Interpolated Bonds

January 21, 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 33 0.09 26400 | 2.1000 | 2.1000
FXTN 0568 |PIBD0O515E685 6.3750 aM| 5/13/2015]  111] 0.30 22508 | 2.0792 | 2.0792
FXTN 07-47 __ |PIBDO715E477 8.3750 AM| 5/22/2015] 120 0.33 655.000000] 2.4000 | 851:04 AM| 2.4000 | 2.2704 | 2.0975 | 2.0975
FXTN 0420 __ |PIBD0415G203 4.8750 6M|  7/21/2015] _ 180] 0.49 24014 | 22195 | 2.2195
RTB 05-09 PIID0515H097 5.8750 7M[ 8/19/2015] 209 057 10.300000] 2.3750 | 2:23:52 PM| 2.4004 | 2.4472 | 2.2635 | 2.2588
FXTN 10-37 __ |PIBD1015H370 11.8750 7M[ 8/25/2015]  215| 0.59 24528 | 2.0693 | 2.2626
FXTN 0569 |PIBD0515K697 46250] 10M| 11/25/2015]  307| 0.84 25389 | 2.3582 | 2.3206
FXTN 10-38 __ |PIBD1015L384 10.1250]  11M| 12/15/2015] _ 327| 0.90 25658 | 2.3691 | 2.3304
FXTN 10-39 __ |PIBD1016A393 9.2500 Y[ 1/12/2016| _ 355] 097 26097 | 2.3779 | 2.3421
FXTN 07-48 __ |PIBD0716A488 70000 15Y| 1/27/2016] 370 1.01 37.000000] 2.3250 | 10:53:29 AM| 2.3480 | 2.6331 | 2.3826 | 2.3484
RTB 05-10 PIID0516C107 6.0000] 15Y|  3/3/2016]  406| 1.1 3.300000] 2.1500 | 2:16:13 PM| 2.8611 | 2.6895 | 2.3939 | 2.3634
FXTN 10-40 __ |PIBD1016C407 75000 1.5Y|  3/30/2016|  433] 1.19 27317 | 2.4024 | 2.3746
FXTN 0320 __ |PIBD0316D206 1.6250]  1.5Y| 4/25/2016| 459 1.26 125.000000] 2.4000 | 11:17:36 AM| 2.4000 | 2.7724 | 2.4106 | 2.3855
FXTN 10-41 PIBD1016D416 70000 15Y|  4/27/2016]  461| 1.26 27755 | 2.4112 | 2.3863
FXTN 10-42 __ |PIBD10161420 9.1250 oY 9/42016| _ 591| 1.62 400.000000] 2.5200 | 3:33:55 PM| 2.4706 | 2.9790 | 2.4521 | 2.4405
RTB 07-01 PIID07161018 7.0000 oY|  9/2472016]  611| 1.67 0.500000] 2.7500 | 11:26:49 AM| 2.7500 | 3.0103 | 2.4583 | 2.4489
FXTN 10-43 * |PIBD1016K436 6.2500 oY[  11/16/2016]  664] 1.82 3.0932 | 2.4750 | 2.4710
FXTN 07-49 __ |PIBD0717C493 70000 25Y| 3/31/2017]  799] 2.19 1.000000] 2.7000 | 11:08:43 AM| 2.7000 | 3.2333 | 2.7208 | 2.6710
FXTN 20-01 PIBD2017D011 143750]  25Y|  4/24/2017|  823| 225 3.0582 | 2.7645 | 2.7066
FXTN 03-21 PIBD0317E212 28750  25Y| 5/22/2017| 851 2.33 500.000000] 2.6000 | 2:55:34 PM| 2.6000 | 3.2872 | 2.8155 | 2.7481
FXTN 0570 __ |PIBD0517G705 46250  25Y 7/5/2017|  895| 2.45 33329 | 2.8956 | 2.8133
RTB 07-02 PIID0717H026 6.6250 3Y[  8A9/2017] 940 257 40.000000] 2.9500 | 11:19:37 AM| 2.9700 | 3.3796 | 2.9775 | 2.8800
FXTN 10-44 __ |PIBD1017H447 7.7500 3Y[  8/23/2017|  944] 258 33837 | 2.9848 | 2.8859
FXTN 07-50 __ |PIBD0717J502 53750 3Y[ 10/28/2017] 1010 2.77 0.500000] 2.7500 | 8:46:25 AM| 2.7500 | 3.4522 | 3.1050 | 2.9837
FXTN 0571 * |PIBD0517K719 41250 3Y[ 11/8/2017| 1021] 2.80 3.4636 | 3.1250 | 3.0000
FXTN 10-45 __ |PIBD1018A451 58750  35Y| 1/31/2018] 1105| 3.03 34935 | 3.1157 | 3.0166
FXTN 0572 |PIBDO518E723 21250  35Y| 5/23/2018| 1217 3.33 8.000000] 2.8750 | 35550 PM| 2.9374 | 3.5333 | 3.1034 | 3.0387
FXTN 07-51 PIBD0718H511 5.0000 4Y[  8/8/2018| 1304| 357 584.755000] 2.9750 | 4:08:33 PM| 3.0745 | 3.5643 | 3.0938 | 3.0559
FXTN 10-47 * |PIBD1018K478 8.8750 4Y[ 11/20/2018| 1398] 3.83 35977 | 3.0834 | 3.0745
FXTN 10-48 __ |PIBD1019B485 78750  45Y| 2/19/2019] 1489] 4.08 1.000000] 3.4500 | 11:0558 AM| 3.4500 | 3.5577 | 3.0719 | 3.0639
FXTN 07-53 __ |PIBD0719D531 50000] 45Y| 4/26/2019] 1555] 4.06 35287 | 3.0636 | 3.0563
FXTN 07-54 _ |PIBD0719G547 47500 45Y| 7/19/2019] 1639| 4.49 34918 | 3.0529 | 3.0465
FXTN 07-55 _ |PIBD0719H555 4.7500 5Y|  8/30/2019] 1681] 4.60 34733 | 3.0476 | 3.0417
FXTN 07-56 * |PIBD0719K560 3.8750 5Y| 11/22/2019] 1765] 4.83 649.000000] 3.0450 | 4:11:10 PM| 3.0319 | 3.4364 | 3.0370 | 3.0319
FXTN10-50 _ |PIBD1020B508 77500|  55Y| 2/18/2020] 1853| 5.07 34950 | 3.0751 | 3.0694
RTB 10-01 PIID1020H015 7.2500 6Y|  8/19/2020] 2036| 557 0.500000] 3.2000 | 2:30:18 PM| 3.2000 | 3.6167 | 3.1545 | 3.1474
FXTN 10-51 PIBD10201510 6.1250 6Y|  9/16/2020] 2064] 565 1.000000] 3.3000 | 12:40:50 PM| 3.3000 | 3.6354 | 3.1666 | 3.1594
FXTN 10-52 _ |PIBD1020L525 5.8750 6Y| 12/16/2020] 2155 5.90 36959 | 3.2060 | 3.1982
RTB 10-02 PIID1021C027 73750  65Y|  3/3/2021| 2232 611 40.000000| 3.1750 | 3:27:27 PM| 3.1750 | 3.7471 | 3.2394 | 3.2310
FXTN 07-57 _ |PIBD0721C574 35000] 65Y| 3/20/2021| 2249] 6.16] 1,820.700000] 3.1400 | 3:16:53 PM| 3.1460 | 3.7585 | 3.2468 | 3.2383
FXTN 10-53 _ |PIBD1021D531 65000  65Y| 4/28/2021| 2288| 6.26 3.7844 | 3.2637 | 3.2549
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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 2463| 6.74 3.500000| 3.4002 3:40:22 PM| 3.4002 | 3.9008 | 3.3396 | 3.3295
FXTN 10-55 PIBD1021K551 5.7500 7Y| 11/24/2021 2498 6.84 1,160.000000| 3.3900 3:58:30 PM| 3.3542 | 3.9241 3.3547 | 3.3444
FXTN 10-54 PIBD1022G545 6.3750 7Y 1/19/2022 2554 6.99 1,529.236853| 3.3750 2:24:32 PM| 3.3789 | 3.9614 | 3.3790 | 3.3683
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2608 7.14 3.9767 | 3.3802 | 3.3684
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2749 7.53 4.0166 | 3.3832 | 3.3686
FXTN 10-57 PIBD10221570 4.7500 8Y 9/13/2022 2791 7.64 4.0285 | 3.3841 3.3686
FXTN 20-03 PIBD2022J033 12.7500 8Y| 10/17/2022 2825 7.73 4.0382 | 3.3848 | 3.3687
FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2875| 7.87 50.100000| 3.4850 3:26:33 PM| 3.4852 | 4.0523 | 3.3859 | 3.3688
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2951 8.08 4.0739 | 3.3875 | 3.3689
FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3049| 8.35 41016 | 3.3897 | 3.3690
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3127 8.56 460.202000( 3.4150 3:54:58 PM| 3.4861 41237 | 3.3913 | 3.3691
FXTN 20-06 PIBD2023J068 11.3750 9Y| 10/23/2023 3196| 8.75 41432 | 3.3928 | 3.3692
FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024| 3420 9.36 4.2067 | 3.3976 | 3.3696
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024| 3483| 9.54 4.2245 | 3.3990 | 3.3697
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024| 3498 9.58| 26,746.603246| 3.3750 4:11:06 PM| 3.3698 | 4.2288 | 3.3993 | 3.3697
FXTN 20-09 PIBD2024K091 13.7500 10Y| 11/11/2024| 3581 9.80 4.2523 | 3.4011 3.3698
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025] 3735| 10.23 42879 | 3.4634 | 3.4323
FXTN 20-11 PIBD2025J116 12.1250 11Y]| 10/20/2025| 3924 10.74 4.3316 | 3.5398 | 3.5091
FXTN 25-01 PIBD2525K015 18.2500 11Y| 11/29/2025| 3964 10.85 4.3409 | 3.5559 | 3.5253
FXTN 20-12 PIBD2026A122 10.2500 11Y 1/19/2026| 4015] 10.99 4.3527 | 3.5765 | 3.5460
RTB 15-01 PIID1526J019 6.2500 12Y| 10/20/2026| 4289 11.74 83.150000( 3.6000 3:27:58 PM| 3.8367 | 4.4160 | 3.6873 | 3.6572
FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026| 4337| 11.87 4.4271 3.7067 | 3.6767
RTB 15-02 PI1ID1527C023 5.3750 13Y 3/1/2027| 4421] 12.10 150.000000| 3.8000 3:29:07 PM| 3.8166 | 4.4466 | 3.7407 | 3.7108
FXTN 20-14 PIBD20271140 8.6250 13Y 9/6/2027| 4610 12.62 4.4903 | 3.8171 3.7876
FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5065 13.87 45955 | 4.0010 | 3.9723
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5604 15.34 47202 | 4.2189 | 4.1911
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5666( 15.51 47345 | 4.2440 | 4.2163
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5848 16.01 47766 | 4.3175 | 4.2902
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6022| 16.49| 17,138.000000( 3.7275 4:07:40 PM| 3.7714 | 4.8168 | 4.3879 | 4.3608
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6100 16.70 4.8349 | 4.4194 | 4.3925
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6220 17.03 3.000000| 4.5000 10:38:50 AM| 4.5000 | 4.8626 | 4.4679 | 4.4412
RTB 20-01 P1ID2032C014 5.8750 18Y 3/1/2032 6248 17.11 10.870500| 4.1000 3:32:49 PM| 4.0826 | 4.8691 4.4792 | 4.4525
FXTN 20-19 PIBD20321195 5.7500 18Y 9/27/2032 6458 17.68 49177 | 4.5641 4.5378
FXTN 25-05 PIBD2532K057 8.5000 18Y| 11/29/2032 6521 17.85 49322 | 4.5896 | 4.5634
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6633| 18.16] 20,783.895000| 3.7550 4:07:31 PM| 3.7871 4.9581 4.6349 | 4.6088
FXTN 25-06 PIBD2534K062 9.2500 20Y 11/5/2034 7227 19.79 5.0955 | 4.8750 | 4.8500
FXTN 25-07 PIBD25351071 8.0000 25Y 9/30/2035 7556 20.69 49127 | 4.6307 | 4.6077
FXTN 25-08 PIBD2535L086 8.1250 25Y| 12/16/2035 7633| 20.90 14.081000| 4.3150 12:10:17 PM| 4.4496 | 4.8699 | 4.5735 | 4.5509
FXTN 25-09 PIBD25361097 7.6250 25Y 9/29/2036 7921 21.69 47099 | 4.3597 | 4.3388
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8242 22.57 40.100000| 4.6750 2:57:00 PM| 4.5527 | 45315 | 4.1213 | 4.1023
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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 8311| 22.75 3,140.900000( 4.0250 3:44:03 PM| 4.0433 | 4.4932 | 4.0701 | 4.0515




