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TBILL 11.02.16 PIBL0616E040 <1M 5 0.01 11/2/2016

TBILL 11.09.16 PIBL0316H053 <1M 12 0.03 11/9/2016

FXTN 10-43 PIBD1016K436 <1M 6.2500 19 0.05 11/16/2016 2.7500

TBILL 12.07.16 PIBL1215L122 1M 40 0.11 12/7/2016 7.000000 1.3000 3:52:03 PM 1.2571 1.3000 1.2500 1.3000 1.2500 1.3000

TBILL 12.28.16 PIBL0316I061 2M 61 0.17 12/28/2016

TBILL 01.18.17 PIBL1216A015 3M 82 0.23 1/18/2017 21.738000 1.2000 3:47:23 PM 1.2000 1.3750 1.2000 1.2000 1.2000 1.2000 1.2000

TBILL 02.08.17 PIBL0616H056 4M 103 0.28 2/8/2017

TBILL 02.22.17 PIBL1216B023 4M 117 0.32 2/22/2017

TBILL 03.15.17 PIBL1216C031 5M 138 0.38 3/15/2017 0.500000 1.1750 2:40:55 PM 1.1750 1.1750 1.1750 1.1750 1.1750 1.1750

TBILL 03.29.17 PIBL0616I064 5M 152 0.42 3/29/2017 400.000000 1.1750 10:31:09 AM 1.1800 1.1750 1.1850 1.1850 1.1750 1.1750

FXTN 07-49 PIBD0717C493 5M 7.0000 154 0.42 3/31/2017 461.600000 2.0500 11:53:19 AM 1.9525 2.3000 1.7000 1.9750 2.0500 1.9000 2.0500

TBILL 04.05.17 PIBL1216D049 5M 159 0.44 4/5/2017 1.1750

TBILL 04.19.17 PIBL0616J072 6M 173 0.48 4/19/2017 823.693000 1.3800 3:47:17 PM 1.3971 1.4250 1.3000 1.4001 1.4050 1.3800 1.3800

FXTN 20-01 PIBD2017D011 6M 14.3750 178 0.49 4/24/2017 3.234000 1.6000 2:42:07 PM 1.6250 3.0000 1.6000 1.6500 1.6500 1.6000 1.6000

TBILL 05.03.17 PIBL1216E057 6M 187 0.51 5/3/2017 1.2500 1.1750

FXTN 03-21 PIBD0317E212 7M 2.8750 206 0.56 5/22/2017 4.000000 1.9500 2:48:55 PM 1.9000 2.3500 1.7000 1.7500 1.9500 1.7500 1.9500

TBILL 06.07.17 PIBL1216F065 8M 222 0.61 6/7/2017 1.2250 1.2000

FXTN 05-70 PIBD0517G705 9M 4.6250 250 0.68 7/5/2017 3.0000 1.8500

TBILL 07.19.17 PIBL1216G073 9M 264 0.73 7/19/2017 1.2250

TBILL 08.09.17 PIBL1216H081 10M 285 0.78 8/9/2017 1.2250

RTB 07-02 PIID0717H026 10M 6.6250 295 0.81 8/19/2017 16.600000 2.1000 11:50:35 AM 2.1000 2.0000 2.1000 2.1000 2.1000 2.1000

FXTN 10-44 PIBD1017H447 10M 7.7500 299 0.82 8/23/2017 1.9000

TBILL 09.27.17 PIBL1216I099 11M 334 0.92 9/27/2017 1.2500

TBILL 10.18.17 PIBL1216J105 1Y 355 0.98 10/18/2017 0.500000 1.5600 2:11:28 PM 1.5600 1.6000 1.5500 1.5600 1.5600 1.5600 1.5600

FXTN 07-50 PIBD0717J502 1Y 5.3750 365 1.00 10/28/2017

FXTN 05-71 PIBD0517K719 1.5Y 4.1250 376 1.03 11/8/2017 1.9000

FXTN 10-45 PIBD1018A451 1.5Y 5.8750 460 1.26 1/31/2018

FXTN 05-72 PIBD0518E723 2Y 2.1250 572 1.57 5/23/2018 221.895000 2.5000 3:46:36 PM 2.4951 2.8750 2.3000 2.6000 2.6000 2.3000 2.5000

FXTN 07-51 PIBD0718H511 2Y 5.0000 659 1.80 8/18/2018 13.420000 2.3750 3:42:00 PM 2.5398 2.4750 2.5500 2.5500 2.3750 2.3750

FXTN 10-47 PIBD1018K478 2.5Y 8.8750 753 2.06 11/20/2018

FXTN 10-48 PIBD1019B485 2.5Y 7.8750 844 2.31 2/19/2019 5.310000 2.8583 2:55:35 PM 2.9010 2.8000 2.9750 2.8000 2.8583

FXTN 07-53 PIBD0719D531 2.5Y 5.0000 910 2.49 4/26/2019

FXTN 07-54 PIBD0719G547 3Y 4.7500 994 2.72 7/19/2019 0.248000 3.0375 3:32:51 PM 3.0375 3.4750 2.6000 3.0375 3.0375 3.0375 3.0375

FXTN 07-55 PIBD0719H555 3Y 4.7500 1036 2.84 8/30/2019

FXTN 07-56 PIBD0719K560 3.5Y 3.8750 1120 3.07 11/22/2019 66.100000 2.8520 3:29:16 PM 2.8500 2.6500 2.8500 2.8520 2.8500 2.8520

FXTN 10-50 PIBD1020B508 3.5Y 7.7500 1208 3.31 2/18/2020

RTB 10-01 PIID1020H015 4Y 7.2500 1391 3.81 8/19/2020

FXTN 05-73 PIBD0520H735 4Y 3.3750 1392 3.81 8/20/2020 0.817000 3.1500 3:31:37 PM 3.1806 3.2500 3.0500 3.2000 3.2000 3.1500 3.1500

FXTN 10-51 PIBD1020I510 4Y 6.1250 1419 3.89 9/16/2020

FXTN 10-52 PIBD1020L525 4.5Y 5.8750 1510 4.13 12/16/2020

RTB 10-02 PIID1021C027 4.5Y 7.3750 1587 4.34 3/3/2021

FXTN 07-57 PIBD0721C574 4.5Y 3.5000 1604 4.39 3/20/2021 15.000000 3.1800 3:30:05 PM 3.1800 3.2000 3.1000 3.1800 3.1800 3.1800 3.1800

FXTN 10-53 PIBD1021D531 5Y 6.5000 1643 4.50 4/28/2021 3.7500

RTB 10-03 PIID1021J039 5Y 5.7500 1818 4.98 10/20/2021 3.900000 3.9150 3:15:08 PM 3.9150 3.0000 3.9150 3.9150 3.9150 3.9150

FXTN 10-55 PIBD1021K551 5.5Y 5.7500 1853 5.07 11/24/2021 10.560000 3.6200 12:04:34 PM 3.6200 4.3500 3.3000 3.6200 3.6200 3.6200 3.6200

FXTN 10-54 PIBD1022G545 5.5Y 6.3750 1909 5.23 1/19/2022 0.200000 3.6500 2:33:00 PM 3.6500 4.3500 3.6500 3.6500 3.6500 3.6500 3.6500

FXTN 20-02 PIBD2022C021 5.5Y 15.0000 1963 5.37 3/14/2022 3.7500

FXTN 10-56 PIBD1022H562 6Y 4.8750 2104 5.76 8/2/2022

FXTN 10-57 PIBD1022I570 6Y 4.7500 2146 5.88 9/13/2022

FXTN 20-03 PIBD2022J033 6Y 12.7500 2180 5.97 10/17/2022

FXTN 10-58 PIBD1022L585 6.5Y 4.0000 2230 6.11 12/6/2022 4.3750 3.6250

FXTN 20-04 PIBD2023B048 6.5Y 13.0000 2306 6.31 2/20/2023

FXTN 07-58 PIBD0723D588 6.5Y 3.5000 2366 6.48 4/21/2023 1,504.680000 3.7900 11:02:43 AM 3.7901 3.7250 3.7900 3.8100 3.7900 3.7900

FXTN 20-05 PIBD2023E054 7Y 11.8750 2404 6.58 5/29/2023 4.5000

RTB 10-04 PIID1023H046 7Y 3.2500 2482 6.80 8/15/2023 69.065000 4.0000 3:09:36 PM 3.8660 4.0499 3.8285 3.8500 4.0500 3.8200 4.0000

FXTN 20-06 PIBD2023J068 7Y 11.3750 2551 6.98 10/23/2023

FXTN 20-07 PIBD2024F075 8Y 12.3750 2775 7.60 6/3/2024

FXTN 20-08 PIBD2024H086 8Y 12.8750 2838 7.77 8/5/2024
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FXTN 10-59 PIBD1024H595 8Y 4.1250 2853 7.81 8/20/2024 401.000000 4.0000 12:50:22 PM 4.0000 4.2000 3.9500 4.0000 4.0000 4.0000 4.0000

FXTN 20-09 PIBD2024K091 8.5Y 13.7500 2936 8.04 11/11/2024

FXTN 20-10 PIBD2025D103 8.5Y 12.1250 3090 8.46 4/14/2025

FXTN 10-60 PIBD1025I608 9Y 3.6250 3238 8.87 9/9/2025 296.445083 3.9900 3:21:32 PM 3.9596 3.8250 3.9300 3.9900 3.8500 3.9900

FXTN 20-11 PIBD2025J116 9Y 12.1250 3279 8.98 10/20/2025

FXTN 25-01 PIBD2525K015 9.5Y 18.2500 3319 9.09 11/29/2025

FXTN 20-12 PIBD2026A122 9.5Y 10.2500 3370 9.23 1/19/2026

RTB 10-05 PIID1026I057 10Y 3.5000 3614 9.89 9/20/2026 24.000000 3.7750 3:52:07 PM 3.7669 4.0000 3.7500 3.7500 3.7850 3.7500 3.7750

RTB 15-01 PIID1526J019 10Y 6.2500 3644 9.98 10/20/2026

FXTN 20-13 PIBD2026L139 10.5Y 8.0000 3692 10.11 12/7/2026

RTB 15-02 PIID1527C023 10.5Y 5.3750 3776 10.34 3/1/2027

FXTN 20-14 PIBD2027I140 11Y 8.6250 3965 10.86 9/6/2027

FXTN 20-15 PIBD2028L151 13Y 9.5000 4420 12.10 12/4/2028

FXTN 20-16 PIBD2030E166 14Y 8.7500 4959 13.58 5/27/2030

FXTN 25-02 PIBD2530G029 14Y 12.5000 5021 13.75 7/28/2030

FXTN 25-03 PIBD2531A032 15Y 11.2500 5203 14.25 1/26/2031

FXTN 20-17 PIBD2031G171 15Y 8.0000 5377 14.72 7/19/2031 3.000000 4.1050 3:34:00 PM 4.1283 4.2500 4.0000 4.1400 4.1400 4.1050 4.1050

FXTN 25-04 PIBD2531J042 15Y 9.3750 5455 14.93 10/5/2031

FXTN 20-18 PIBD2032B183 16Y 5.8750 5575 15.26 2/2/2032 0.500000 4.5000 11:09:56 AM 4.5000 4.5000 4.0000 4.5000 4.5000 4.5000 4.5000

RTB 20-01 PIID2032C014 16Y 5.8750 5603 15.34 3/1/2032 100.000000 4.3750 2:16:42 PM 4.3750 4.5000 4.2500 4.3750 4.3750 4.3750 4.3750

FXTN 20-19 PIBD2032I195 16Y 5.7500 5813 15.92 9/27/2032

FXTN 25-05 PIBD2532K057 17Y 8.5000 5876 16.09 11/29/2032

FXTN 20-20 PIBD2033C206 17Y 3.6250 5988 16.39 3/21/2033 95.234000 4.2500 2:51:20 PM 4.2313 4.5000 4.0000 4.2500 4.2500 4.2000 4.2500

FXTN 25-06 PIBD2534K062 19Y 9.2500 6582 18.02 11/5/2034

FXTN 25-07 PIBD2535I071 19Y 8.0000 6911 18.92 9/30/2035

FXTN 25-08 PIBD2535L086 19Y 8.1250 6988 19.13 12/16/2035 4.7250 4.3000

FXTN 25-09 PIBD2536I097 20Y 7.6250 7276 19.92 9/29/2036 4.6250 4.3000

FXTN 25-10 PIBD2537H103 21Y 5.7500 7597 20.80 8/16/2037

RTB 25-01 PIID2537J015 21Y 6.1250 7666 20.99 10/24/2037 21.300000 4.5110 11:53:55 AM 4.5040 4.5000 4.3050 4.5000 4.5110 4.2800 4.5110

FXTN 25-11 PIBD2540I116 24Y 4.6250 8717 23.87 9/9/2040 174.500000 4.6000 3:45:55 PM 4.4868 4.6250 4.3000 4.3000 4.6000 4.3000 4.6000


