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FXTN 10-18 PIBD1010D188 13.8750 <1M 4/27/2010 5 0.01    3.9913 3.9758 3.9612

FXTN 07-34 PIBD0710E348 11.8750 <1M 5/8/2010 16 0.04    3.9675 3.9091 3.8545

FXTN 10-19 PIBD1010E196 14.2500 1M 5/25/2010 33 0.09    3.9306 3.8061 3.6897

FXTN 10-20 PIBD1010F202 14.1250 2M 6/22/2010 61 0.17    3.9518 3.7754 3.7195

FXTN 10-21 PIBD1010G210 14.5000 3M 7/20/2010 89 0.24    3.9761 3.7499 3.7604

FXTN 05-59 PIBD0510G595 10.7500 3M 7/21/2010 90 0.25    3.9769 3.7490 3.7619

RTB 03-05 PIID0310H057 6.8750 4M 8/1/2010 101 0.28 61.080000 4.0000 3:28:21 PM 4.1695 3.9919 3.7872 3.7985

FXTN 10-22 PIBD1010H228 14.6250 4M 8/10/2010 110 0.30    4.0042 3.8185 3.8285

FXTN 10-23 PIBD1010I236 14.6250 5M 9/1/2010 132 0.36    4.0343 3.8948 3.9018

RTB 05-04 PIID0510H043 10.6250 5M 9/8/2010 139 0.38 0.100000 3.7000 11:06:20 AM 3.7000 4.0438 3.9192 3.9251

FXTN 05-60 PIBD0510I600 10.8750 5M 9/22/2010 153 0.42    4.0629 3.9678 3.9717

FXTN 05-61 PIBD0510L615 9.3750 8M 12/1/2010 223 0.61    4.1855 4.1469 4.1236

FXTN 10-26 PIBD1010L261 17.5000 8M 12/21/2010 243 0.67    4.2256 4.1859 4.1515

FXTN 03-17 PIBD0311A175 5.3750 9M 1/17/2011 270 0.74    4.2798 4.2386 4.1892

FXTN 10-27 PIBD1011A278 17.5000 9M 1/18/2011 271 0.74    4.2818 4.2405 4.1905

FXTN 07-35 PIBD0711A354 11.0000 9M 1/22/2011 275 0.75    4.2899 4.2484 4.1961

FXTN 05-62 PIBD0511C622 8.5000 11M 3/3/2011 315 0.86 13.378672 4.5250 3:28:05 PM 4.5297 4.3702 4.3264 4.2519

FXTN 07-36 PIBD0711D360 12.0000 1Y 4/15/2011 358 0.98    4.4565 4.4102 4.3119

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 426 1.17 0.500000 5.2500 3:23:00 PM 5.2500 4.5377 4.4877 4.4074

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 456 1.25    4.5716 4.5200 4.4495

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 465 1.27    4.5818 4.5296 4.4621

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 516 1.41    4.6394 4.5845 4.5337

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 537 1.47    4.6632 4.6070 4.5632

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 545 1.49    4.6722 4.6156 4.5745

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 593 1.62    4.7264 4.6672 4.6419

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 600 1.64    4.7344 4.6748 4.6517

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 626 1.72    4.7637 4.7027 4.6882

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 649 1.78    4.7897 4.7274 4.7205

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 670 1.84 2.770300 4.6750 11:38:34 AM 4.7697 4.8135 4.7500 4.7500

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 734 2.01    4.8836 4.8136 4.8098

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 737 2.02    4.8868 4.8166 4.8126

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 832 2.28    4.9909 4.9110 4.9015

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 849 2.33    5.0095 4.9279 4.9174

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 886 2.43 9.800000 5.0400 2:25:24 PM 5.0614 5.0500 4.9646 4.9520

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 909 2.49    5.0752 4.9875 4.9735

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 940 2.58    5.1092 5.0183 5.0024

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 989 2.71    5.1628 5.0670 5.0483

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 991 2.72    5.1650 5.0690 5.0501

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1046 2.87 132.144268 5.0510 11:20:09 AM 5.1240 5.2253 5.1236 5.1016

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1056 2.89    5.2362 5.1336 5.1109

FXTN 10-31    * PIBD1013C316 12.7500 3Y 3/27/2013 1070 2.93    5.2515 5.1475 5.1240

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1119 3.07    5.3378 5.2335 5.2130

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1164 3.19    5.4170 5.3124 5.2947
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RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1196 3.28 0.500000 5.8000 8:49:46 AM 5.8000 5.4733 5.3686 5.3529

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1266 3.47    5.5965 5.4914 5.4800

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1290 3.53    5.6387 5.5335 5.5236

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1376 3.77 2,350.000000 5.7850 3:54:41 PM 5.7833 5.7901 5.6845 5.6798

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1433 3.93    5.8904 5.7845 5.7833

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1545 4.23    6.0506 5.9563 5.9556

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1616 4.43 55.538640 6.1150 4:00:27 PM 6.0444 6.1522 6.0653 6.0647

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1626 4.45 122.677000 6.0500 3:20:53 PM 6.1329 6.1665 6.0806 6.0801

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1636 4.48    6.1808 6.0959 6.0955

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1769 4.85    6.3712 6.3000 6.3000

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1856 5.08 160.000000 6.3000 3:34:00 PM 6.3012 6.5183 6.4497 6.4497

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1951 5.35    6.6790 6.6132 6.6131

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2063 5.65    6.8684 6.8060 6.8058

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2091 5.73    6.9158 6.8542 6.8540

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2106 5.77 1,605.000000 6.8800 4:02:09 PM 6.8798 6.9412 6.8800 6.8798

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2169 5.94    6.9948 6.9228 6.9179

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2197 6.02    7.0186 6.9418 6.9348

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2327 6.38 150.000000 7.0050 2:32:15 PM 7.0133 7.1292 7.0300 7.0133

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2347 6.43 24.368000 6.9500 2:24:26 PM 6.9500 7.1395 7.0459 7.0308

FXTN 10-43 PIBD1016K436 6.2500 7Y 11/16/2016 2400 6.58    7.1668 7.0879 7.0771

FXTN 07-49    * PIBD0717C493 7.0000 7Y 3/31/2017 2535 6.95    7.2362 7.1950 7.1950

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2559 7.01    7.2535 7.2111 7.2111

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2680 7.34    7.3412 7.2920 7.2920

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2841 7.78    7.4579 7.3997 7.3997

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3134 8.59    7.6703 7.5957 7.5957

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3225 8.84 0.675000 7.4750 3:35:28 PM 7.4750 7.7362 7.6565 7.6565

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3589 9.83 5.552000 7.7750 3:58:11 PM 7.7750 8.0000 7.9000 7.9000

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4344 11.90    8.2653 8.1586 8.1586

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4561 12.50    8.3416 8.2329 8.2329

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4687 12.84    8.3859 8.2760 8.2760

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4785 13.11    8.4203 8.3096 8.3096

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4932 13.51    8.4720 8.3599 8.3599

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5156 14.13    8.5507 8.4366 8.4366

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5219 14.30    8.5729 8.4582 8.4582

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5317 14.57    8.6073 8.4918 8.4918

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5471 14.99    8.6614 8.5445 8.5445

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5660 15.51    8.7278 8.6092 8.6092

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5700 15.62    8.7419 8.6229 8.6229

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5751 15.76 60.000000 8.5500 3:55:54 PM 8.5417 8.7598 8.6404 8.6404

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6073 16.64    8.8730 8.7507 8.7507

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6346 17.39    8.9689 8.8442 8.8442

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6801 18.63    9.1288 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7402 20.28    9.1620 9.0278 9.0278
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FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7584 20.78    9.1720 9.0362 9.0362

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7836 21.47    9.1859 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8257 22.62    9.2091 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8963 24.56    9.2481 9.1000 9.1000


