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FXTN 10-30 PIBD1012J302 12.1250 <1M 10/17/2012 12 0.03    2.8761 2.8219 2.8219

FXTN 07-41 PIBD0712K413 10.5000 2M 11/17/2012 43 0.12    1.1574 0.9989 0.9989

FXTN 07-42 PIBD0713A421 9.0000 3M 1/5/2013 92 0.25    0.9360 0.7739 0.7740

FXTN 03-19 PIBD0313A199 5.2500 3M 1/7/2013 94 0.26    0.9426 0.7804 0.7806

FXTN 07-43 PIBD0713C438 8.7500 5M 3/3/2013 149 0.41    1.1262 0.9592 0.9625

FXTN 05-66 PIBD0513C664 6.6250 5M 3/13/2013 159 0.44    1.1595 0.9917 0.9956

FXTN 10-31 PIBD1013C316 12.7500 6M 3/27/2013 173 0.47    1.2063 1.0372 1.0419

FXTN 10-32 PIBD1013E320 11.7500 8M 5/15/2013 222 0.61    1.3080 1.1385 1.1423

FXTN 07-44 PIBD0713F446 9.6250 9M 6/29/2013 267 0.73    1.3920 1.2225 1.2251

RTB 05-07 PIID0513G075 9.0000 10M 7/31/2013 299 0.82    1.4517 1.2823 1.2840

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 369 1.01    1.5949 1.4210 1.4199

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 393 1.08    1.6828 1.4929 1.4883

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 479 1.31    1.9978 1.7507 1.7331

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 536 1.47    2.2065 1.9215 1.8954

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 648 1.78    2.6168 2.2572 2.2144

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 719 1.97    2.8768 2.4700 2.4165

FXTN 07-46    * PIBD0714J466 6.5000 2Y 10/4/2014 729 2.00    2.9135 2.5000 2.4450

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 739 2.02    2.9438 2.5246 2.4682

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 872 2.39    3.3475 2.8520 2.7772

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 950 2.60    3.5843 3.0440 2.9584

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 959 2.63    3.6116 3.0662 2.9793

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1019 2.79    3.7938 3.2138 3.1187

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1048 2.87 1.600000 4.3000 2:32:30 PM 4.2494 3.8818 3.2852 3.1861

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1054 2.89    3.9000 3.3000 3.2000

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1146 3.14    4.0528 3.5207 3.4335

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1166 3.19    4.0860 3.5687 3.4842

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1194 3.27    4.1325 3.6359 3.5553

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1209 3.31 22.175000 4.1250 3:59:17 PM 4.0498 4.1574 3.6718 3.5934

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1245 3.41 1.000000 4.3000 10:08:40 AM 4.3000 4.2172 3.7582 3.6847

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1272 3.48    4.2621 3.8230 3.7533

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1300 3.56    4.3086 3.8902 3.8243

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1430 3.92 12.500000 4.2000 3:57:17 PM 4.2380 4.5245 4.2020 4.1542

RTB 07-01     * PIID0716I018 7.0000 4Y 9/24/2016 1450 3.97    4.5577 4.2500 4.2050

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1503 4.12    4.5993 4.2699 4.2150

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1638 4.49 10.000000 4.3500 2:09:38 PM 4.3500 4.7053 4.3206 4.2406

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1662 4.55    4.7242 4.3296 4.2451

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1734 4.75 254.978000 4.6250 3:16:25 PM 4.2573 4.7807 4.3566 4.2588

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1779 4.87 11.879000 4.5000 4:03:30 PM 4.5000 4.8161 4.3735 4.2673

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1783 4.88    4.8192 4.3750 4.2681

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1849 5.07    4.8259 4.4019 4.2955

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1944 5.33 450.000000 4.4650 4:08:54 PM 4.4528 4.8356 4.4405 4.3351

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2143 5.87 1,332.782000 4.5000 3:50:27 PM 4.4974 4.8559 4.5215 4.4180

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2237 6.13    4.8654 4.5598 4.4571

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2328 6.38    4.8747 4.5968 4.4950
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FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2394 6.56 250.000000 4.5750 3:04:02 PM 4.5750 4.8814 4.6237 4.5225

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2478 6.79    4.8900 4.6579 4.5575

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2520 6.90    4.8942 4.6750 4.5750

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2692 7.38    4.9015 4.6882 4.6037

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2875 7.88 1,200.000000 4.6750 9:56:55 AM 4.6750 4.9092 4.7022 4.6342

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2903 7.95 74.000000 4.6500 8:55:24 AM 4.6500 4.9104 4.7043 4.6388

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2994 8.20 5.603168 4.8000 11:09:56 AM 4.6989 4.9143 4.7113 4.6540

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3071 8.41 1.220000 4.7500 3:25:41 PM 4.8073 4.9175 4.7172 4.6668

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3127 8.57    4.9199 4.7215 4.6762

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3302 9.05 2,010.010000 4.7500 4:06:13 PM 4.7500 4.9273 4.7349 4.7053

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3337 9.14    4.9288 4.7376 4.7112

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3393 9.30 15.000000 4.7000 3:33:46 PM 4.7000 4.9311 4.7419 4.7205

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3447 9.44    4.9334 4.7460 4.7295

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3588 9.83    4.9394 4.7568 4.7530

FXTN 10-57    * PIBD1022I570 4.7500 10Y 9/13/2022 3630 9.95    4.9412 4.7600 4.7600

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3664 10.04    4.9500 4.7692 4.7692

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3790 10.38    4.9826 4.8031 4.8033

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3888 10.65    5.0080 4.8296 4.8298

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4035 11.05    5.0461 4.8692 4.8696

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4259 11.67    5.1041 4.9296 4.9302

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4322 11.84    5.1204 4.9466 4.9472

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4420 12.11    5.1458 4.9730 4.9737

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4574 12.53    5.1857 5.0145 5.0154

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4763 13.05    5.2347 5.0655 5.0665

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4803 13.16    5.2450 5.0763 5.0774

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4854 13.30    5.2583 5.0900 5.0912

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5128 14.05 53.050000 5.3750 3:58:43 PM 5.4302 5.3292 5.1639 5.1653

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5176 14.18    5.3417 5.1768 5.1783

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5260 14.41 30.000000 5.3200 3:51:02 PM 5.3602 5.3634 5.1995 5.2010

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5449 14.93    5.4124 5.2504 5.2521

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5904 16.18    5.5303 5.3731 5.3752

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6443 17.65    5.6699 5.5184 5.5211

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6505 17.82    5.6860 5.5352 5.5378

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6687 18.32    5.7331 5.5842 5.5871

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6861 18.80 4,545.034000 5.7563 3:34:22 PM 5.7504 5.7782 5.6311 5.6342

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6939 19.01    5.7984 5.6522 5.6553

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7059 19.34 1.500000 5.8250 10:44:27 AM 5.8250 5.8295 5.6845 5.6877

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7087 19.42 4,911.245000 5.8100 4:05:49 PM 5.8086 5.8367 5.6921 5.6953

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7297 19.99 165.000000 5.7600 3:15:34 PM 5.7521 5.8912 5.7487 5.7521

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7360 20.16    5.9006 5.7535 5.7566

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8066 22.10    6.0069 5.8070 5.8067

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8395 23.00    6.0564 5.8319 5.8301

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8472 23.21 139.900000 5.9000 3:57:09 PM 5.8843 6.0680 5.8378 5.8355

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8760 24.00    6.1113 5.8596 5.8560
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FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9081 24.88 8.900000 5.8000 2:45:09 PM 5.7916 6.1596 5.8839 5.8787


