Interpolated Bonds

January 20, 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 34| 0.09 26353 | 2.1890 | 2.1650
FXTN 0568 |PIBD0O515E685 6.3750 aM| 5/13/2015|  112] 0.31 20448 | 2.0792 | 2.0831
FXTN 07-47 __ |PIBDO715E477 8.3750 AM| 5/22/2015]  121| 0.33 20655 | 2.0975 | 2.1063
FXTN 0420 __ |PIBD0415G203 4.8750 6M|  7/21/2015] 181 0.50 24040 | 2.2195 | 2.0613
RTB 05-09 PIID0515H097 5.8750 7M|  8/19/2015] _ 210] 057 1.000000] 2.3000 | 2:12:33 PM| 2.3000 | 2.4522 | 2.2647 | 2.3059
FXTN 10-37 __ |PIBD1015H370 11.8750 7M[ 8/25/2015]  216] 0.59 24581 | 2.2710 | 2.3084
FXTN 0569 |PIBD0515K697 46250] 10M| 11/25/2015]  308| 0.84 25477 | 2.3676 | 2.3471
FXTN 10-38 __ |PIBD1015L384 10.1250]  11M| 12/15/2015] 328 0.90 25734 | 2.3796 | 2.3511
FXTN 10-39 __ |PIBD1016A393 9.2500 Y[ 1/12/2016| 356 097 26141 | 2.3896 | 2.3534
FXTN 07-48 __ |PIBD0716A488 70000 15Y| 1/27/2016]  371] 1.02 261.600000] 2.3600 | 3:05:45 PM| 2.3320 | 2.6360 | 2.3950 | 2.3547
RTB 0510 PIID0516C107 6.0000]  15Y|  3/3/2016]  407| 1.1 4.000000] 3.2490 | 3:20:25 PM| 3.2490 | 2.6883 | 2.4079 | 2.3577
FXTN 10-40 __ |PIBD1016C407 75000 1.5Y|  3/30/2016|  434] 1.19 27276 | 2.4175 | 2.3600
FXTN 0320 __ |PIBD0316D206 1.6250]  1.5Y| 4/25/2016|  460] 1.26 13.729000] 2.5000 | 11:33:57 AM| 2.5000 | 2.7654 | 2.4268 | 2.3621
FXTN 10-41 PIBD1016D416 70000 15Y| 4/27/2016]  462| 1.26 27683 | 2.4275 | 2.3623
FXTN 10-42 __ |PIBD10161420 9.1250 oY 9/42016| _ 592| 1.62 108.000000] 2.3750 | 3:00:04 PM| 2.3750 | 2.9574 | 2.4739 | 2.3732
RTB 07-01 PIID07161018 7.0000 oY|  9/2472016|  612] 1.68 2.730000] 2.5500 | 3:17:28 PM| 2.5500 | 2.9865 | 2.4811 | 2.3749
FXTN 10-43 * |PIBD1016K436 6.2500 oY[  11/16/2016] _ 665] 1.82 3.0636 | 2.5000 | 2.3793
FXTN 07-49 __ |PIBD0717C493 7.0000]  25Y| 3/31/2017] _ 800] 2.19 700.000000] 2.6500 | 11:06:39 AM| 2.6500 | 3.2157 | 2.7458 | 2.6518
FXTN 20-01 PIBD2017D011 143750]  25Y|  4/24/2017|  824| 2.26 3.0428 | 2.7895 | 2.7003
FXTN 03-21 PIBD0317E212 28750 25Y| 5/22/2017| 852 2.33 100.000000] 2.6000 | 11:26:31 AM| 2.6000 | 3.0743 | 2.8405 | 2.7568
FXTN 0570 __ |PIBD0517G705 46250  25Y 7/5/2017|  896| 2.45 33239 | 2.9206 | 2.8456
RTB 07-02 PIID0717H026 6.6250 3Y|  8/19/2017] 941| 2.58 20.000000] 3.0000 | 9:00:26 AM| 3.0000 | 3.3746 | 3.0025 | 2.9365
FXTN 10-44 __ |PIBD1017H447 7.7500 3Y[  8/23/2017| 945 259 33791 | 3.0008 | 2.9446
FXTN 07-50 __ |PIBD0717J502 53750 3Y[ 10/28/2017] 1011| 2.77 1.000000] 2.7500 | 2:20:30 PM| 2.7500 | 3.4535 | 3.1300 | 3.0778
FXTN 0571 * |PIBD0517K719 41250 3Y[  11/8/2017| 1022] 2.80 3.4659 | 3.1500 | 3.1000
FXTN 10-45 __ |PIBD1018A451 58750  35Y| 1/31/2018] 1106| 3.03 34932 | 3.1834 | 3.1390
FXTN 0572 |PIBDO518E723 21250  35Y| 5/23/2018| 1218 3.33 35297 | 3.2280 | 3.1910
FXTN 07-51 PIBD0718H511 5.0000 4Y[ 8/18/2018| 1305 357 35580 | 3.0626 | 3.0314
FXTN 10-47 * |PIBD1018K478 8.8750 4Y[ 11/20/2018| 1399] 3.83 35886 | 3.3000 | 3.2750
FXTN 10-48 __ |PIBD1019B485 78750  45Y| 2/19/2019] 1490] 4.08 5.000000] 3.2500 | 851:26 AM| 3.2500 | 3.5587 | 3.2319 | 3.2147
FXTN 07-53 __ |PIBD0719D531 50000  45Y| 4/26/2019] 1556| 4.26 35371 | 3.1825 | 3.1709
FXTN 07-54 _ |PIBD0719G547 47500 45Y| 7/19/2019] 1640 4.49 35095 | 3.1197 | 3.1152
FXTN 07-55 _ |PIBD0719H555 4.7500 5Y|  8/30/2019] 1682| 461 34958 | 3.0883 | 3.0874
FXTN 07-56 * |PIBD0719K560 3.8750 5Y| 11/22/2019] 1766 4.84] 1,410.000000 3.0500 | 3:31:35 PM| 3.0317 | 3.4682 | 3.0254 | 3.0317
FXTN10-50 _ |PIBD1020B508 77500  55Y| 2/18/2020] 1854] 5.08 35344 | 3.0679 | 3.0729
RTB 10-01 PIID1020H015 7.2500 6Y| 8/19/2020] 2037| 558 2500000] 3.3500 | 2:36:17 PM| 3.3500 | 3.6719 | 3.1563 | 3.1585
FXTN 10-51 PIBD10201510 6.1250 6Y|  9/16/2020] 2065| 5.65 36930 | 3.1698 | 3.1717
FXTN 10-52 _ |PIBD1020L525 5.8750 6Y| 12/16/2020] 2156] 5.90 3.7614 | 3.2138 | 3.2142
RTB 10-02 PIID1021C027 73750  65Y|  3/3/2021| 2233 611 21.000000] 3.4750 | 11:19:34 AM| 3.4512 | 3.8193 | 3.2510 | 3.2503
FXTN 07-57 _ |PIBD0721C574 35000] 65Y| 3/20/2021] 2250 6.16] 2,600.000000] 3.1800 | 3:36:02 PM| 3.1558 | 3.8321 | 3.2592 | 3.2582
FXTN 10-53 _ |PIBD1021D531 65000  65Y| 4/28/2021| 2289 6.27 21.100000] 3.2000 | 11:14:25 AM| 3.2000 | 3.8614 | 3.2780 | 3.2765
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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 2464 6.75 4.000000| 3.6750 9:59:31 AM| 3.6875 | 3.9930 | 3.3625 | 3.3584
FXTN 10-55 PIBD1021K551 5.7500 7Y| 11/24/2021 2499 6.84 4.0193 | 3.3795 | 3.3748
FXTN 10-54 * |[PIBD1022G545 6.3750 7Y 1/19/2022 2555 7.00 408.958000( 3.6250 11:48:10 AM| 3.3982 | 4.0614 | 3.4065 | 3.4010
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2609 7.14 4.0701 3.4101 3.4044
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2750 7.53 4.0929 | 3.4197 | 3.4133
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2792 7.64 4.0997 | 3.4225 | 3.4159
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2826 7.74 41052 | 3.4248 | 3.4180
FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2876 7.87 9.080000| 3.6000 3:00:24 PM| 3.6000 | 4.1133 | 3.4282 | 3.4212
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2952 8.08 41255 | 3.4333 | 3.4260
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3050( 8.35 41414 | 3.4399 | 3.4321
RTB 10-04 PIID1023H046 3.2500 QY 8/15/2023 3128| 8.56 566.972000( 3.6999 3:35:33 PM| 3.5385 | 4.1540 | 3.4452 | 3.4370
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3197 8.75 4.1651 3.4499 | 3.4414
FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024| 3421 9.37 4.2013 | 3.4650 | 3.4555
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3484| 9.54 42115 | 3.4693 | 3.4594
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3499 9.58| 26,439.500000| 3.4500 4:08:01 PM| 3.4656 | 4.2139 | 3.4703 | 3.4604
FXTN 20-09 * |PIBD2024K091 13.7500 10Y| 11/11/2024| 3582 9.81 42273 | 3.4759 | 3.4656
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025|] 3736 10.23 42644 | 3.5382 | 3.5199
FXTN 20-11 PIBD2025J116 12.1250 11Y| 10/20/2025| 3925 10.75 4.3100 | 3.6146 | 3.5864
FXTN 25-01 PIBD2525K015 18.2500 11Y]| 11/29/2025| 3965 10.86 4.3197 | 3.6307 | 3.6005
FXTN 20-12 PIBD2026A122 10.2500 11Y 1/19/2026| 4016 11.00 4.3320 | 3.6514 | 3.6185
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4290 11.75 100.200000| 4.0000 3:48:20 PM| 3.8004 | 4.3981 3.7621 3.7150
FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026| 4338| 11.88 44097 | 3.7816 | 3.7319
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4422] 12.11 122.025000| 3.8950 3:31:58 PM| 3.9165 | 4.4299 | 3.8155 | 3.7615
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4611| 12.62 44755 | 3.8919 | 3.8281
FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5066( 13.87 4.5853 | 4.0759 | 3.9884
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5605 15.35 47153 | 4.2938 | 4.1783
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5667 15.52 4.7303 | 4.3189 | 4.2001
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5849( 16.01 47742 | 4.3925 | 4.2642
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6023| 16.49( 11,410.009000| 3.8300 4:14:15 PM| 3.8263 | 4.8161 4.4628 | 4.3255
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6101| 16.70 4.8349 | 4.4943 | 4.3530
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6221 17.03 2.000000| 4.5000 10:27:09 AM| 4.2454 | 4.8639 | 4.5429 | 4.3953
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6249 17.11 364.500000| 4.2500 3:46:48 PM| 4.0694 | 4.8706 | 4.5542 | 4.4051
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6459 17.68 49213 | 4.6391 4.4791
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6522 17.86 49365 | 4.6646 | 4.5013
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6634 18.16 4,550.614000| 3.8400 4:11:59 PM| 3.8482 | 4.9635 | 4.7098 | 4.5407
FXTN 25-06 * |[PIBD2534K062 9.2500 20Y 11/5/2034 7228 19.79 5.1068 | 4.9500 | 4.7500
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7557 20.69 49578 | 4.7840 | 4.6218
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7634 20.90 1,370.150000| 5.0500 3:13:13 PM| 4.4902 | 4.9229 | 4.7452 | 4.5918
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7922 21.69 47925 | 4.5999 | 4.4796
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8243| 22.57 22.600000| 4.7200 2:31:30 PM| 4.7266 | 4.6471 4.4379 | 4.3545
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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 25-01 * |PIID2537J015 6.1250 25Y| 10/24/2037| 8312 22.76 1,439.026302| 4.0950 3:59:52 PM| 4.1665 | 4.6159 | 4.4031 | 4.3276




