Advanced Solutions for Fixed Income

FI-STAR

Enterprise Trading System for Fixed Income Securities




Introducing FI-STAR

= “FI-STAR” derived its name from Fixed Income
Structuring, Trading, And Risk Management.

= This superior enterprise-level fixed income
trading system ensures real-time sharing of
trading data and position information across
different user groups and trading desks.

= FI-STAR seamlessly integrates real-time access
to information, fast and convenient trade
execution, and advanced risk management into
one cohesive user interface design.
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tate # lamourt 8IS [Trave Date |Maturty Date [Setle [SecurityD|Status]Accio.
|53 eookss 91z0epoz[100000000) B 200 I0W0NS 0048 DI A OFZ0SEAN0 CUSIP 125750 Buysell EUT ¥ [rEp/ 7ED/ 098176613
22| sookse 912828002 10000000 B 20050405 2000115 2005005 D030 O O7208900 Price Quote |95 03125 priceType @ |¥]  Account |00 <] Settle [04/06/200)
|4 Bookse ozecepoz 0 B 20050405 20100115 20050408 1010310  C 072088800 Face Amt 100,000,000 | oR | 100] by 1000000
20 poOKT4 012028083 7000000 B 20050405 20001115 20080408 1010022 A 072088000
19 Bookra omsmce 20000000 B 20050405 20091015 2008008 1008880 A 072068000
18| sookt2 ot2s2770 5000000 B 20050405 20120215 20050408 7248 A 072068000 RRtHum |0 XRR Hum |2 M“
(77 wooktt oumera 2sE0000 B 0SS WmIS M0SM A2 A 072088000 wicomm [ | FeComm.o | Brokerconme® |
E BOOKTO 91282775 2000000 © 20050405 20120115 20050408 79 A 072068900 SelesComm'(0 | Future Comm. 0 HecPoperTkE ||
15 sookso ofzeveRs 6000000 © 200645 DD 0048 THO A 072068000 Trade Dote 270572005 _[§] Price 98.03125 Curentcpn 625 |
|14 BooKs7 2005067VM 10000000 S 20060405 20050600 0050408 1010280 X 072068000 ity Db o1/ 57201 [ TotaProsoeds CRIERERGT Eriipa STTATIERS
13 BOOKSS 912628062 100000000 B 20050405 20100115 20050406 1010310  C 072068800
12 Boows7 200506FVM 10000000 S 0050405 20050630 20050408 101028 € 072068900 ! Ik Usor, GRS i Timo 2SR
11 Bookss s1smb00 10000000 B 20050405 20070331 2005008 DI0OT A 072088000 Trade it BOOKSS Mod User bbadain Last Mog 04/12/05 03:29
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Ddesdhak LEE=aHB EE—)

[Ace 30 | Acct 42 [ Acet 25 | Acct 86 | Acct 06 | Acct 17 [ Acet 75 [ Acct 45 | Fed Auct | Acct 90 | Acct 94 | Acct 96
nstrument  position [Key [Depenc Pricequc Yiela  Spread [True Vield (GBasis implied F DVI1 Rap A [YV01  MOur [Cus [CallDate [Factor Date [Realized-Uni CUSIP [Secur [UnRealiz
-M 2027 2I26 118160 6 241464 ] 621 478 (1.638) 1509.05 onoz 12583 2200 O02MA2T7 20031103 81Z810EZT 6405 Z
USBD 6376 202708156 2T-Aug 12T 115040 6 251464 [y} 6261 a4z 6 (1.857) 148345 onoz 12814 2379 O03MA2T 20031103 812810FA1 G406
USBD 6.125 20271115 11027 111-25¢ 5.255469 5.255 43.9 (2.332) 1463.74 000z 12309 2408 1MASET 20031103 912310FBS G403
USBD 5.5 20250815 7.000 828 11/28  103-07/3 5.264459 01 5.264 46.9 (3.607) 1407.31 13,165 667.19 000z 13475 2625 08M5/28 20031103 16.156.1  B812810FE3 G409
USBD 5.25 20281115 11528 2/z9 99-26 5.263469 07 5.263 48.7 (4.609) 1330.52 000z 13487 2684 114528 20031103 912810FF0 6410
USBD 5.25 20200215 2028 /29 B9-23/5 5.258792 07 5.258 53.9 (5.354) 1339.14 000z 13747 2734 020529 20031103 912810F33 6411
USBD 6.125 20290315 40,000 /289 old-30 112087 5.248792 oF 5.2493 57.6 (4.723) 152818 20,423 427 36 000z 13449 26681 08529 20031103 1.262.217.2 912810FJ2 612
USBD 6.25 20300515 41,000, old-30 30yt 1141006 5243227 9.8 5.243 66.0 (5.963) 1571.83 23,107 396 66 0002 13403 2700 05M5:30 20031103 161456489 912810FMS G443
USBD 5.375 20310215 12,000 30y 10yr 102-11 5.145018 Q0.5 5144 1171 (17.080) 1493.06 23,944.873.99 000z 14284 3001 02015531 200231103 41,2287 B12810FP3 6415
USHT 6.25 20070215 old-5  111-23/5 2.498505 (37.3) 2,498 334.90 0.008 2861 04108 0241507 20031103 9128272J0 6432
USNT 6625 20070515 507 207 12124 2627210 (11.3) 2627 361.25 0.009 3102 0120 051507 20021102 012827205 G440
USNT 6.125 20070216 5,000 8m7 old-5  112-02/2 2740218 (12.2) 2740 382.06 2,652,00254 0008 3360 04138 021507 20021102 3,517.2 0128273E0 G442
USNT &5 20020215 40,000 207 110-06/4 2043054 204 2044 42214 5,655,062 42 0.007 3708 0472 02/15/08 20021102 20,3197 0128273x8 G462
USNT 5.625 20020515 en7  140-22/ 2077207 28 2078 445.24 0.007 38932 04188 05/15/08 20021102 0128274F8 6471
USHT 4.25 20021115 Ayre  100.03/ 0004215 Q0.5 0242 208 1.024 0020 0000 1141503 20021102 012827403 6421
USNT 4.76 20021115 207 106.2772 2261765 a2.2 2268 47267 ooy 4282 0231 111608 20021102 Q128274 G422

Trade Entry Current Markets

PRRERPSE LEDEBBBE & 4 EBEeesE
: Modify Mode: Today's Market B
avar Busel BT 5 [US. T-Curve lﬁﬁﬁﬁ
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- 072053454  BO7S5H4 110303 10:58 162538 20031103 20070315 20031104 18970315 6.125 B8.125 20031103 A B 5,000,000 9128273E0 112.00
- 072052454  BOTSHS 1 44M0303 11:.01 162537 200231103 20310215 20031104 20010215 G5 72 5375 5375 20031103 A B 12,000,000 912810FPE  103.00
- 072052454  BOTSHG 1 11M303 12:28 162538 20031103 20290315 20031104 18990218 B2 72 6.125 B6.125 20031103 A B 10,000,000 912810FJ2 9966
- 072052454  BOTSHT 1 11M3/03 12:58 162540 20031103 20300515 20031104 20000215 B3 72 6.25 6.25 20031103 A B 11,000,000 912810FMS  99.66 |w
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- USBD 7 625 20250215 823 13z2-02¢ 5131232 04 5.130 448 (0.503) 1568.56 0.002 11737 1870 02M5625 20031029 Q12810ET1 G400
- USBD §6.375 20250815 8/23 122-05/Z 5161232 34 5.161 5.4 (0.203) 149563 0.0z 12417 2.094 03/15/25 20031029 S1Z510EVS G401
- USBD 6.0 20260215 2iZ6 223 110-26 5176232 49 5175 40.0 (1.235) 1MZ.15 0.002 12.603 2251 02ZM5i26 20031029 212810ENG G402
- USBD 675 20260815 2iZ6  120-31/4 5AT1232 0.5 5170 433 (1.02) 152415 0.002 12 454 2230 03MS526 20031029 Q12810EXZ G403
- USBD 6.5 20261115 2i26 117187 5.183232 o7 5.183 M2 (0.903) 1499.96 0.002 12.442 2256  11M5i26 20031029 912810EYD G404
- USBD 6625 20270215 2IET 2iZ6 119-10 5.186250 10 5.186 407 0.748) 1524.84 0.002 12 635 2303 0ZMSET 20031029 Q1ZB10EZF G405
- USBD 6.375 20270815 27-Aug 2T 11583007 5.187250 0.5 5.197 405 (0.947) 1509.07 0.002 12.867 23293 03MSET 20031029 912810F A1 G406
- USBD 6.125 20271115 AET 12-1803 5.202250 5202 M7 (1.348) 1434.01 0.002 12.863 2423 11MSET 20031029 212810FBD G403
- UsBD 5.5 20220215 aize 11128 0221 52122560 oA 5212 44.7 (2.605) 142211 000z 12.620 264 02r16/22 20021029 Q12210FE2 409
- USBD 525 20281115 11428 2/29  100-17¢ 5.211250 08 5211 434 (3.571) 139522 0.002 13.555 2.681 1115128 20031029 212810FFO G410
- USBD 525 20290215 2/29 /29 100-1942 5.206250 o7 5206 516 (4.162) 1403.55 0.002 13.803 2750  0ZM5i29 20031029 912810F &3 G411
- USBD 6.125 20290815 11,000, 229 old-30 113017 5.189172 og 5.199 85.1 (3.50) 1544.01 22436812, 0.002 13.506 2677 03M5i29 20031029 14742395  912810FJ2 G412
- USBD 625 202300515 old-30 30yt 115-05 5.191459 a6 5.191 4.3 4.759) 158877 0.002 13,463 2717 05M530 20031029 212810F M5 G413
- USBD 5.375 20310215 S0yr 10y 10403 5.095122 arn 5094 1163 (15.083) 1509.17 000z 14.345 3.0z0 0zr18:31 20031029 S125310FFS 6415
- USHT 625 20070215 old-5 112-02 2.360369 (347 2.360 338.00 0.009 2977 0109  02ZM507 20031029 Q128272J0 G432
- &,000. 507 207 113-31 2.432197 (104 2482 36483 38595633, 0.009 3118 0121 051507 20031029 FIATTS  OMZERTZUS G440
- USNT 6.125 20070815 207 old-5 112-22/5 2.585778 (12.20 2586 385.87 0.008 3.386 0139 031507 20031029 Q128273ED G443
- USHT 5.5 20080215 807 110-3142 2.769413 184 2769 27 36 0.007 3.816 0475 0ZM502 20031029 QI1282TINE G453
- USNT 5625 20030515 807 1111442 2.016858 331 2017 450,60 0.007 3.052 0190 051508 20031029 Q128274FE G471
- USHT 4.25 20031115 Ayre  100-04 1.022171 (2735 0.909 .44 0.704 0.043 0.000 111503 20031029 Q12827403 G431
- USHNT 475 20021115 2,07 107-20/6 2100142 51.4 2.007 424.02 0,008 4.402 0232 1141502 20021029 Q1282701 G422
- USHT 4.75 20040215 204 101-027 1.014212 03 0.995 2087 0.105 0.293 0.002  02M504 20031029 QIZE2THAL G436 -

8,000,000 11300 072065464 YAKUGO/ 002580128
PriL Totals Positions Totals Rap Filter(s)
Realized: ($) 16,532 Accretion: (F) 25 Lang: 136 423,000 A S313,132 |—
Unrealized: ($) -70,122  Commissions: (§) u] Short: S22 284,000 B -3 G583 | - Shabus
Tatal: (%) 53,601 Faosition: 414,023,000 C ul Narmal
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CUSIP [312828D02 | BuySell EUY [w|  Customer [FED/ FED/ 098176613 (|
Price Quote |99- 03125 | Price Type [T ﬂ Account | 072088300 - Settle |U4IDEHZDDS |~r
Face Amt [100,000,000 | oR | 100/ by 1000000
.
RR Hum |0 | XRR Hum |0 As Of 04/05/2005  |w|
Wi Comm. |'3' | Fox Comm. |EI Broker Comm* |'3' |
Sales Comm* |'3' | Future Comm. @ Elec/Paper Tix |E |‘l'|
Trade Date [04/05/2005 |+ Price 98.03125 Current Cpn |3. 625 |
Maturity Date [01/15/2010 |~ | Total Proceeds 38,842,368 73 Principal 35,031,250
Accrued Int [511,115.78 | Init User bbadnin Init Time 0411705 06:13
Trade # EOOESE Mod User bbadnin Last Mod 04/1Z/05 03:23
Trans# 53812 Internal Trade® Issue Cpn =-&EZ5
Factor Date [04/05/2005 |+ SecuritylD 1010310 Product 10006
Factor |l | Current Balance 100,000, 000 Sales Comm Type | |"l"|
Broker Comm Type |P |"l"| Clean Proceeds 22,031,250 Link Trade Humber | |
End Customer |/ / 0000000 |w]
Comment | .




Current Markets -

B BSd iLtEBEasE B2

-Today's Market

LS. T-Curve

—Last Updated 01:05 PM

- 912733PHS 0.932500 0.950 21934 Jan-23-2004 U.S. T-Curve

9127 35PS 1.022500 1.045 15254 Apr-29-2004
912528AM2 100.805394 1.299 17772 Qct-31-2004
9123236mM3 99421873 1.923 34637 Oct-31-2005
91258288F6  100.042969 2.358 40873 Lug-15-2006
91 25258M1 95953125 3.356 41 697 Oct-15-2005
912328BH2 95.536719 4.391 35.835 Aug-13-2013
M2E10FPE 102507812 Feh-15-2031

12 16 20 24 28

| Hew Tah |




Trade Blotter
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[rade#  |cusie lemourt  [Bis [rrans# [Trace Date [aturity Dete [Settie [SecurityiD [otatus|acetio.  [price  [Total Processs[principai Interest |

23 BOOKSE S128ZE80GZ |1DU,DUU,DUD| B 88812 20050405 20100445 20050406 1010310 A 072052800 258-01 958,842 363 95,031,260 811,118.78

? BOOKSS 912828062 10000000 B 59841 20050405 20100145 20050406 1010210 C 072052900 23-01 9,884,237 9203125 81,111.88
T BOOKSE S128280G2 0 B 589210 20050405 20100115 20050406 1010210 C 072082300 938-01 93,242 369 Q2,031,260 211,112.72
E BOOKT4 9428280B3 7000000 B 58309 20050405 20091145 20050406 1010022 A 072052800 ar-o4 G,284,855 6,793 750 8510497
F BOOKTZ 942823CH5 20000000 B 59808 20050405 20091015 20050406 1009880 A 072058300 87-30/4 19911435 19,590,625 320810.44
F BOOKTZ 9428227710 5000000 B 59207 20050405 20120215 20050406 7240 A 0720820000 103-05/ 5,191,675 S51462007.21 2388712
? BOOKT1 9428276T4 25600000 B 58306 20050405 2011024145 20050406 G521 A O720588800 40402F 26,713,038 26536933.53 176,104.87
? BOOKTO|  9128277J5 2000000 B 59805 20050405 201201415 20050406 7309 Al 072052300 121-087 2439820 242362256 1623787
? BOOKS9  Q128276RZ2 5000000 B 59204 20050405 20110415 20050406 7119 A 072082000 122-27 6,185,151 6192202 4204268
W BOOKST  200506GFWM | 10000000 5| 58303 20050405 200506320 20050406 10102849 X 072052800 107-21 10,765 625 10,765 625 u]
? BOOKSS | 912828062 100000000 B 59802 20050405 20100145 20050406 1010210 C 072052900 23-01 93,842,269 23,031,250 81111878
? BOOKST  200506FWM | 10,000,000 =5 59201 20050405 20050620 20050406 1010289 ¢ 072082900 107-21 10,765 625 10,765 625 u]
T BOOKSS 942822000 10000000 B 59200 20050405 20070331 20050406 1010807 A 072052800 100-02 10,012,418 40,006,270 G,147.54
W BOOKSE | 9128230000 10000000 B 59788 20050405 20070331 20050406 1010607 Al 072052300 100-02 10,012,398 10,006,250 G147 54
T BOOKSS 012822000 10000000 B 59792 20050405 20070231 20050406 1010607 C 072082900 100-02 10,012,398 10,006,250 6,147.54
? BOOKS4 942822000 2000000 B 59747 20050405 20070331 20050406 1010807 A 072052800 100-08 2,024,912 2,020,000 4912.03
T BOOKSE 812323000 2000000 B 59786 20050405 20070351 20050406 1010607 A 072058300 100-02 20024580 2,001,250 1.229.51
T BOOKEZ 912828000 &S000000 B 59705 20050405 20070221 20050406 1010607 Al 0720520000 100-01 6,004,626 5,001 562.5 307377
T BOOKS1 942822000 10000000 B 59784 20050405 20070331 20050406 1010807 A 072052800 100-02 10,012,398 10,006,250 G,147.54
T BOOKSO 942828000 5000000 5| 58783 20050405 20070331 20050406 1010607 A 072052800 100-15 5,026,511 5,023 437 5 307377
T BOOKRD 912823000 10000000 B 59702 20050405 20070321 20050406 1010607 A 072062200 100-11 10,040,622 10,034,275 G,147 54
T BOOKRE 9128276049 1,000,000 5| 58791 20050405 20050515 20050406 G509 A OT2052179 100-00 1,026,478 4,000,000 2647748
1_ BOOKRT 912828428 0,000 5 58780 20050405 20050430 20050406 2387 A OT2058179 958-00 9.870 9,800 70.48
L ]

The Trade Blotter Module displays and monitors users’ trade journal in real-time.
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Gri -
B EEa——
pexinze ioct45 | Fed Auct | Acct 90 | Acct 94 | Acet 96|
Tie torizomtaly ------—----_—_--_

Tile \i‘erllcally A1454 0.1 5241 428 (1.638) 1509.05 000z 12583 2200 02M5/27 20031103 S12810EZ7 sl

USBD 62375 20270816 Arrange icons 51464 0.4 5251 426 (1.857) 1403.45 0002 12814 2570 08MSET 20031103 O12810FA1  B406

USBD 6 AZE 20271115 ortfi Ac D55 A.2648 439 (2332) 146874 n.noz 12808 2408 11MEET 20021103 912810F88 G408

USBD 5.5 20280815 7.000. 1Trade Blotter EREE) 0.1 5.264 464  (3007) 1407.31 1316566719 0002 13475 2025 OSA525 20031103 16.156.1  912810FE3 6408
USBD 5.25 20281115 2 Risk Positions 53454 0.7 5263 487  (4509) 136052 0.002 13487 2664 114528 20031103 212810FF0 640
USBD 5.25 20200215 3 Current Markets EE7O0Z 07 5266 &34 (5.354) 132014 000z 43747 2734 02MSE0 20021402 Q1Z840FGE B4

USBD 6125 20280815 10,000 i Trade Entry Aaraz o7 52449 A7 8 (4723) 1528 18 20,423 427 36 000z 13448 2AG61  08M5/29 20031103 1,262,217 2 912810FJ2 6412

UsBD 625 20300515 11,000, old-30 30yt 1410/ 5.243227 9.3 5.243 66.0 5.863) 1571.83 23,107 396 60 000z 13403 2700 05M5/30 20031103 16146649 B912310FME  6H3
UsBD 5,375 20210215 12,000, F0yr A0yr 103-11 5.145016 Q0.5 5144 4471 (17.020) 1493.06 23,044,272.00 000z 14284 2001 02H5/31 20021102 Mz2z287  012810FP2  6HMS

USNT 625 20070215 old-S 1112205 2.402605 =372 2.4082 Z24.00 0.009 2.961 0102 02HS07 20021102 Q12827200 6432
USNT 6.625 20070515 s07 s07 113-1204 2627310 (11.3) ZRZT 361.35 0,009 3,102 0120 05A1507 20031103 912527zU5 6440
USNT 6.125 20070815 5,000, 8.7 ald-5  112-02/2 2.740218 (13.2) 2.740 38206 2,553,003 .54 0,002 3.369 0138 0BAMS5M07 20031103 35173 9128273E0 6448

LSNT & 626 200280515 anr 110-22F 3.077e07 338 3078 445 81 o.oor 3832 0188  0&6M602 20021103 L128274F6 G471
USNT 425 20031115 1yre  100-03¢ 0.994515 99.5 0.542 3.05 1.024 0.030 0000 11A503 20031103 912527403 6451
USNT 4.75 20081115 807 108-27/2 3.261765 52.2 3.258 47867 0.007 4388 0231  11M508 20031103 9128274 G482
USNT 4.75 20040215 204 101-01/4 0.020475 0.z 0471 28.60 0.110 0270 0002 0215104 20021102 Q1282T5AF G426
USNT 5 25 20040515 oldz  102-06/ 1066147 31.3) 1.064 H3.87 0058 0816 0005 O&H604 20031103 Q128276F6 64491

USNT 5.5 20090515 S07  110-25/4 3.345146 60.5 3.345 532.22 0,005 4694 0266 051508 20031103 912827563 6492
USNT 6.0 20040215 2/04 old2  103-23/5 1.170124 (2081 1.166 7007 0.0z9 0761 0010 0BAMS504 20021102 0128275M0 G406
USNT 6.0 20000215 Mo 11202 2424111 M4.61 2421 558.72 0.006 4.e86 0227 021500 20021102 Q1282TENE G497

- USNT 6.5 20020215 40,000, 207 110-06/4 2.9420549 20.4 2044 423.14 5,565,068 42 0.007 3708 0472 02M502 20021102 20,2197 0128273X8 G453 P

L]

USNT 5.875 20041115

812827557

- 118-00 072062454 %akUG 0/ 002520128 912810EZ7

Trade Blotter

Aams 4@ Seloct ~ 7

- 072062454  BO7S5H4 1 1103032 10:56 162636 20021102 20070216 20031104 10070215 6.125 6.125 20021102

(& Q)

A B 5,000,000 0128272E0 112.00
072062454  BOFGHS 1 110303 11:01 162637 20021103 20310216 20031104 200102146 Gas Tz £.376 A376 20021103 A B 12000000 912810FP2  103.00
072065454  BO7SHE 1 1103003 12:25 162535 20031103 20290315 20031104 18230316 GHz 7z 6.125 6.125 20031103 A B 10,000,000 912810FJz 9966

- 072062454  BO7SH7 1 1103103 12:59 162540 20031103 20300515 20031104 20000215 G413 72 B8.25 6.25 20031103 A B 11,000,000, 912810FMS 9966 |+
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DPortfolio - Acct 4 Search Security Cil-E
‘ D E' =l Rap Editor
—_— Spread Matrix
SectorRap_ _-----_-----__--
11818/ 5241464 o1 5241 428 (1.638) 1909.05 0002 12883 2280 02527 20031103 91Z810EZ7 6405 ]
USBD 6.375 202 15046 5261464 D4 5251 425 (1.857) 1983.45 0002 12814 2378 08A5i27 20031103 91Z810FAT 6400
- USBD 6.125 202 11128/ 5265464 5205 438 (2.332) 196874 0002 12808 2408 110527 20031103 91Z810FBS 6403
USED 5.5 202 Save View 0307/ 5204464 0.1 5264 464  (3607) 190731 13.185667.19 0002 13475 2625 081528 20031103 18.156.1  912810FE3 G408
USBD 5.25 20 Delete View 9926 5263464 ik 5263 497 (4609) 138052 0002 13487 2684 114528 20031103 212810FF0 G410
USBD 5.25 202 Options B0 oazas  szsorez ik 5258 534  (5.354) 1380.14 0002 13747 2734 02528 20031103 91ZB10FGE 5411
- USBD 6125 20200815 10000, 829  old-30 112087 5248782 ik 5243 STH (4723 152813 2042342736 0002 13448 2661 084520 20031103 12622172 Q1ZEI0OF2 G412
USBD .25 20300515 11,000, old-30 30w 114108 5243227 o8 5243 B60  (5.803) 157183 2310739666 0002 13403 2700 O5ASS0 20031103 16140649 O12Z810FMS G413
USBD 5375 20310215 12000, 30y A0y 10311 5148018 905 5144 11740 (1T.080) 198300 2394457599 0002 14284 3001 O2ASE1 20031103 412287  Q1ZB10FFE 645
- USNT §.25 20070215 old-5 111235 248505  (37.3) 2.448 334.90 0008 28961 0408 O02AS07 20031103 912827200 5432
- USNT 6.625 20070515 507 87 11312 2827310 (11.3) 2627 361.35 0008 3402 0420 O0SASOF 20031103 912827205 6440
- USNT 6.125 20070815 5.000. 807  old-5 112022 2740218 (13.2) 2.740 39206 255300354 0008 3369 0138 084507 20031103 3.517.3 9128273E0 6443
- USNT 5.5 20080215 10,000 807 110064 2943854 204 2944 42314 565506843 0007 3798 0473 02A508 20031103 203197 9128273X8 6403
- USNT 5.625 20030515 807 11022/ 3077807 338 3.078 445,51 0007 3833 0188 054508 20031103 9128274F8 G471
- USNT 4.25 20031115 iy 0003/ 0894815 995 0842 3.05 1024 0030 0000 114503 20031103 912827403 G481
- USNT 4.75 20081115 807 106-27/2 3261765 522 3.258 47567 0007 4388 0231 114508 20031103 91282741 0482
- USNT 4.75 20040215 204 10101/ 0988475 0.3 0471 28.50 0410 0279 0002 O02A504 20031103 912827540 G450
- USNT 5.25 20040515 oldz 102064 1065147 (31.3) 1.054 53.87 0058 0515 0005 054504 20031103 9128275F5 G981
- USNT 5.5 20080515 07 110254 3345148 605 3.345 532.22 0008 4894 0286 054508 20031103 912827563 G492
- USNT 6.0 20040515 804 oldz 1032345 1470124 (20.8) 1168 79.97 0038 0761 0010 084504 20031103 9128275M0 G486
- USNT 6.0 20080515 20 11302 3484111 (14.8) 3481 558.73 0008 4885 0287 084508 20031103 9128275N8 G497
(887 usnT 5875 20081115 283128 030 983 11/1504 20031103 012827557

Trade Blotter

118-00

072052454 Y4KU GO 002580128 Q12810EZ7

dmME LEE dEEZA

Today's Trades

- 072063454  BOTSHA 110303 1056 162536 20031103 20070315 20031104 189703815 125 6126 20031103 A 4,000,000 Q128273E0 112.00
072062464  BOTSHS 1 110303 11:01 62537 20031103 20310215 20031104 20010215 G5 TZ £.37T5 5376 20031103 A B 12,000,000 912810FPE 10300

- 072063464  BOTSHG 1 110303 12:28 1625638 20031103 20780315 20031104 18990316 Gz T 125 6126 20031103 A B 10,000,000 812310FJ2 Q466

- 0720653464  BOTSHT 1 110303 12:59 162540 20031103 20300515 20031104 20000215 B3 T 626 626 20031103 A B 11,000,000 Q12810FM5 9965 |w




Action Edit View Tools Launch Window Help

Portfolio - Acct 45

DEe8danak JERaRBE B R B

Acct 45
- | UsBD 5.625 20270215 227 226 MEA5 5241464 o4 524 428 (1638) 1500.05 0002 12583 2280 02ASE27 20031103 212610EZ7 G405 =
USBD 6.375 20270515 27-Aug 127 115045 5251464 (O 5251 426 (1857) 149345 0002 12814 2379 08527 20031103 212ZE10FA1 6406
USBD 6.125 20271115 11427 11125 5255464 5255 438 (2332) 146874 0002 12809 2409 114527 20031103 212610FBI G408
USBD 55 20280815 7000, 828 1128 103075 £ Semn dmems cooc o EMsEE 20031103 16,1561 912810FES 6409
USBD 5.25 20281115 1128 220 0926 _IX 1141528 20031103 912810FFD G410
USBD 5.25 20200215 220 820 @92EM 52 0zM5/28 20031103 212810F6E 6411
Data Projection Criteria |
- USBD 6,125 20280515 10,000, G8/20  eld30 112087 51 /{ e ~~ 08MS/28 20031103 1262217.2  D12810FJZ 6442 12
armpe— ixe I +
- USBD 6.25 20300515 11,000, old-30 S0y 114106 55 i e 05M5/30 20031103 161465649 912310FMS 6413 16
Column -
USBD 537520310215 12000, 30w A0y 10311 > A 02M581 20031103 412287  91ZE10FFE G415
- USNT 6.25 20070215 old-5 1112345 <] ueomen v 0ZMS0F 20031103 2128272)0 G432
1st Accured Date Pogition -
- USNT 6.625 20070515 507 BOT 1131204 — 05MSOT 20031103 212ZB27ZUS G440
1st Cpn Date ‘ Y
USHT 612520070515 5,000, 807  olds 112022 splay Columns: =2 08MSOF 20031103 35173 0128273E0 6448
1¥r CPR
- USNT 55 20080215 10,000 S07 110064 Calumn - A 02/5/08 20031103 203197 912E27TIXE 6403
3hith CPR
- USNT 5,625 20080515 ao7 11022/ Key 05/5/08 20031103 0128274F6  B474
Bhith CPR
- USNT 4.25 20031115 fyre A00-03/ - Dependency - v 144503 20091103 2126274U3 6481
Accretion PrL
- USNT 4.75 20081115 a07 10682712 " Sort by Columns: ) 1141508 20031103 21262741 6482
Accrued Interest - )
- USNT 4.75 20040215 204 104014 | - - 024504 20031103 912627545 6405
Acciio 53 COTITTTT Direction A
- USNT 5.25 20040515 old2  102-05/4 054504 20031103 0128275F5 6494
armoont 4 Accto, |ASCENDING
- USHT 5.5 20090515 a07 110254 v 05M508 20031103 212827563 6402
As Of Date =
- USHT 6.0 20040815 804 old2 1032345 ) < 08M504 20031103 2128275M0 6498
BEY i 2
- USHT 6.0 20090815 M0 41302 (e GENIINES ) 08M508 20031103 2126275N8 6407
hondDescription i -
(887 usnT 5875 20081115 n > Marme |E°“t A 11415/04 20031103 212627557
Call Date / 4 Call Date [ Eait
lean Price V

S12810EZ7

[Z] User Defined Sort | SelectDeselect || 0K H Cancel ‘

Trade Blotter

ama Lmm select - #

a@a

- 072053454  BO7SH4 110303 10:58 162536 20031103 20070315 20031104 19970515 6.125 G6.125 20031103 A B 5000000, 9128273E0 11200
072053454  BOTSHS 1 110303 11:01 162537 20031103 20310215 20031104 20010215 GHS5 7z 5375 5375 20031103 A B 12000000, 912810FFE 10300

- 072053454  BOTSHG 1 110303 12:28 162538 20031103 20290315 20031104 19990516 GHZ 7z 6.125 G6.125 20031103 A B 10,000,000, 912810FJZ 9966

- 072053454  BOTSH7T 1 110303 12:58 162540 20031103 20300515 20031104 20000215 GH3 7z 6.25 6.25 20031103 A B 11000000, B912310FM5S D965 |w




eyond Trading with FI-STAR

= FI-STAR provides the necessary information and
tools to manage pre-trade and trade processes.

= The system integrates back-office functionality
with cost savings and bookkeeping features, that
show detailed trade entries as well as positions.

= FI-STAR allows traders to trade efficiently with
Internal offices or clients located anywhere in the

world.
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Action Edit View Tools Launch Window Help

Partfolio - Acct 45 |

DEeE8daak IEEaNBA B2 Ao -]

Ace 30 [ Acct 42 | Acct 25 | Acct 66 | Acct 06 [ Acct 17 [Acct 75 Acct 45 | Fed Auct | Acct 90  Acct 94 Acct 95|
_----_------_-----__.
27 useo o625 20270218 227 zEB MBS 5241464 5241 428 (15381 1508.05 000z 12683 2280 02MSIZ7 20031103 912810Ez7 04|
[33° useooarsznzrosts 27Aun 127 115048 5251484 M4 5251 428 (1857) 1483.95 000z 12814 2378 08527 20031103 12810FA1 69
[3¢ useoo.125 20271118 127 11125 5265984 5255 438 (2332) 146874 000z 12808 2408 11A1S27 20031103 912810FB2 69
[38  usspssomzsosis oo, ses  qies tozors szaddnd 04 5284 454 (3607) 1407.31 24078603, 13.105667.19 0002 13475 2625 O0BASE 20031103 10.156.1 912310FE3 64
- 1128 2020 9920 5263484 07 5203 497  (4.609) 1380.52 0002 13497 2684 111528 20031103 912310FFD 64
[ usep 52520280218 228 e sezam  szEeTaz 07 5256 534 (5354 1389.14 0002 13747 2734 02529 20031103 a12810F 68
[ useooasonzeosis 1000, ses weso tizoar  sadTez 07 524 678 (4723) 1528.18 38.283.031, 2042342736 0002 13448 2651 08528 20031103 12822172  S12B10FI2
[39 usepoaszmsoosis 1100 es0 GOy teadom sz 8e 5243 BE0  (5.863) 157183 43314042 2310739660 0002 13408 2700 05580 20031103 161406498 812510FM5
[0 useossrsomsiozis  1zooo. soy dop o1 sason 908 5144 1171 (17.080) 1493.08 44983875, 2394457889 0002 14284 3001 02531 20031103 412287 O12310FF3
|97 usnTo25 20070218 oldE 111235 2408505 (373 2,408 334.80 0008 2051 0408 02507 20031103 912827200
|22 vsn o025 20070815 SO7  8O7 113428 262730 (113 26827 361.35 0008 302 0420 OS5MSNT 20031103 912827205 69
|88 usnroazszoorosis  smoo. m0r eies tizoae  zTaozis  c32) 2740 38208 4785520, 255300354 0008 3369 0438 04507 20031103 35173 912827360 64
[##7  uswtoszoosezis  10co0. aO7 110084 2843854 204 2894 42344 10500237, 565500843 0007 3798 0473 O02ASME 20031103 203197 91282738 64
[#57 vsn 5025 20050815 am7 110226 307707 3EA 3078 445,51 0007 3833 086 05508 20031103 91282748 64
[#87  usnTazs20081118 tpe 10003 0994815 995 084z 305 1024 0030 0000 111503 20081103 912827403 69
[#77  usnTarsz008110s an7 1082772 3261785 522 3.258 47387 0007 4388 023 11508 20031103 81282741 69
[287  usnT 475 20000215 204 101014 0984S 0 0871 2850 010 0278 0002 02MSN4 20031103 912827548 69
[297  usnT 525 20000515 oldz 102064 1085147 (313 1.054 5287 0055 0615 0005 054504 20031103 9128275F5 64
[07  usnT 55 z0000m1s 807 110254 3346196 605 3.345 532.22 0006 4634 0256 0S5M5N9 20031103 o1zezT5e 64
[0 usnreo0 20090815 804 oldz 103235 1470124 (208) 1.188 7a87 0038 0761 0010 081504 20031103 9128275M0 69
[270  usnreo0 20000815 20 11302 3484111 (148) 3481 555.73 0006 4885 0257 0SNG 20031103 9128275N8 69
837 st 557520041118 1141509 20031103 hd

10,000,000

Trade Blotter

HES 4 mE Seloct - 7

o G

0720638464  BOTSHS 1 10303 10:56 162636 20031103 20070815 20031104 19970315 G125 6125 20031103 A B 5,000,000 9128273E0 11200 | &
0720638464  BOTSHS 1 110303 11:01 162637 20031103 20310216 20031104 20010215 G415 T2 £.375 6375 20031103 A B 12,000,000 912810FPE 103.00
0720628464  BOTSHE 1 110303 12:28 162638 20031103 20280815 20031104 19990316 G412 T2 G125 6125 20031103 A B 10,000,000 912810FJ2 99 66
0720638464  BOTSHT 1 110303 12:50 162640 20031103 20300816 20031104 20000215 G413 T2 25 .25 20031103 A B 11,000,000 Q12810FME 9966 |-




Action Edit View Tools Launch Window Help

Portfolio - Acct 45

 DEES8AHhuK LERaNBE BBk

(Ao 30 [ Acct42 | Acct 25 | Acct 66 | Acct 05  Acct 17 [Acet 75 [ Acct 45  Fed Auct | Acct 90 | Acct 94 Acct 96
Imstrument  [Position key [Depend PriceQue ¥ield Spread True vield (GBesis mplied F 0¥01  [RapB  RapA  [YWO1 [MDur [Cux CallDate [Foctor Dute Realized+Un CUSIP  [Set
- USBD 6.625 20270215 2027 2026 118188 5.241469 0.1 5.291 q42.5 (1.635) 1509.05 000z 124533 2290 02M527 20031103 S1Z810EZ7 Z
USBD 6.375 20270315 27-Aug 1127 115-04%5 5.251469 0.5 5.251 425 (1.857) 1493.45 000z 12814 2379 08MSZT 20031103 912810FA1 69
- USBD 6.125 20271115 11027 111-25¢ 5.255469 5.255 43.9 (2.332) 1463.74 000z 12809 2408 11M527 20031103 912810FB8 69
USBD 5.5 20250815 7.000 828 11/28  103-07/3 5.264459 01 5.264 46.9 (3.607) 1407.31 24.675603. 13,165667.19 0002 13475 2625 08M523 20031103 16,1561  912310FE3 69
11528 2/z9 99-26 5.263469 07 5.263 48.7 (4.609) 1330.52 000z 13437 2664 111523 20031103 912810FFD G4
USBD 5.25 20200215 2028 /29 B9-23/5 5.258792 07 5.258 53.9 (5.354) 1339.14 000z 13747 2734 02M5/29 20031103 912810F &3
- USBD 6.125 20290315 40,000 /289 old-30 112087 5.248792 oF 5.2493 57.6 (4.723) 152818 35283031, 20423 427.56 000z 13443 2661 05M5.29 20031103 12622172 212810FJZ
- USBD 6.25 20300515 11,000, old-30 30yt 141006 5.243227 9.5 5.243 66.0 (5.963) 1571.83 43.314.042. 23107 396.66 000z 13403 2700 05M5/30 20031103 16146648 912510FMS
USBD 5.375 20310215 12,000 S0y 10wt 103-11 5.146018 Q0.5 5144 1171 (17.080) 1493.06 44533575, 2394457509 000z 14234 3001 02M5531 20031103 42287 9MZE10FFS
USHT 6.25 20070215 old-5  111-23/5 2498505 (37.3) 2493 334.90 0.008 2961 0108  02M507 20031103 8128272J0
USHT 6625 20070515 507 s07 113124 2827310 (11.3) 2827 361.35 0.009 3102 0120 05M507 20031103 912827205 a9

USHT 6.125 20070315 5,000 807 old-5  112-02/2 2740218 (13.2) 2,740 382.06 4785520, 2553.003.54 0.008 3388 0138 08M507 20031103 35173  9MZB273E0 64
USNHT 5.5 20050215 40,000 S07 110-05/4 2943954 204 2944 423.14 10,600,237, 565506843 0.007 3788 0473 02ZM503 20031103 203197 9MZE2TIRE 64
USHT 5.625 20030515 s07  A10-22) 3077807 338 3073 445.51 0.007 3833 0.188 05M503 20031103 9128274F6 G4
USHT 4.25 20031115 Ayre 100-03/ 0994315 99.5 0542 3.05 1.024 0030 0000 114503 20031103 912827403 a9
USHT 4.75 20051115 807 106-27/2 3.261765 52.2 3.258 475.67 0.007 4388 0231 111503 20031103 91282741 G4

USHT 5.25 20040515 oldz  102-06/4 1.065147 (31.3) 1.054 53.87 0.058 0515 0005 0541509 20031103 9128275F5 A4
USNHT 5.5 20090515 S07 110-2544 3.346148 60.5 3.345 §32.22 0.006 4624 0266 05M509 20031103 912827543 69
USHT 6.0 20040515 804 oldz  103-23/5 1.170124 (20.8) 1.168 79.97 0.038 0781 0010 08M509 20031103 9128275M0 64
USNHT 6.0 20090515 AL 11302 454111 (14.6) 3451 558.73 0.006 4535 0287 05M5.09 20031103 9128275Ns 69

- USHT 4.75 20040215 2n4  101-01/4 0938475 0.3 04871 25.50 0110 0279 0002  0ZM504 20031103 912827545 G4

USHT 5,575 20041115 030 953 1141504 20031103 912827557

Trade Blotter

AEE LEE EEZE s - 7

- 072063454  BOTSHA 110303 1056 162536 20031103 20070315 20031104 189703815 125 6126 20031103 A 4,000,000 Q128273E0 112.00
072062454  BOTSHS 1 110303 11:01 62537 20031103 20310215 20031104 20010215 G156 T 6375 5376 20031103 A B 12,000,000 912810FPE 10300

- 072063464  BOTSHG 1 110303 12:28 1625638 20031103 20780315 20031104 18990316 Gz T 125 6126 20031103 A B 10,000,000 812310FJ2 Q466

- 0720653464  BOTSHT 1 110303 12:59 162540 20031103 20300515 20031104 20000215 B3 T 626 626 20031103 A B 11,000,000 Q12810FM5 9965 |w




Action Edit View Tools Launch Window Help

Portfolio - Acct 45

D8eddank I1DEpagdd

Acct 45

- USBD 6625 20270215 2027 2/26 11815 5241469 01 5291 42.5 (1633) 1509.05 000z 12583 2290 OZMGIET 20031103 912810EZ7 6%
USBD 6.375 20270315 27-Aug 1127 1150445 5251469 0.4) 5.251 42.6 (1857) 1493.45 000z 1z314 23579 08MGET 20031103 912810FA1 64
USBD 6.125 20271115 11527 111-25¢ 52554909 5.255 43.9 (2.332) 1463.74 000z 1zE09 0 2408 MMGET 20031103 912810FB9 649
USBD 5.5 202505815 7.000 528 11/28 1030743 5269469 01 5.269 46.4 (3607) 1407.31 24673603, 13.165.667.18 0002 13475 2625 08MGIZS 20031103 16,156.1  912510FE3 64
10,000, 11528 2/z29 99-26 5263469 o7 5.263 4.7 (4509) 1380.52 34583875, 13940,054.38 000z 13487 2664 11MGES 20031103 15,5711 912810FF0 64
USBL 5.25 20290215 2528 /29 99-23/5 5256792 o7 5.256 53.4 (B.354) 1359.14 000z 13747 2734 0zZMG5Z9 20031103 S12810F G5
- USBD 6.125 20290315 40,000 829 old-30 112087 5248792 o7 5248 576 (4723) 152818 38283031, 2042342736 0002 13443 2661 08M529 20031103 1,262.217.2 912810FJ2
- USBL6.25 20300515 41,000, old-30 30y 1141006 5243227 a8 5243 66.0 (5.963) 1571.83 43314042, 23,107,396.66 0002 13403 2700 O5M530 20031103 16146648 912310FMS
USBD 5375 20310215 12,000 30yr A0yt 103-11 5.145016 205 5144 474 (17.080) 1493.06 44823875, 2394457890 0002 14284 3001 0245821 20031103 412287 912810FPS
USHT 6.25 20070215 old-5  111-23/5 2408505 (37.3) 2498 33490 0.008 2961 0108 02M507 20031103 912827240
- USHT 6.625 20070515 507 807 113124 2827310 (1.3 26827 36135 0008 3402 0120 O5M507 20031103 912827205 64
- USHT 6.125 20070315 5,000 8mn7 old-5 1120272 2740218 (13.2) 2740 38206 47855200 255300359 0.008 3368 0138 08M507 20031103 35173 9128273E0 64
- USNT 5.5 20080215 40,000 807 110-06:4 2943954 204 2944 42314 10600237, 5655068.42 0.007 3798 0473 02M502 20031103 20318.7  9128273x8 64
- USHT 5.625 20080515 807 110-22¢ 3077807 338 3078 445.81 0.007 3933 0188 05M502 20031103 9128274F6 64
- USHT 4.25 20031115 Ayre 100-03/ 0994815 995 0.4z 305 1.024 0030 0000 A1M503 20031103 912827403 64
- USHT 4.75 20081115 807 06-27/2 3261765 522 3.258 47867 0.007 4388 0231 111502 20031103 91282741 B4
- USHT 4.75 20040215 204 04014 0920475 0z 0.a71 28.50 0110 0279 0002 02ME504 20021102 0128275M6 64
- USHT 5.25 20040515 old2  102-06:4 1.065147 (31.2) 1.054 53.87 0.0s2 04515 0005 05M504 20021102 0128275F5 64
- USNT 5.5 20000515 207 110-25/4 3245145 605 3.245 53222 0.006 4604 0266 05M500 20021102 012827562 64
- USNT 6.0 20040215 204 old2  103-2345 11701249 (20.2) 1.166 7007 0.039 0761 0010 02M504 20021102 9128276M0 64
- USNT 6.0 20000215 2M0 11202 3424111 (14.8) 3421 85272 0.006 4225 0287 02M600 20021102 0128275M2 64
- USHT 5,875 20041116 old2  104-21/7 282126 1.282 105.58 030 0.023 156 111504 20021102 012827587

9921

072063454 $AKUGO/ 002589128 912810FF0

Trade Blotter

=P e —— #

- 072052454  BOTSHS 1102303 11:01 162537 20031103 20310215 20031104 20010215 6415 5375 5375 20031103 A B 12,000,000, 912810FP2 103.00
072052454  BOTSHG 1 1103032 12:28 162538 20031103 20290215 20031104 19890816 6412 7z 6.125 6.125 20031103 A B 10,000,000, 912810FJ2 9066

- 072052454  BOTSH? 1 1103032 12:58 162540 20031103 20300515 20031104 20000215 6413 7z 6.25 B.25 20031103 A B 11000000, 912810FMS 9066

- BOTSH2 1 110202 01:26 16254 20021102 20221115 20021104 10021116 G410 72 5.26 525 20031102 A B 10,000,000, 012210FF0 0066 |-




_lajx]

Action Edit View Tools Launch Window Help

Portfolio - Acct 45

Dfe8dank JBBEaEBE B N

[ Ac 30 [ Acct42 | Acct 25 | Acct 66 | Acct 06  Acct 17 [Acet 75 [ Acct 45  Fed Auct | Acct 90 | Acct 94  Acct 96
Imstrument  [Position key [Depend PriceQue Vield Spread True vield (GBesis mplied F 0¥01  [RapB  RapA  [YWot [MDur [Cux CallDate [Foctor Dute Realized+Un CUSIP  [Set
- USBD 6.625 20270215 2027 2026 118188 5.241469 0.1 5.291 q42.5 (1.635) 1509.05 000z 124533 2290 02M527 20031103 S1Z810EZ7 Z
USBD 6.375 20270315 27-Aug 1127 115-04%5 5.251469 0.5 5.251 425 (1.857) 1493.45 000z 12814 2379 08MSZT 20031103 912810FA1 69
- USBD 6.125 20271115 11027 111-25¢ 5.255469 5.255 43.9 (2.332) 1463.74 000z 12809 2408 11M527 20031103 912810FB8 69
USBD 5.5 20250815 7.000 828 11/28  103-07/3 5.264459 01 5.264 46.9 (3.607) 1407.31 24.675603. 13,165667.19 0002 13475 2625 08M523 20031103 16,1561  912510FEZ 69
10,000, 11528 2/z9 99-26 5.263469 07 5.263 48.7 (4.609) 133052 34.583 575, 1544995455 000z 13437 2664 111523 20031103 18,5711 912810FFD G4
USBD 5.25 20200215 2028 /29 B9-23/5 5.258792 07 5.258 53.9 (5.354) 1339.14 000z 13747 2734 02M5/29 20031103 912810F &3
- USBD 6.125 20290315 40,000 /289 old-30 112087 5.248792 oF 5.2493 57.6 (4.723) 152818 35283031, 20423 427.56 000z 13443 2661 05M5.29 20031103 12622172 212810FJZ
- USBD 6.25 20300515 11,000, old-30 30yt 141006 5.243227 9.5 5.243 66.0 (5.963) 1571.83 43.314.042. 23107 396.66 000z 13403 2700 05M5/30 20031103 16146648 912510FMS
USBD 5.375 20310215 12,000 S0y 10wt 103-11 5.146018 Q0.5 5144 1171 (17.080) 1493.06 44533575, 2394457509 000z 14234 3001 02M5531 20031103 42287 9MZE10FFS
USHT 6.25 20070215 old-5  111-23/5 2498505 (37.3) 2493 334.90 0.008 2961 0108  02M507 20031103 8128272J0
USHT 6625 20070515 507 s07 113124 2827310 (11.3) 2827 361.35 0.009 3102 0120 05M507 20031103 912827205 A9

USHT 6.125 20070315 5,000 807 old-5  112-02/2 2740218 (13.2) 2,740 382.06 4785520, 2553.003.54 0.008 3388 0138 08M507 20031103 35173  9MZB273E0 64
USNHT 5.5 20050215 40,000 S07 110-05/4 2943954 204 2944 423.14 10,600,237, 565506843 0.007 3788 0473 02ZM503 20031103 203197 9MZE2TIRE 64
USHT 5.625 20030515 s07  A10-22) 3077807 338 3073 445.51 0.007 3833 0.188 05M503 20031103 9128274F6 G4
USHT 4.25 20031115 Ayre 100-03/ 0994315 99.5 0542 3.05 1.024 0030 0000 114503 20031103 912827403 a9
USHT 4.75 20051115 807 106-27/2 3.261765 52.2 3.258 475.67 0.007 4388 0231 111503 20031103 91282741 a4

USHT 5.25 20040515 oldz  102-06/4 1.065147 (31.3) 1.054 53.87 0.058 0515 0005 0541509 20031103 9128275F5 A4
USNHT 5.5 20090515 S07 110-2544 3.346148 60.5 3.345 §32.22 0.006 4624 0266 05M509 20031103 912827543 69
USHT 6.0 20040515 804 oldz  103-23/5 1.170124 (20.8) 1.168 79.97 0.038 0781 0010 08M509 20031103 9128275M0 64
USNHT 6.0 20090515 AL 11302 454111 (14.6) 3451 558.73 0.006 4535 0287 05M5.09 20031103 9128275Ns 69

- USHT 4.75 20040215 2n4  101-01/4 0938475 0.3 04871 25.50 0110 0279 0002  0ZM504 20031103 912827545 G4

USHT 5,575 20041115 283126 030 953 1141504 20031103 912827557

89-21 072052454 Y4KUG O 002580128 912810FF0

r Trade Blotter

m@g EE BERA

Era— 7

Tod: es
- 072083454  BOTSHS 110303 11:01 162537 20031103 20310215 20031104 20010215 5415 5375 5375 20031103 A 12,000,000,  912810FFE 103.00
072083454  BOTSHG 1 110303 12:28 162538 20031103 20200515 20031104 19990818 5412 72 5.125 6125 20031103 A B 10,000,000  912310FJZ  99.66
- 072083454  BOTSHT 1 110303 12:50 162540 20031103 20300515 20031104 20000215 5413 72 6.25 625 20031103 A B 11,000,000 912810FMS  99.66
BOTSHE 1 110303 01:25 162541 20031103 20281115 20031104 198981118 5410 72 525 525 20031103 A B 10,000,000 91Z810FF0 9966 |w
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 DEESd a9k LIDRaNBE BR A6k -]

| Acc 30 | Acct 42 [ Acct 25 | Acct 66 | Acct 06 | Acct 17 [ Acct 75 | Acct 45 | Fed Auct | Acct 90 | Acct 94 | Acct 96
Instrument " Position [Key [Depenc Pricoouc Yield Spread [True Yield (GBasis mplied V01 [RapB  RapA  [Yve1 [MDur [Cux |CalBate [Factor Date RealizedsUn|CUSIP [Sec
- USBD 6.625 20270215 227 226 1815/ 5241469 0.1 5241 423 (1.638) 1509.05 0002 12593 2280 021527 20031103 atzet0Ezr oAl
USBD 6.375 20270515 Z7Aug 1127 115046 5251464 (0. 5251 426 (1.857) 149345 0002 12814 2370 0801527 20031103 212810FA1 64
- USBD 6.125 20271115 11427 11125 5255464 5255 438 (2.332) 146874 0002 12809 2409 1141527 20031103 212810FBY 64
USBD 55 20280815 7000, 828  11/28 10307/ 5264464 041 5284 484  (3.607) 140731 24678603, 1316506712 0002 13475 2625 084528 20031103 16,1561  OAZ810FES 64
10,000, 1128 228 8926 5263464 orF 5263 487  (4609) 133052 34583578, 1544008438 0002 13407 2604 1144528 20031103 155714 912810FF0 64
USBD 5.25 20200215 2020 820 09285 5250702 o7 5250 534 (5.354) 138914 0002 13747 2734 025209 20031103 212810F 65
USBD 6,125 20280515 10,000, G/20  eld30 112087 5240702 o 5240 ST.5 (4723) 152815 38283031, 2042342736 0002 13440 2661 084520 20031108 12022172  912810F.2
USBD 6.25 20300515 11.000. old30 30w 11410/ 5243237 a8 5243 680 (5.803) 157183 43314042, 2310739566 0002 13403 2700 054550 20031108 10146048 912810FMS
USBD 537520310215 12000, 30w 10w 10311 5146018 905 5144 174 (17.090) 149300 44883575, Z3O44ETEO0 0002 14234 3001 02ASS1 20031103 412287  912810FFS
USNT 8.25 20070215 old-5 111235 2408505  (37.3) 2408 334.90 0009 2851 0408 02AS07 20031103 2128272.J0
USNT 6.625 20070515 507 0T 3124 2EZFH0 (.5 2627 36135 0009 3402 0420 05A507 20031103 912827205 64
USHT 612520070515 5000, 807  oldd 112022 2740218 (13.25) 2,740 38206 4795520, 255300354 0008 3300 0438 084507 20031103 35173 012827360 64
USHT 5.5 20020215 10,000 S07 110064 2043054 204 2844 42314 10600237, 566500843 0007 3798 0473 02ASOS 20031103 203197 9128273XE 64
USNT 5.625 20080515 807 11022/ 3077807 338 3073 445,84 0007 3833 0489 054508 20031103 o128274FG 64
USNT 4.25 20031115 iy 10003 0894515 995 0842 305 1024 0030 0000 144503 20031103 212827403 64
475 20081115 SOF 108272 3261768 622 3,259 47867 0007 4338 023 114508 20031103 21282741 64
28.50 0410 0279 0002 024504 20031103 212827540 64
5387 0055 0515 0005 054504 20031103 o128275F5 64
ENE| E & JL [EE E 532,22 000G 4594 0250 054500 20031103 912827563 64
etailed: Modify Mode 79.97 0039 0781 0010 084504 20031103 2128275M0 64
55573 000G 4835 0257 084500 20031103 9128275NE 64
CUSIF BuySell [Bue___w]| 20031103 hd
Frice Quote [99.65525 | Frice Type [0 [¥] Accourt
Face Amt [10, 000,000 | or | 10,000] by 1000
e e e = SR U
RRMNum [738 | HRRHum(o |
wil G, O] FoxComm.[0__ | Broker Commt
SalesComm [0 | Fubure Comm. 0 EleotPaper Tix
Trade Date [L1/0s/z00s o] Price 9965625 Currert Cpn
Maturity Date [L1/15/2025 W] Total Frocesds 10,212,4932.07 Principal 3:965.625
Accrued Int |246,807.07 Init User ted Init Tme 1/ 03/02 01
Trade # SIS Med User G52 lemilled 72 5375 5376 20031103 A B 12000000, 912810FPS 10300 (&
Tren=# COEREE rhermal Trades f==u= Cor SRR 72 6125 5125 20031103 A B 10,000,000  G12810FJ2 9966
ez o T SecurityiD B Froduct B 72 525 625 20031103 A B 11000000 S12310FMS5 8966
20031103 A 10,000,000, S12810FFO
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Portfolio - Acct 45

CDEESAYHak LBEaEBs0 st |

Acct 45
strument  Position [fey Depenc PriceQuc Yiekl  Sproad [Trus Vield [Gasis mplied F DVO1 RapB  RapA  [YVet [MDur [Cus CallDute [Foctor Date Reaized-UniCUSP [Sec
- USBD 6.625 20270215 227 26 1815 5241484 0. 5241 428  (1.638) 1509.08 0002 12583 2280 02527 20031103 a12810e7  044]
USBD 6.375 20270815 TAug 1127 115046 5251964 (D4 5261 426  (1.857) 1483.95 0002 12814 2378 0BASET 20031103 912810FA1 64
- USBD 6.125 20271115 1727 11128 5255469 5260 438 (2.332) 196874 0002 12808 2408 11AS27 20031103 912810FB9 64
USBD 5520280815 7.000. 8/28 1128 1030743 5204484 0. 52084 484  (3607) 140731 24678003 1310586719 0002 13475 2025 08M528 20031103 164561  912810FE3 64
10000, 1128 228 9926 5263484 07 5263 487  (4609) 138052 34583875, 1849888435 0002 13487 2064 1141528 20031103 155711 912B10FF0 64
USBD 5.25 20280215 2729 820 99280 5250792 o7 5250 534  (5.354) 1389.14 0002 13747 2734 02528 20031103 912810F08
USBD 6.125 20280815 10.000.  5/29  old30 112087 5249792 or 5249 676 (4723) 1528.18 35283031, 2042342730 0002 13440 2061 08A528 20031103 12622172  S1ZB10FSZ
USBD 0.25 20300515 11.000. old-30 30y 114100 524227 08 5243 GO0  (5.90%) 157183 43314042 2310739060 0002 13403 2700 05M530 20031103 151406049 912310FMS
USBD 537520310215 12000, 30y A0y 10311 5446010 905 5444 1171 (17.080) 1483.00 44853875, 2394487880 0002 14284 3001 0ZASE1 20031103 42287 S1ZB10FPS
USNT 6.25 20070215 old-f 111235 2498505  (37.3) 2.408 334.90 0008 2861 0408 0ZASO7 20031103 91282720
USNT 6.625 20070515 507 BN 113124 ZHZ7I0 (113) 2627 36135 0008 3402 0420 05MSO7 20031103 912827205 64
USNT 6.125 20070815 5.000. 807  oldd 112022 2740218 (132) 2740 38200 4785520, 255300354 0008 3369 0133 08507 20031103 35173 912827360 64
USNT 5520080215 10,000 BOT 11006/ 2943854 20.4 2944 42344 10600237, 5A55068.43 0007 3798 0473 02508 20031103 203197 9128273X8 64
USNT 5.625 20080515 807 11022/ 3077807 338 3.078 445,31 0007 3833 0483 054508 20031103 9126274F8 64
USNT 4.25 20031115 fye 10003/ 0894815 995 0342 305 1024 0030 0000 14A503 20031103 912827403 64
USNT 4.75 20081115 BNF A0G27/2 3261765 622 3.258 47867 0007 4388 0231 114508 20031103 9128274v1 B4
Trade Entry - 28.50 0410 0278 0002 02504 20031103 912827845 64
53.87 0058 0515 0005 054504 20031103 9128275F5 64
B B m & J‘; BEEBB E ooz 22 000G 4G94 0260 0SS0 20031103 912827503 64
ctalled: Modity Morde To.97 0039 0761 0010 08504 20031103 9128275M0 64
l555.73 0006 4885 0287 08508 20031103 S1ZEZTENE 6
CUSIF BuySell [Bue___w]| 20031103 hd

Frice Quote |22
11,000,000

Price Type L] scoourt [T2050258 ¥
or | 11,000] by 1000

o ttttiiiiieeeeeooreereeeiiiieelrrrrrrieeeeeeiieereerre o eieeeeteiieeeeeere ettt e et e e et m
072052454 Y4KUG O 002580128 912810FF0

FR Num 782 | WRRMum[o ]
wil G, O] FoxComm.[0__ | Broker Commt
SalesComm [0 | Fubure Comm. 0 EleotPaper Tix
Trade Date [L1/0s/z00s o] Price 9965625 Currert Cpn
Maturity Date [L1/15/2025 W] Total Frocesds 11,233,675.27 Principsl 10,962,137.5
Accrued it 271, 487,77 Init User ted Init Time 11/03/02 01:

Trade # EOTSHS Mod User ed Last Mod 1102402 01:

T 6375 5376 20031103 A B 12,000,000 912810FPS 103.00 |*
Trans# 182541 Irternal Trade# Issue Cpn 5.25
T 125 6126 20031103 A B 10,000,000 812310FJ2 Q466
Factor Date |11/ 02/ 2003 : SecuritylD 6310 Product 10009
T 626 626 20031103 A B 11,000,000 S12810FM5 9966
20031103 A 10,000,000 91z2810FF0
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Portfolio - Acct 45

DEuSAanak IDpoEBE AR

Select hd |
Ao 30 oot 42| Aot 25| Acot 66 | Acct 0 | Acot 17 | oot 7  cet 45| et | Aot 90 Acot 94 | Acct o
Imnstrument  [Position ey [Depend PriceQuc|Vield Spread (True fiekd GBasis implied F0V01  RepB  [RapA VWO [MDur (Cex [ColDate [Foctor Date Realized:Un [CUSIP  [Sec

- USBD 6625 20270215 2027 2/26 11815 5241469 01 5291 42.5 (1633) 1509.05 000z 12583 2290 OZMGIET 20031103 912810EZ7 6%
USBD 6.375 20270315 27-Aug 1127 1150445 5251469 0.4) 5.251 42.6 (1857) 1493.45 000z 1z314 23579 08MGET 20031103 912810FA1 64
USBD 6.125 20271115 11527 111-25¢ 52554909 5.255 43.9 (2.332) 1463.74 000z 1zE09 0 2408 MMGET 20031103 912810FB9 649
USBD 5.5 202505815 7.000 528 11/28 1030743 5269469 01 5.269 46.4 (3607) 1407.31 24673603, 13.165.667.18 0002 13475 2625 08MGIZS 20031103 16,156.1  912510FE3 64
11,000, 11528 2/z29 99-26 5263469 o7 5.263 4.7 (4609) 138052 35042266, 20294,852.52 000z 13487 2664 11MGES 20031103 17,128.3  912510FF0 64
USBL 5.25 20290215 2528 /29 99-23/5 5256792 o7 5.256 53.4 (B.354) 1359.14 000z 13747 2734 0zZMG5Z9 20031103 S12810F G5
- USBD 6.125 20290315 40,000 829 old-30 112087 5248792 o7 5248 576 (4723) 152818 38283031, 2042342736 0002 13443 2661 08M529 20031103 1,262.217.2 912810FJ2
- USBL6.25 20300515 41,000, old-30 30y 1141006 5243227 a8 5243 66.0 (5.963) 1571.83 43314042, 23,107,396.66 0002 13403 2700 O5M530 20031103 16146648 912310FMS
USBD 5375 20310215 12,000 30yr A0yt 103-11 5.145016 205 5144 474 (17.080) 1493.06 44823875, 2394457890 0002 14284 3001 0245821 20031103 412287 912810FPS
USHT 6.25 20070215 old-5  111-23/5 2408505 (37.3) 2498 33490 0.008 2961 0108 02M507 20031103 912827240
- USHT 6.625 20070515 507 807 113124 2827310 (1.3 26827 36135 0008 3402 0120 O5M507 20031103 912827205 64
- USHT 6.125 20070315 5,000 8mn7 old-5 1120272 2740218 (13.2) 2740 38206 47855200 255300359 0.008 3368 0138 08M507 20031103 35173 9128273E0 64
- USNT 5.5 20080215 40,000 807 110-06:4 2943954 204 2944 42314 10600237, 5655068.42 0.007 3798 0473 02M502 20031103 20318.7  9128273x8 64
- USHT 5.625 20080515 807 110-22¢ 3077807 338 3078 445.81 0.007 3933 0188 05M502 20031103 9128274F6 64
- USHT 4.25 20031115 Ayre 100-03/ 0994815 995 0.4z 305 1.024 0030 0000 A1M503 20031103 912827403 64
- USHT 4.75 20081115 807 06-27/2 3261765 522 3.258 47867 0.007 4388 0231 111502 20031103 91282741 B4
- USHT 4.75 20040215 204 04014 0920475 0z 0.a71 28.50 0110 0279 0002 02ME504 20021102 0128275M6 64
- USHT 5.25 20040515 old2  102-06:4 1.065147 (31.2) 1.054 53.87 0.0s2 04515 0005 05M504 20021102 0128275F5 64
- USNT 5.5 20000515 207 110-25/4 3245145 605 3.245 53222 0.006 4604 0266 05M500 20021102 012827562 64
- USNT 6.0 20040215 204 old2  103-2345 11701249 (20.2) 1.166 7007 0.039 0761 0010 02M504 20021102 9128276M0 64
- USNT 6.0 20000215 2M0 11202 3424111 (14.8) 3421 85272 0.006 4225 0287 02M600 20021102 0128275M2 64
- USHT 5,875 20041116 old2 1042147 282126 1.282 105.58 030 0.023 156 111504 20021102 012827587

9921

072063454 $AKUGO/ 002589128 912810FF0

Trade Blotter

V- e e ——
Totays Tades | ot Trates

- 072052454  BOTSHS 1102303 11:01 162537 20031103 20310215 20031104 20010215 6415 5375 5375 20031103 A B 12,000,000, 912810FP2 103.00
072052454  BOTSHG 1 1103032 12:28 162538 20031103 20290215 20031104 19890816 6412 7z 6.125 6.125 20031103 A B 10,000,000, 912810FJ2 9066

- 072052454  BOTSHT 1 1103032 12:58 162540 20031103 20300515 20031104 20000215 6413 7z 6.25 B.25 20031103 A B 11000000,  912810FMS 9866

- BOTSH2 1 110202 01:20 162542 20021102 20221115 20021104 10021116 G410 72 5.26 525 20031102 A B 11,000,000, 012210FF0 0066 |-




Integrating Risk Analysis with Trading

= FI-STAR provides a bird’s eye point of view for
the manager to observe the entire portfolio and
to perform various risk analysis on a post-trade
basis.

= Decisions from the scenario analysis can be
Imported back to trading portfolio.
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Portfolio - Acct 45

USBD 5.5 20250815

By

C;

Price Yiewer

22 Admin Module

i Indication of Interest

5.251469
5.255469

5.264459

USBD 5.25 20281115

USBD 5.25 20200215

USBD 6.125 20290315
USBD 6.25 20300515
USBD 5.375 20310215
USHT 6.25 20070215
USHT 6625 20070515
USHT 6.125 20070315

USNHT 5.5 20050215
USHT 5.625 20030515
USHT 4.25 20031115
USHT 4.75 20051115
USHT 4.75 20040215
USHT 5.25 20040515

USNHT 5.5 20090515

USHT 6.0 20040515

USNHT 6.0 20090515

USHT 5,575 20041115

41.000

40,000
11.000
12,000

5,000
40,000

11528
2028
828

old-30

F0yr

507
807

804

Trade Blotter

2/28
B
old-30
30yr
10yr
old-5

99-26
99-28/5
112-08/7
1141045
103-11
111-23/5
113-12/14
112-02/2
110-05/4
110-22/
100-03¢
106-27/2
101-01/4
102-06/4
110-25/4
103-23/5

11302

89-21

5.263469
5.258792
5.248792
5.243227
5.146018
2498505
2827310
2740218
2943954
3077807
0994315
3.261765
0938475
1.065147
3.346148
1.170124
454111
283126

.

041
orF
o7
o
a8

20,5

(37.3)

£11.3)

£13.2)
204
338
205
522
03
(31.3)
60.5

(20.8)

£14.6)

46.9
48.7
53.9
57.6
66.0
1171

(1,638
(1.857)
(2.332)
(3.607)
(4.609)
(5.354)
4723
(5.963)
(17.080)

1509.05
1993.45
14965.74
1407 .31
1380.52
1389.14
152818
1571.83
1493.06
334.90
361.35
352.06
423.14
445.51
3.05
475.67
25.50
53.87
§32.22
79.97
558.73

24,675 603,
38.042 266,

F8.283.031.
43.314.042.
44,533 575,

4,785,520,
40,600 237 .

13,165 567 .19
20284.952.52

20423 427.36
23,107 .396.66
239494.875.09

2,553.003.54
5,655.068.43

12.583
12.5314
12.508
13.475
13.487
13.747
13.948
13.403
14.284
2.9681
3102
3.388
3788
3933
0.030
4.338
0.z278
0.515
4.634
0.7681
4535
953

2.2z90
2378
2403
2625
2664
2734
2661
2700
3001
0.108
0.1z0
0.138
0173
0.138
0.000
0.231
.00z
0.005
0.268
0010
0287

072052454 Y4KUG O 002580128 912810FF0

02M5i27
081527
111527
08M5/25
111528
0z2M5/29
05M5/29
0515/30
0215431
0z2M507
05507
08M507
02M503
0511503
111503
1111503
0zM504
0541504
0511509
08M15.04
051509
1141504

20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103
20031103

16,1561
171283

12622172
1.614.664.9
2287

30173
203187

QIZ810EZF 64 %]
21Z810FA1 54
912810FBE 54
91Z810FES 64
912810FF0 64
212810F 68
912810F)2
212810F M5
912810FPE

8128272J0
912827205 a9
9128273E0 A9
912827355 A9
9128274F6 G4
912827403 a9
91282741 G4
912827545 G4
9128275F5 A4
912827543 69
9128275M0 64
9128275Ns 69

912827557

dmME L0E dERZA

- 072062454  BOTSHS

072063464  BOTSHG
- 072063454  BOTSHT
- BOTSHS

e Lo Tt T Wty Sts e S OG0 e Copon e i Fr e S B ko 1

110303 11:01
1 110303 12:28
1 110303 12:58
1 110303 01:28

162637 20031103
162638 20031103
162640 20031103
162642 20031103

20310215

20280315

20300515

202811146

20031104

20031104

20031104

20031104

20010215

18990316

20000215

18981116

G156

Gz

B3

G410

6375

125

5376

6126

20031103

20031103

20031103

20031103

A 12,000,000 912810FPE 10300
A B 10,000,000 812310FJ2 Q466
A B 11,000,000 Q12810FM5 9966
A B 11,000,000 Q12810FF0 9966 |w
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Action Portfolio Edit View Tools
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Extensive Risk Analysis - o] x|
Action Portfolio Edit View Iﬂllg
3 34A3EHT 1] GE7S Mo 4, 2003 Price 11521+ 4219 253
[l 9125100H5 a 12375 Mov 4, 2003 Price 105-30+ 1.069 0.0 .50
[} 9125100P0 a 11.250 Mov 4, 2003 Frice 159-21+ 4 460 0o 735
[v] 912810054 a 10,625 Moy 4, 2003 Frice 155-04+ 4532 0.0 7 ES
[vl 912810072 a 9875 Moy 4, 2003 Price 148-16 4 585 776
vl 1281 00T 1] 9230 Mo 4, 2003 Price 142-27 4 534 oo 309
[l 91251 00WYS a 7.250 Mo 4, 2003 Price 123-30 4.700 0o 546
[v] 9125100%3 a 7.500 Mov 4, 2003 Frice 126-15+ 4751 0.0 562
[} 91 281001 a §.750 Mo 4, 2003 Frice 139-09 4775 0o 558
(| 91281008 a 8875 Moy 4, 2003 Frice 140-23+ 4.800 0.0 573
[ S2810EAZ 1] 9125 Mo 4, 2003 Price 144-03+ 48393 oo 891
[l 912810EB0 a 5.000 Mo 4, 2003 Frice 143-11 4893 912
[l 1 2510ECS a 5875 Mov 4, 2003 Price 142-06 4915 0o 935
[} 91281 0EDE a 5125 Mo 4, 2003 Frice 134-06+ 4971 0.0 973
¥l 91281 0EE4 a 5.500 Moy 4, 2003 Price 138-26 4933 0o 983
| 91281 0EF1 1] g.7a0 Mo 4, 2003 Price 141-28 4895 oo ay2
[ S12810EGS i §.7a0 Mo 4, 2003 Price 142-03 501 oo 9486
(| 91281 0EHT a T.875 Mov 4, 2003 Price 132-03 5.065 00 1033
[} 912510EJ3 a 5125 Mov 4, 2003 Frice 135-05+ 5.065 1021
(| 91 281 0EKD a 8125 Moy 4, 2003 Frice 13510+ 5.082 00 1044
[l 91281 0ELE a 5.000 Mo 4, 2003 Frice 13401+ 5.0: 00 1040
| 91281 0EME 1] 7250 Mo 4, 2003 Price 125-03+ 2147 oo 110
[l 912510EMS a 7625 Mov 4, 2003 Price 129-25+ 5143 00 1083
[} 912810EPS a 7125 Mov 4, 2003 Frice 123-23 5166 oo 11.21
] 912810EQT a E.250 Moy 4, 2003 Frice 112-27 52M oo 1167
91 2810ES3 a 7.500 Moy 4, 2003 Frice 12911+ 5190 00 1148 |
]
[ Stochastic Analysis || Sensitivity Analysis Market Env: | CURVE3PM | Market Shift: -]




Extensive Risk Analysis -0 ||§
Action Portfolio Edit View Tools
Sl ESSEE DR SEEE8 AEZODEE 4
(Tan1| 072068454 |
CUSIP  |bondleseription  [Face  [Coupon Sette  |Prepayment  [Targeting|Price  Vield DM modDvotmm
-= 3134 435H5 ] 5575 Mo 4, 2003 Price 11521+ 4219 -E
- 9125100HS 1] 12373 Mov 4, 2003 Price 103-30+ 1.069 oo 0s0
- [0  =1z3100P0 o 11.250 Mov 4, 2003 Price  138-21+ 4480 oo 738
- W] 912810034 tsy 10.625 20150515 19550515 0 10625 Mow 4, 2003 Price 153504+ 4532 115 768 1208.71349
- vl 912810072 tey 8.675 20151115 19851129 ] 9875 Mow 4, 2003 Price 148-16 4585 120 776 11882136
- [Vl 912810DWT7 tey 9.250 20160215 19860218 ] 9.250 Mov 4, 2003 Price 142-27 4534 123 809 11725013
- [ @12a100hvs ] 7.250 Mo 4, 2003 Price 123-30 4700 00 848
- [Vl 9128100K3 tsy 7.500 20161115 19361115 ] 7.500 Mov 4, 2003 Price 12815+ 4751 130 882 1121 2598
- [ 1251001 1] 570 Mov 4, 2003 Price 139-09 4775 oo 858
- [0 9123100I5 ] 8675 Mow 4, 2003 Price  140-23+ 4800 oo 87g
- [0 =12a10EAZ ] 9125 Mow 4, 2003 Price  144-05+ 4853 0o 591
- [0 912810EBD ] 9.000 Mov 4, 2003 Price 143-11 4893 912
- [0 o12810ECS ] 8575 Mo 4, 2003 Price 142-06 485 0o 938
- [0  912810EDE ] 8125 Mov 4, 2003 Price  134-06+ 4871 oo 973
- vl o123 0EE4 ey §.500 20200215 19900213 1] 5500 Mov 4, 2003 Price 138-26 4.839 163 9483 13831591
- [0 912510EF1 ] 8.750 Mov 4, 2003 Price 141-28 4995 oo ar2
- [0 912310EGY ] 8750 Mow 4, 2003 Price 142-03 5011 00 998
- [0 912&10EHT ] 7875 Mow 4, 2003 Price 132-03 5065 0o 1033
- O 91281083 ] 8125 Mo 4, 2003 Price 13503+  S0BS 10.21
- [0 o12810EKD ] 8125 Mow 4, 2003 Price 13510+ 5082 00 1044
- [ o123 0ELS 1] 5000 Mov 4, 2003 Price 134-01+ 5.091 oo 1040
- | 91251 0EME 1] 7250 Mov 4, 2003 Price 125-053+ 5147 oo 1.0
- [0 912310ENM4 ] 7E25 Mow 4, 2003 Price  128-28+ 5143 0o 1053
- [ 912810EPS ] 7125 Mow 4, 2003 Price 123-23 5166 0o 112
- [0 @12s10EQ7 ] 5.250 Mo 4, 2003 Price 112-27 5201 oo 1167
- [ 912810ES3 ] 7.500 Mow 4, 2003 Price 12811+ 5480 0o 1148 =
. |
R [v]
[C] Stochastic Analysis [v] Sensitivity Analysis arket Erv: | CURVE3PM w | Market Shift: | v|




Administering FI-STAR

= FI-STAR provides Trade Support and
Operations with an easy to use Admin Module to
manage trading and general FI-STAR system
operations.

= FI-STAR can interface with other back-office
systems to provide straight-through processing
of trades, product updates, and prices.

= Admin module performs the EOD operations,
giving users accurate P&L and start-of-day
positions.



Action Edit View Tools [aunch | Window Help
[#] Portfolio - Acct 45 [, Anancial ¢ 5 D :
‘ =R % Price Viewer ’W—v‘
g Indication of Interest
= )
_i (ox3 Gowt Bortfolio [Rans ™ Rapa " [vver [mpurcux  Cal Date [Factor Date Realized-tn [cusie[ses

USBD 6.625 20270215 Eixed Income Analysis 5.241469 0.1 5.291 q42.5 (1.635) 1509.05 000z 124533 2290 02M527 20031103 91Z810EZ7 64~

USBD 6.375 20270315 — 5.251469 0.5 5.251 425 (1.857) 1493.45 000z 12814 2379 08MSZT 20031103 912810FA1 69
USBD 6.125 20271115 & .255469 5.255 43.9 (2.332) 1463.74 000z 12809 2408 11M527 20031103 912810FB8 69
USBD 5.5 20250815 A 264454 01 5.264 46.9 (3.607) 1407.31 24.675603. 13,165667.19 0002 13475 2625 08M523 20031103 16,1561  912310FE3 69
USBD 5.25 20281115 11,000, 11528 2/z9 99-26 5.263469 0.7 5.263 48.7 r4.6091 133052 35.042 266. 2029495252 0002 13437 2664 111523 20031103 171283 B1Z2810FF) 64

USBD 5.25 20200215 2028 F STAR Adm t on Module _ |D|£I
=

USBD 6.125 20290315 40,000 828

USBD 6.25 20300515 11,000, old-30 H_C‘lil]n Edﬂ EO%

USBD 5.375 20310215 12,000 Sy rade LDQ

- USHT 6.25 20070215
- USNT 6.625 20070515 - e o A m 5649
&l BO75H2 162534 OI2510FE3 & 103000000 B 7 7p000000 7
USNT 6.125 20070315 5,000 807 64
W ewrsszmmis oso D72088454  BOTSHS 162535 91262738 & 110000000 B 7 1000000000 11, o
[38 s 5025 200e0515 072068454 BOTSHA 162636 O128273E0 A 112000000 B 7 500000000 5 b o
48] usnT a2 2001113 072088454 BOVSHS 162537 ODI2B10FPB A 102000000 B 71200000000 12, 5
B venr 475 zcer1t5 072068454 BOFSHE 162538 S12810FJ2 & 93656250 B 7 1000000000 10, "
- USHT 4.75 20040215 5 ag
o O72088454  BOTSHY 162540 O12810FMS & 99656250 B 71100000000 11,
USHT 5.25 20040515 569
[0 usnrsszonasis 072068454 BOTSHB 162542 OI2B10FF0 A 99656250 B 71100000000 11, o
- USNT 6.0 20040515 B4 | ¥ 64
- USNT 6.0 20090315 5‘_
- USHT 5,575 20041115 =l
(== 1]
_—
i . &
amE 4 B3 7 Total Trads(s) &
Com—— | .

[cetio. " [Tradei#[Factor [LastMod (14750 PM) Atiached o Server: 13:/fistargal 8777 fe
- 072062454  BOTSHS 1 110303 111 oo (&
- 072063464  BOTSHG 1 110303 121 B GG
- 072063454  BOTSHT 1 110303 12 B GS

BOTSHS 1 110303 0129 O 25, TS T BT TS 3T O TEHEETTTE BT japia) il 3T AOHTTO00000 HTLETOFFO 66 |w




=1o| x|

it EQD_ Options

Description  Maturity |Price Quote [Price [LastUpdated Updated | Moty Price

Action Ed

- LISHT 10/31/2002 100000000  100-00 10/31/03 0511 nomuraIeE
- 930001EDZ EDZ2 EuroDaollar Futures 12162002 0.000000 7500 A0I303 0511 nomurase
- 200212FZ FWZ2 20021  Treasury Bond Futures  12431/2002 0.000000 0-00 03103 0511 nomursde
- 200212TYZ TYZ220021 Treazury Bond Futures 1203152002 0.000000 0-00 40031030511 nomurade
- 200212081 USZ2 20021  Treasury Bond Futures  12031,2002 0.000000 0-00 10053103 0511 nomurse
- 002120 DRI 200212 Treasury Bond Futures 1203172002 0000000 0-00 0053103 02011 nomurs
- 92827a9 LSHT 01/01/2003 100000000  100-00 408340305011 nomurais
- 91279301 U=BEL Us Bill 012352003 0.000000 100-00 1063103 0511 nomuralel
- 200303EDH EDH3 EuroDollar Futures 034 572003 0.000000 T5-00 053103 0511 nomurse
- 200303TYH TYH3  Treasury Bond Futures 0372002003 0.000000 0-00 003103 0511 nomurade
- 200303FH FWH3 Treasury Bond Futures  03/20/2003 0.000000 0-00 0031030511 nomurae
- 200303UsH UsH3  Treasury Bond Futures 0352002003 0.000000 0-00 0053103530511 nomurae
- F45397RNS F Corporate Bond 0402872003 100.000000  100-00 10:31/03 0510 efich:
- 345397553 F Corporate Bond  06M5/2003 100000000  100-00 10431030510 erich:
- 93000EDM3 EDhi3 EuroDollar Futures 064 7/2003 0.000000 75-00 4043103 0511 nomurase
- 2003067 T¥M3  Treasury Bond Futures 0B 572003 0.000000 0-00 10053103 0511 nomurse
- 92827744 LSMT T3IWE 07303 07/31/2003 100000000  100-00 0631030511 nomurase
- TYUICIHTO  TYU3C117.0 TYU3C1M7.0  08/27/2003 0.093750 003 10431030510 erich:
- TYUIC1160 TYUICI16.0 05/27 72003 0.203125 0-0654 10031035 03010 erich:
- FwUzP1120 FwU3P112.0 FYU3P112.0 0852772003 0.000000 0-00 10053103 0511 nomurse
- TYUIC1150  TYU3C115.0 TYU3C115.0  08/27/2003 0.562500 018 10531030510 efich
- FWwU3P1115  FYU3P111 5 FYU3P111.5  08/28/2003 0.000000 0-00 40531030511 nomuraiz
- TvU3P1110 TvU3P111.0 TYU3P111.0  05£2572003 0.454375 0-134 1053103 03010 erich:
- TYUIC1130  TYU3C113.0 TYU3C112.0  08/28/2003 0.465750 015 1031030310 efich:
- 93000ECL3 ECU3 EuroDollar Futures 094 5/2003 0.000000 75-00 4043103 0511 nomurase
- FWW3P1090  FYW3P109.0 FYW3P109.0  09/26/2003 0.093750 003 40431030510 erich: z
1262 Total ECD Price(s)

atus

(1:47:58 PM) Attached to Server: t30Mstargal 8777




_loix
Action Edit EOD Options
: il |
ct Add) Modify_ x
rBasic Product Information
Sec. ID o | Revision 1 |
cusip | | 1S | |
AT

Product Type | Agency CMO ~||Pooi # | |
Short Desc | | Auction Date | |~
Status a ~ | tssue pate 1312003 |~
Dated Date |11fﬂ3f2003 | - | Maturity Date |11fﬂ3f2003 | - |
Redemption Price [100.0000000 | 1stCouponDate | |~
Coupon |0.0000000 | Coupon Index | |
Frequency 99 ~ | Day CountBasis |0 -/
Issue Amount [0 | outstanding Amount [0 |
Issuer | | underwriter | |
Description | | Primary Account | | - |
Coupon Calc Type | Fits Maturity ~ | FirstSetieDate 11032003 |~
S&P Rating | UNK ~ | Moody Rating | UK -]
Fitch Rating | UNK ~ | Ticker | |
CouponType | FIXED ~ | EoM Flag | True ~|

i ~Options

—]‘-Sr‘[aa[‘:] | Current Coupon & Factor Table | | Schedule Table | | Structured Product Features

4 | Add Product | | Cancel |




[H FI-STAR Administration Module

- 1o| x|

Action Edit EOD O

ions

Add Customer

Custome
Customer J

Shoi

0l Search

S [T Customer Information X
e ———————

| | Modify Customer

rBasic Information
Customer ID
Customer Account
Company Code
Customer Name
Customer Type
Status

Internal Account
Short Name
Fed. Taz ID

Contact Info

Comment

123456789

Beyondbond Inc

JOHMN DOE

CUSTOMER w

AW
[

o

BB IMC]

Add

Add

Add Cancel

atus

(1:47:58 PM) Atached to Server: t3:0fistargal: 8777




10| |

Add Futures

- 9128277F3 114572008 090900 0  bermis 0826020549 [~ Modify Futures

200208TYU 912627533 05A52008 097340 0 bemis  10/20/02 10:45

200209T¥U  9128275MB 08152009 099890 @ rheim 1001502 0311 | WL (s

200209TYU 912827521 02520010 102890 0 woawley  10M50209:11

200208TYU 91262765 0BAS2010 098460 0 woawley  10/01/02 09:26

200209TYL  S128276T4  02AS52011 093560 0 weawley  10ATO207:57

200209TYU 912827782 0BAS2011 093260 0 bermis  10/2000210:48

200208TYU  S128277L0 024 m frading Futures il

200208TYU 91282883 08A: —————

200200USU 912810EE0  1141: | UPdate Futures Information

200208USU  912810ECE  024: | Futures |200209FVU |

200208030 912510EDE 0ai:
200208050 912810EE4 021
200203050 912310EG3 0ai:

Deliverable l9128277F3 |

Conversion Factor |D_QDQDDDD |

200208050 @12810EH7  02/1: | Lead Priority | None hd |
200209050 S12810B43 08
200209050 M2B10EKD 08/ | Update Futures | | Cancel |

2002080E0 912510ELS 111

200208050 912810EME Ogns/2022 1.14340
200203050 912510EN4 111572022 118780

e CRIEY 08722002 09:38
W Ccaley 08/22/02 09:38
e CAIEY 0872702 0713
W CalEYy 08722002 09:39
e Canley 08722002 09:39
weCawlEYy 05722002 09:40
e CRIEY 08722002 09:40
W Ccaley 08/22/02 09:40

rhrim 122z n-27 1=

2002080z0 912510EP3 02M5/2023 1.13070
200208050 912310EQ7 08Ma/2023 1.02930
200203050 2810ES3 111572024 118190
200208030 1 2510ET1 02M5/2025 119800
200208050 912310EYE 08M5/2025 1.10770
200203050 912810EM4 021:5/2026 0.99390

T e R e Y e Y e Y e Y e Y e R

PO0PNA11=1] Q12A1NFY2 NAM S026 1 N9330
302 Total Futures)

us

(1:47:48 PM) Attached to Server: t3Mistargal 8777
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Add Market Index

L=
P H= gl [l Market Index Update Market Index
BT sty us Morh _—
B sty E Mortny Undate Market Index Information Delete Market Index
a0 msmy Us Morthly | Index [CoF11 |
5 sty WS Mot | o biish Date l07:2512003 [~
- HISTHY U Manthiy
T mstsy Us Monthly | Fregquency |M0mhly '|
B sty us Morthy | |us v|
b cBiI2 usD Dl
o B3 usD Dait, | REtE 213 |
o CBE usD Daily | Ticker [coF 11 |
2] crRnsa Usb  Morthly | peseription |11th District COF |
3 710 USD Dl
- cT2 1sD Dsily [INHex History
s cT3 usD ost,  [Rate  [Pub.bate
s T30 usD Dl - 07252003
o cTs USD Dl
M8 FHcrisio usD Morth
Ms  rHcraoio UsD Morh
200 FHcRsvio usD Morthiy
21 Frcrren usD Morthls
20 ueomiMo usD Morh
23 westsseRD uSD Morthly
24" wesaoseRD usD Morthls
26 wessvseRD UsD Morh
26 wes7vseRD usD Morrthls| Delete Entry |
- KA1 ? 1150 Drails
& el e I | Update Market Index || Cancel |
atus

(1:47:58 PM) Attached to Server: t30Mstargal 877y




Why FI-STAR

= Via its proven technology and unmatched
features, FI-STAR brings:

e Live and Dynamic Information
 Enhanced Trade Execution
e Customizable Analysis

« Seamless Business Flow Integration



Who We Are

= New York-based, securitization consultant

and fixed income solutions and technology
provider

= Former investment bankers with extensive
structured finance experience

= Specialists in business integration, fixed

Income real-time trading, and structured
filnance transaction

-33-



For Additional Information or
Live Demo on FI-STAR

please contact

Beyondbond, Inc.
45 Broadway, 9th FL
New York, NY 10006

646.313.3330 TEL

646.313.3339 FAX

iInfo@beyondbond.com



