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FXTN 10-21 PIBD1010G210 14.5000 <1M 7/20/2010 5 0.01    4.0096 3.9627 3.9627

FXTN 05-59 PIBD0510G595 10.7500 <1M 7/21/2010 6 0.02    4.0120 3.9534 3.9534

RTB 03-05 PIID0310H057 6.8750 <1M 8/1/2010 17 0.05 0.514600 4.0500 3:37:44 PM 4.0500 4.0384 3.8508 3.8509

FXTN 10-22 PIBD1010H228 14.6250 <1M 8/10/2010 26 0.07    4.0600 3.7669 3.7670

FXTN 10-23 PIBD1010I236 14.6250 2M 9/1/2010 48 0.13    4.0953 3.7320 3.7339

RTB 05-04 PIID0510H043 10.6250 2M 9/8/2010 55 0.15 2.200727 3.5000 11:01:45 AM 3.5313 4.1034 3.7519 3.7545

FXTN 05-60 PIBD0510I600 10.8750 2M 9/22/2010 69 0.19    4.1195 3.7917 3.7959

FXTN 05-61 PIBD0510L615 9.3750 5M 12/1/2010 139 0.38    4.2413 3.9742 3.9969

FXTN 10-26 PIBD1010L261 17.5000 5M 12/21/2010 159 0.44    4.2812 4.0244 4.0536

FXTN 03-17 PIBD0311A175 5.3750 6M 1/17/2011 186 0.51    4.3375 4.0921 4.1274

FXTN 10-27 PIBD1011A278 17.5000 6M 1/18/2011 187 0.51    4.3400 4.0946 4.1297

FXTN 07-35 PIBD0711A354 11.0000 7M 1/22/2011 191 0.52    4.3500 4.1046 4.1388

FXTN 05-62 PIBD0511C622 8.5000 8M 3/3/2011 231 0.63 0.100000 5.0000 3:13:23 PM 5.0000 4.4498 4.2049 4.2302

FXTN 07-36 PIBD0711D360 12.0000 9M 4/15/2011 274 0.75 0.975200 4.4750 12:11:10 PM 4.4750 4.5571 4.3128 4.3284

FXTN 05-63 PIBD0511F638 10.6250 11M 6/22/2011 342 0.94    4.7268 4.4833 4.4838

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 372 1.02    4.7950 4.5535 4.5478

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 381 1.04 5.500000 5.1500 10:37:49 AM 5.1500 4.8109 4.5710 4.5639

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 432 1.18    4.9007 4.6702 4.6551

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 453 1.24    4.9377 4.7110 4.6926

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 461 1.26    4.9518 4.7266 4.7069

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 509 1.39    5.0363 4.8199 4.7927

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 516 1.41    5.0487 4.8336 4.8052

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 542 1.48    5.0945 4.8841 4.8516

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 565 1.55    5.1350 4.9289 4.8927

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 586 1.61    5.1720 4.9697 4.9303

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 650 1.78    5.2847 5.0942 5.0446

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 653 1.79    5.2900 5.1000 5.0500

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 748 2.05    5.3214 5.1278 5.0889

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 765 2.10    5.3270 5.1328 5.0959

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 802 2.20 12.084000 5.1000 2:52:17 PM 5.0702 5.3393 5.1436 5.1111

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 825 2.26    5.3469 5.1504 5.1205

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 856 2.35    5.3572 5.1594 5.1332

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 905 2.48    5.3734 5.1738 5.1533

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 907 2.48 1.000000 5.0750 12:04:16 PM 5.0750 5.3740 5.1744 5.1541

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 962 2.64    5.3922 5.1905 5.1766

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 972 2.66    5.3955 5.1934 5.1807

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 986 2.70    5.4002 5.1975 5.1865

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1035 2.84    5.4164 5.2118 5.2066

FXTN 07-44    * PIBD0713F446 9.6250 3Y 6/29/2013 1080 2.96    5.4312 5.2250 5.2250

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1112 3.05    5.4525 5.2397 5.2410

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1182 3.24    5.4989 5.2720 5.2760

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1206 3.30 30.000000 5.5000 10:14:43 AM 5.5000 5.5149 5.2830 5.2880

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1292 3.54 11,322.735000 5.4250 3:59:31 PM 5.4154 5.5719 5.3227 5.3309
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FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1349 3.70    5.6098 5.3489 5.3594

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1461 4.00    5.6841 5.4005 5.4154

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1532 4.20 3,109.493000 5.8150 4:04:19 PM 5.8010 5.8150 5.5716 5.5785

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1542 4.22 550.000000 5.8500 3:44:54 PM 5.8455 5.8334 5.5957 5.6015

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1552 4.25    5.8519 5.6198 5.6245

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1685 4.62    6.0971 5.9403 5.9302

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1763 4.83 304.444500 6.1400 11:41:11 AM 6.1400 6.2409 6.1283 6.1094

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1772 4.85 100.000000 6.1000 12:02:36 PM 6.1000 6.2575 6.1500 6.1301

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1867 5.12    6.2521 6.1323 6.1339

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1979 5.42    6.2456 6.1115 6.1385

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 2007 5.50    6.2440 6.1063 6.1396

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2022 5.54 2,601.928000 6.1600 4:09:07 PM 6.1402 6.2432 6.1035 6.1402

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2085 5.71    6.3151 6.1545 6.1844

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2113 5.79    6.3471 6.1771 6.2041

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2243 6.15 9,107.150000 6.3400 4:00:52 PM 6.2954 6.4955 6.2823 6.2954

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2263 6.20    6.5587 6.3048 6.3182

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2316 6.35    6.7265 6.3643 6.3786

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2451 6.72 1,516.894500 6.5900 12:18:52 PM 6.5599 7.1536 6.5159 6.5325

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2475 6.78    7.2296 6.5429 6.5599

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2596 7.11    7.2724 6.6553 6.6644

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2757 7.55    7.3293 6.8049 6.8036

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3050 8.36    7.4329 7.0772 7.0568

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3141 8.61    7.4651 7.1617 7.1354

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3505 9.60 26.150000 7.2500 2:56:49 PM 7.3073 7.5937 7.5000 7.4500

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4260 11.67    7.7963 7.6856 7.6456

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4477 12.27    7.8545 7.7389 7.7019

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4603 12.61    7.8883 7.7699 7.7345

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4701 12.88    7.9146 7.7940 7.7599

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4848 13.28    7.9540 7.8301 7.7980

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5072 13.90    8.0141 7.8852 7.8561

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5135 14.07    8.0310 7.9007 7.8724

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5233 14.34    8.0573 7.9248 7.8978

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5387 14.76    8.0986 7.9626 7.9377

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5576 15.28    8.1493 8.0091 7.9867

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5616 15.39    8.1601 8.0189 7.9970

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5667 15.53    8.1737 8.0314 8.0103

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5989 16.41    8.2601 8.1106 8.0937

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6262 17.16    8.3333 8.1777 8.1644

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6717 18.40    8.4554 8.2895 8.2823

FXTN 20-16    * PIBD2030E166 8.7500 20Y 5/27/2030 7256 19.88 700.475000 8.4350 11:09:52 AM 8.4220 8.6000 8.4220 8.4220

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7318 20.05    8.6193 8.4441 8.4441

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7500 20.55    8.6761 8.5089 8.5089

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7752 21.24    8.7547 8.5987 8.5987
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FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8173 22.39    8.8860 8.7486 8.7486

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8879 24.33    9.1063 9.0000 9.0000


