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FXTN 05-63 PIBD0511F638 10.6250 1M 6/22/2011 44 0.12    1.4467 1.1790 1.1789

FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 74 0.20    1.5234 0.8745 0.8741

RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 83 0.23    1.5464 0.7832 0.7827

SPTB 10-01 SPTB1011I016 15.5000 5M 9/20/2011 134 0.37    1.6150 1.0240 0.9714

FXTN 10-28 PIBD1011J288 16.5000 5M 10/11/2011 155 0.42    1.6371 1.1994 1.1201

FXTN 05-64 PIBD0511J642 7.2500 5M 10/19/2011 163 0.45    1.6455 1.2662 1.1767

RTB 05-05 PIID0511L054 5.8750 7M 12/6/2011 211 0.58 4.000000 2.5000 2:40:30 PM 2.4874 1.7590 1.5833 1.4732

FXTN 04-19 PIBD0411L191 5.8750 7M 12/13/2011 218 0.60    1.7884 1.6125 1.5076

FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 244 0.67    1.8977 1.7208 1.6353

SPTB 10-02 SPTB1012A021 14.0000 9M 1/31/2012 267 0.73    1.9943 1.8167 1.7482

FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 288 0.79    2.0825 1.9042 1.8513

FXTN 10-29 PIBD1012D291 13.0000 1Y 4/25/2012 352 0.96    2.3514 2.1708 2.1656

FXTN 07-39 PIBD0712D395 11.5000 1Y 4/28/2012 355 0.97    2.3640 2.1833 2.1804

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 450 1.23    2.8334 2.6287 2.6287

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 467 1.28    2.9180 2.7088 2.7088

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 504 1.38 16.308000 3.9000 3:06:41 PM 3.7866 3.1020 2.8831 2.8831

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 527 1.44    3.2164 2.9915 2.9915

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 558 1.53    3.3707 3.1375 3.1375

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 607 1.66    3.6144 3.3684 3.3684

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 609 1.67    3.6243 3.3778 3.3778

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 664 1.82    3.8979 3.6369 3.6369

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 674 1.85    3.9477 3.6840 3.6840

FXTN 10-31    * PIBD1013C316 12.7500 2Y 3/27/2013 688 1.88    4.0173 3.7500 3.7500

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 737 2.02    4.1554 3.8905 3.8769

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 782 2.14    4.2822 4.0195 3.9933

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 814 2.23 0.500000 4.3500 3:44:25 PM 4.3500 4.3724 4.1112 4.0762

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 884 2.42    4.5697 4.3119 4.2574

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 908 2.49    4.6374 4.3807 4.3195

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 994 2.72 2,951.800000 4.8250 4:13:56 PM 4.6897 4.8797 4.6272 4.5422

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1051 2.88    5.0404 4.7906 4.6897

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1163 3.19    5.1699 4.9437 4.8765

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1234 3.38 101.800000 5.0000 3:45:38 PM 4.9988 5.2520 5.0408 4.9949

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1244 3.41    5.2635 5.0545 5.0116

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1254 3.44    5.2751 5.0682 5.0282

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1387 3.80    5.4288 5.2500 5.2500

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1465 4.01    5.4516 5.2125 5.2121

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1474 4.04    5.4543 5.2081 5.2078

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1563 4.28    5.4802 5.1653 5.1645

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1569 4.30    5.4820 5.1624 5.1616

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1661 4.55    5.5089 5.1182 5.1169

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1681 4.61    5.5147 5.1085 5.1072

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1709 4.68    5.5229 5.0951 5.0936

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1724 4.72 130.000000 5.1000 11:14:12 AM 5.0442 5.5273 5.0878 5.0863

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1760 4.82 7.600000 5.0010 3:37:28 PM 5.0072 5.5378 5.0705 5.0689
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1787 4.90    5.5457 5.0575 5.0557

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1815 4.97    5.5538 5.0441 5.0422

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1945 5.33 152.000000 5.2000 11:09:07 AM 5.0750 5.6625 5.2118 5.2103

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1965 5.38 2.936000 5.7500 11:54:58 AM 5.7500 5.6793 5.2376 5.2361

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2018 5.53    5.7236 5.3060 5.3047

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2153 5.90    5.8365 5.4802 5.4793

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2177 5.96    5.8565 5.5111 5.5103

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2294 6.28 1.000000 5.7750 10:01:18 AM 5.7750 5.9543 5.6621 5.6616

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2298 6.30    5.9577 5.6673 5.6668

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2364 6.48 11.801000 5.4250 11:24:06 AM 5.4250 6.0129 5.7524 5.7521

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2459 6.74 2.000000 5.6500 3:21:21 PM 5.6500 6.0923 5.8750 5.8750

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2752 7.54    6.2204 5.9808 5.9809

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2843 7.79    6.2602 6.0137 6.0137

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3207 8.79    6.4194 6.1451 6.1453

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3390 9.29    6.4994 6.2112 6.2114

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3418 9.36 30.000000 6.1000 11:27:00 AM 6.1000 6.5117 6.2213 6.2215

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3509 9.61 29.500000 6.1100 3:59:00 PM 6.1614 6.5515 6.2541 6.2544

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3586 9.82 2,364.608498 6.3150 4:07:48 PM 6.3045 6.5851 6.2819 6.2822

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3642 9.98 10.000000 6.2250 2:00:16 PM 6.2250 6.6096 6.3022 6.3024

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3962 10.85    6.7465 6.4548 6.4550

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4179 11.45    6.8394 6.5583 6.5585

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4305 11.79    6.8933 6.6184 6.6186

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4403 12.06    6.9352 6.6651 6.6653

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4550 12.47    6.9981 6.7352 6.7354

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4774 13.08    7.0939 6.8420 6.8422

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4837 13.25    7.1209 6.8721 6.8723

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4935 13.52    7.1628 6.9188 6.9190

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5089 13.94    7.2287 6.9923 6.9924

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5278 14.46    7.3095 7.0824 7.0825

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5318 14.57    7.3267 7.1015 7.1016

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5369 14.71    7.3485 7.1258 7.1259

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5691 15.59    7.4862 7.2794 7.2795

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5964 16.34    7.6030 7.4096 7.4097

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6419 17.59    7.7977 7.6266 7.6266

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6958 19.06    8.0283 7.8836 7.8836

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7020 19.23    8.0548 7.9132 7.9132

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7202 19.73    8.1327 8.0000 8.0000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7454 20.42    8.1069 7.9770 7.9760

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7875 21.58    8.0638 7.9387 7.9359

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8581 23.51    7.9916 7.8744 7.8687

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8910 24.41 242.736400 7.8300 3:57:06 PM 7.8397 7.9579 7.8444 7.8374

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8987 24.62 249.822000 7.8750 3:58:42 PM 7.8168 7.9500 7.8374 7.8301


