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RTB 05-07 PIID0513G075 <1M 9.0000 6 0.02 7/31/2013 1.050000 2.0000 11:16:45 AM 2.0000 0.0000 0.0000 2.0000 2.0000 2.0000 2.0000

TBILL 08.07.13 PIBL1212H160 <1M 13 0.04 8/7/2013 0.0000 1.0001

TBILL 08.22.13* PIBL1212H179 1M 28 0.08 8/22/2013 1.0500 0.0000

TBILL 09.04.13 PIBL1212I187 1M 41 0.11 9/4/2013 0.0000 1.0000

TBILL 09.18.13 PIBL1212I196 2M 55 0.15 9/18/2013 0.800000 0.9000 9:21:46 AM 0.9000 0.0000 0.0000 0.9000 0.9000 0.9000 0.9000

TBILL 10.02.13 PIBL1212J202 2M 69 0.19 10/2/2013 2.000000 0.6000 10:38:23 AM 0.6000 0.0000 0.0000 0.6000 0.6000 0.6000 0.6000

FXTN 10-33 PIBD1013J337 2M 11.0000 76 0.21 10/9/2013 0.0000 0.0000

TBILL 10.30.13* PIBL1212J211 3M 97 0.27 10/30/2013 0.8000 0.8750

FXTN 07-45 PIBD0713K457 4M 7.1250 100 0.27 11/2/2013 0.0000 0.0000

TBILL 11.06.13 PIBL0613E010 4M 104 0.29 11/6/2013 100.000000 0.8500 11:56:31 AM 0.8525 0.0000 0.0000 0.8550 0.8550 0.8500 0.8500

TBILL 11.13.13 PIBL1212K228 4M 111 0.30 11/13/2013 0.0000 0.0000

TBILL 11.27.13 PIBL1212K237 4M 125 0.34 11/27/2013 0.0000 0.0000

TBILL 12.04.13 PIBL0613F028 5M 132 0.36 12/4/2013 0.0000 0.0000

TBILL 12.11.13 PIBL1212L245 5M 139 0.38 12/11/2013 0.0000 0.0000

TBILL 01.02.14 PIBL0613G036 5M 161 0.44 1/2/2014 0.0000 0.0000

TBILL 01.08.14 PIBL1213A012 5M 167 0.46 1/8/2014 0.0000 1.0000

FXTN 05-67 PIBD0514A673 6M 6.2500 186 0.51 1/27/2014 886.220000 0.9050 3:18:11 PM 0.8968 0.0000 0.7500 0.9100 0.9100 0.6500 0.9050

TBILL 02.05.14* PIBL1213A021 6M 195 0.54 2/5/2014 3.195000 0.9250 9:23:31 AM 0.9250 1.2000 0.0000 0.9250 0.9250 0.9250 0.9250

TBILL 03.05.14 PIBL1213C038 8M 223 0.61 3/5/2014 0.0000 0.0000

FXTN 10-34 PIBD1014C341 8M 12.3750 243 0.67 3/25/2014 1,000.000000 0.9910 11:51:17 AM 0.9955 0.0000 0.0000 1.0000 1.0000 0.9910 0.9910

TBILL 04.02.14 PIBL1213D046 9M 251 0.69 4/2/2014 213.304000 0.9000 3:59:29 PM 0.9000 0.0000 0.0000 0.9000 0.9000 0.9000 0.9000

TBILL 05.07.14 PIBL1213E056 10M 286 0.79 5/7/2014 197.126000 1.0000 11:58:55 AM 1.0108 0.0000 0.0000 0.8800 1.1050 0.8800 1.0000

TBILL 06.04.14 PIBL1213F062 11M 314 0.86 6/4/2014 0.0000 0.0000

TBILL 07.02.14* PIBL1213G070 1Y 342 0.94 7/2/2014 1.3000 0.0000

FXTN 10-35 PIBD1014G356 1Y 12.7500 355 0.97 7/15/2014 3.000000 1.5000 9:57:16 AM 1.5000 0.0000 1.0000 1.5000 1.5000 1.5000 1.5000

RTB 05-08 PIID0514I080 1.5Y 6.2500 426 1.17 9/24/2014 0.0000 1.2500

FXTN 07-46 PIBD0714J466 1.5Y 6.5000 436 1.19 10/4/2014 0.0000 1.2500

SPTB 10-03 SPTB1014J037 1.5Y 12.2500 446 1.22 10/14/2014 0.0000 0.0000

FXTN 10-36 PIBD1015B367 2Y 12.3750 579 1.59 2/24/2015 0.0000 0.0000

FXTN 05-68 PIBD0515E685 2Y 6.3750 657 1.80 5/13/2015 0.0000 1.5000

FXTN 07-47 PIBD0715E477 2Y 8.3750 666 1.82 5/22/2015 0.0000 1.5000

FXTN 04-20    * PIBD0415G203 2Y 4.8750 726 1.99 7/21/2015 97.695000 1.2000 3:56:57 PM 1.2000 2.1250 1.2000 1.2000 1.2000 1.2000 1.2000

RTB 05-09 PIID0515H097 2.5Y 5.8750 755 2.07 8/19/2015 1.500000 2.7500 10:12:15 AM 2.7500 0.0000 1.6250 2.7500 2.7500 2.7500 2.7500

FXTN 10-37 PIBD1015H370 2.5Y 11.8750 761 2.08 8/25/2015 0.0000 0.0000

FXTN 05-69 PIBD0515K697 2.5Y 4.6250 853 2.34 11/25/2015 0.0000 0.0000

FXTN 10-38 PIBD1015L384 2.5Y 10.1250 873 2.39 12/15/2015 0.0000 1.7500

FXTN 10-39 PIBD1016A393 2.5Y 9.2500 901 2.47 1/12/2016 0.0000 0.0000

FXTN 07-48 PIBD0716A488 3Y 7.0000 916 2.51 1/27/2016 1,600.000000 2.0500 11:40:29 AM 2.1749 0.0000 0.0000 2.2500 2.2500 2.0500 2.0500

RTB 05-10 PIID0516C107 3Y 6.0000 952 2.61 3/3/2016 10.138000 2.2250 3:55:28 PM 2.3844 0.0000 2.2250 2.5000 3.0000 2.2250 2.2250

FXTN 10-40 PIBD1016C407 3Y 7.5000 979 2.68 3/30/2016 0.0000 2.0000

FXTN 03-20 PIBD0316D206 3Y 1.6250 1005 2.75 4/25/2016 2.1250 1.9250

FXTN 10-41    * PIBD1016D416 3Y 7.0000 1007 2.76 4/27/2016 2.2500 0.0000

FXTN 10-42 PIBD1016I420 3.5Y 9.1250 1137 3.11 9/4/2016 100.000000 2.2000 4:00:15 PM 2.2000 0.0000 0.0000 2.2000 2.2000 2.2000 2.2000

RTB 07-01 PIID0716I018 3.5Y 7.0000 1157 3.17 9/24/2016 46.010000 2.2750 3:58:13 PM 2.2913 0.0000 2.2500 2.2500 2.6250 2.2500 2.2750

FXTN 10-43 PIBD1016K436 3.5Y 6.2500 1210 3.31 11/16/2016 0.0000 0.0000

FXTN 07-49 PIBD0717C493 4Y 7.0000 1345 3.68 3/31/2017 200.000000 2.4950 3:41:13 PM 2.4950 0.0000 0.0000 2.4950 2.4950 2.4950 2.4950

FXTN 20-01 PIBD2017D011 4Y 14.3750 1369 3.75 4/24/2017 0.0000 0.0000

FXTN 05-70    * PIBD0517G705 4Y 4.6250 1441 3.95 7/5/2017 2.6250 2.2500

RTB 07-02 PIID0717H026 4.5Y 6.6250 1486 4.07 8/19/2017 60.095000 2.7500 3:49:04 PM 2.6460 0.0000 2.3750 2.6250 2.7500 2.6250 2.7500

FXTN 10-44 PIBD1017H447 4.5Y 7.7500 1490 4.08 8/23/2017 46.500000 2.7500 3:32:01 PM 2.6330 0.0000 0.0000 2.6250 2.7500 2.6250 2.7500

FXTN 07-50 PIBD0717J502 4.5Y 5.3750 1556 4.26 10/28/2017 0.0000 0.0000

FXTN 05-71 PIBD0517K719 4.5Y 4.1250 1567 4.29 11/8/2017 0.0000 2.5000
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FXTN 10-45 PIBD1018A451 5Y 5.8750 1651 4.52 1/31/2018 0.0000 2.5000

FXTN 05-72    * PIBD0518E723 5Y 2.1250 1763 4.83 5/23/2018 3.600000 2.6250 10:53:10 AM 2.6250 2.6250 0.0000 2.6250 2.6250 2.6250 2.6250

FXTN 07-51 PIBD0718H511 5.5Y 5.0000 1850 5.07 8/18/2018 0.270000 2.5250 3:24:25 PM 2.5250 0.0000 2.5000 2.5250 2.5250 2.5250 2.5250

FXTN 10-47 PIBD1018K478 5.5Y 8.8750 1944 5.32 11/20/2018 0.0000 0.0000

FXTN 10-48 PIBD1019B485 6Y 7.8750 2035 5.57 2/19/2019 1.000000 3.1250 3:34:39 PM 3.1250 0.0000 2.5000 3.1250 3.1250 3.1250 3.1250

FXTN 07-53 PIBD0719D531 6Y 5.0000 2101 5.75 4/26/2019 0.0000 0.0000

FXTN 07-54 PIBD0719G547 6Y 4.7500 2185 5.98 7/19/2019 100.000000 2.8250 3:40:14 PM 2.8250 0.0000 2.6000 2.8250 2.8250 2.8250 2.8250

FXTN 07-55 PIBD0719H555 6.5Y 4.7500 2227 6.10 8/30/2019 130.000000 2.9750 9:53:12 AM 2.9750 0.0000 0.0000 2.9750 2.9750 2.9750 2.9750

FXTN 07-56 PIBD0719K560 6.5Y 3.8750 2311 6.33 11/22/2019 292.500000 3.0000 3:20:16 PM 3.0820 0.0000 2.6000 3.1000 3.1000 3.0000 3.0000

FXTN 10-50    * PIBD1020B508 7Y 7.7500 2399 6.57 2/18/2020 3.1250 0.0000

RTB 10-01 PIID1020H015 7.5Y 7.2500 2582 7.07 8/19/2020 4.0000 2.8750

FXTN 10-51 PIBD1020I510 7.5Y 6.1250 2610 7.15 9/16/2020 0.0000 0.0000

FXTN 10-52 PIBD1020L525 7.5Y 5.8750 2701 7.39 12/16/2020 1.100000 2.7500 10:43:15 AM 2.7500 0.0000 0.0000 2.7500 2.7500 2.7500 2.7500

RTB 10-02 PIID1021C027 8Y 7.3750 2778 7.61 3/3/2021 4.1250 3.0000

FXTN 10-53 PIBD1021D531 8Y 6.5000 2834 7.76 4/28/2021 275.000000 3.4000 3:11:00 PM 3.3853 0.0000 3.0000 3.6000 3.6000 3.3250 3.4000

RTB 10-03 PIID1021J039 8.5Y 5.7500 3009 8.24 10/20/2021 24.000000 3.4250 2:52:03 PM 3.4250 0.0000 3.0000 3.4250 3.4250 3.4250 3.4250

FXTN 10-55 PIBD1021K551 8.5Y 5.7500 3044 8.33 11/24/2021 4.0000 3.2500

FXTN 10-54 PIBD1022G545 8.5Y 6.3750 3100 8.49 1/19/2022 2,265.089000 3.4150 4:14:02 PM 3.4793 4.0000 0.0000 3.5000 3.5500 3.4150 3.4150

FXTN 20-02 PIBD2022C021 9Y 15.0000 3154 8.64 3/14/2022 0.0000 0.0000

FXTN 10-56 PIBD1022H562 9.5Y 4.8750 3295 9.02 8/2/2022 4.2500 0.0000

FXTN 10-57 PIBD1022I570 9.5Y 4.7500 3337 9.14 9/13/2022 50.000000 3.5000 3:31:34 PM 3.5000 4.2500 0.0000 3.5000 3.5000 3.5000 3.5000

FXTN 20-03 PIBD2022J033 9.5Y 12.7500 3371 9.23 10/17/2022 0.0000 0.0000

FXTN 10-58 PIBD1022L585 9.5Y 4.0000 3421 9.37 12/6/2022 703.500000 3.4500 4:05:01 PM 3.4482 4.2500 3.4500 3.4500 3.4750 3.4000 3.4500

FXTN 20-04 PIBD2023B048 10Y 13.0000 3497 9.57 2/20/2023 0.0000 0.0000

FXTN 20-05    * PIBD2023E054 10Y 11.8750 3595 9.84 5/29/2023 3.7000 0.0000

FXTN 20-06 PIBD2023J068 10.5Y 11.3750 3742 10.25 10/23/2023 0.0000 0.0000

FXTN 20-07 PIBD2024F075 11Y 12.3750 3966 10.86 6/3/2024 0.0000 0.0000

FXTN 20-08 PIBD2024H086 12Y 12.8750 4029 11.03 8/5/2024 63.000000 3.7250 9:54:49 AM 3.7250 0.0000 0.0000 3.7250 3.7250 3.7250 3.7250

FXTN 20-09 PIBD2024K091 12Y 13.7500 4127 11.30 11/11/2024 0.0000 0.0000

FXTN 20-10 PIBD2025D103 12Y 12.1250 4281 11.72 4/14/2025 0.0000 0.0000

FXTN 20-11 PIBD2025J116 13Y 12.1250 4470 12.24 10/20/2025 5.215000 4.2500 3:34:54 PM 4.2500 0.0000 0.0000 4.2500 4.2500 4.2500 4.2500

FXTN 25-01 PIBD2525K015 13Y 18.2500 4510 12.35 11/29/2025 0.0000 0.0000

FXTN 20-12 PIBD2026A122 13Y 10.2500 4561 12.49 1/19/2026 0.0000 0.0000

RTB 15-01 PIID1526J019 14Y 6.2500 4835 13.24 10/20/2026 218.900000 4.1400 3:22:43 PM 4.1312 0.0000 4.0000 4.2500 4.2500 4.1250 4.1400

FXTN 20-13 PIBD2026L139 14Y 8.0000 4883 13.37 12/7/2026 0.090000 4.2500 3:37:16 PM 4.2500 0.0000 0.0000 4.2500 4.2500 4.2500 4.2500

RTB 15-02 PIID1527C023 14Y 5.3750 4967 13.60 3/1/2027 17.000000 4.1400 3:23:54 PM 4.1382 0.0000 4.0500 4.1250 4.2500 4.0625 4.1400

FXTN 20-14 PIBD2027I140 15Y 8.6250 5156 14.12 9/6/2027 1.000000 4.2500 3:38:56 PM 4.2500 0.0000 0.0000 4.2500 4.2500 4.2500 4.2500

FXTN 20-15 PIBD2028L151 16Y 9.5000 5611 15.36 12/4/2028 0.0000 0.0000

FXTN 20-16 PIBD2030E166 17Y 8.7500 6150 16.84 5/27/2030 0.0000 0.0000

FXTN 25-02 PIBD2530G029 18Y 12.5000 6212 17.01 7/28/2030 0.0000 0.0000

FXTN 25-03 PIBD2531A032 18Y 11.2500 6394 17.51 1/26/2031 0.0000 4.7500

FXTN 20-17 PIBD2031G171 18Y 8.0000 6568 17.98 7/19/2031 4,719.000000 4.4650 4:08:28 PM 4.4705 4.5000 4.3750 4.4700 4.4875 4.4500 4.4650

FXTN 25-04 PIBD2531J042 19Y 9.3750 6646 18.20 10/5/2031 0.0000 0.0000

FXTN 20-18 PIBD2032B183 19Y 5.8750 6766 18.52 2/2/2032 10.000000 4.7500 3:34:02 PM 4.7500 0.0000 0.0000 4.7500 4.7500 4.7500 4.7500

RTB 20-01 PIID2032C014 19Y 5.8750 6794 18.60 3/1/2032 401.315000 4.5250 4:10:27 PM 4.5266 4.5825 4.1250 4.5875 4.6450 4.5000 4.5250

FXTN 20-19 PIBD2032I195 19Y 5.7500 7004 19.18 9/27/2032 0.0000 0.0000

FXTN 25-05 PIBD2532K057 19Y 8.5000 7067 19.35 11/29/2032 0.0000 0.0000

FXTN 20-20    * PIBD2033C206 20Y 3.6250 7179 19.66 3/21/2033 0.500000 3.7000 10:53:48 AM 3.7000 4.0000 3.7000 3.7000 3.7000 3.7000 3.7000

FXTN 25-06 PIBD2534K062 25Y 9.2500 7773 21.28 11/5/2034 0.0000 0.0000

FXTN 25-07 PIBD2535I071 25Y 8.0000 8102 22.18 9/30/2035 0.700000 5.0000 3:34:41 PM 5.0000 0.0000 0.0000 5.0000 5.0000 5.0000 5.0000

FXTN 25-08 PIBD2535L086 25Y 8.1250 8179 22.39 12/16/2035 5.0000 4.6250

FXTN 25-09 PIBD2536I097 25Y 7.6250 8467 23.18 9/29/2036 0.0000 0.0000
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FXTN 25-10 PIBD2537H103 25Y 5.7500 8788 24.06 8/16/2037 45.800000 4.9000 3:35:07 PM 4.9330 0.0000 0.0000 5.0000 5.0000 4.7500 4.9000

RTB 25-01     * PIID2537J015 25Y 6.1250 8857 24.25 10/24/2037 2,432.369000 4.7450 3:50:59 PM 4.7704 4.7649 4.7376 4.7900 4.9200 4.7000 4.7450
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