIID1021C027 7.3750] __6.5Y] __ 3/3/2021] _2336] _6.40 41073 | 3.8638 | 3.8638
FXTN 0757 __|PIBD0721C574 35000] _ 6.5Y|  3/20/2021] 2353] 6.44] __ 200.000000] 3.7100 | 4:14:36 PM| 3.7175 | 4.1038 | 3.8596 | 3.8596




Interpolated Bonds

October 09, 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 10-53 * |PIBD1021D531 6.5000 7Y| 4/28/2021| 2392| 655 4.0958 | 3.8500 | 3.8500
RTB 10-03 PIID1021J039 57500  7.5Y| 10/20/2021| 2567| 7.03 41188 | 3.8903 | 3.8902
FXTN 10-55  |PIBD1021K551 57500  75Y| 11/24/2021| 2602| 7.12 41233 | 3.8984 | 3.8983
FXTN 10-54 _ |PIBD1022G545 63750  7.5Y| 1/19/2022] 2658] 7.28 41307 | 3.9113 | 3.0112
FXTN 20-02 _ |PIBD2022C021 15.0000]  7.56Y| 3/14/2022] 2712| 7.43 41378 | 3.9237 | 3.9236
FXTN10-56  |PIBD1022H562 4.8750 8Y 8/2/2022| 2853| 7.81 41563 | 3.9562 | 3.9560
FXTN10-57 _ |PIBD10221570 4.7500 8Y| 9/13/2022] 2895 7.93 41618 | 3.9659 | 3.9657
FXTN 20-03 _ |PIBD2022J033 12.7500]  8.5Y| 10/17/2022] 2929 8.02 41662 | 3.9737 | 3.9735
FXTN 10-58 _ |PIBD1022L585 40000] 85Y| 12/6/2022] 2979 8.16 100.000000| 4.0250 | 3:4850 PM| 4.0250 | 4.1728 | 3.9852 | 3.9850
FXTN 20-04 _ |PIBD2023B048 13.0000] 85Y| 2/20/2023] 3055| 8.36 41828 | 4.0027 | 4.0025
FXTN 20-05 _ |PIBD2023E054 11.8750 oY| 5/292023] 3153] 863 41956 | 4.0253 | 4.0250
RTB 10-04 PIID1023H046 3.2500 oY|  8/15/2023] 3231] 885 587.090000| 4.0600 | 3:48:05 PM| 4.0663 | 4.2058 | 4.0432 | 4.0430
FXTN 20-06  |PIBD2023J068 11.3750]  9.5Y| 10/23/2023| 3300| 9.03 42149 | 4.0591 | 4.0588
FXTN 20-07 _ |PIBD2024F075 12.3750]  10Y 6/3/2024| 3524| 9.65 42443 | 4.1107 | 41104
FXTN 20-08 _ |PIBD2024H086 12.8750]  10Y 8/5/2024| 3587| 9.82 42505 | 4.1252 | 4.1249
FXTN 10-59 * |PIBD1024H595 41250 10Y| 8/20/2024] 3602 9.86] 10,075.121120] 4.1265 | 4:14:24 PM| 4.1283 | 4.2545 | 4.1287 | 4.1283
FXTN 20-09 _ |PIBD2024K091 13.7500] 10.5Y| 11/11/2024] 3685| 10.09 42765 | 4.1479 | 4.1468
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y|  4/14/2025| 3839| 10.51 43173 | 4.1834 | 4.1811
FXTN 20-11 PIBD2025J116 12.1250]  12Y| 10/20/2025] 4028| 11.03 43674 | 42071 | 4.0233
FXTN 25-01 PIBD2525K015 18.2500]  12Y| 11/29/2025| 4068| 11.14 43780 | 4.2363 | 4.0322
FXTN 2012 |PIBD2026A122 10.2500]  12Y| 1/19/2026] 4119] 11.28 43915 | 40481 | 4.0436
RTB 15-01 PIID1526J019 62500  13Y| 10/20/2026] 4393| 12.03 50.000000| 4.4000 | 11:05:02 AM| 4.4000 | 4.4641 | 4.3114 | 4.3046
FXTN 2013 |PIBD2026L139 8.0000]  13Y| 12/7/2026| 4441| 12.16 44768 | 4.3225 | 4.3153
RTB 15-02 PIID1527C023 53750  13Y|  3/1/2027| 4525| 12.39 44991 | 4.3419 | 4.3341
FXTN 20-14 _ |PIBD20271140 86250  13Y 9/6/2027| 4714 12.91 45492 | 4.3856 | 4.3762
FXTN 20-15 _ |PIBD2028L151 95000  15Y| 12/4/2028] 5169| 14.15 46697 | 4.4907 | 4.4776
FXTN 20-16 _ |PIBD2030E166 87500  16Y| 5/27/2030] 5708| 15.63 48125 | 46152 | 4.5978
FXTN 2502 |PIBD2530G029 12.5000]  16Y|  7/28/2030] 5770| 15.80 48290 | 4.6295 | 46116
FXTN 25-03  |PIBD2531A032 11.2500]  17Y|  1/26/2031] 5952| 16.30 48772 | 46716 | 4.6522
FXTN20-17 _ |PIBD2031G171 8.0000]  17Y| 7/19/2031| 6126| 16.77]  1.800.000000] 4.5050 | 4:00:20 PM| 4.5187 | 4.9233 | 4.7118 | 4.6910
FXTN 25-04  |PIBD2531J042 93750  17Y| 10/5/2031| 6204] 16.99 40440 | 4.7298 | 4.7084
FXTN 20-18 _ |PIBD2032B183 58750  18Y|  2/2/2032| 6324| 17.31 10.000000] 5.3000 | 2:18:50 PM| 5.3000 | 4.9758 | 4.7575 | 4.7351
RTB 20-01 PIID2032C014 58750  18Y|  3/1/2032| 6352| 17.39 173.573000] 4.9000 | 3:40:05 PM| 4.8653 | 4.9832 | 4.7640 | 4.7414
FXTN 20-19 _ |PIBD20321195 57500  18Y| 9/27/2032] 6562| 17.97 50388 | 4.8125 | 4.7882
FXTN 25-05  |PIBD2532K057 85000  19Y| 11/29/2032| 6625| 18.14 50555 | 4.8270 | 4.8022
FXTN 20-20 * |PIBD2033C206 36250  20Y| 3/21/2033| 6737| 18.44| 12,711.061000] 4.7500 | 4:13:30 PM| 4.8272 | 50852 | 4.8529 | 4.8272
FXTN 25-:06  |PIBD2534K062 92500  25Y| 11/5/2034] 7331| 20.07 51148 | 4.8773 | 4.8574
FXTN 2507 |PIBD25351071 8.0000]  25Y| 9/30/2035] 7660| 20.97 51312 | 4.8907 | 4.8742
FXTN 25-08  |PIBD2535L086 81250  25Y| 12/16/2035| 7737| 21.18 118.114000| 4.9300 | 3:48:44 PM| 4.9719 | 51350 | 4.8939 | 4.8781
FXTN 25-:09 _ |PIBD25361097 76250  25Y|  9/29/2036] 8025| 21.97 51494 | 4.9057 | 4.8928
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Instrument . Last - W. Ave
Name ISIN Coupon | Tenor Maturity Days | YRS D. Vol (MM) vield Traded Time vid PDSI-F | PDSI-R1 | PDSI-R2
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037| 8346| 22.85 5.1654 | 4.9189 | 4.9091
RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8415| 23.04 1,303.131000| 4.8750 4:03:34 PM| 4.9072 | 5.1688 | 4.9217 | 4.9126




