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FXTN 07-42 PIBD0713A421 9.0000 <1M 1/5/2013 17 0.05    2.3333 2.2506 2.2482

FXTN 03-19 PIBD0313A199 5.2500 <1M 1/7/2013 19 0.05    2.1875 2.0944 2.0918

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 74 0.20    0.6768 0.5003 0.4744

FXTN 05-66 PIBD0513C664 6.6250 3M 3/13/2013 84 0.23    0.5887 0.4119 0.3806

FXTN 10-31 PIBD1013C316 12.7500 3M 3/27/2013 98 0.27    0.5484 0.3714 0.3364

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 147 0.40    0.6984 0.5214 0.4864

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 192 0.53    0.8353 0.6585 0.6196

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 224 0.61 1.600000 3.0000 2:26:08 PM 3.0000 0.9247 0.7490 0.6692

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 294 0.81    1.1202 0.9469 0.7775

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 318 0.87    1.1872 1.0147 0.8146

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 404 1.11    1.5588 1.2972 1.0771

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 461 1.26    1.8773 1.5061 1.3222

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 573 1.57    2.5031 1.9165 1.8037

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 644 1.76    2.8998 2.1767 2.1090

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 654 1.79    2.9557 2.2134 2.1520

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 664 1.82    3.0115 2.2500 2.1950

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 797 2.18    3.3032 2.5615 2.5065

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 875 2.40    3.4743 2.7441 2.6891

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 884 2.42    3.4941 2.7652 2.7102

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 944 2.59    3.6257 2.9057 2.8507

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 973 2.67 5.000000 3.8000 3:36:01 PM 3.8000 3.6893 2.9737 2.9187

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 979 2.68    3.7024 2.9877 2.9327

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1071 2.93    3.9042 3.2032 3.1482

FXTN 10-38    * PIBD1015L384 10.1250 3Y 12/15/2015 1091 2.99    3.9481 3.2500 3.1950

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1119 3.07    3.9607 3.2832 3.2316

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1134 3.11 13.800000 3.5000 3:06:08 PM 3.6368 3.9675 3.3010 3.2511

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1170 3.21 3.100000 4.0000 3:00:53 PM 3.7089 3.9837 3.3438 3.2981

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1197 3.28    3.9959 3.3758 3.3334

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1225 3.36    4.0085 3.4091 3.3700

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1355 3.71    4.0671 3.5634 3.5397

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1375 3.77    4.0761 3.5871 3.5658

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1428 3.91    4.1000 3.6500 3.6350

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1563 4.28 8,000.000000 3.6990 3:32:30 PM 3.6995 4.0731 3.6405 3.6218

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1587 4.35    4.0683 3.6389 3.6194

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1659 4.55    4.0540 3.6338 3.6124

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1704 4.67 1.000000 4.0000 9:07:59 AM 4.0000 4.0450 3.6307 3.6079

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1708 4.68    4.0442 3.6304 3.6075

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1774 4.86    4.0310 3.6258 3.6011

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1785 4.89    4.0288 3.6250 3.6000

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1869 5.12 12.000000 3.8500 4:09:45 PM 3.8500 4.0406 3.6617 3.6395

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2068 5.67 505.000000 3.9800 4:08:45 PM 3.9858 4.0683 3.7486 3.7329

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2162 5.92    4.0815 3.7897 3.7771

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2253 6.17    4.0942 3.8294 3.8198

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2319 6.35    4.1034 3.8583 3.8509
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2403 6.58    4.1151 3.8950 3.8903

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2445 6.70 2,600.000000 3.9490 3:29:11 PM 3.9495 4.1210 3.9133 3.9100

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2529 6.93    4.1327 3.9500 3.9495

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2617 7.17 139.600000 4.1150 4:14:43 PM 4.1368 4.1542 3.9737 3.9703

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2800 7.67    4.1989 4.0229 4.0136

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2828 7.75    4.2057 4.0304 4.0202

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2919 8.00 4.870000 3.7000 9:58:19 AM 3.7000 4.2280 4.0549 4.0417

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2996 8.21 3.800000 4.0750 4:12:08 PM 4.0750 4.2468 4.0756 4.0600

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3052 8.36 43.644000 4.1250 11:48:53 AM 4.1250 4.2605 4.0907 4.0732

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3227 8.84    4.3032 4.1377 4.1146

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3262 8.94 305.821000 4.1650 2:03:21 PM 4.1994 4.3118 4.1471 4.1229

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3318 9.09 10.000000 4.1500 3:52:19 PM 4.1500 4.3254 4.1622 4.1361

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3372 9.24    4.3386 4.1767 4.1489

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3513 9.62 600.000000 4.1990 3:26:22 PM 4.1995 4.3731 4.2146 4.1822

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3555 9.74 206.000000 4.2500 4:04:04 PM 4.2485 4.3833 4.2259 4.1922

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3589 9.83    4.3916 4.2351 4.2002

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3639 9.97    4.4038 4.2485 4.2120

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3715 10.18    4.4367 4.2777 4.2420

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3813 10.45    4.4790 4.3154 4.2807

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3960 10.85    4.5425 4.3719 4.3386

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4184 11.46    4.6393 4.4580 4.4270

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4247 11.64    4.6665 4.4822 4.4518

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4345 11.90    4.7088 4.5199 4.4905

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4499 12.33    4.7753 4.5791 4.5512

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4688 12.84    4.8570 4.6517 4.6258

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4728 12.95    4.8743 4.6671 4.6415

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4779 13.09    4.8963 4.6867 4.6616

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5053 13.84    5.0147 4.7920 4.7697

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5101 13.98    5.0354 4.8105 4.7886

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5185 14.21 1.030000 5.2500 3:21:30 PM 5.2500 5.0717 4.8428 4.8218

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5374 14.72    5.1533 4.9154 4.8963

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5829 15.97    5.3499 5.0903 5.0758

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6368 17.45    5.5827 5.2975 5.2883

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6430 17.62    5.6095 5.3213 5.3128

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6612 18.12    5.6881 5.3913 5.3846

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6786 18.59 11,628.900000 5.5900 4:11:33 PM 5.5648 5.7633 5.4582 5.4532

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6864 18.81    5.7970 5.4882 5.4840

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6984 19.13 25.000000 5.6200 3:21:19 PM 5.6200 5.8488 5.5343 5.5313

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7012 19.21 3,553.671000 5.6000 3:56:28 PM 5.6038 5.8609 5.5451 5.5423

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7222 19.79    5.9516 5.6258 5.6252

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7285 19.96 61.500000 5.6500 10:01:35 AM 5.6500 5.9788 5.6500 5.6500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7991 21.89    5.9258 5.6490 5.6497

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8320 22.79 10.620000 5.7500 9:34:24 AM 5.7500 5.9010 5.6485 5.6496

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8397 23.01 1,059.993000 5.7000 4:04:33 PM 5.6904 5.8952 5.6484 5.6495
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8685 23.79    5.8736 5.6479 5.6494

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9006 24.67 49.790900 5.5900 2:14:16 PM 5.6206 5.8494 5.6475 5.6493

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9075 24.86 1,441.325000 5.6295 3:51:44 PM 5.6192 5.8442 5.6474 5.6492


