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RTB 03-07 PIID0312I070 5.2500 <1M 9/24/2012 7 0.02 5.400000 3.2500 10:39:39 AM 3.3426 3.4828 3.4542 3.3917

FXTN 10-30 PIBD1012J302 12.1250 1M 10/17/2012 30 0.08 11.150000 1.5000 3:48:36 PM 1.5000 2.4586 2.3201 2.0181

FXTN 07-41 PIBD0712K413 10.5000 2M 11/17/2012 61 0.17    1.8485 1.6798 1.4476

FXTN 07-42 PIBD0713A421 9.0000 4M 1/5/2013 110 0.30    1.4159 1.2506 1.2476

FXTN 03-19 PIBD0313A199 5.2500 4M 1/7/2013 112 0.31    1.4264 1.2607 1.2571

FXTN 07-43 PIBD0713C438 8.7500 5M 3/3/2013 167 0.46 10.497000 1.5250 3:51:44 PM 1.5250 1.7147 1.5390 1.5190

FXTN 05-66 PIBD0513C664 6.6250 6M 3/13/2013 177 0.48    1.7671 1.5896 1.5667

FXTN 10-31 PIBD1013C316 12.7500 6M 3/27/2013 191 0.52    1.8265 1.6479 1.6227

FXTN 10-32 PIBD1013E320 11.7500 8M 5/15/2013 240 0.66    1.9853 1.8083 1.7817

FXTN 07-44 PIBD0713F446 9.6250 10M 6/29/2013 285 0.78    2.1310 1.9557 1.9276

RTB 05-07 PIID0513G075 9.0000 11M 7/31/2013 317 0.87    2.2347 2.0604 2.0315

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 387 1.06    2.4128 2.2084 2.1790

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 411 1.13    2.4572 2.2314 2.2023

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 497 1.36 247.997849 2.3000 4:06:07 PM 2.3020 2.6163 2.3135 2.2858

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 554 1.52    2.7217 2.3680 2.3412

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 666 1.82    2.9288 2.4750 2.4500

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 737 2.02 0.300000 2.8500 11:31:54 AM 2.8500 3.1152 2.6849 2.6262

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 747 2.05    3.1414 2.7144 2.6511

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 757 2.07    3.1676 2.7440 2.6759

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 890 2.44    3.5166 3.1371 3.0060

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 968 2.65 58.500000 3.4500 3:57:43 PM 3.4500 3.7213 3.3676 3.1996

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 977 2.68    3.7449 3.3942 3.2220

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1037 2.84    3.9024 3.5716 3.3709

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1066 2.92 210.166000 3.4500 3:54:17 PM 3.4599 3.9785 3.6573 3.4429

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1072 2.94    3.9942 3.6750 3.4578

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1164 3.19    4.0905 3.8071 3.6394

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1184 3.24 0.500000 4.2500 9:33:38 AM 4.2500 4.1114 3.8359 3.6789

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1212 3.32    4.1407 3.8761 3.7341

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1227 3.36    4.1564 3.8976 3.7637

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1263 3.46    4.1941 3.9493 3.8348

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1290 3.53    4.2224 3.9881 3.8881

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1318 3.61    4.2517 4.0283 3.9434

FXTN 10-42    * PIBD1016I420 9.1250 4Y 9/4/2016 1448 3.97 1,750.000000 4.2000 2:44:23 PM 4.2000 4.3877 4.2150 4.2000

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1468 4.02    4.4074 4.2198 4.2070

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1521 4.17    4.4595 4.2326 4.2256

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1656 4.54 600.000000 4.3250 3:44:58 PM 4.3250 4.5923 4.2651 4.2728

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1680 4.60    4.6160 4.2709 4.2812

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1752 4.80 10.000000 4.2400 3:16:31 PM 4.2400 4.6868 4.2882 4.3064

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1797 4.92    4.7311 4.2990 4.3222

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1801 4.93    4.7350 4.3000 4.3236

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1867 5.12    4.7456 4.3224 4.3439

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1962 5.38 2,787.000000 4.4250 3:14:45 PM 4.4512 4.7610 4.3546 4.3731

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2161 5.92 5,539.533000 4.4000 3:01:06 PM 4.4719 4.7931 4.4221 4.4342

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2255 6.18    4.8082 4.4540 4.4631
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FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2346 6.43    4.8229 4.4849 4.4910

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2412 6.61 690.000000 4.5500 11:27:02 AM 4.5500 4.8335 4.5073 4.5113

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2496 6.84    4.8471 4.5358 4.5371

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2538 6.95    4.8538 4.5500 4.5500

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2710 7.42    4.8598 4.5713 4.5712

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2893 7.93 100.000000 4.6140 11:53:21 AM 4.6145 4.8661 4.5940 4.5938

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2921 8.00 140.000000 4.6150 11:29:29 AM 4.6150 4.8671 4.5975 4.5973

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3012 8.25 131.811000 4.6500 11:27:44 AM 4.6345 4.8703 4.6088 4.6085

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3089 8.46 2,550.100000 4.6700 4:11:22 PM 4.6563 4.8729 4.6183 4.6180

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3145 8.62 3,300.000000 4.6500 3:35:29 PM 4.6500 4.8749 4.6253 4.6250

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3320 9.10    4.8809 4.6470 4.6466

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3355 9.19 239.000000 4.6750 12:06:31 PM 4.6964 4.8822 4.6513 4.6509

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3411 9.35 1,300.000000 4.7800 11:52:46 AM 4.7137 4.8841 4.6582 4.6578

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3465 9.49    4.8860 4.6649 4.6645

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3606 9.88 250.000000 4.6500 3:28:09 PM 4.6850 4.8909 4.6824 4.6819

FXTN 10-57    * PIBD1022I570 4.7500 10Y 9/13/2022 3648 9.99 6,338.550000 4.6850 2:11:35 PM 4.6872 4.8923 4.6876 4.6871

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3682 10.09    4.9008 4.6970 4.6962

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3808 10.43    4.9321 4.7317 4.7302

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3906 10.70    4.9564 4.7587 4.7565

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4053 11.10    4.9929 4.7992 4.7961

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4277 11.72    5.0486 4.8609 4.8564

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4340 11.89    5.0642 4.8783 4.8734

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4438 12.16    5.0886 4.9053 4.8997

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4592 12.58    5.1268 4.9477 4.9412

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4781 13.10    5.1738 4.9998 4.9921

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4821 13.21    5.1837 5.0108 5.0028

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4872 13.35    5.1964 5.0248 5.0166

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5146 14.10 9.300000 5.3000 2:42:51 PM 5.2487 5.2644 5.1003 5.0903

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5194 14.23    5.2764 5.1135 5.1033

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5278 14.46 9.441000 5.2990 3:06:05 PM 5.2445 5.2972 5.1367 5.1259

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5467 14.98    5.3442 5.1887 5.1767

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5922 16.22    5.4572 5.3141 5.2992

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6461 17.70    5.5911 5.4626 5.4443

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6523 17.87    5.6065 5.4797 5.4610

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6705 18.37    5.6517 5.5298 5.5100

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6879 18.85 9,667.237000 5.6100 4:11:28 PM 5.6058 5.6950 5.5777 5.5569

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6957 19.06    5.7143 5.5992 5.5778

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7077 19.39 30.000000 5.7000 12:03:48 PM 5.7083 5.7442 5.6323 5.6102

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7105 19.47 341.545000 5.6175 3:52:25 PM 5.6177 5.7511 5.6400 5.6177

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7378 20.21    5.7747 5.6551 5.6255

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8084 22.15    5.8355 5.6940 5.6458

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8413 23.05    5.8639 5.7122 5.6553

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8490 23.26 5.100000 5.7200 2:48:41 PM 5.7419 5.8706 5.7164 5.6575

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8778 24.05 25.000000 5.6800 3:48:56 PM 5.6800 5.8954 5.7323 5.6658
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FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9099 24.93 18.185000 5.5850 3:53:40 PM 5.6034 5.9231 5.7500 5.6750


