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1 3M | 6M | 1Y 2Y | 3Y | 5Y | 7Y | 10Y | 30Y
—&— Treasury 0.09/0.17(0.34]0.85| 1.4 [2.35(3.12| 3.7 |4.66
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Agency Passthrough MBS

Term  Coupon Price Yield

US Agency Bullets

Avg. Life Duration Spread to A.L.

MARKETS AT A GLANCE

Friday, February 12, 2010

Callable Agencies

10 Year 4.00% 104.000 2.81 3.81 3.46
15 Year 4.00% 102.094 3.48 4.92 4.27
15 Year 4.50% 104.313 3.15 3.66 3.29
20 Year 4.50% 102.938 3.86 5.41 4.54
30 Year 4.50% 101.406 4.21 5.84 4.76
30 Year 5.00% 104.281 3.71 3.92 3.43
Tax-Exempt and Taxable Municipal Debt
Bank General Build
ualified Markets America
Maturity %ominal OL/JOSE)I'f Nominal OL/JOSE)I'f Taxab_le Spﬁgfﬁ to
Yield Yield Munis
5Y 2.00 85% 2.23 95% 3.05 70
Y 2.75 88% 3.00 96% 3.80 68
10Y 3.45 93% 3.62 98% 4.60 90
12y 3.55 96% 3.80 103% 4.90 120
15Y 3.75 101% 4.00 108% 5.15 145
20Y 4.20 113% 4.35 118% 5.85 215

Bloomberg 30-day Visible Bank Qualified Supply: 796.9MM

Bloomberg 30-day Visible Total Supply: 5050.5MM

Bloomberg 30-day Visible Taxable Muni Supply: 890.9MM
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Maturity Yield Spread to UST Maturity Call Date Yield  Spread to UST
1Y 0.37 3 2Y 1Y 1.09 24
2Y 0.93 8 3y 1Y 1.82 42
3y 1.56 16 4y 1Y 2.46 58
5Y 2.59 24 5Y 1Y 2.98 63
7Y 3.36 24 Y 1Y 3.51 40
10Y 4.10 40 10Y 1Y 4.39 69
**x* Bermuda Call Feature ****
Corporate Debt
AA Rated AA Rated A Rated A Rated
101 Maturity Yield Spread to UST Yield Spread to UST
115 1Y 0.72 38 1.28 94
143 2Y 1.82 97 2.30 146
134 3Y 2.43 102 2.96 155
152 5Y 3.36 101 4.10 175
186 7Y 4.33 121 4.81 169
10Y 4.97 127 5.33 163
FHLB Advance Rates - Indicative Key Data
Term Rate Term Rate Index Latest Daily Change
1™ 0.27 4y 2.69 DOW 10,144.19 105.8
3M 0.32 5Y 3.19 NASDAQ 2,177.41 29.5
6M 0.37 7Y 4.01 S&P 500 1,078.47 10.3
1Y 0.62 10Y 4.68 NASDAQ Bank Index 1,692.33 10.2
2Y 1.46 15Y 5.51 Fed Funds Target Rate 0.25 0.0
3y 213 US Prime Rate 3.25 0.0
3M Libor 0.25 0.0
Qil 73.78 -1.5
Gold 1,081.00 -13.2
FNMA 15Y Commitment Rate 413 0.0
FNMA 30Y Commitment Rate 4.81 0.0
VIX (Measure of S&P Equity volatility) 23.96 -1.4
MOVE (Measure of Treasury volatility) 89.20 -1.0

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.
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