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RTB 03-07 PIID0312I070 5.2500 <1M 9/24/2012 11 0.03 0.500000 3.5000 9:37:35 AM 3.5000 3.2671 3.0303 3.0303

FXTN 10-30 PIBD1012J302 12.1250 1M 10/17/2012 34 0.09    2.1565 1.3750 1.3750

FXTN 07-41 PIBD0712K413 10.5000 2M 11/17/2012 65 0.18 0.400000 3.0000 11:07:28 AM 3.0000 1.6584 1.2801 1.2801

FXTN 07-42 PIBD0713A421 9.0000 4M 1/5/2013 114 0.31    1.5341 1.3793 1.3448

FXTN 03-19 PIBD0313A199 5.2500 4M 1/7/2013 116 0.32    1.5447 1.3892 1.3525

FXTN 07-43 PIBD0713C438 8.7500 5M 3/3/2013 171 0.47 6.200000 2.2750 11:17:21 AM 2.2750 1.8371 1.6629 1.5649

FXTN 05-66 PIBD0513C664 6.6250 6M 3/13/2013 181 0.50    1.8903 1.7127 1.6036

FXTN 10-31 PIBD1013C316 12.7500 7M 3/27/2013 195 0.53    1.9453 1.7661 1.6511

FXTN 10-32 PIBD1013E320 11.7500 8M 5/15/2013 244 0.67    2.0697 1.8967 1.7943

FXTN 07-44 PIBD0713F446 9.6250 10M 6/29/2013 289 0.79    2.1840 2.0165 1.9259

RTB 05-07 PIID0513G075 9.0000 11M 7/31/2013 321 0.88 10.000000 2.3750 10:36:57 AM 2.3750 2.2653 2.1018 2.0194

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 391 1.07    2.4189 2.2290 2.1606

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 415 1.14    2.4633 2.2523 2.1872

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 501 1.37 642.000000 2.5000 3:09:59 PM 2.4093 2.6222 2.3358 2.2826

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 558 1.53    2.7276 2.3912 2.3458

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 670 1.84    2.9346 2.5000 2.4700

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 741 2.03 5.000000 2.8250 10:34:30 AM 2.8250 3.1240 2.7142 2.6807

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 751 2.06    3.1506 2.7444 2.7104

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 761 2.08    3.1773 2.7746 2.7401

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 894 2.45    3.5320 3.1759 3.1348

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 972 2.66    3.7400 3.4112 3.3663

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 981 2.69    3.7640 3.4384 3.3930

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1041 2.85    3.9240 3.6194 3.5711

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1070 2.93 5.000000 4.0000 3:12:48 PM 4.0200 4.0013 3.7069 3.6572

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1076 2.95    4.0173 3.7250 3.6750

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1168 3.20    4.0940 3.8412 3.8029

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1188 3.25    4.1107 3.8665 3.8307

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1216 3.33    4.1340 3.9019 3.8696

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1231 3.37 10.252000 4.0950 11:34:43 AM 4.0741 4.1465 3.9208 3.8905

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1267 3.47 1.500000 4.3000 9:28:14 AM 4.3000 4.1765 3.9663 3.9405

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1294 3.55    4.1990 4.0004 3.9781

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1322 3.62    4.2224 4.0358 4.0170

FXTN 10-42    * PIBD1016I420 9.1250 4Y 9/4/2016 1452 3.98 550.000000 4.2000 3:11:57 PM 4.1977 4.3308 4.2000 4.1977

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1472 4.03 6.970000 4.3250 3:10:47 PM 4.3250 4.3574 4.2056 4.2035

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1525 4.18    4.4278 4.2205 4.2188

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1660 4.55 842.940000 4.3000 4:10:02 PM 4.2950 4.6073 4.2583 4.2578

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1684 4.61    4.6392 4.2651 4.2648

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1756 4.81    4.7349 4.2853 4.2856

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1801 4.93 100.600000 4.3000 2:16:49 PM 4.3398 4.7947 4.2979 4.2986

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1805 4.95    4.8000 4.2990 4.2997

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1871 5.13    4.8028 4.3260 4.3255

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1966 5.39 2,003.000000 4.4750 2:54:56 PM 4.4550 4.8067 4.3648 4.3626

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2165 5.93 8,464.270000 4.4850 3:00:24 PM 4.4971 4.8150 4.4460 4.4403

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2259 6.19    4.8190 4.4844 4.4770
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FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2350 6.44 200.000000 4.5750 10:11:28 AM 4.5875 4.8228 4.5216 4.5125

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2416 6.62    4.8255 4.5485 4.5383

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2500 6.85    4.8290 4.5828 4.5711

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2542 6.96    4.8308 4.6000 4.5875

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2714 7.44    4.8391 4.6161 4.6062

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2897 7.94    4.8480 4.6333 4.6261

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2925 8.01 780.000000 4.6500 11:31:12 AM 4.6500 4.8493 4.6359 4.6292

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3016 8.26 1,736.000000 4.6500 9:48:47 AM 4.6500 4.8538 4.6444 4.6391

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3093 8.47 3,612.750000 4.7250 3:11:23 PM 4.6962 4.8575 4.6516 4.6475

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3149 8.63 4,500.000000 4.6925 10:50:30 AM 4.6963 4.8602 4.6569 4.6536

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3324 9.11 1.000000 4.7100 2:45:21 PM 4.7100 4.8687 4.6733 4.6726

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3359 9.20 51.000000 4.7050 2:44:43 PM 4.7001 4.8704 4.6765 4.6764

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3415 9.36 430.000000 4.7000 3:11:44 PM 4.6965 4.8731 4.6818 4.6825

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3469 9.50    4.8757 4.6869 4.6884

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3610 9.89 5.000000 4.6900 10:11:28 AM 4.6900 4.8826 4.7001 4.7038

FXTN 10-57    * PIBD1022I570 4.7500 10Y 9/13/2022 3652 10.01 3,360.260000 4.7000 4:03:08 PM 4.7084 4.8846 4.7040 4.7083

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3686 10.10    4.8929 4.7128 4.7172

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3812 10.44    4.9236 4.7455 4.7498

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3910 10.71    4.9475 4.7709 4.7752

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4057 11.12    4.9833 4.8091 4.8133

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4281 11.73    5.0379 4.8672 4.8714

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4344 11.90    5.0533 4.8835 4.8877

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4442 12.17    5.0772 4.9089 4.9131

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4596 12.59    5.1147 4.9489 4.9530

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4785 13.11    5.1608 4.9979 5.0020

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4825 13.22    5.1706 5.0083 5.0124

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4876 13.36    5.1830 5.0215 5.0256

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5150 14.11 25.400000 5.3000 3:55:43 PM 5.2084 5.2498 5.0926 5.0966

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5198 14.24    5.2615 5.1051 5.1091

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5282 14.47 449.300000 5.1750 3:31:33 PM 5.2405 5.2820 5.1268 5.1309

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5471 14.99    5.3280 5.1759 5.1798

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5926 16.24    5.4389 5.2939 5.2978

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6465 17.71    5.5703 5.4337 5.4375

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6527 17.88    5.5854 5.4498 5.4536

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6709 18.38    5.6298 5.4970 5.5007

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6883 18.86 3,103.470000 5.5800 4:05:05 PM 5.5789 5.6722 5.5422 5.5458

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6961 19.07    5.6912 5.5624 5.5661

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7081 19.40 0.200000 5.7500 3:17:02 PM 5.7500 5.7205 5.5935 5.5972

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7109 19.48 2,918.750000 5.6050 3:51:50 PM 5.6044 5.7273 5.6008 5.6044

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7382 20.22    5.7512 5.6109 5.6127

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8088 22.16    5.8130 5.6372 5.6341

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8417 23.06    5.8418 5.6494 5.6440

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8494 23.27 618.000000 5.7150 3:17:53 PM 5.6825 5.8486 5.6523 5.6464

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8782 24.06    5.8738 5.6630 5.6551
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FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9103 24.94 176.682000 5.5850 3:52:51 PM 5.6029 5.9019 5.6749 5.6648


