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FXTN 10-20 PIBD1010F202 14.1250 <1M 6/22/2010 13 0.04    4.0428 3.9545 3.9509

FXTN 10-21 PIBD1010G210 14.5000 1M 7/20/2010 41 0.11    4.1234 3.8848 3.8617

FXTN 05-59 PIBD0510G595 10.7500 1M 7/21/2010 42 0.12    4.1238 3.8871 3.8618

RTB 03-05 PIID0310H057 6.8750 2M 8/1/2010 53 0.15 9.966000 4.0250 11:44:07 AM 4.0250 4.1280 3.9124 3.8633

FXTN 10-22 PIBD1010H228 14.6250 2M 8/10/2010 62 0.17    4.1314 3.9332 3.8646

FXTN 10-23 PIBD1010I236 14.6250 3M 9/1/2010 84 0.23    4.1397 3.9839 3.8677

RTB 05-04 PIID0510H043 10.6250 3M 9/8/2010 91 0.25 4.940000 4.5750 11:15:09 AM 4.5750 4.1423 4.0000 3.8687

FXTN 05-60 PIBD0510I600 10.8750 4M 9/22/2010 105 0.29    4.1587 4.0231 3.8844

FXTN 05-61 PIBD0510L615 9.3750 6M 12/1/2010 175 0.48    4.2407 4.1385 3.9631

FXTN 10-26 PIBD1010L261 17.5000 7M 12/21/2010 195 0.53    4.2786 4.1783 4.0057

FXTN 03-17 PIBD0311A175 5.3750 8M 1/17/2011 222 0.61    4.3404 4.2370 4.0776

FXTN 10-27 PIBD1011A278 17.5000 8M 1/18/2011 223 0.61    4.3427 4.2391 4.0803

FXTN 07-35 PIBD0711A354 11.0000 8M 1/22/2011 227 0.62 0.475000 4.5000 11:42:49 AM 4.5000 4.3518 4.2478 4.0909

FXTN 05-62 PIBD0511C622 8.5000 9M 3/3/2011 267 0.73 25.972900 4.6550 2:43:46 PM 4.6620 4.4434 4.3348 4.1975

FXTN 07-36 PIBD0711D360 12.0000 10M 4/15/2011 310 0.85    4.5418 4.4283 4.3121

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 378 1.04    4.6805 4.5607 4.4708

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 408 1.12    4.7347 4.6127 4.5315

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 417 1.14    4.7510 4.6283 4.5497

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 468 1.28    4.8431 4.7168 4.6529

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 489 1.34    4.8810 4.7532 4.6954

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 497 1.36    4.8955 4.7671 4.7116

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 545 1.49    4.9822 4.8503 4.8087

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 552 1.51    4.9948 4.8624 4.8228

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 578 1.58    5.0418 4.9075 4.8754

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 601 1.65    5.0833 4.9474 4.9220

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 622 1.70 25.000000 4.8750 11:34:51 AM 4.8750 5.1213 4.9838 4.9645

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 686 1.88    5.2369 5.0948 5.0939

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 689 1.89    5.2423 5.1000 5.1000

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 784 2.15 0.100000 5.0700 2:12:26 PM 5.0700 5.2913 5.1373 5.1417

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 801 2.19    5.3000 5.1440 5.1492

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 838 2.30 205.450000 5.2000 2:59:11 PM 5.2244 5.3191 5.1585 5.1655

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 861 2.36    5.3310 5.1675 5.1756

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 892 2.44    5.3470 5.1797 5.1892

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 941 2.58    5.3722 5.1990 5.2107

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 943 2.58    5.3732 5.1997 5.2116

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 998 2.73 250.498000 5.2750 3:54:20 PM 5.2679 5.4016 5.2213 5.2358

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1008 2.76    5.4068 5.2253 5.2402

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 1022 2.80    5.4140 5.2308 5.2463

FXTN 10-32    * PIBD1013E320 11.7500 3Y 5/15/2013 1071 2.93    5.4392 5.2500 5.2679

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1116 3.06    5.5072 5.3181 5.3343

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1148 3.15    5.5555 5.3666 5.3816

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1218 3.34    5.6612 5.4726 5.4850

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1242 3.40 20.000000 5.7500 11:54:38 AM 5.7500 5.6975 5.5089 5.5205
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FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1328 3.64 10,152.533000 5.7400 4:11:35 PM 5.7318 5.8274 5.6391 5.6475

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1385 3.79    5.9135 5.7254 5.7318

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1497 4.10    6.0690 5.8765 5.8843

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1568 4.30 1,310.000000 6.1500 3:30:57 PM 6.1435 6.1675 5.9722 5.9810

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1578 4.32 3.000000 6.0901 3:17:09 PM 6.0901 6.1814 5.9857 5.9947

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1588 4.35    6.1953 5.9992 6.0083

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1721 4.72    6.3800 6.1786 6.1895

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1799 4.93 300.000000 6.3000 4:09:31 PM 6.2967 6.4883 6.2839 6.2957

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1808 4.95 200.000000 6.3000 12:03:40 PM 6.3250 6.5008 6.2960 6.3080

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1903 5.21    6.6519 6.4991 6.5085

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2015 5.52    6.8301 6.7385 6.7448

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2043 5.60    6.8746 6.7983 6.8039

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2058 5.64 11,611.510000 6.8450 4:07:01 PM 6.8355 6.8985 6.8304 6.8355

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2121 5.81    6.9379 6.8654 6.8701

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2149 5.89    6.9555 6.8810 6.8855

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2279 6.24 8,149.122000 6.9750 3:47:40 PM 6.9569 7.0369 6.9532 6.9569

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2299 6.30 125.600000 6.9250 3:21:16 PM 6.9478 7.0660 6.9745 6.9779

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2352 6.44    7.1431 7.0309 7.0334

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2487 6.81    7.3393 7.1745 7.1749

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2511 6.88    7.3742 7.2000 7.2000

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2632 7.21    7.4520 7.2881 7.2881

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2793 7.65    7.5556 7.4053 7.4053

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3086 8.45    7.7440 7.6187 7.6187

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3177 8.70 795.000000 7.5250 2:06:07 PM 7.6287 7.8025 7.6850 7.6850

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3541 9.70    8.0365 7.9500 7.9500

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4296 11.77    8.2328 8.1412 8.1412

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4513 12.36    8.2892 8.1962 8.1962

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4639 12.71    8.3219 8.2281 8.2281

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4737 12.98    8.3474 8.2529 8.2529

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4884 13.38    8.3856 8.2901 8.2901

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5108 13.99    8.4438 8.3469 8.3469

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5171 14.17    8.4602 8.3628 8.3628

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5269 14.44    8.4857 8.3876 8.3876

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5423 14.86    8.5257 8.4266 8.4266

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5612 15.38    8.5749 8.4745 8.4745

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5652 15.48    8.5853 8.4846 8.4846

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5703 15.62    8.5985 8.4976 8.4976

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6025 16.51    8.6822 8.5791 8.5791

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6298 17.25 28.000000 8.4500 11:41:53 AM 8.5035 8.7532 8.6483 8.6483

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6753 18.50    8.8714 8.7635 8.7635

FXTN 20-16    * PIBD2030E166 8.7500 20Y 5/27/2030 7292 19.98    9.0115 8.9000 8.9000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7354 20.15    9.0173 8.9057 8.9057

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7536 20.65    9.0344 8.9226 8.9226
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FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7788 21.34    9.0580 8.9458 8.9458

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8209 22.49    9.0974 8.9848 8.9848

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8915 24.42    9.1635 9.0500 9.0500


