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FXTN 10-21 PIBD1010G210 14.5000 <1M 7/20/2010 12 0.03    4.0141 3.9276 3.9289

FXTN 05-59 PIBD0510G595 10.7500 <1M 7/21/2010 13 0.04    4.0154 3.9210 3.9224

RTB 03-05 PIID0310H057 6.8750 <1M 8/1/2010 24 0.07    4.0295 3.8486 3.8513

FXTN 10-22 PIBD1010H228 14.6250 1M 8/10/2010 33 0.09    4.0410 3.7894 3.7931

FXTN 10-23 PIBD1010I236 14.6250 2M 9/1/2010 55 0.15    4.0513 3.8346 3.8370

RTB 05-04 PIID0510H043 10.6250 2M 9/8/2010 62 0.17 6.851000 4.5000 3:05:49 PM 4.2301 4.0542 3.8519 3.8538

FXTN 05-60 PIBD0510I600 10.8750 2M 9/22/2010 76 0.21    4.0602 3.8865 3.8874

FXTN 05-61 PIBD0510L615 9.3750 5M 12/1/2010 146 0.40    4.1965 3.9662 3.9742

FXTN 10-26 PIBD1010L261 17.5000 5M 12/21/2010 166 0.45    4.2430 3.9823 3.9931

FXTN 03-17 PIBD0311A175 5.3750 7M 1/17/2011 193 0.53    4.3069 4.0170 4.0304

FXTN 10-27 PIBD1011A278 17.5000 7M 1/18/2011 194 0.53    4.3094 4.0204 4.0337

FXTN 07-35 PIBD0711A354 11.0000 7M 1/22/2011 198 0.54    4.3196 4.0340 4.0468

FXTN 05-62 PIBD0511C622 8.5000 8M 3/3/2011 238 0.65 132.859000 4.5500 3:32:29 PM 4.5683 4.4208 4.1701 4.1780

FXTN 07-36 PIBD0711D360 12.0000 9M 4/15/2011 281 0.77    4.5297 4.3164 4.3190

FXTN 05-63 PIBD0511F638 10.6250 1Y 6/22/2011 349 0.96    4.7019 4.5477 4.5420

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 379 1.04 5.000000 4.7250 2:49:48 PM 4.7250 4.7580 4.6001 4.5940

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 388 1.06    4.7730 4.6113 4.6054

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 439 1.20    4.8581 4.6748 4.6700

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 460 1.26    4.8932 4.7010 4.6967

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 468 1.28    4.9065 4.7109 4.7068

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 516 1.41 2.760000 4.7750 11:59:32 AM 4.7750 4.9866 4.7707 4.7676

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 523 1.43    4.9983 4.7794 4.7765

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 549 1.50    5.0417 4.8118 4.8094

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 572 1.57    5.0801 4.8404 4.8385

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 593 1.62 265.400000 4.9500 12:29:27 PM 4.9500 5.1151 4.8666 4.8651

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 657 1.80    5.2219 4.9463 4.9462

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 660 1.81    5.2269 4.9500 4.9500

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 755 2.07 0.286252 4.7500 10:06:49 AM 4.7500 5.2653 4.9895 4.9887

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 772 2.12    5.2722 4.9966 4.9957

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 809 2.22 28.500000 5.1500 2:24:28 PM 5.1500 5.2872 5.0120 5.0108

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 832 2.28    5.2965 5.0216 5.0201

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 863 2.36    5.3090 5.0344 5.0328

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 912 2.50    5.3288 5.0548 5.0528

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 914 2.50 106.223000 5.1000 3:01:21 PM 5.1473 5.3296 5.0557 5.0536

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 969 2.65 947.500000 5.1000 3:56:03 PM 5.1215 5.3519 5.0785 5.0760

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 979 2.68    5.3559 5.0827 5.0801

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 993 2.72    5.3616 5.0885 5.0858

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1042 2.85    5.3814 5.1089 5.1058

FXTN 07-44    * PIBD0713F446 9.6250 3Y 6/29/2013 1087 2.98    5.3996 5.1276 5.1241

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1119 3.07    5.4371 5.1713 5.1662

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1189 3.26 75.000000 5.4500 10:58:24 AM 5.4500 5.5191 5.2667 5.2582

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1213 3.32    5.5472 5.2994 5.2898

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1299 3.56 24,640.000000 5.4500 4:09:42 PM 5.4778 5.6479 5.4166 5.4029
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FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1356 3.72    5.7146 5.4944 5.4778

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1468 4.02    5.9063 5.6732 5.6574

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1539 4.22 6,210.728000 5.8400 4:14:01 PM 5.8604 6.0278 5.7867 5.7712

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1549 4.24 1,596.150000 5.8250 11:49:57 AM 5.9078 6.0449 5.8026 5.7872

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1559 4.27    6.0620 5.8186 5.8032

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1692 4.64    6.2896 6.0310 6.0164

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1770 4.85    6.4231 6.1556 6.1415

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1779 4.87 620.000000 6.1250 11:55:20 AM 6.1559 6.4385 6.1700 6.1559

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1874 5.13    6.4661 6.2229 6.1905

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1986 5.44    6.4987 6.2852 6.2314

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2014 5.52    6.5068 6.3008 6.2416

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2029 5.56 9,778.200000 6.2150 4:13:30 PM 6.2471 6.5112 6.3092 6.2471

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2092 5.73    6.5500 6.3703 6.3147

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2120 5.81    6.5672 6.3974 6.3447

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2250 6.16 11,019.170000 6.4200 4:12:51 PM 6.4842 6.6473 6.5234 6.4842

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2270 6.22 3.000000 6.6000 3:15:56 PM 6.6000 6.6931 6.5408 6.4994

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2323 6.36    6.8143 6.5870 6.5397

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2458 6.73 3,788.000000 6.6250 4:11:46 PM 6.6606 7.1232 6.7046 6.6424

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2482 6.80    7.1781 6.7255 6.6606

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2603 7.13 100.000000 6.9100 12:32:08 PM 6.9050 7.2516 6.8137 6.7543

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2764 7.57    7.3494 6.9311 6.8790

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3057 8.38    7.5274 7.1447 7.1060

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3148 8.62 105.000000 7.3750 3:06:03 PM 7.3798 7.5827 7.2110 7.1765

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3512 9.62 955.710000 7.4000 3:58:46 PM 7.4584 7.8038 7.4764 7.4584

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4267 11.69    7.9837 7.6828 7.6685

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4484 12.28    8.0354 7.7421 7.7289

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4610 12.63 42.920000 8.0000 12:02:53 PM 8.0000 8.0654 7.7765 7.7639

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4708 12.90 20.000000 8.0250 11:58:56 AM 8.0250 8.0887 7.8033 7.7912

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4855 13.30    8.1237 7.8435 7.8321

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5079 13.92    8.1771 7.9047 7.8945

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5142 14.09    8.1921 7.9220 7.9120

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5240 14.36    8.2154 7.9487 7.9393

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5394 14.78    8.2521 7.9908 7.9821

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5583 15.30    8.2971 8.0425 8.0347

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5623 15.41 34.000000 8.1750 11:51:32 AM 8.1750 8.3067 8.0534 8.0458

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5674 15.55 76.000000 8.2000 11:48:40 AM 8.2000 8.3188 8.0674 8.0600

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5996 16.43    8.3955 8.1554 8.1497

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6269 17.18    8.4605 8.2300 8.2256

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6724 18.42    8.5689 8.3544 8.3522

FXTN 20-16    * PIBD2030E166 8.7500 20Y 5/27/2030 7263 19.90 3,286.410000 8.5000 4:14:24 PM 8.5022 8.6973 8.5017 8.5022

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7325 20.07    8.7087 8.5159 8.5165

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7507 20.57    8.7419 8.5578 8.5583

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7759 21.26    8.7880 8.6158 8.6162
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FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8180 22.41    8.8651 8.7126 8.7129

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8886 24.35    8.9942 8.8750 8.8750


