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FXTN 10-17 PID1010CA170 13.8750 <1M 3/30/2010 19 0.05    3.9570 3.8636 3.8636

FXTN 05-58 PIBD0510D589 11.5000 1M 4/7/2010 27 0.07 3.832000 3.8750 11:29:07 AM 3.8750 3.9379 3.8030 3.8030

FXTN 04-18 PIBD0410D181 6.5000 1M 4/20/2010 40 0.11    3.9290 3.7503 3.7528

FXTN 10-18 PIBD1010D188 13.8750 2M 4/27/2010 47 0.13    3.9383 3.7507 3.7560

FXTN 07-34 PIBD0710E348 11.8750 2M 5/8/2010 58 0.16    3.9527 3.7514 3.7611

FXTN 10-19 PIBD1010E196 14.2500 2M 5/25/2010 75 0.21    3.9751 3.7524 3.7690

FXTN 10-20 PIBD1010F202 14.1250 4M 6/22/2010 103 0.28    4.0173 3.7889 3.8084

FXTN 10-21 PIBD1010G210 14.5000 5M 7/20/2010 131 0.36    4.0656 3.8659 3.8782

FXTN 05-59 PIBD0510G595 10.7500 5M 7/21/2010 132 0.36    4.0673 3.8686 3.8807

RTB 03-05 PIID0310H057 6.8750 5M 8/1/2010 143 0.39 0.450000 4.8500 2:24:39 PM 4.5394 4.0863 3.8988 3.9081

FXTN 10-22 PIBD1010H228 14.6250 5M 8/10/2010 152 0.42    4.1019 3.9236 3.9305

FXTN 10-23 PIBD1010I236 14.6250 6M 9/1/2010 174 0.48    4.1398 3.9840 3.9854

RTB 05-04 PIID0510H043 10.6250 6M 9/8/2010 181 0.50 16.617000 4.2850 3:42:10 PM 4.1211 4.1519 4.0033 4.0028

FXTN 05-60 PIBD0510I600 10.8750 7M 9/22/2010 195 0.53 1.837000 4.3000 2:43:57 PM 4.3000 4.1820 4.0295 4.0294

FXTN 05-61 PIBD0510L615 9.3750 9M 12/1/2010 265 0.73    4.3321 4.1607 4.1625

FXTN 10-26 PIBD1010L261 17.5000 10M 12/21/2010 285 0.78 4.499000 4.3550 2:04:12 PM 4.3550 4.3750 4.1981 4.2005

FXTN 03-17 PIBD0311A175 5.3750 10M 1/17/2011 312 0.85    4.4329 4.2487 4.2519

FXTN 10-27 PIBD1011A278 17.5000 11M 1/18/2011 313 0.86    4.4351 4.2506 4.2538

FXTN 07-35 PIBD0711A354 11.0000 11M 1/22/2011 317 0.87    4.4436 4.2581 4.2614

FXTN 05-62 PIBD0511C622 8.5000 1Y 3/3/2011 357 0.98    4.5294 4.3331 4.3374

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 400 1.10    4.5618 4.3767 4.3807

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 468 1.28    4.5975 4.4363 4.4393

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 498 1.36    4.6133 4.4626 4.4651

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 507 1.39 0.240000 4.6250 9:45:26 AM 4.6250 4.6180 4.4704 4.4729

SPTB 10-01 SPTB1011I016 15.5000 2Y 9/20/2011 558 1.53    4.6448 4.5151 4.5168

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 579 1.59    4.6559 4.5335 4.5349

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 587 1.61    4.6601 4.5405 4.5418

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 635 1.74    4.6853 4.5826 4.5831

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 642 1.76    4.6890 4.5887 4.5891

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 668 1.83    4.7026 4.6115 4.6115

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 691 1.89    4.7147 4.6316 4.6313

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 712 1.95 1,056.000000 4.6250 3:11:40 PM 4.6494 4.7258 4.6500 4.6494

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 776 2.13    4.8050 4.7324 4.7322

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 779 2.13 127.150000 4.6650 12:05:34 PM 4.8262 4.8087 4.7363 4.7360

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 874 2.39    4.9263 4.8587 4.8589

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 891 2.44    4.9473 4.8806 4.8808

RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 928 2.54 18.100000 5.0850 2:49:50 PM 5.0084 4.9931 4.9282 4.9287

FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 951 2.61    5.0216 4.9579 4.9584

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 982 2.69    5.0600 4.9978 4.9985

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 1031 2.82    5.1206 5.0609 5.0618

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 1033 2.83 1,530.000000 5.1300 3:24:35 PM 5.1340 5.1231 5.0635 5.0644

FXTN 07-43    * PIBD0713C438 8.7500 3Y 3/3/2013 1088 2.98 3,370.000000 5.1475 3:49:35 PM 5.1369 5.1912 5.1344 5.1355

FXTN 05-66 PIBD0513C664 6.6250 3.5Y 3/13/2013 1098 3.01    5.2153 5.1586 5.1596
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FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1112 3.05    5.2490 5.1927 5.1933

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1161 3.18    5.3671 5.3117 5.3113

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1206 3.30    5.4756 5.4210 5.4196

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1238 3.39 1.300000 5.7500 11:52:07 AM 5.7500 5.5527 5.4988 5.4967

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1308 3.58    5.7214 5.6689 5.6653

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1332 3.65    5.7793 5.7272 5.7231

FXTN 05-67    * PIBD0514A673 6.2500 4Y 1/27/2014 1418 3.88 8,692.500000 5.9300 4:11:14 PM 5.9301 5.9865 5.9361 5.9301

FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1475 4.04    6.0454 5.9677 5.9626

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1587 4.35    6.1610 6.0296 6.0264

RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1658 4.54 3,631.513000 6.0500 3:37:13 PM 6.1496 6.2343 6.0689 6.0668

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1668 4.57 250.000000 6.1800 3:07:30 PM 6.1800 6.2447 6.0744 6.0725

SPTB 10-03 SPTB1014J037 12.2500 5Y 10/14/2014 1678 4.60    6.2550 6.0799 6.0782

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1811 4.96 100.000000 6.2250 10:07:16 AM 6.2475 6.3923 6.1535 6.1540

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1898 5.20    6.5657 6.3709 6.3706

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1993 5.46    6.7550 6.6084 6.6072

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2105 5.77    6.9782 6.8884 6.8862

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2133 5.84    7.0340 6.9583 6.9559

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2148 5.88 6,125.580000 6.9950 3:50:30 PM 6.9933 7.0638 6.9958 6.9933

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2211 6.06    7.0977 7.0254 7.0237

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2239 6.13    7.1128 7.0386 7.0371

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2369 6.49 1,489.000000 7.1000 3:40:23 PM 7.0998 7.1827 7.0996 7.0998

RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2389 6.55 12.318000 7.0000 3:01:06 PM 6.9909 7.2295 7.1066 7.1067

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2442 6.69    7.3535 7.1250 7.1250

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2601 7.13    7.4515 7.2420 7.2420

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2722 7.46 200.000000 7.4000 11:47:01 AM 7.4000 7.5261 7.3311 7.3311

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2883 7.90    7.6254 7.4495 7.4495

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3176 8.70    7.8060 7.6652 7.6652

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3267 8.95 155.500000 7.7750 11:05:41 AM 7.7697 7.8621 7.7321 7.7321

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3631 9.95    8.0865 8.0000 8.0000

FXTN 20-02 PIBD2022C021 15.0000 13Y 3/14/2022 4386 12.02    8.3356 8.2468 8.2468

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4603 12.61    8.4072 8.3177 8.3177

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4729 12.96    8.4488 8.3589 8.3589

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4827 13.22 50.000000 8.4000 10:37:34 AM 8.4000 8.4811 8.3910 8.3910

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4974 13.63    8.5296 8.4390 8.4390

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5198 14.24    8.6035 8.5123 8.5123

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5261 14.41    8.6243 8.5328 8.5328

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5359 14.68    8.6566 8.5649 8.5649

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5513 15.10 200.000000 8.7750 10:42:58 AM 8.7550 8.7074 8.6152 8.6152

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5702 15.62 100.000000 8.7750 10:44:28 AM 8.7550 8.7697 8.6770 8.6770

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5742 15.73    8.7829 8.6901 8.6901

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5793 15.87    8.7998 8.7068 8.7068

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6115 16.75    8.9060 8.8120 8.8120

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6388 17.50    8.9961 8.9013 8.9013
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FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6843 18.75    9.1462 9.0500 9.0500

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7444 20.39    9.1804 9.0778 9.0778

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7626 20.89    9.1907 9.0862 9.0862

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7878 21.58    9.2051 9.0979 9.0979

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8299 22.74 20.000000 8.7500 11:49:22 AM 8.7874 9.2290 9.1173 9.1173

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 9005 24.67    9.2692 9.1500 9.1500


