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FXTN 10-20 PIBD1010F202 14.1250 <1M 6/22/2010 25 0.07    4.1212 3.9065 3.9051

FXTN 10-21 PIBD1010G210 14.5000 2M 7/20/2010 53 0.15    4.1773 3.9734 3.9722

FXTN 05-59 PIBD0510G595 10.7500 2M 7/21/2010 54 0.15    4.1781 3.9783 3.9771

RTB 03-05 PIID0310H057 6.8750 2M 8/1/2010 65 0.18 0.489609 4.3750 12:10:05 PM 4.3750 4.1868 4.0323 4.0315

FXTN 10-22 PIBD1010H228 14.6250 2M 8/10/2010 74 0.20    4.1939 4.0764 4.0759

FXTN 10-23 PIBD1010I236 14.6250 3M 9/1/2010 96 0.26    4.2148 4.1538 4.1538

RTB 05-04 PIID0510H043 10.6250 4M 9/8/2010 103 0.28 1.000000 5.8750 9:32:28 AM 5.8750 4.2238 4.1577 4.1577

FXTN 05-60 PIBD0510I600 10.8750 4M 9/22/2010 117 0.32    4.2419 4.1654 4.1654

FXTN 05-61 PIBD0510L615 9.3750 6M 12/1/2010 187 0.51    4.3355 4.2120 4.2120

FXTN 10-26 PIBD1010L261 17.5000 7M 12/21/2010 207 0.57 0.401000 4.5250 3:55:53 PM 4.5250 4.3711 4.2463 4.2463

FXTN 03-17 PIBD0311A175 5.3750 8M 1/17/2011 234 0.64    4.4192 4.2926 4.2926

FXTN 10-27 PIBD1011A278 17.5000 8M 1/18/2011 235 0.64    4.4210 4.2943 4.2943

FXTN 07-35 PIBD0711A354 11.0000 8M 1/22/2011 239 0.65    4.4281 4.3011 4.3011

FXTN 05-62 PIBD0511C622 8.5000 9M 3/3/2011 279 0.76 260.457000 4.8250 3:22:17 PM 4.8348 4.4993 4.3697 4.3697

FXTN 07-36 PIBD0711D360 12.0000 11M 4/15/2011 322 0.88    4.5759 4.4434 4.4434

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 390 1.07    4.6990 4.5607 4.5514

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 420 1.15    4.7542 4.6127 4.5955

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 429 1.18 1.300000 5.0000 3:52:11 PM 4.7230 4.7708 4.6283 4.6087

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 480 1.32    4.8646 4.7168 4.6836

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 501 1.37    4.9032 4.7532 4.7145

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 509 1.39    4.9179 4.7671 4.7263

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 557 1.53    5.0062 4.8503 4.7968

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 564 1.55    5.0191 4.8624 4.8071

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 590 1.62    5.0669 4.9075 4.8453

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 613 1.68    5.1093 4.9474 4.8790

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 634 1.74 60.000000 5.0100 11:38:22 AM 5.0083 5.1479 4.9838 4.9099

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 698 1.91    5.2656 5.0948 5.0039

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 701 1.92    5.2712 5.1000 5.0083

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 796 2.18 14.936000 5.1500 2:11:14 PM 5.0844 5.3256 5.1559 5.0870

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 813 2.23    5.3353 5.1659 5.1011

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 850 2.33 1.960000 5.1750 3:34:27 PM 5.2165 5.3565 5.1876 5.1317

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 873 2.39    5.3697 5.2012 5.1508

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 904 2.48    5.3875 5.2194 5.1765

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 953 2.61    5.4155 5.2482 5.2170

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 955 2.62    5.4167 5.2494 5.2187

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1010 2.77 1,020.500000 5.3250 4:06:13 PM 5.3247 5.4482 5.2818 5.2643

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1020 2.79    5.4539 5.2876 5.2725

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 1034 2.83    5.4619 5.2959 5.2841

FXTN 10-32    * PIBD1013E320 11.7500 3Y 5/15/2013 1083 2.97    5.4900 5.3247 5.3247

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1128 3.09    5.5737 5.4085 5.4088

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1160 3.18    5.6332 5.4681 5.4686

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1230 3.37    5.7633 5.5985 5.5995

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1254 3.44 1.600000 5.8250 3:04:58 PM 5.8250 5.8080 5.6432 5.6443
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FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1340 3.67 1,181.000000 5.9150 4:06:41 PM 5.9116 5.9679 5.8034 5.8051

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1397 3.83    6.0738 5.9096 5.9116

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1509 4.13    6.1852 6.0312 6.0318

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1580 4.33 0.247000 6.0000 9:04:01 AM 6.0000 6.2557 6.1083 6.1080

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1590 4.36    6.2657 6.1192 6.1187

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1600 4.38    6.2756 6.1300 6.1294

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1733 4.75    6.4078 6.2745 6.2722

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1811 4.96 635.000000 6.3650 3:56:41 PM 6.3650 6.4853 6.3592 6.3559

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1820 4.99 95.000000 6.3900 10:30:45 AM 6.3689 6.4942 6.3689 6.3655

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1915 5.25    6.7034 6.6015 6.5992

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2027 5.55    6.9499 6.8757 6.8748

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2055 5.63    7.0116 6.9443 6.9437

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2070 5.67 3,031.400000 6.9800 4:09:11 PM 6.9806 7.0446 6.9810 6.9806

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2133 5.84    7.0792 7.0102 7.0089

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2161 5.92    7.0945 7.0231 7.0215

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2291 6.28 841.825000 7.0775 4:01:59 PM 7.0798 7.1658 7.0833 7.0798

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2311 6.33 7.843000 6.9500 3:07:07 PM 6.9500 7.1913 7.1085 7.0899

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2364 6.48    7.2588 7.1751 7.1166

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2499 6.85 150.000000 7.1900 4:12:34 PM 7.1967 7.4309 7.3448 7.1846

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2523 6.91    7.4615 7.3750 7.1967

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2644 7.24    7.5250 7.4337 7.2764

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2805 7.68    7.6095 7.5119 7.3824

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3098 8.49    7.7632 7.6541 7.5753

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3189 8.74 0.710800 7.5250 2:57:45 PM 7.5250 7.8110 7.6983 7.6353

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3553 9.73 10.000000 7.8050 10:38:52 AM 7.8050 8.0019 7.8750 7.8750

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4308 11.80    8.1869 8.0469 8.0469

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4525 12.40    8.2401 8.0963 8.0963

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4651 12.74    8.2710 8.1250 8.1250

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4749 13.01    8.2950 8.1473 8.1473

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4896 13.41    8.3310 8.1808 8.1808

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5120 14.03    8.3859 8.2318 8.2318

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5183 14.20    8.4014 8.2461 8.2461

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5281 14.47    8.4254 8.2684 8.2684

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5435 14.89    8.4631 8.3035 8.3035

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5624 15.41    8.5094 8.3465 8.3465

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5664 15.52    8.5193 8.3556 8.3556

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5715 15.66    8.5317 8.3672 8.3672

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6037 16.54    8.6107 8.4405 8.4405

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6310 17.29    8.6776 8.5027 8.5027

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6765 18.53    8.7891 8.6063 8.6063

FXTN 20-16    * PIBD2030E166 8.7500 20Y 5/27/2030 7304 20.01 577.120000 8.7290 10:02:12 AM 8.7290 8.9212 8.7290 8.7290

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7366 20.18    8.9307 8.7403 8.7403

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7548 20.68    8.9587 8.7735 8.7735
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FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7800 21.37    8.9976 8.8195 8.8195

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8221 22.52    9.0624 8.8962 8.8962

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8927 24.46    9.1712 9.0250 9.0250


