Interpolated Bonds

January 14, 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 M| 2/24/2015 35| 0.10 26312 | 24821 | 2.4821
FXTN 0568 |PIBD0O515E685 6.3750 aM|  5/13/2015]  113] 0.31 20583 | 2.0850 | 2.0194
FXTN 07-47 __ |PIBDO715E477 8.3750 aM| 5/22/2015|  122| 0.33 220859 | 2.1107 | 2.0521
FXTN 0420 __ |PIBD0415G203 4.8750 6M|  7/21/2015] 182 0.50 24699 | 20821 | 2.2704
RTB 05-09 PIID0515H097 5.8750 7M|  8/19/2015]  211] 0.58 0.200000] 2.5000 | 10:3550 AM| 2.5000 | 2.5196 | 2.3279 | 2.3279
FXTN 10-37 __ |PIBD1015H370 11.8750 7M[ 8/25/2015] 217 0.59 25212 | 2.3202 | 2.3292
FXTN 0569 |PIBD0515K697 46250 10M| 11/25/2015] _ 309] 0.85 25458 | 2.3485 | 2.3485
FXTN 10-38 __ |PIBD1015L384 10.1250]  11M| 12/15/2015] _ 329] 0.90 25676 | 2.3537 | 2.3537
FXTN 10-39 __ |PIBD1016A393 9.2500 Y[ 1/12/2016] _ 357| 0.98 26105 | 2.3617 | 2.3617
FXTN 07-48 __ |PIBD0716A488 70000 1.5Y| 1/27/2016]  372] 1.02 26335 | 2.3660 | 2.3660
RTB 05-10 PIID0516C107 6.0000] 15Y|  3/3/2016]  408| 1.12 12.070000] 2.9500 | 3:5352 PM| 3.0264 | 2.6887 | 2.3763 | 2.3763
FXTN 10-40 __ |PIBD1016C407 75000 1.5Y|  3/30/2016| _ 435] 1.19 27301 | 2.3840 | 2.3840
FXTN 0320 __ |PIBD0316D206 1.6250]  1.5Y| 4/25/2016|  461] 1.26 102.000000] 1.9500 | 10:58:44 AM| 2.0235 | 2.7699 | 2.3914 | 2.3914
FXTN 10-41 PIBD1016D416 70000 15Y|  4/27/2016]  463| 1.27 27730 | 2.3920 | 2.3920
FXTN 10-42 __ |PIBD10161420 9.1250 oY 9/42016| _ 593| 1.62 29720 | 2.4291 | 2.4291
RTB 07-01 PIID07161018 7.0000 oY|  9/24/2016|  613] 1.68 3.0029 | 2.4349 | 2.4349
FXTN 10-43 * |PIBD1016K436 6.2500 oY[  11/16/2016] _ 666] 1.82 3.0841 | 2.4500 | 2.4500
FXTN 07-49 __ |PIBD0717C493 7.0000]  25Y| 3/31/2017]  801] 2.19 501.400000| 2.8000 | 3.16:00 PM| 2.7997 | 3.0285 | 2.6282 | 2.6282
FXTN 20-01 PIBD2017D011 143750]  25Y|  4/24/2017|  825| 2.26 32541 | 2.6599 | 2.6599
FXTN 03-21 PIBD0317E212 28750  25Y| 5/22/2017|  853| 2.34 532.600000] 2.7300 | 3:51:33 PM| 2.7112 | 3.0841 | 2.6968 | 2.6968
FXTN 0570 __ |PIBD0517G705 46250  25Y 7/5/2017|  897| 2.46 33311 | 2.7549 | 2.7549
RTB 07-02 PIID0717H026 6.6250 3Y[  819/2017|  942| 258 33793 | 2.8143 | 2.8143
FXTN 10-44 __ |PIBD1017H447 7.7500 3Y[  8/23/2017|  946] 259 33836 | 2.8196 | 2.8196
FXTN 07-50 __ |PIBD0717J502 53750 3Y[ 10/28/2017] 1012 2.77 3.4541 | 2.9067 | 2.9067
FXTN 0571 * |PIBD0517K719 41250 3Y[  11/8/2017| 1023] 2.80 80.000000] 2.9600 | 8:56:07 AM| 2.9212 | 3.4659 | 2.9212 | 2.9212
FXTN 10-45 __ |PIBD1018A451 58750  35Y| 1/31/2018] 1107| 3.03 13.300000] 3.0250 | 3:45:15 PM| 3.0250 | 3.4938 | 3.0056 | 2.9610
FXTN 0572 |PIBDO518E723 21250  35Y| 5/23/2018| 1219 3.34 4.000000] 3.2000 | 254:31 PM| 3.2000 | 3.5309 | 3.1181 | 3.0142
FXTN 07-51 PIBD0718H511 5.0000 4Y|  8/18/2018] 1306 3.58 50.000000] 3.1000 | 2:01:18 PM| 3.1000 | 3.5597 | 3.2056 | 3.0554
FXTN 10-47 * |PIBD1018K478 8.8750 4Y[ 11/20/2018| 1400] 3.83 3.5909 | 3.3000 | 3.1000
FXTN 10-48 __ |PIBD1019B485 78750  45Y| 2/19/2019] 1491] 4.08 35576 | 3.0482 | 3.0968
FXTN 07-53 __ |PIBD0719D531 50000  45Y| 4/26/2019] 1557| 4.26 35335 | 3.2107 | 3.0945
FXTN 07-54 _ |PIBD0719G547 47500  45Y| 7/19/2019] 1641| 4.49 35028 | 3.1629 | 3.0916
FXTN 07-55 _ |PIBD0719H555 4.7500 5Y|  8/30/2019] 1683| 4.61 34875 | 3.1390 | 3.0901
FXTN 07-56 * |PIBD0719K560 3.8750 5Y| 11/22/2019] 1767| 4.84| 3,954.083000| 3.1000 | 2:58:53 PM| 3.0872 | 3.4568 | 3.0912 | 3.0872
FXTN10-50 _ |PIBD1020B508 77500  55Y| 2/18/2020] 1855] 5.08 35240 | 3.1320 | 3.1284
RTB 10-01 PIID1020H015 7.2500 6Y|  8/19/2020] 2038] 558 3.6637 | 3.2167 | 3.2141
FXTN 10-51 PIBD10201510 6.1250 6Y|  9/16/2020] 2066| 5.66 36850 | 3.2297 | 3.0272
FXTN 10-52 _ |PIBD1020L525 5.8750 6Y| 12/16/2020] 2157| 5.01 1.000000] 3.3500 | 12:03:22 PM| 3.3500 | 3.7545 | 3.2719 | 3.2698
RTB 10-02 PIID1021C027 73750  65Y|  3/3/2021| 2234] 6.12 38133 | 3.3075 | 3.3059
FXTN 07-57 _ |PIBD0721C574 35000] 65Y| 3/20/2021] 2251| 6.16] 9,132.000000] 3.2250 | 3:00:19 PM| 3.2553 | 3.8263 | 3.3154 | 3.3139
FXTN 10-53 _ |PIBD1021D531 65000  65Y| 4/28/2021| 2290 6.27 38560 | 3.3335 | 3.3321
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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 2465 6.75 3.9896 | 3.4145 | 3.4141
FXTN 10-55 PIBD1021K551 5.7500 7Y| 11/24/2021 2500( 6.84 4.0164 | 3.4308 | 3.4305
FXTN 10-54 * |[PIBD1022G545 6.3750 7Y 1/19/2022 2556 7.00 750.000000( 3.5000 10:22:42 AM| 3.4567 | 4.0591 3.4567 | 3.4567
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2610 7.15 4.0702 | 3.4631 3.4626
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2751 7.53 4.0992 | 3.4797 | 3.4782
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2793 7.65 1.827000| 3.3500 10:30:30 AM| 3.3500 | 4.1079 | 3.4846 | 3.4828
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2827 7.74 41149 | 3.4886 | 3.4865
FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2877 7.88 12.874000| 3.5500 3:50:14 PM| 3.5289 | 4.1252 | 3.4945 | 3.4920
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2953| 8.08 41408 | 3.5035 | 3.5004
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3051 8.35 41610 | 3.5150 | 3.5112
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3129 8.57 67.625000| 3.7749 3:30:11 PM| 3.6613 | 4.1770 | 3.5242 | 3.5197
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3198| 8.76 41913 | 3.5323 | 3.5273
FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024| 3422 9.37 4.2374 | 3.5587 | 3.5520
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3485| 9.54 4.2503 | 3.5662 | 3.5589
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3500 9.58| 22,215.800000| 3.5525 4:09:56 PM| 3.5697 | 4.2534 | 3.5679 | 3.5606
FXTN 20-09 * |PIBD2024K091 13.7500 10Y| 11/11/2024| 3583 9.81 4.2705 | 3.5777 | 3.5697
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025] 3737 10.23 4.3076 | 3.6367 | 3.6291
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 3926 10.75 4.3530 | 3.7092 | 3.7019
FXTN 25-01 PIBD2525K015 18.2500 11Y| 11/29/2025| 3966| 10.86 43626 | 3.7245 | 3.7173
FXTN 20-12 PIBD2026A122 10.2500 11Y 1/19/2026| 4017] 11.00 4.3749 | 3.7440 | 3.7370
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4291 11.75 55.000000| 3.9700 3:41:43 PM| 3.9700 | 4.4408 | 3.8490 | 3.8426
FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026| 4339| 11.88 44524 | 3.8674 | 3.8611
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4423 12.11 44726 | 3.8996 | 3.8935
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4612 12.63 4.5181 3.9721 3.9663
FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5067 13.87 46275 | 4.1464 | 41417
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5606 15.35 47572 | 4.3530 | 4.3494
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5668 15.52 4.7721 4.3768 | 4.3733
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5850 16.02 4.8159 | 4.4465 | 4.4435
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6024 16.49| 12,953.500000| 3.9200 3:57:46 PM| 3.9362 | 4.8578 | 4.5132 | 4.5105
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6102| 16.71 4.8766 | 4.5431 4.5406
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6222 17.03 4.9054 | 4.5891 4.5869
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6250 17.11 50.200000| 4.2000 11:49:22 AM| 4.2005 | 4.9122 | 4.5998 | 4.5977
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6460 17.69 49627 | 4.6803 | 4.6786
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6523 17.86 49778 | 4.7044 | 4.7029
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6635 18.17 3,358.973000( 3.9150 4:14:13 PM| 3.9701 5.0048 | 4.7474 | 4.7461
FXTN 25-06 * |[PIBD2534K062 9.2500 20Y 11/5/2034 7229 19.79 5.1477 | 4.9750 | 4.9750
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7558| 20.69 49984 | 4.8058 | 4.7990
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7635| 20.90 1,490.000000| 4.5200 3:11:44 PM| 4.5005 | 4.9635 | 4.7662 | 4.7578
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7923 21.69 4.8328 | 4.6181 4.6037
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8244 22.57 12.000000| 4.8250 11:55:26 AM| 4.8250 | 4.6871 4.4530 | 4.4320
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RTB 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8313| 22.76 2,623.166630( 4.3500 3:59:33 PM| 4.3333 | 4.6558 | 4.4175 | 4.3951




