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<HELP> for explanation. P141 Muni FWCV

FORWARD CURVE ANALYSIS
us [)()].]_*ilT

FASE CURVE DEFAULTSR-EBGH TERM YIELD 7BP) 7P
Curve Dated: IRYARTAY 1 Wk 5.3100 4 9240 R 5.3212.R 4.6407 R
Settlement Date: EJ2AVAN D 1 Mo - 5.3200 4.,9097 0 5.3208 0 4.6342 0
Coupon/Spot: ﬂ ER 2 HMo 5.3400 4.8780 J 5.3415 ] 4.,6249 1
Bid/Ask/Mid: E PA 3 Mo 5.3500 4.8673 E 5.3475 E 4.6170 E
FMC il or SWOF B |0 T 4 Ho 5.3441  4.8780 C  5.3412 C  4.6083 C
. SE 5 HMo 5.3400 4.8818 T 5.3362 T 4,5003 T
IS 6 Mo 5.3350 4,.8812 E 5.3296 E 4.5914 E
|l o T 9 Mo 5.2909 4.8684 D 5.2837 D 4.6824 D
— 1 Yr 5.2331 4,8488 b2277 4.7348
2 ~d Update Curve 2 Yr 5.0170 4.8183 5.0133 4.7948
SR 3Yr 4.9490 4.,.8394 4,9465 4,8532
3 [Go Forwards WA 4Yr 4.9440 4,.8787 4.9425 4,9084
- Analysis AT 5Yr 4.9640 4.,9203 4.9628 4,9536
PE 7 Yr 5.0130 4.9976 5.0125 5.0374
-+ ~q FWCM <GOD> S 10Yr 5.0990 5.0930 5.0988 5.1324
15Yr 5.,2040 5.2094 5.2041 5.2433
20Yr 5.2570 5.2577 5.2570 5.2827
30Yr 5.2670 n/a n/a n/a

Australia 61 2 9777 8600 Brazil 5511 3048 4500 Be 44 20 7330 7500 Germ 49 €9 920410
Hong Kong 852 2977 6000 Jopan 81 3 3201 8900 Singapore €5 6212 1000 S. 1 212 318 2000 Copyright 2 Bloomberg L.P.
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DES H208 Corp DES

SECURITY DESCRIPTION Page 1/ 1

GEMERAL MOTORS  GM 8 3 12/07/15  92.6770/93.6770  (9.70/9.51) BGH @14.01
ISSUER THFORMATION IDENTIFIERS 1 Additional Sec Into
Flame GEMERAL MOTORS HOVA FIN common 017192264 2 ALLQ
Type Auto-Cars/Light Trucks ISIN XS0171922643 | 3 Corporate Actions
Market of Issue Euro Hen-Dollar BB Humber  ED0O380714 ] 4 Cds Spreads/RED Infg
SECURITY IMFORMATIOH RATIHGS 5 Ratings
Country CAY Currency GBP Joody s Caal B Custom Hotes
Collateral Type Company Guarnt &P B- i) Covenant/Default
Calc Typ(  1)STREET COMVEMTION Fitch BB+ § Identifiers
Jaturity 12/ 7/2015 Seriles Compesite B % Fees/Restrictions
JORMAL ISSUE SIZE 100 Prospectus :
—oupon 8 % Fixed amt Issued/Outstanding 110 Sec. Specific Mews

“PRHNUAL ACT/ACT GBP 350,000.00 (M)/] 12 Involved Parties
Announcement Dt 6/26/03 SBP 350,000.00 (1) | 13 Pricing Sources
Int. Accrual Dt 7/10/03 {in Piece/Increment 19 Related Securities
1st Settle Date 7/10/03 1,000.00/ 1,000.00 |
1st Coupon Date 12/ 7/03 Par Amcunt 1,000.00
Iss Pr 99.50600R=ecffer 96,504 BOOK RUMHER/EXCHAMGE
SPR @ FPR 396.50 vs UKT 8 12/15 | BARCLY,GS,HL 65) 0ld DES
HAVE PROSPECTUS LUXEMBOURG 66) Send as Attachmenf

ALSO SPREAD: 375BF OVER MID-RATE SWAP. SHORT 1ST CPH.

fustralia 61 2 9777 8600 Brazil 5511 3048 4500 Europe 44 20 7330 7500 Germony 49 69 9520410
Hong Kong 852 2977 6000 Japan 81 3 3201 8500 Singapore €5 6212 1000 U.S. 1 212 318 2000 Copyright 2007 Bloomberg L.P.
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DES H208 Corp DES

SECURITY DESCRIPTION Page 1/ 2
FORD MOTOR CO F 9.95 02/15/32 84.000/84.000 (11.98/11.98) TRAC @ 9/12
ISSUER THFORHATION IDENTIFIERS 1 Additional Sec Info
FHame FORD MOTOR COMPAMY CUSIP 345370BH2 | 2 Put Schedule

Type Auto-Cars/Light Trucks ISTH US345370BH27 | 3 ALLQ
| Market of Issue US Domestic EB llumber  345370BH2 | 4 TRACE Trade Recap
SECURITY IMFORMATION RATINGS 5 Cds Spreads/RED Infa
Country US Currency USD Jloody's Caal 6 Ratings

Collateral Type Debentures S&P CCC+ D) Custom Hotes

Calc Typ(  1)STREET COMVEMTION Fitch B- § Covenant/Default
faturity  2/15/2032 Series DERS CCCH 9 Identifiers

PUTABLE ISSUE SIZE 10 Fees/Restrictions
‘Coupon 9.95 Fixed Amt Issued/Outstanding 10 Prospectus

g S/A 30/360 JSD 300,000.00 (M)/] 12 Involved Parties

Announcement Dt 2/ 3/92 ISD 11,248.00 (M) | 19 Issuer Information
Int. Accrual Dt 2/14/92 Min Piece/Increment 19 Pricing Sources

Ist Settle Date 2/14/92 5,000.00/ 5,000.001 19 Related Securities
1st Coupon Date 8/15/92 Par Amount 5,000.00 16 Issuer Web Page

Iss Pr 109.7730 BOOK RUMHER/EXCHAHGE

GS  goldmon Lado> | 65) 0ld DES
HAVE PROSPECTUS DTC TRACE 66) Send as Attachment

CALLABLE UMDER SPECIAL CIRCUMSTAMCES. PUTABLE 12/94. $288.402HM EXCHD FOR ISSUE
W/ EXTENDED MATURITY EFF 6/4/98. SEE CUSIP#345 70BW9

Australia 61 2 9777 8600 Brazil 5511 3048 4500 Europe 44 20 7330 7500 Ger 49 69 920410
Hong Kong 852 2977 6000 Japan 81 3 3201 8900 Singopore 65 6212 1000 U S. 1 212 318 2000 Copyright 2 Bloomberg L.P.
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