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Agency Passthrough MBS
Term  Coupon Price Yield Avg. Life Duration Spread to A.L.
10 Year 4.50% 103.656 2.74 2.34 219 164
15 Year 4.50% 103.000 3.34 3.03 2.74 198
15 Year 5.00% 103.938 2.99 2.22 2.07 194
20 Year 5.00% 103.344 3.89 3.56 3.14 239
30 Year 5.00% 103.156 3.46 2.36 2.18 234
30 Year 5.50% 103.938 2.79 1.63 1.55 195
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Maturity Call Date
2Y 1Y
3Y 1Y
4Y 1Y
5Y 1Y
Y 1Y
10Y 1Y

Yield  Spread to UST
1.71 75
2.13 79
2.55 95
2.86 99
3.63 114
4.15 126

*x*¥* Bermuda Call Feature ****

Bank Qualified Tax-Exempt Municipal Debt

Nominal TEY Spread % of

Maturity Yield TEY to UST UST
5Y 2.55 3.56 170 137%
7Y 3.25 4.62 212 130%
10Y 3.70 5.30 242 128%
12Y 4.00 5.76 287 139%
15Y 4.25 6.14 325 147%
20Y 4.50 6.52 363 156%

Bloomberg 30-day Visible Bank Qualified Supply: 656.9MM
TEY assuming 20bps TEFRA disallowance and 34%

Marginal Tax Rate. 10 year call feature.

AA Rated AA Rated A Rated A Rated
Maturity Yield Spread to UST Yield Spread to UST
1Y 4.56 398 5.19 462
2y 5.48 452 6.01 505
3Y 5.94 460 6.50 517
5Y 6.38 451 7.04 517
Y 6.93 443 7.57 507
10Y 7.22 433 7.87 498

FHLB Advance Rates - Indicative Key Data
Term Rate Term Rate Index Latest Daily Change

™ 0.49 4y 3.08 DOW 8,017.59 39.5

3M 0.56 5Y 3.32 NASDAQ 1,621.87 19.2

6M 0.75 7Y 4.17 S&P 500 842.50 8.1

1Y 1.37 10Y 4.69 NASDAQ Bank Index 1,593.90 16.5

2y 2.06 15Y 5.22 Fed Funds Target Rate 0.25 0.0

3Y 2.53 US Prime Rate 3.25 0.0
3M Libor 1.16 0.0
Oil 52.03 -0.5
Gold 880.30 -15.3
FNMA 30Y Commitment Rate 4.49 0.1
FNMA 15Y Commitment Rate 4.14 0.0

1605 North Cedar Crest Boulevard Suite 508 Allentown, Pennsylvania 18104 Phone: 610-351-1633 Fax: 484-274-6167

This information is intended for informational purposes only. It has been obtained from sources we believe to be reliable but we do not guarantee its accuracy or completeness. This is not an offer or solicitation to purchase or sell any security.
Member FINRA/SIPC



