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6/24/09 5:38 2yr, 3yr Spreads Pg 2

2y 3y
Last bps 2pm Cls Chng Last bps 2pm Cls Chng
2/3 56.9 56.3 0.6 2/3 56.9 56.3 0.6
2/5 153.4 152.2 1.2 3/5 96.5 95.9 0.6
217 216.2 214.8 1.4 3/7 159.3 158.5 0.7
2/10 249.2 247.9 1.3 3/10 192.3 191.6 0.7
2/30 3215 321.1 0.4 3/30 264.6 264.8 0.2)
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5y, 7y, 10y Spreads

Sy
Last bps 2pm Cls Chng
2/5 153.4 152.2 1.2
3/5 96.5 95.9 0.6
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5/30 168.1 168.9 (0.8)
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Pg 3
7y
Last bps 2pm Cls Chng
217 216.2 214.8 14
3/7 159.3 158.5 0.8
5/7 62.9 62.6 0.3
7/10 33.0 33.1 (0.1)
7/30 105.3 106.3 (1.0)
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6/24/09 5:38 10y, 30y Spreads Pg 4
10y 30y
Last bps 2pm Cls Chng Last bps 2pm Cls Chng
2/10 249.2 247.9 1.3 2/30 321.5 321.1 0.4
3/10 192.3 191.6 0.7 3/30 264.6 264.8 (0.2)
5/10 95.8 95.7 0.1 5/30 168.1 168.9 (0.8)
7/10 33.0 33.1 (0.1) 7/30 105.3 106.3 (1.0)
10/30 723 73.2 (0.9) 10/30 723 732 (0.9)
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Fly's = longer duration - shorter duration
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6/24/09 5:38 Sy Fly's Pg 7

FLY's
2pm Chng from
Last bps Close bps 2pm Cls 5y Flys
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6/24/09 5:38 7y, 10y Fly's Pg 8

7y FLY's 10y FLY's
2pm Chng from 2pm Chng from
Last bps Close bps 2pm Cls Last bps Close bps 2pm Cls
21317 102.4 102.2 0.2 2/3/10 135.4 135.3 0.1
2/517 -90.5 -89.6 0.9) 2/7/10 -183.3 -181.7 (1.6)
2/7/110 -183.3 -181.7 (1.6) 2/10/30 -176.9 -174.7 (2.2)
2/7/30 -111.0 -108.5 (2.5) 3/5/10 -0.6 -0.2 (0.4)
3/5/7 -33.6 -33.3 (0.3) 3/7/10 -126.4 -125.4 (1.0
3/7/10 -126.4 -125.4 (1.0 3/10/30 -120.0 -118.4 0.6
3/7/30 -54.0 -52.2 (1.8) 5/7/10 -29.9 -29.5 (0.4)
5/7/10 -29.9 -29.5 (0.4) 5/10/30 -23.5 -22.5 (1.0
5/7/30 42.4 43.7 (1.3) 7/10/30 39.4 40.1 0.7)
7/10/30 39.4 40.1 0.7)
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Spread
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Spread Durations & DVO01s

Cash Yield Spreads

Spreads DVO1 Spreads DVO1

$s
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32
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1.19
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4.06
0.64
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2.87

Spread Price
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