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TBILL 08.06.14 PIBL1213H088 <1M 7 0.02 8/6/2014

TBILL 09.03.14* PIBL1213I096 1M 35 0.10 9/3/2014 250.000000 1.3750 3:43:56 PM 1.3750 1.2500 1.3750 1.3750 1.3750 1.3750

RTB 05-08 PIID0514I080 2M 6.2500 56 0.15 9/24/2014 1.2500

FXTN 07-46 PIBD0714J466 2M 6.5000 66 0.18 10/4/2014

TBILL 10.08.14 PIBL1213J102 2M 70 0.19 10/8/2014 598.970000 1.3750 3:44:59 PM 1.3641 1.0500 1.3750 1.0500 1.3750

SPTB 10-03 SPTB1014J037 2M 12.2500 76 0.21 10/14/2014 1.2250

TBILL 11.05.14* PIBL1213K119 3M 98 0.27 11/5/2014 1.2500 1.1252

TBILL 12.03.14 PIBL0614F026 4M 126 0.35 12/3/2014 1.2500

TBILL 01.07.15* PIBL1214A010 6M 161 0.44 1/7/2015 0.500000 1.4000 10:01:07 AM 1.4000 1.6250 1.3750 1.4000 1.4000 1.4000 1.4000

FXTN 10-36 PIBD1015B367 7M 12.3750 209 0.57 2/24/2015 1.3250

TBILL 03.04.15 PIBL1214C036 7M 217 0.60 3/4/2015

TBILL 04.08.15 PIBL1214D044 9M 252 0.69 4/8/2015

FXTN 05-68 PIBD0515E685 10M 6.3750 287 0.79 5/13/2015 1.4500

FXTN 07-47 PIBD0715E477 10M 8.3750 296 0.81 5/22/2015 1.4500

TBILL 06.03.15 PIBL1214F060 10M 308 0.85 6/3/2015

TBILL 07.08.15* PIBL1214G078 1Y 343 0.94 7/8/2015 10.700000 1.7100 10:48:11 AM 1.7100 1.8750 1.7200 1.7100 1.7100 1.7100 1.7100

FXTN 04-20 PIBD0415G203 1Y 4.8750 356 0.97 7/21/2015 1.6250

RTB 05-09 PIID0515H097 1.5Y 5.8750 385 1.05 8/19/2015 1.000000 2.5000 11:09:24 AM 2.5000 1.8750 2.5000 2.5000 2.5000 2.5000

FXTN 10-37 PIBD1015H370 1.5Y 11.8750 391 1.07 8/25/2015

FXTN 05-69 PIBD0515K697 1.5Y 4.6250 483 1.32 11/25/2015

FXTN 10-38 PIBD1015L384 1.5Y 10.1250 503 1.38 12/15/2015 1.8750

FXTN 10-39 PIBD1016A393 1.5Y 9.2500 531 1.45 1/12/2016 2.0000

FXTN 07-48 PIBD0716A488 1.5Y 7.0000 546 1.49 1/27/2016 2.5000 2.1250

RTB 05-10 PIID0516C107 2Y 6.0000 582 1.59 3/3/2016 2.2500

FXTN 10-40 PIBD1016C407 2Y 7.5000 609 1.67 3/30/2016 2.2500

FXTN 03-20 PIBD0316D206 2Y 1.6250 635 1.74 4/25/2016 3,301.000000 2.4000 3:29:45 PM 2.3514 2.4500 2.3100 2.3500 2.4000 2.3100 2.4000

FXTN 10-41    * PIBD1016D416 2Y 7.0000 637 1.74 4/27/2016 2.7500 2.3500

FXTN 10-42 PIBD1016I420 2.5Y 9.1250 767 2.10 9/4/2016 301.300000 2.5700 4:06:15 PM 2.5705 3.0000 2.4000 2.6750 2.6750 2.5700 2.5700

RTB 07-01 PIID0716I018 2.5Y 7.0000 787 2.15 9/24/2016 2.5350

FXTN 10-43 PIBD1016K436 2.5Y 6.2500 840 2.30 11/16/2016

FXTN 07-49 PIBD0717C493 3Y 7.0000 975 2.67 3/31/2017 2.000000 3.0000 10:38:01 AM 3.0000 3.0000 3.0000 3.0000 3.0000

FXTN 20-01 PIBD2017D011 3Y 14.3750 999 2.74 4/24/2017

FXTN 03-21 PIBD0317E212 3Y 2.8750 1027 2.81 5/22/2017 2.7250 2.6150

FXTN 05-70    * PIBD0517G705 3Y 4.6250 1071 2.93 7/5/2017 3.0000

RTB 07-02 PIID0717H026 3.5Y 6.6250 1116 3.06 8/19/2017 5.450000 3.1250 11:39:32 AM 3.1250 2.8750 3.1250 3.1250 3.1250 3.1250

FXTN 10-44 PIBD1017H447 3.5Y 7.7500 1120 3.07 8/23/2017 2.8000

FXTN 07-50 PIBD0717J502 3.5Y 5.3750 1186 3.25 10/28/2017

FXTN 05-71 PIBD0517K719 3.5Y 4.1250 1197 3.28 11/8/2017 3.1500 2.9250

FXTN 10-45 PIBD1018A451 4Y 5.8750 1281 3.51 1/31/2018 100.000000 3.0000 3:17:04 PM 3.0000 3.5000 2.9500 3.0000 3.0000 3.0000 3.0000

FXTN 05-72    * PIBD0518E723 4Y 2.1250 1393 3.81 5/23/2018 108.500000 2.9250 4:02:45 PM 2.9284 3.0000 2.9250 3.0500 2.9250 2.9250

FXTN 07-51 PIBD0718H511 4.5Y 5.0000 1480 4.05 8/18/2018 263.520000 3.1800 3:45:11 PM 3.1728 3.2000 3.1500 3.1800 3.1500 3.1800

FXTN 10-47 PIBD1018K478 4.5Y 8.8750 1574 4.31 11/20/2018

FXTN 10-48 PIBD1019B485 5Y 7.8750 1665 4.56 2/19/2019 1.800000 3.5000 10:39:26 AM 3.5000 3.5000 3.5000 3.5000 3.5000 3.5000

FXTN 07-53 PIBD0719D531 5Y 5.0000 1731 4.74 4/26/2019

FXTN 07-54    * PIBD0719G547 5Y 4.7500 1815 4.97 7/19/2019 3.8750

FXTN 07-55 PIBD0719H555 5.5Y 4.7500 1857 5.08 8/30/2019

FXTN 07-56 PIBD0719K560 5.5Y 3.8750 1941 5.31 11/22/2019 91.970000 3.4100 3:52:23 PM 3.4151 3.7500 3.4125 3.4500 3.4100 3.4100

FXTN 10-50 PIBD1020B508 6Y 7.7500 2029 5.56 2/18/2020 3.6750

RTB 10-01 PIID1020H015 6.5Y 7.2500 2212 6.06 8/19/2020 9.600000 4.0000 11:48:00 AM 3.8413 3.6200 3.6000 4.0000 3.6000 4.0000

FXTN 10-51 PIBD1020I510 6.5Y 6.1250 2240 6.13 9/16/2020

FXTN 10-52 PIBD1020L525 6.5Y 5.8750 2331 6.38 12/16/2020 1.000000 3.8000 10:40:29 AM 3.8000 3.8000 3.8000 3.8000 3.8000

RTB 10-02 PIID1021C027 7Y 7.3750 2408 6.59 3/3/2021 0.892000 3.7500 10:59:51 AM 3.7500 3.7500 3.7500 3.7500 3.7500 3.7500

FXTN 07-57 PIBD0721C574 7Y 3.5000 2425 6.64 3/20/2021 1,750.000000 3.7100 4:14:44 PM 3.7027 3.8000 3.6650 3.6910 3.7100 3.6900 3.7100

FXTN 10-53    * PIBD1021D531 7Y 6.5000 2464 6.75 4/28/2021 50.000000 3.6500 9:52:23 AM 3.6500 3.8750 3.6250 3.6500 3.6500 3.6500 3.6500
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RTB 10-03 PIID1021J039 7.5Y 5.7500 2639 7.23 10/20/2021 6.300000 3.8500 11:26:39 AM 3.9785 3.6500 4.0000 4.0000 3.8500 3.8500

FXTN 10-55 PIBD1021K551 7.5Y 5.7500 2674 7.32 11/24/2021 8.567000 3.8250 3:46:18 PM 3.8458 3.7000 3.8750 3.8750 3.8250 3.8250

FXTN 10-54 PIBD1022G545 7.5Y 6.3750 2730 7.47 1/19/2022 53.000000 3.7000 3:04:57 PM 3.7098 3.7500 3.8750 3.8750 3.7000 3.7000

FXTN 20-02 PIBD2022C021 8Y 15.0000 2784 7.62 3/14/2022

FXTN 10-56 PIBD1022H562 8.5Y 4.8750 2925 8.01 8/2/2022

FXTN 10-57 PIBD1022I570 8.5Y 4.7500 2967 8.12 9/13/2022

FXTN 20-03 PIBD2022J033 8.5Y 12.7500 3001 8.22 10/17/2022

FXTN 10-58 PIBD1022L585 8.5Y 4.0000 3051 8.35 12/6/2022 201.000000 4.0000 11:03:41 AM 3.9490 3.7500 3.9475 4.0000 3.9475 4.0000

FXTN 20-04 PIBD2023B048 9Y 13.0000 3127 8.56 2/20/2023

FXTN 20-05 PIBD2023E054 9Y 11.8750 3225 8.83 5/29/2023

RTB 10-04 PIID1023H046 9.5Y 3.2500 3303 9.04 8/15/2023 23.900000 3.9994 3:41:40 PM 3.9568 3.9994 3.8501 3.9999 3.9999 3.8251 3.9994

FXTN 20-06 PIBD2023J068 9.5Y 11.3750 3372 9.23 10/23/2023

FXTN 20-07    * PIBD2024F075 10Y 12.3750 3596 9.85 6/3/2024 3.9750

FXTN 20-08 PIBD2024H086 10.5Y 12.8750 3659 10.02 8/5/2024

FXTN 20-09 PIBD2024K091 10.5Y 13.7500 3757 10.29 11/11/2024

FXTN 20-10 PIBD2025D103 11Y 12.1250 3911 10.71 4/14/2025

FXTN 20-11 PIBD2025J116 12Y 12.1250 4100 11.23 10/20/2025

FXTN 25-01 PIBD2525K015 12Y 18.2500 4140 11.33 11/29/2025

FXTN 20-12 PIBD2026A122 12Y 10.2500 4191 11.47 1/19/2026

RTB 15-01 PIID1526J019 13Y 6.2500 4465 12.22 10/20/2026 0.200000 4.3000 3:58:54 PM 4.3000 4.2000 4.3000 4.3000 4.3000 4.3000

FXTN 20-13 PIBD2026L139 13Y 8.0000 4513 12.36 12/7/2026

RTB 15-02 PIID1527C023 13Y 5.3750 4597 12.59 3/1/2027 4.3500

FXTN 20-14 PIBD2027I140 14Y 8.6250 4786 13.10 9/6/2027

FXTN 20-15 PIBD2028L151 15Y 9.5000 5241 14.35 12/4/2028

FXTN 20-16 PIBD2030E166 16Y 8.7500 5780 15.82 5/27/2030

FXTN 25-02 PIBD2530G029 16Y 12.5000 5842 15.99 7/28/2030

FXTN 25-03 PIBD2531A032 17Y 11.2500 6024 16.49 1/26/2031 4.7500

FXTN 20-17 PIBD2031G171 17Y 8.0000 6198 16.97 7/19/2031 701.580000 4.5350 3:25:56 PM 4.5286 4.6000 4.5000 4.5250 4.5400 4.5250 4.5350

FXTN 25-04 PIBD2531J042 18Y 9.3750 6276 17.18 10/5/2031

FXTN 20-18 PIBD2032B183 18Y 5.8750 6396 17.51 2/2/2032 4.9600

RTB 20-01 PIID2032C014 18Y 5.8750 6424 17.59 3/1/2032 56.606000 5.2498 2:55:28 PM 4.9028 5.2499 4.8000 4.9000 5.2498 4.8500 5.2498

FXTN 20-19 PIBD2032I195 19Y 5.7500 6634 18.16 9/27/2032

FXTN 25-05 PIBD2532K057 19Y 8.5000 6697 18.34 11/29/2032

FXTN 20-20    * PIBD2033C206 20Y 3.6250 6809 18.64 3/21/2033 1.000000 4.8250 3:12:47 PM 4.8493 5.0000 4.9010 4.9010 4.8250 4.8250

FXTN 25-06 PIBD2534K062 25Y 9.2500 7403 20.27 11/5/2034

FXTN 25-07 PIBD2535I071 25Y 8.0000 7732 21.17 9/30/2035 0.500000 5.3750 11:39:14 AM 5.3750 5.1250 5.3750 5.3750 5.3750 5.3750

FXTN 25-08 PIBD2535L086 25Y 8.1250 7809 21.38 12/16/2035 0.400000 5.1000 3:57:41 PM 5.1000 5.5000 5.1000 5.1000 5.1000 5.1000 5.1000

FXTN 25-09 PIBD2536I097 25Y 7.6250 8097 22.17 9/29/2036

FXTN 25-10 PIBD2537H103 25Y 5.7500 8418 23.05 8/16/2037 2.000000 5.1500 10:46:37 AM 5.2054 5.3750 5.3750 5.1500 5.1500

RTB 25-01     * PIID2537J015 25Y 6.1250 8487 23.24 10/24/2037 2,981.726000 5.0575 4:13:40 PM 5.0576 5.2250 5.0650 5.0650 5.2000 5.0550 5.0575
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