Interpolated Bonds

January 07, 2015

'"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 10-36 __ |PIBD1015B367 12.3750 oM|  2/24/2015 47 0413 25415 | 2.3718 | 1.9700
FXTN 0568 |PIBD0O515E685 6.3750 aM| 5/13/2015|  125| 0.34 25641 | 2.3977 | 2.1195
FXTN 07-47 __ |PIBDO715E477 8.3750 BM| 5/22/2015|  134] 0.37 25746 | 2.4061 | 2.1686
FXTN 0420 __ |PIBD0415G203 4.8750 7M[ 7/21/2015]  194] 053 26349 | 2.4544 | 2.3946
RTB 05-09 PIID0515H097 5.8750 sM|  8/19/2015] 223 0.61 12.700000] 3.1250 | 2:39:15 PM| 25314 | 2.6470 | 2.4643 | 2.3269
FXTN 10-37 __ |PIBD1015H370 11.8750 8M|  8/25/2015]  229| 0.63 26495 | 2.4663 | 2.3129
FXTN 0569 |PIBD0515K697 46250 11M| 11/25/2015]  321| 0.88 26880 | 2.4976 | 2.0980
FXTN 10-38 __ |PIBD1015L384 10.1250]  11M| 12/15/2015|  341| 0.93 27063 | 2.5046 | 2.0954
FXTN 10-39 __ |PIBD1016A393 92500  1.5Y| 1/12/2016] 369 1.01 27394 | 25146 | 2.1248
FXTN 07-48 __ |PIBD0716A488 70000 15Y| 1/27/2016] _ 384] 1.05 18.500000] 2.5000 | 3:35:20 PM| 2.3013 | 2.7571 | 2.5200 | 2.1406
RTB 0510 PIID0516C107 6.0000] 15Y|  3/3/2016]  420] 1.15 2.000000] 2.6000 | 3:44:13 PM| 2.5500 | 2.7996 | 2.5329 | 2.1785
FXTN 10-40 __ |PIBD1016C407 75000 1.5Y|  3/30/2016|  447] 1.22 28315 | 2.5425 | 2.2069
FXTN 0320 __ |PIBD0316D206 1.6250]  1.5Y| 4/252016]  473| 1.30 32.700000| 2.3750 | 3:30:04 PM| 2.3271 | 2.8622 | 2.5518 | 2.2343
FXTN 10-41 PIBD1016D416 70000 1.5Y|  4/27/2016] 475 1.30 2.8646 | 25505 | 2.0364
FXTN 10-42 __ |PIBD10161420 9.1250 oY 9/42016| _ 605| 1.66 3.0182 | 2.5989 | 2.3732
RTB 07-01 PIID07161018 7.0000 oY|  9/2472016] 625 1.71 3.0419 | 2.6061 | 2.3942
FXTN 10-43 * |PIBD1016K436 6.2500 oY| 11/16/2016] _ 678| 1.86 31045 | 2.6250 | 2.4500
FXTN 07-49 __ |PIBD0717C493 70000  25Y| 3/31/2017| 813] 2.23 3.0429 | 2.8613 | 2.7147
FXTN 20-01 PIBD2017D011 143750]  25Y|  4/24/2017|  837| 229 3.0675 | 2.9034 | 2.7618
FXTN 03-21 PIBD0317E212 28750]  25Y| 5/22/2017] 865 2.37 203.858000| 2.5001 | 11:34:37 AM| 2.6471 | 3.0962 | 2.9504 | 2.8167
FXTN 0570 __ |PIBD0517G705 46250  25Y 7/5/2017|  909| 2.49 33413 | 3.0294 | 2.9029
RTB 07-02 PIID0717H026 6.6250 3Y|  8A9/2017|  954| 2.61 33875 | 3.1082 | 2.9912
FXTN 10-44 __ |PIBD1017H447 7.7500 3Y[  8/23/2017|  958] 2.62 33916 | 3.1152 | 2.9990
FXTN 07-50 __ |PIBD0717J502 53750 3Y[  10/28/2017| 1024] 2.80 34592 | 3.2307 | 3.1284
FXTN 0571 * |PIBD0517K719 41250 3Y[  11/8/2017| 1035 2.83 3.4705 | 3.2500 | 3.1500
FXTN 10-45 __ |PIBD1018A451 58750  3.5Y| 1/31/2018] 1119 3.06 3.4994 | 3.0756 | 3.1779
FXTN 0572 |PIBDO518E723 21250  35Y| 5/23/2018| 1231| 3.37 400.000000] 2.8500 | 10:16:12 AM| 2.8500 | 3.5378 | 3.3098 | 3.2150
FXTN 07-51 PIBD0718H511 5.0000 4Y| 8182018 1318| 3.61 35677 | 3.3363 | 3.0438
FXTN 10-47 * |PIBD1018K478 8.8750 4Y[ 11/20/2018| 1412 3.87 3.6000 | 3.3650 | 3.2750
FXTN 10-48 __ |PIBD1019B485 78750  45Y| 219/2019] 1503| 4.11 35828 | 3.3201 | 3.2520
FXTN 07-53 __ |PIBD0719D531 5.0000]  45Y| 4/26/2019] 1569| 4.30 35703 | 3.2875 | 3.0354
FXTN 07-54 _ |PIBD0719G547 4.7500 5Y|  7719/2019] 1653] 453 35544 | 3.2460 | 3.2142
FXTN 07-55 _ |PIBD0719H555 4.7500 5Y|  8/30/2019] 1695 4.64 35464 | 3.2253 | 3.2036
FXTN 07-56 * |PIBD0719K560 3.8750 5Y| 11/22/2019] 1779] 4.87| 4,968.913000| 3.1500 | 3:25:13 PM| 3.1824 | 3.5305 | 3.1838 | 3.1824
FXTN10-50 _ |PIBD1020B508 77500  55Y| 2/18/2020] 1867| 511 36054 | 3.2668 | 3.2625
RTB 10-01 PIID1020H015 7.2500 6Y|  8/19/2020] 2050| 5.61 37612 | 3.4393 | 3.4292
FXTN 10-51 PIBD10201510 6.1250 6Y|  9/16/2020] 2078] 5.69 37850 | 3.4657 | 3.4547
FXTN 10-52 _ |PIBD1020L525 5.8750 6Y| 12/16/2020] 2169| 5.94 38625 | 3.5516 | 3.5376
RTB 10-02 PIID1021C027 73750  65Y|  3/3/2021| 2246| 6.15 5.000000] 4.0000 | 2:31:45 PM| 4.0000 | 3.9281 | 3.6242 | 3.6077
FXTN 07-57 _ |PIBD0721C574 35000] 65Y| 3/20/2021| 2263] 6.20] 7,005.834000| 3.3300 | 4:13:33 PM| 3.3481 | 3.9425 | 3.6402 | 3.6232
FXTN 10-53 _ |PIBD1021D531 65000 65Y| 4/28/2021| 2302] 6.30 7.950000] 34500 | 3:23:12 PM| 3.4500 | 3.9757 | 3.6770 | 3.6587
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Name ISIN Coupon | Tenor Maturity Days | YRS D. Vol (MM) vield Traded Time vid PDSI-F | PDSI-R1 | PDSI-R2
RTB 10-03 P1ID1021J039 5.7500 7Y| 10/20/2021 2477| 6.78 41247 | 3.8420 | 3.8181
FXTN 10-55 PIBD1021K551 5.7500 7Y|  11/24/2021 2512| 6.88 4.1545 | 3.8750 | 3.8500
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022| 2568| 7.03 80.000000| 3.5000 3:46:14 PM| 3.5000 | 4.1632 | 3.8621 | 3.8379
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022] 2622| 7.18 41716 | 3.8496 | 3.8262
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022| 2763| 7.56 41935 | 3.8171 | 3.7957
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022| 2805| 7.68 4.2000 | 3.8074 | 3.7866
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022| 2839 7.77 4.2053 | 3.7995 | 3.7792
FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022|] 2889 7.91 42131 | 3.7880 | 3.7684
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023] 2965| 8.12 4.2249 | 3.7705 | 3.7519
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023] 3063| 8.39 4.2401 | 3.7479 | 3.7307
RTB 10-04 PIID1023H046 3.2500 oY 8/15/2023| 3141| 8.60 49.948600( 3.6775 3:44:23 PM| 3.7681 | 4.2522 | 3.7299 | 3.7138
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023] 3210 8.79 4.2629 | 3.7139 | 3.6989
FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024| 3434| 9.40 4.2977 | 3.6623 | 3.6504
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3497 9.57 4.3075 | 3.6477 | 3.6367
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3512| 9.62] 42,095.170000{ 3.6000 4:13:00 PM| 3.6155 | 4.3098 | 3.6443 | 3.6335
FXTN 20-09 PIBD2024K091 13.7500 10Y| 11/11/2024| 3595| 9.84 4.3227 | 3.6251 | 3.6155
FXTN 20-10 PIBD2025D103 12.1250] 10.5Y 4/14/2025| 3749| 10.26 4.3591 | 3.6832 | 3.6729
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025( 3938]| 10.78 4.4037 | 3.7544 | 3.7434
FXTN 25-01 PIBD2525K015 18.2500 11Y| 11/29/2025( 3978] 10.89 44132 | 3.7695 | 3.7583
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026| 4029| 11.03 4.4252 | 3.7888 | 3.7773
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026( 4303| 11.78 4.4900 | 3.8921 | 3.8795
FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026] 4351 11.91 45013 | 3.9102 | 3.8974
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027| 4435 12.14 3.250000| 4.2750 2:26:53 PM| 4.1087 | 4.5212 | 3.9419 | 3.9287
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4624| 12.66 4.5658 | 4.0131 | 3.9992
FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028| 5079 13.91 4.6733 | 4.1847 | 4.1688
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030] 5618| 15.38 4.8007 | 4.3880 | 4.3698
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030f 5680| 15.55 4.8153 | 4.4113 | 4.3929
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5862| 16.05 4.8583 | 4.4800 | 4.4608
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6036 16.53| 10,169.090000| 4.0150 4:06:33 PM| 4.0092 | 4.8994 | 4.5456 | 4.5257
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6114 16.74 4.9178 | 45750 | 4.5548
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032| 6234 17.07 4.9462 | 4.6203 | 4.5995
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6262 17.14 823.585000| 4.3300 3:11:03 PM| 4.2460 | 4.9528 | 4.6308 | 4.6100
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032| 6472| 17.72 5.0024 | 4.7100 | 4.6883
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6535| 17.89 5.0173 | 4.7338 | 4.7118
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033] 6647| 18.20 7,128.457000| 4.0250 3:51:07 PM| 4.0092 | 5.0438 | 4.7760 | 4.7535
FXTN 25-06 PIBD2534K062 9.2500 20Y 11/5/2034| 7241| 19.82 5.1841 | 5.0000 | 4.9750
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035[ 7570 20.73 400.000000] 4.7750 10:38:10 AM| 4.8497 | 5.0641 | 4.8656 | 4.8425
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7647| 20.94 50.000000{ 4.7500 4:04:38 PM| 4.7500 | 5.0360 | 4.8342 | 4.8115
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036( 7935| 21.72 4.9309 | 4.7166 | 4.6955
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037| 8256| 22.60 5.000000| 4.5750 12:06:58 PM| 4.5750 | 4.8138 | 4.5855 | 4.5663
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RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8325 22.79 824.513617| 4.3700 3:43:19 PM| 4.3745 | 4.7886 | 4.5573 | 4.5385




