Interpolated Bonds

October 10, 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 1]__0.00 4.0000 | 4.0000 | 4.0000
FXTN 10-36___|PIBD1015B367 123750 5M| _ 2/24/2015] 134|037 16378 | 1.4145 | 1.4094
FXTN 05-68 | PIBDO515E685 6.3750] __ 7M| _ 5/13/2015] _ 212 058 1.8477 | 1.5892 | 15809
FXTN 07-47 __|PIBDO715E477 83750 7M| _ 5/22/2015] __221] 0.6 1.8541 | 15963 | 1.5882
FXTN 0420 __|PIBD0415G203 48750 OoM| _ 7/21/2015] _ 281] 077 1.8967 | 1.6432 | 1.6374
RTB 05-09 PIID0515H097 58750] _ 10M| _ 8/19/2015] _ 310] 0.85 2.000000] 2.1875 | 3:41:34PM| 23311 | 1.9173 | 16659 | 1.6612
FXTN 10-37___|PIBD1015H370 11.8750] __11M|__ 8/25/2015] _316] _0.87 1.9216 | 1.6706 | 1.6661
FXTN 0569 |PIBDO515K697 46250] _ 15Y| 11/25/2015] _ 408| 1.12 2.0764 | 1.7407 | 1.7346
FXTN 10-38___|PIBD1015L384 10.1250] __15Y| 12/15/2015] _ 428] 1.17 21272 | 1.7555 | 1.7482
FXTN 10-39___|PIBD1016A393 9.2500] _ 1.5Y| _ 1/12/2016] _ 456] 1.25 21983 | 1.7763 | 1.7672
FXTN 07-48___|PIBD0716A488 7.0000] __1.5Y] _ 1/27/2016] __471] 1.29 22363 | 1.7874 | 1.7774
RTB 05-10 PIID0516C107 6.0000] _ 1.5Y] __ 3/3/2016] _ 507] 1.39 8.988434] 2.0500 | 251:11 PM| 20845 | 2.3277 | 1.8141 | 1.8019
FXTN 10-40___|PIBD1016C407 75000 1.5Y| _ 3/30/2016]  534] 146 23962 | 1.8341 | 1.8202
FXTN 0320 __|PIBD0316D206 16250] _ 2Y| _ 4/25/2016] 560 1.58| _ 9,744.175900] 1.9100 | 4:04:53 PM| 1.9398 | 24622 | 1.8534 | 1.8379
FXTN 10-41___|PIBD1016D416 70000 2Y| _4/27/2016] _ 562] 154 2.4672 | 1.8549 | 1.8393
FXTN 10-42___|PIBD10161420 9.1250] __ 2Y| _ 9/4/2016] _ 692] 1.89 2.7971 | 1.9514 | 1.9276
RTB 07-01__* _|PID07161018 70000 2Y| _o/2a/2016] 712 195 23.755000] 25000 | 9:04:51 AM| 2.5000 | 28479 | 1.9662 | 1.9412
FXTN 10-43___|PIBD1016K436 6.2500] __2.5Y| 11/16/2016] _ 765] 2.09 2.9252 | 2.0750 | 2.0293
FXTN 07-49___|PIBD0717C493 7.0000] 25Y| 3/31/2017] 900] 2.46]  100.000000] 2.6000 | 10:53:43 AM| 2.6000 | 3.1219 | 2.3522 | 2.2539
FXTN 20-01___|PIBD2017D011 14.3750] __ 3Y| _ 4/24/2017| _ 924| 253 3.1569 | 2.4015 | 2.2938
FXTN 0321 __|PIBD0317E212 28750] _ 3Y| 5/22/2017| _ 952] 2.61| __ 100.000000] 24950 | 2:34:51 PM| 24950 | 3.1977 | 2.4590 | 2.3403
FXTN 0570 __|PIBD0517G705 46250 3Y| _ 7/5/2017| 996 2.73 3.2619 | 25494 | 2.4135
RTB 07-02 PIID0717H026 6.6250 _ 3Y| 819/2017| 1041] 285 3.3275 | 2.6418 | 2.4883
FXTN 10-44_*_|PIBD1017H447 7.7500] ___ 3Y| _ 8/23/2017| 1045 2.86 3.3333 | 2.6500 | 2.4950
FXTN 0750 __|PIBD0717J502 5.3750] _ 35Y| 10/28/2017| 1111] 3.04 3.3478 | 2.7050 | 2.6053
FXTN 0571 __|PIBD0517K719 41250] _ 35Y| _ 11/8/2017| 1122 3.7 3.3502 | 2.7142 | 2.6236
FXTN 10-45___|PIBD1018A451 5.8750] _ 35Y| _ 1/31/2018] 1206 3.30 3.3687 | 2.7842 | 2.7640
FXTN 0572 |PIBDO518E723 21250 4Y| _ 5/23/2018] 1318|361 34.000000] 29425 | 3:52:17 PM| 2.9410 | 3.3934 | 2.8775 | 2.9511
FXTN 0751 |PIBD0718H511 5.0000]  4Y| 8/18/2018] 1405] 3.85]  150.000000] 3.1350 | 11:59:20 AM| 3.1317 | 3.4125 | 2.9500 | 3.0964
FXTN 10-47___|PIBD1018K478 8.8750] _ 4.5Y| 11/20/2018] _1499] 4.10 3.6140 | 3.2118 | 3.2843
FXTN 10-48___|PIBD1019B485 78750 4.5Y| _219/2019] 1590] 4.35 2.600000] 3.6000 | 10:57:52 AM| 3.6000 | 3.8091 | 3.4653 | 3.4662
FXTN 0753 __|PIBD0719D531 5.0000] _ 5Y|  4/26/2019] 1656 4.53 3.9507 | 3.6491 | 3.5081
FXTN 0754 __|PIBD0719G547 47500 5Y| _7/19/2019] 1740 476 0.200000] 3.7500 | 9:19:53 AM| 3.7500 | 4.1308 | 3.8830 | 3.7660
FXTN 07565 * |PIBD0719H5565 47500 5Y| 8/30/2019] 1782 4.88 4.2208_| 4.0000 | 3.8500
FXTN 07566 __|PIBD0719K560 3.8750] _ 5.5Y| 11/22/2019] 1866 5.11] _ 163.000000] 3.4300 | 3:34:00 PM| 3.4346 | 4.2058 | 3.9792 | 3.8500
FXTN 10-50 __|PIBD1020B508 7.7500]  55Y|  2/18/2020] 1954] 535 41901 | 3.9575 | 3.8500
RTB 10-01 PIID1020H015 72500 6Y| _ 819/2020] 2137] 585 41575 | 3.9123 | 3.8500
FXTN 1051 __|PIBD10201510 6.1250] __ 6Y| _ 9/16/2020] 2165] 593 25.000000] 3.8950 | 3:47:42 PM| 3.8950 | 4.1525 | 3.9054 | 3.8500
FXTN 10-52___|PIBD1020L525 5.8750] _ 65Y| 12/16/2020] _2256] 6.18 41362 | 3.8829 | 3.8500
RTB 10-02 PIID1021C027 7.3750] __6.5Y] __ 3/3/2021] _2333] _6.39 28.980000] 3.8450 | 3:12:29 PM| 3.8202 | 4.1225 | 3.8638 | 3.8500
FXTN 0757 __|PIBD0721C574 35000] _ 6.5Y|  3/20/2021] 2350 6.43] __ 907.729000] 3.7050 | 3:57:03 PM| 3.7024 | 4.1195 | 3.8596 | 3.8500




Interpolated Bonds

October 10, 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| 2389| 6.54 26.100000] 3.9000 | 3:29:04 PM| 3.8712 | 4.1125 | 3.8500 | 3.8500
RTB 10-03 PIID1021J039 57500  7.5Y| 10/20/2021| 2564| 7.02 41287 | 3.8885 | 3.8864
FXTN 10-55  |PIBD1021K551 57500  75Y| 11/24/2021| 2599 7.12 41319 | 3.8962 | 3.8937
FXTN 10-54 _ |PIBD1022G545 63750  75Y| 1/19/2022| 2655 7.27 120.000000| 3.8775 | 12:08:25 PM| 3.8775 | 4.1371 | 3.9085 | 3.9054
FXTN 20-02 _ |PIBD2022C021 15.0000]  7.56Y| 3/14/2022] 2709 7.42 41420 | 3.9204 | 3.9166
FXTN10-56  |PIBD1022H562 4.8750 8Y 8/2/2022| 2850] 7.80 41551 | 3.9515 | 3.9460
FXTN10-57 _ |PIBD10221570 4.7500 8Y| 9/13/2022] 2892] 7.92 41589 | 3.9607 | 3.9548
FXTN 20-03 _ |PIBD2022J033 12.7500]  85Y| 10/17/2022] 2926 8.01 41621 | 3.9682 | 3.9618
FXTN 10-58 _ |PIBD1022L585 40000] 85Y| 12/6/2022] 2976 8.15 20.000000] 4.0300 | 3:54:21 PM| 4.0300 | 4.1667 | 3.9792 | 3.9723
FXTN 20-04 _ |PIBD2023B048 13.0000] 85Y| 2/20/2023] 3052| 8.36 41737 | 3.9959 | 3.9881
FXTN 20-05 _ |PIBD2023E054 11.8750 oY 5/292023] 3150 8.62 41828 | 4.0175 | 4.0085
RTB 10-04 PIID1023H046 3.2500 oY|  8/15/2023| 3228] 8.84 114515000 4.1197 | 3:52:48 PM| 4.0536 | 4.1900 | 4.0346 | 4.0247
FXTN 20-06  |PIBD2023J068 11.3750]  9.5Y| 10/23/2023| 3297| 9.03 41963 | 4.0498 | 4.0391
FXTN 20-07 _ |PIBD2024F075 12.3750]  10Y 6/3/2024] 3521| 9.64 42170 | 4.0991 | 4.0858
FXTN 20-08 _ |PIBD2024H086 12.8750]  10Y 8/5/2024| 3584 9.81 42228 | 4.1130 | 4.0989
FXTN 10-59 * |PIBD1024H595 41250]  10Y| 8/20/2024] 3599 9.85| 21.222.118617| 4.0775 | 4:11:58 PM| 4.1020 | 4.2242 | 4.1163 | 4.1020
FXTN 20-09 _ |PIBD2024K091 13.7500] 10.5Y| 11/11/2024] 3682| 10.08 42418 | 4.1323 | 4.1182
FXTN 20-10 __ |PIBD2025D103 12.1250]  11Y|  4/14/2025] 3836| 10.50 42743 | 4.1619 | 4.1482
FXTN 20-11 PIBD2025J116 12.1250]  12Y| 10/20/2025] 4025 11.02 43143 | 4.1983 | 4.1850
FXTN 25-01 PIBD2525K015 18.2500]  12Y| 11/29/2025| 4065| 11.13 43227 | 42059 | 4.1928
FXTN 2012 |PIBD2026A122 10.2500]  12Y| 1/19/2026] 4116| 11.27 43335 | 42158 | 4.2027
RTB 15-01 PIID1526J019 62500  13Y| 10/20/2026] 4390] 12.02 17.950000| 4.4000 | 3:00:09 PM| 4.4189 | 4.3915 | 4.2685 | 4.2561
FXTN 2013 |PIBD2026L139 8.0000]  13Y| 12/7/2026] 4438] 12.15 44016 | 42777 | 4.2655
RTB 15-02 PIID1527C023 53750  13Y|  3/1/2027| 4522| 12.38 44194 | 42939 | 4.0818
FXTN 20-14 _ |PIBD20271140 86250  13Y 9/6/2027|  4711] 12.90 44593 | 4.3302 | 4.3187
FXTN 20-15 _ |PIBD2028L151 95000]  15Y| 12/4/2028| 5166| 14.14 45555 | 4.4178 | 4.4073
FXTN 20-16 _ |PIBD2030E166 87500  16Y| 5/27/2030] 5705| 15.62 46695 | 45214 | 45123
FXTN 2502 |PIBD2530G029 12.5000]  16Y|  7/28/2030] 5767| 15.79 46826 | 45334 | 4.5244
FXTN 25-03  |PIBD2531A032 11.2500]  17Y|  1/26/2031| 5949| 16.29 47211 | 45684 | 4.5599
FXTN20-17 _ |PIBD2031G171 80000  17Y| 7/19/2031| 6123| 16.76]  4.829.300000] 4.4650 | 3:11:10 PM| 4.4662 | 4.7579 | 4.6019 | 4.5938
FXTN 25-04  |PIBD2531J042 93750  17Y| 10/5/2031] 6201| 16.98 47744 | 46169 | 4.6090
FXTN 20-18 _ |PIBD2032B183 58750  18Y|  2/2/2032| 6321| 17.31 47998 | 4.6399 | 4.6323
RTB 20-01 PIID2032C014 58750  18Y|  3/1/2032| 6349| 17.38 460.860000| 4.7850 | 3:57:57 PM| 4.7961 | 4.8057 | 4.6453 | 4.6378
FXTN 20-19 _ |PIBD20321195 57500  18Y| 9/27/2032] 6559| 17.96 48501 | 4.6857 | 4.6787
FXTN 25-05  |PIBD2532K057 85000  19Y| 11/29/2032] 6622| 18.13 200.000000| 5.1000 | 3:39:45 PM| 51000 | 4.8634 | 4.6979 | 4.6910
FXTN 2020 * |PIBD2033C206 36250]  20Y| 3/21/2033| 6734| 18.44] 6.210.900000] 4.6950 | 4:11:40 PM| 4.7128 | 4.8871 | 4.7194 | 4.7128
FXTN 25-06  |PIBD2534K062 92500  25Y| 11/5/2034] 7328| 20.06 49601 | 4.7693 | 4.7653
FXTN 2507 |PIBD25351071 8.0000]  25Y| 9/30/2035] 7657| 20.96 50005 | 4.7970 | 4.7944
FXTN 25-08  |PIBD2535L086 81250  25Y| 12/16/2035| 7734] 2117 232.350000| 4.8675 | 3:50:20 PM| 4.8855 | 50100 | 4.8034 | 4.8012
FXTN 25-:09 _ |PIBD25361097 76250  25Y|  9/29/2036] 8022| 21.96 29.638000| 4.9450 | 2:49:36 PM| 4.9466 | 5.0454 | 4.8276 | 4.8267
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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| 8343| 22.84 507.637000| 5.1000 11:44:49 AM| 4.9231 | 5.0848 | 4.8546 | 4.8551
RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8412 23.03 3,813.369169( 4.8385 3:55:43 PM| 4.8508 | 5.0933 | 4.8604 | 4.8612




