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FXTN 10-21 PIBD1010G210 14.5000 <1M 7/20/2010 14 0.04    4.0193 3.9814 3.9814

FXTN 05-59 PIBD0510G595 10.7500 <1M 7/21/2010 15 0.04    4.0208 3.9800 3.9800

RTB 03-05 PIID0310H057 6.8750 <1M 8/1/2010 26 0.07 0.300000 4.2000 2:23:13 PM 4.2000 4.0371 3.9643 3.9643

FXTN 10-22 PIBD1010H228 14.6250 1M 8/10/2010 35 0.10    4.0504 3.9514 3.9514

FXTN 10-23 PIBD1010I236 14.6250 2M 9/1/2010 57 0.16    4.0638 3.9538 3.9538

RTB 05-04 PIID0510H043 10.6250 2M 9/8/2010 64 0.18 0.400000 4.0150 2:26:58 PM 4.4742 4.0677 3.9550 3.9550

FXTN 05-60 PIBD0510I600 10.8750 2M 9/22/2010 78 0.21    4.0756 3.9575 3.9575

FXTN 05-61 PIBD0510L615 9.3750 5M 12/1/2010 148 0.41    4.2237 4.1257 4.1257

FXTN 10-26 PIBD1010L261 17.5000 5M 12/21/2010 168 0.46    4.2738 4.1849 4.1849

FXTN 03-17 PIBD0311A175 5.3750 7M 1/17/2011 195 0.53    4.3403 4.2602 4.2601

FXTN 10-27 PIBD1011A278 17.5000 7M 1/18/2011 196 0.54    4.3426 4.2622 4.2621

FXTN 07-35 PIBD0711A354 11.0000 7M 1/22/2011 200 0.55    4.3518 4.2704 4.2702

FXTN 05-62 PIBD0511C622 8.5000 8M 3/3/2011 240 0.66 2.386900 4.5100 3:15:59 PM 4.5082 4.4437 4.3519 4.3508

FXTN 07-36 PIBD0711D360 12.0000 9M 4/15/2011 283 0.78    4.5424 4.4395 4.4375

FXTN 05-63 PIBD0511F638 10.6250 1Y 6/22/2011 351 0.96    4.6985 4.5781 4.5745

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 381 1.04    4.7561 4.6307 4.6273

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 390 1.07    4.7724 4.6458 4.6425

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 441 1.21    4.8645 4.7309 4.7282

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 462 1.27    4.9024 4.7660 4.7636

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 470 1.29    4.9168 4.7794 4.7770

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 518 1.42    5.0035 4.8595 4.8578

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 525 1.44    5.0161 4.8712 4.8695

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 551 1.51    5.0631 4.9146 4.9133

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 574 1.57    5.1046 4.9530 4.9520

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 595 1.63 7.200000 4.7000 3:01:57 PM 4.8110 5.1425 4.9881 4.9873

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 659 1.81    5.2580 5.0950 5.0950

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 662 1.81    5.2635 5.1000 5.1000

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 757 2.07    5.3027 5.1367 5.1256

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 774 2.12    5.3097 5.1433 5.1302

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 811 2.22 0.500000 5.2000 3:02:17 PM 5.2000 5.3250 5.1576 5.1402

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 834 2.28    5.3345 5.1665 5.1464

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 865 2.37    5.3473 5.1784 5.1547

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 914 2.50    5.3675 5.1974 5.1679

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 916 2.51    5.3684 5.1981 5.1685

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 971 2.66 151.235000 5.2250 3:04:17 PM 5.2151 5.3911 5.2194 5.1833

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 981 2.69    5.3952 5.2233 5.1860

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 995 2.73    5.4010 5.2287 5.1897

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1044 2.86    5.4212 5.2476 5.2030

FXTN 07-44    * PIBD0713F446 9.6250 3Y 6/29/2013 1089 2.98    5.4398 5.2650 5.2151

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1121 3.07 7.133400 6.0000 12:38:40 PM 5.4401 5.4833 5.3051 5.2612

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1191 3.26    5.5786 5.3929 5.3620

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1215 3.33    5.6112 5.4229 5.3966

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1301 3.56 4,908.800000 5.6050 4:14:11 PM 5.6025 5.7282 5.5307 5.5204
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FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1358 3.72    5.8058 5.6022 5.6025

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1470 4.03    5.9512 5.7737 5.7740

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1541 4.22 3,840.000000 6.0375 4:00:30 PM 6.0264 6.0434 5.8824 5.8826

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1551 4.25 400.000000 6.0400 10:24:50 AM 6.0337 6.0564 5.8978 5.8980

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1561 4.28    6.0693 5.9131 5.9133

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1694 4.64    6.2420 6.1168 6.1168

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1772 4.85    6.3433 6.2362 6.2362

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1781 4.88    6.3550 6.2500 6.2500

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1876 5.14    6.4493 6.3519 6.3518

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1988 5.45    6.5606 6.4721 6.4719

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2016 5.52    6.5884 6.5022 6.5019

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2031 5.56 1,580.000000 6.5200 3:50:47 PM 6.5179 6.6033 6.5183 6.5179

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2094 5.74    6.6600 6.5758 6.5754

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2122 5.81    6.6852 6.6013 6.6009

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2252 6.17 2,249.584000 6.7150 4:10:30 PM 6.7193 6.8023 6.7200 6.7193

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2272 6.22 267.460500 6.8000 3:31:33 PM 6.7959 6.8382 6.7358 6.7356

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2325 6.37    6.9335 6.7778 6.7788

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2460 6.74 1,100.000000 6.9150 3:11:19 PM 6.9082 7.1761 6.8846 6.8886

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2484 6.81    7.2192 6.9036 6.9082

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2605 7.14    7.2981 7.0060 7.0000

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2766 7.58 15.000000 7.1000 10:18:08 AM 7.1000 7.4030 7.1422 7.1222

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3059 8.38    7.5939 7.3901 7.3445

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3150 8.63 1,121.500000 7.5000 2:19:28 PM 7.4997 7.6532 7.4671 7.4136

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3514 9.63 500.969000 7.6900 12:12:50 PM 7.6898 7.8904 7.7750 7.6898

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4269 11.70    8.0763 7.9511 7.8831

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4486 12.29    8.1298 8.0017 7.9386

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4612 12.64    8.1608 8.0311 7.9709

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4710 12.90    8.1850 8.0540 7.9960

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4857 13.31    8.2212 8.0883 8.0336

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5081 13.92    8.2763 8.1405 8.0909

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5144 14.09    8.2918 8.1552 8.1071

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5242 14.36    8.3160 8.1781 8.1322

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5396 14.78    8.3539 8.2140 8.1716

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5585 15.30    8.4005 8.2581 8.2200

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5625 15.41    8.4103 8.2674 8.2302

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5676 15.55    8.4229 8.2793 8.2433

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5998 16.43    8.5022 8.3544 8.3257

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6271 17.18    8.5694 8.4181 8.3956

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6726 18.43    8.6815 8.5243 8.5120

FXTN 20-16    * PIBD2030E166 8.7500 20Y 5/27/2030 7265 19.90    8.8142 8.6500 8.6500

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7327 20.07    8.8258 8.6634 8.6615

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7509 20.57    8.8598 8.7026 8.6951

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7761 21.26    8.9069 8.7570 8.7417
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FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8182 22.42    8.9855 8.8478 8.8195

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8888 24.35 1.350000 8.8500 10:40:09 AM 8.8500 9.1173 9.0000 8.9500


