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ISIN
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Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-18 PIBD1010D188 13.8750 <1M 4/27/2010 1     4.0000 4.0000 4.0000

FXTN 07-34 PIBD0710E348 11.8750 <1M 5/8/2010 12 0.03    3.9839 3.9278 3.9278

FXTN 10-19 PIBD1010E196 14.2500 <1M 5/25/2010 29 0.08    3.9590 3.8161 3.8161

FXTN 10-20 PIBD1010F202 14.1250 2M 6/22/2010 57 0.16    3.9641 3.8301 3.8301

FXTN 10-21 PIBD1010G210 14.5000 2M 7/20/2010 85 0.23    3.9875 3.9234 3.9234

FXTN 05-59 PIBD0510G595 10.7500 3M 7/21/2010 86 0.24    3.9884 3.9267 3.9267

RTB 03-05 PIID0310H057 6.8750 3M 8/1/2010 97 0.27 0.595000 4.3250 3:56:27 PM 4.3250 3.9999 3.9555 3.9528

FXTN 10-22 PIBD1010H228 14.6250 4M 8/10/2010 106 0.29    4.0127 3.9679 3.9590

FXTN 10-23 PIBD1010I236 14.6250 4M 9/1/2010 128 0.35    4.0441 3.9981 3.9744

RTB 05-04 PIID0510H043 10.6250 5M 9/8/2010 135 0.37 0.300000 4.4000 11:02:44 AM 4.4000 4.0541 4.0077 3.9792

FXTN 05-60 PIBD0510I600 10.8750 5M 9/22/2010 149 0.41    4.0740 4.0269 3.9890

FXTN 05-61 PIBD0510L615 9.3750 7M 12/1/2010 219 0.60    4.2011 4.1480 4.0987

FXTN 10-26 PIBD1010L261 17.5000 8M 12/21/2010 239 0.65    4.2452 4.1897 4.1474

FXTN 03-17 PIBD0311A175 5.3750 9M 1/17/2011 266 0.73    4.3048 4.2460 4.2133

FXTN 10-27 PIBD1011A278 17.5000 9M 1/18/2011 267 0.73    4.3070 4.2481 4.2157

FXTN 07-35 PIBD0711A354 11.0000 9M 1/22/2011 271 0.74    4.3158 4.2565 4.2255

FXTN 05-62 PIBD0511C622 8.5000 10M 3/3/2011 311 0.85 1.384131 4.5250 2:39:19 PM 4.7005 4.4040 4.3399 4.3230

FXTN 07-36 PIBD0711D360 12.0000 1Y 4/15/2011 354 0.97    4.4989 4.4296 4.4278

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 422 1.16    4.5788 4.4926 4.4926

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 452 1.24    4.6116 4.5177 4.5177

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 461 1.26 1.000000 5.0000 11:49:04 AM 5.0000 4.6214 4.5252 4.5252

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 512 1.40    4.6771 4.5678 4.5678

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 533 1.46    4.7001 4.5854 4.5854

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 541 1.48    4.7088 4.5921 4.5921

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 589 1.61 1.600000 4.5000 9:16:50 AM 4.5000 4.7613 4.6322 4.6322

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 596 1.63    4.7689 4.6380 4.6380

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 622 1.70    4.7974 4.6598 4.6598

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 645 1.77 0.900000 4.5000 11:06:33 AM 4.5000 4.8225 4.6790 4.6790

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 666 1.82    4.8454 4.6965 4.6965

FXTN 10-29    * PIBD1012D291 13.0000 2Y 4/25/2012 730 2.00    4.9154 4.7500 4.7500

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 733 2.01    4.9191 4.7544 4.7537

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 828 2.27 0.580000 5.0000 3:05:55 PM 5.0000 5.0354 4.8944 4.8695

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 845 2.32    5.0562 4.9194 4.8902

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 882 2.42 0.992200 5.0500 11:51:55 AM 5.0500 5.1016 4.9739 4.9354

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 905 2.48    5.1297 5.0078 4.9634

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 936 2.56    5.1677 5.0535 5.0012

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 985 2.70    5.2277 5.1257 5.0610

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 987 2.70    5.2302 5.1286 5.0634

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1042 2.85 80.600000 5.1250 3:15:42 PM 5.1597 5.2975 5.2096 5.1305

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1052 2.88    5.3098 5.2244 5.1427

FXTN 10-31    * PIBD1013C316 12.7500 3Y 3/27/2013 1066 2.92    5.3269 5.2450 5.1597

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1115 3.05    5.4139 5.3225 5.2478

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1160 3.18    5.4937 5.3937 5.3287
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RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1192 3.27    5.5505 5.4443 5.3862

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1262 3.46    5.6748 5.5551 5.5121

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1286 3.52 3.750000 5.6850 11:42:58 AM 5.6850 5.7174 5.5931 5.5552

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1372 3.76 737.000000 5.8200 4:14:37 PM 5.8129 5.8700 5.7291 5.7098

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1429 3.92    5.9712 5.8193 5.8122

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1541 4.22    6.1185 5.9945 5.9748

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1612 4.42 1.000000 6.1100 3:24:46 PM 6.1425 6.2118 6.1056 6.0779

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1622 4.44 9.929000 6.0500 9:06:03 AM 6.0500 6.2250 6.1213 6.0924

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1632 4.47    6.2381 6.1369 6.1069

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1765 4.84    6.4131 6.3450 6.3000

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1852 5.07    6.5604 6.4960 6.4521

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1947 5.33    6.7212 6.6609 6.6181

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2059 5.64    6.9109 6.8554 6.8139

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2087 5.72    6.9583 6.9040 6.8628

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2102 5.76 1,322.245268 6.9000 4:12:28 PM 6.8890 6.9837 6.9300 6.8890

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2165 5.93    7.0360 6.9611 6.9320

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2193 6.01    7.0593 6.9750 6.9510

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2323 6.36 1,068.012000 7.0320 3:24:59 PM 7.0396 7.1673 7.0392 7.0396

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2343 6.42 46.326000 6.9350 2:38:53 PM 6.9296 7.1919 7.0660 7.0535

FXTN 10-43 PIBD1016K436 6.2500 7Y 11/16/2016 2396 6.56    7.2572 7.1370 7.0901

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2531 6.93    7.4235 7.3179 7.1834

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2555 7.00    7.4531 7.3500 7.2000

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2676 7.33    7.5196 7.4146 7.2822

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2837 7.77    7.6081 7.5006 7.3917

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3130 8.58    7.7691 7.6570 7.5908

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3221 8.82    7.8192 7.7056 7.6526

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3585 9.82    8.0192 7.9000 7.9000

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4340 11.89    8.2796 8.1586 8.1586

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4557 12.48    8.3544 8.2329 8.2329

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4683 12.83    8.3979 8.2760 8.2760

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4781 13.10    8.4317 8.3096 8.3096

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4928 13.50    8.4824 8.3599 8.3599

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5152 14.12    8.5596 8.4366 8.4366

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5215 14.29    8.5814 8.4582 8.4582

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5313 14.56    8.6152 8.4918 8.4918

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5467 14.98    8.6683 8.5445 8.5445

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5656 15.50    8.7334 8.6092 8.6092

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5696 15.61    8.7472 8.6229 8.6229

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5747 15.75    8.7648 8.6404 8.6404

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6069 16.63    8.8759 8.7507 8.7507

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6342 17.38    8.9700 8.8442 8.8442

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6797 18.62    9.1269 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7398 20.27    9.1627 9.0278 9.0278
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FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7580 20.77    9.1736 9.0362 9.0362

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7832 21.46    9.1886 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8253 22.61    9.2137 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8959 24.55    9.2558 9.1000 9.1000


