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FXTN 05-59 PIBD0510G595 10.7500 <1M 7/21/2010 1     4.0000 4.0000 4.0000

RTB 03-05 PIID0310H057 6.8750 <1M 8/1/2010 12 0.03    4.0236 4.0157 3.9686

FXTN 10-22 PIBD1010H228 14.6250 <1M 8/10/2010 21 0.06    4.0429 4.0286 3.9429

FXTN 10-23 PIBD1010I236 14.6250 1M 9/1/2010 43 0.12    4.0793 4.0500 3.9188

RTB 05-04 PIID0510H043 10.6250 2M 9/8/2010 50 0.14 0.725000 4.5000 3:44:19 PM 4.4310 4.0837 4.0500 3.9375

FXTN 05-60 PIBD0510I600 10.8750 2M 9/22/2010 64 0.18    4.0923 4.0500 3.9750

FXTN 05-61 PIBD0510L615 9.3750 5M 12/1/2010 134 0.37    4.2085 4.1571 4.1571

FXTN 10-26 PIBD1010L261 17.5000 5M 12/21/2010 154 0.42    4.2556 4.2082 4.2082

FXTN 03-17 PIBD0311A175 5.3750 6M 1/17/2011 181 0.50 0.301000 5.2500 11:27:17 AM 5.2500 4.3192 4.2770 4.2770

FXTN 10-27 PIBD1011A278 17.5000 6M 1/18/2011 182 0.50    4.3215 4.2796 4.2796

FXTN 07-35 PIBD0711A354 11.0000 6M 1/22/2011 186 0.51    4.3310 4.2898 4.2898

FXTN 05-62 PIBD0511C622 8.5000 8M 3/3/2011 226 0.62 35.210600 4.5000 3:27:25 PM 4.5415 4.4212 4.3804 4.3476

FXTN 07-36 PIBD0711D360 12.0000 9M 4/15/2011 269 0.74    4.5176 4.4763 4.4045

FXTN 05-63 PIBD0511F638 10.6250 11M 6/22/2011 337 0.92    4.6702 4.6281 4.4944

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 367 1.01    4.7330 4.6874 4.5383

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 376 1.03    4.7487 4.6998 4.5544

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 427 1.17    4.8376 4.7702 4.6455

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 448 1.23    4.8743 4.7991 4.6830

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 456 1.25    4.8882 4.8102 4.6973

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 504 1.38    4.9719 4.8764 4.7831

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 511 1.40 1.000000 4.7750 3:46:49 PM 4.7750 4.9841 4.8860 4.7956

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 537 1.47    5.0295 4.9219 4.8421

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 560 1.53    5.0696 4.9536 4.8832

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 581 1.59 50.970000 5.0000 2:54:12 PM 4.9971 5.1062 4.9826 4.9207

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 645 1.77    5.2178 5.0709 5.0351

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 648 1.78 20.164697 5.1500 11:47:44 AM 5.1500 5.2231 5.0750 5.0404

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 743 2.04    5.2582 5.0819 5.0588

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 760 2.08    5.2644 5.0831 5.0621

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 797 2.18    5.2781 5.0858 5.0692

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 820 2.25    5.2866 5.0875 5.0737

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 851 2.33    5.2980 5.0897 5.0797

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 900 2.47    5.3161 5.0933 5.0892

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 902 2.47 50.000000 5.1250 2:55:21 PM 5.1250 5.3169 5.0934 5.0895

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 957 2.62 111.000000 5.1375 3:45:00 PM 5.1230 5.3372 5.0974 5.1002

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 967 2.65    5.3409 5.0982 5.1021

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 981 2.69    5.3461 5.0992 5.1048

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1030 2.82    5.3642 5.1027 5.1143

FXTN 07-44    * PIBD0713F446 9.6250 3Y 6/29/2013 1075 2.95    5.3808 5.1060 5.1230

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1107 3.03    5.4024 5.1391 5.1518

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1177 3.22    5.4497 5.2115 5.2149

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1201 3.29    5.4659 5.2363 5.2365

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1287 3.53 851.559500 5.4750 4:12:22 PM 5.4662 5.5239 5.3252 5.3140

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1344 3.68    5.5624 5.3842 5.3653
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FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1456 3.99    5.6381 5.5000 5.4662

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1527 4.18 1,997.904000 5.9000 2:38:47 PM 5.8999 5.7931 5.6655 5.6394

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1537 4.21 3,415.546000 5.9450 3:42:09 PM 5.9324 5.8150 5.6888 5.6638

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1547 4.24    5.8368 5.7121 5.6882

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1680 4.60    6.1273 6.0222 6.0127

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1758 4.82    6.2977 6.2040 6.2030

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1767 4.84    6.3173 6.2250 6.2250

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1862 5.10    6.3348 6.2235 6.2239

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1974 5.41    6.3555 6.2217 6.2226

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 2002 5.48    6.3607 6.2212 6.2223

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2017 5.53 350.000000 6.2250 3:29:07 PM 6.2221 6.3635 6.2210 6.2221

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2080 5.70    6.4275 6.2991 6.2999

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2108 5.78    6.4560 6.3338 6.3345

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2238 6.13    6.5881 6.4950 6.4950

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2258 6.19 3.500000 6.7000 3:10:23 PM 6.7000 6.6377 6.5385 6.5123

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2311 6.33    6.7691 6.6539 6.5580

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2446 6.70 320.000000 6.7000 4:02:12 PM 6.6953 7.1039 6.9478 6.6746

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2470 6.77    7.1635 7.0000 6.6953

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2591 7.10 50.000000 7.0250 4:12:35 PM 7.0250 7.2236 7.0587 6.7898

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2752 7.54    7.3035 7.1369 6.9156

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3045 8.34    7.4490 7.2791 7.1445

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3136 8.59 478.500000 7.4850 4:11:25 PM 7.3860 7.4942 7.3233 7.2156

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3500 9.59 21.370000 7.3250 3:44:24 PM 7.3128 7.6750 7.5000 7.5000

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4255 11.66    7.8747 7.7002 7.7000

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4472 12.25    7.9321 7.7578 7.7575

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4598 12.60    7.9655 7.7912 7.7909

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4696 12.87    7.9914 7.8172 7.8169

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4843 13.27    8.0303 7.8562 7.8558

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5067 13.88    8.0895 7.9156 7.9152

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5130 14.05    8.1062 7.9323 7.9319

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5228 14.32    8.1321 7.9583 7.9578

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5382 14.75    8.1729 7.9991 7.9986

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5571 15.26    8.2229 8.0492 8.0487

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5611 15.37    8.2335 8.0598 8.0593

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5662 15.51    8.2469 8.0733 8.0728

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5984 16.39    8.3321 8.1587 8.1581

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6257 17.14    8.4044 8.2311 8.2304

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6712 18.39    8.5247 8.3518 8.3510

FXTN 20-16    * PIBD2030E166 8.7500 20Y 5/27/2030 7251 19.87 412.000000 8.4900 4:04:24 PM 8.4938 8.6673 8.4947 8.4938

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7313 20.04    8.6844 8.5140 8.5112

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7495 20.53    8.7344 8.5707 8.5624

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7747 21.22    8.8037 8.6491 8.6332

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8168 22.38    8.9194 8.7802 8.7515
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FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8874 24.31    9.1135 9.0000 8.9500


