FINANCIAL INDUSTRY REGULATORY AUTHORITY (FINRA)
OFFICE OF HEARING OFFICERS

DEPARTMENT OF ENFORCEMENT,

Disciplinary Proceeding
Complainant, No. 20050007427
Vs.

Hearing Officer

DAVID LERNER ASSOCIATES, INC.

(CRD No. 5397) COMPLAINT

and
WILLIAM MASON
(CRD No.1093049),

Respondents.

The Department of Enforcement alleges:

SUMMARY

1. Between on or about January 1, 2005 through January 31, 2007, David Lerner
Associates, Inc. (“DLA” or “Member™), and its hcad trader, William Mason, charged excessive
markups ranging from approximately 3.01% to 5.78% on approximately 1,538 municipal bond
transactions. Each of these transactions violated Rules G-30 and G-17 of the Municipal
Securities Rulemaking Board (“MSRB”). DLA and Mason also charged excessive matkups
ranging from approximately 4.02% to 12.81% in approximately 1,817 collateralized mortgage
obligation (“CMO™) ::“»ecm‘iti&S transactions between on or about January 1, 2005 through Aungust
31, 2007. Each of these transa_ctions violated NASD Conduct Rule 2440 and IM-2440-1, and
NASD Conduct Rule 2110. In addition, DLA failed to record the order receipt time for
approximately 2,307 municipal order tickets, as required by MSRB Rule G-8, and failed to

establish procedures to ensure timely recordation, as required by MSRB Rule G-27. In further



violation of MSRB Rule G-27 (with respect to the municipal bond transactions), and also in
violation of NASD Conduct Rules 3010(a) and 2110 (with respect to the CMO transactions),
DLA and Mason failed to establish adequate procedures to monitor that the prices charged were

fair and reasonable.

RESPONDENTS

2 DLA has been a member of FINRA since 1970, and is a privately-held broker
dealer which operates a total six branches in the New York tri-state area and Florida. DLA
employs over 350 registered representatives. At all times relevant to the Complaint, DLA was a
member of FINRA and remains subject to the jurisdiction of FINRA under Article IV, Section 1
of FINRA’s By-Laws.

3. In 1983, William Mason entered the securities industry when he began working in
a registered capacity at another FINRA member. From approximately April 1988 to November
1988, Mason worked for a different FINRA member. On or about November 16, 1988, Mason
began his employment at DLA and remains employed there as the Head of the Trading
Department. Mason passed his Series 53 on October 16, 1990 and is a Municipal S&Mﬁes
Principal. He passed his Series 24 on February 16, 1993 and is a General Securities Principal.
At all times relevant to the Complaint, Mason was registered through FINRA and remains
subject to FINRA’s jurisdiction under Article IV, Section 1 of FINRA’s By-Laws.

4, FINRA has jurisdiction to enforce the MSRB Rules pursuant to Section 15B of

the Securities Exchange Act of 1934, 15 U.S.C. § 780-4(c)(5).



FIRST CAUSE OF ACTION
(Against DLA and Mason)
Violation of MSRB Rules G-30 and G-17— DLA and Mason Charged
Customers Unfair and Unreasonable Prices for Municipal Bonds.

5. Paragraph.numbers 1 through 4 above are re-alleged and incorporated herein by
reference.

6. Between on or about January 1, 2005 through January 31, 2007 (the “Municipal
Bond Period™), DLA acquired municipal bonds from other broker-dealers and broker’s brokers.
These municipal bonds were purchased for DLA’s inventory, and then sold to DLA’s customers.

7. During the Municipal Bond Period, Mason supervised and directed DLA’s
purchases of the relevant municipal bonds. As the Head of the Trading Department at DLA,
Mason set the prices or, with others, was involved in setting the prices that customers would pay
to purchase those bonds.

8. During the Municipal Bond Period, DLA entered into approximately 1,538
municipal bond transactions in which it charged excessive markuaps that cansed customers to
purchase the municipal bonds from DLA at prices that were not fair and reasonable (the
“Identified Municipal Bond Trades™). DLA’s retail sales of the Identified Municipal Bonds
were filled with bonds in DLA’s inventory. The Identified Municipal Bond Trades are shown on
Schedule A, which is attached hereto and incorporated by reference.

9. During the Municipal Bond Period, DLA was not a market maker in the
municipal bonds at issue in the Identified Municipal Bond Trades.

10.  DLA’s markups for the Identified Municipal Bond Trades ranged from
approximately 3.01% to 5.78%. Approximately 1,228 of the [dentified Municipal Bond Trades

had markups of 4% or greater. Approximately 8 of the Identified Municipal Bond Trades had



markups of greater than 5%. The average markup charged in the Identified Municipal Bond
Trades was approximately 4.19%. ;
11.  The Identified Municipal Bond Trades include the following examples:

(a} On June 7, 2005, DLA purchased 250 Essex County New Jersey General
Obligation Bonds, CUSIP 296804FN2, at $100.325. These municipal bonds have a coupon of
4.50%, mature on May 1, 20335, and at the time of the purchase were rated Aaa by Moody’s.
DLA sold 50 of these bonds to a customer on June 7, 2005 at a price of $103.500. This
constituted a markup of 3.16%; the price of $103.500 transtates to a yield of 4.066%. On June 7,
2005 three other customer purchases occurred at other broker-dealers at yields of 4.203%,
4.265% and 4.30%. On June 8, 2005 DLA sold the remaining 200 bonds in three separate
transactions of 20, 55, and 125 bonds, all at a price of $104.500. This constituted a markup of
4.16% and translated to 2 yield of 3.945% to the customers. Customer purchases occurred at

other broker-dealers on June 8, 2005 at yields of 4.184%, 4.299% and 4.300%.

(b) On November 28, 2005, DLA purchased 185 Cape May County New Jersey
Bridge Commission Bonds, CUSIP 139522BNS, at a price of $99.375. These municipal bonds
have a éoupon of 4.60%, mature on June 1, 2027, and at the time of the purchase were rated Aaa
by Moody’s. On November 29, 2005, DLA sold these bonds to five individual customers at
prices ranging from $103.00 to $103.625. These sales constituted markups ranging from 3.65%
to 4.28%, and resulted in customers realizing yiclds averaging from 4.135% to 4.214%. Onthe
same day, November 29, 2005, ten customer purchases of the same bond occurred at other
broker-dealers at prices of $100 (5 purchases), $100.185 (1 purchase), $101.134 (2 purchases),
and $101.935 (2 purchases), resulting in yields to those customers of 4.600%, 4.576%, 4.450%,

and 4.349%, respectively.



(c) On July 25, 2005, DLA purchased 500 Johnson City New York Central
School District General Obligation Bonds, CUSIP 478238GKS, at a price of $99.160. These
municipal bonds have a coupon of 4.375%, mature on June 15, 2032, and at the time of the V
purchase were rated Aaa by Moody’s and AAA by Standard & Poor’s. On July 26, 2005, DLA
sold these bonds to ten individual customers at prices ranging from $102.375 to $103.375. These
sales constituted markups ranging from 3.24% to 4.25%, and resulted in customers realizing a
yield ranging from 3.921% to 4.053%. On this same day, July 26, 2005, customers at other
broker-dealers purchased this same bond at prices that ranged from $100 - $101.975, resulting in

yields to those customers ranging from 4.106% to 4.374%.

(&) OnMay 23, 2006, DLA purchased 250 New York City Municipal Water
lFinance Authority Water Revenue Municipal Bonds, CUSIP 64972FBY], at a price of $97.625.
These municipal bonds have a coupon of 4.50%, mature on June 15, 2036, and at the time of the
purchase were rated Aaa by Moody’s and AAA by Standard & Poor’s. On May 24, 2006, DLA
sold these bonds to three individual customers at the price of $101.875. This constituted a
markup of 4.35%, and resulted in customers realizing 2 vield of 4.268%. On this same day, May
24, 2006, customers at other broker-dealers purchased this same bond at prices that ranged from

$99.916 - $100, resuiting in yields to these customers ranging from 4.500% to 4.505%.

12.  Because of the excessive markups, DLA’s customers received yields that were

lower than they would have obtained had the markups been fair and reasonable.

13.  Almost all of the Identified Municipal Bond Trades were for municipal bonds of
investment grade or above that were readily available in the market, and thus were not difficult

to obtain.



14.  Inall cases, DLA made the Identified Municipal Bond Trades within the same

day, or the next business day, after it bought the relevant municipal bonds into its inventory.
| 15.  DLA’s markups on the Identified Municipal Bond Trades were not disclosed to its
customers.

16.  The Identified Municipal Bond Trades reflected a pattern and practice by DLA of
engaging in excessive markups.

17.  Nothing in the nature of DLA’s business ot the Identified Municipal Bond Trades
justified the size of the markups for the Identified Municipal Bond Trades. In particular, (a)
Respondents did not provide services warranting extraordinary markups; (b) DLA’s expenses in
executing or filling its customers’ orders were not extraordinary, and in fact were likely de
minimus given that the great majority of sales came from DLA’s inventory; (c) the transactions
were for total dollar amounts with a range that did not justify extraordinary markups; (d) the
bonds did not have features that warranted extraordinary markups; and () an exercise of
reasonable best judgment would not have allowed the imposition of the extraordinary markups.

18.  Ineffecting the Identified Municipal Bond Trades set forth in Schedule A,
Respondents sold municipal bonds to retail customers at prices that were neither fair nor
reasonable, taking into consideration all relevant factors. Each Identified Municipal Bond Trade

was a willful violation of MSRB Rules G-30 and G-17.

SECOND CAUSE OF ACTION
(Against DLA)
Violation of MSRB Rule G-3
DLA Failed to Record the Time of Receipt of Customer Orders.

19.  Paragraph numbers 1 through 18 above are re-alleged and incorporated herein by

reference.



20.  MSRB Rule G-8 requires municipal securities brokers and dealers to maintain
records of customer accounts, including the time at which the broker/dealer réeeives customer
munijcipal bond orders.

2]1.  Inapproximately 2,307 instances during the period from approximately April 13,
2005 through June 30, 2005, DLA failed to record the time at which it received customer
municipal bond orders. Each of DLA’s failures to record the times was a willful violation of
MSRB Rule G-8(a)(vi),(vii).

THIRD CAUSE OF ACTION
(Against DLA)

Violation of MSREB Rule G-27- DLA Failed to Establish and Maintain Adeguate
Procedures to (13 Monitor the Fairness of Pricing for Municipal Bonds, and (2) Ensure that
it Recorded the Time that Municipal Bond Orders Were Received from Customers.

- 22.  Paragraph numbers 1 through 21 above are re-alleged and incorporated herein by
reference.

23.  MSRB Rule G-27 requires each municipal securities dealer to supervise the
conduct of its municipal securities activities to ensure compliance with MSRB rules and the
federal securities iaws, and requires ¢ach firm 1o establish and maintain a system to supervise
m\micipél securities activities that is reasonably designed to achieve compliance with the federal
securities laws and MSRB rules. | |

24,  DLA failed to make reasonable efforts to ensure that the markups on the
municipal bonds in question were reasonable and that the prices that customers paid for them
were fair during the Municipal Bond Period.

25.  Although DLA’s supervisory system included written supervisory procedures

(“WSPs”) concerning Fair Pricing, Respondents’ supervision of the pricing consisted of



ineffective weekly spot checks conducted by DLA’s chief compliance officer (“*CCO”) or
another member of the compliance department. During these Spot checks, the CCO reviewed, at
best, only those trades that had markups in excess of five percent over the prices reflected in
market data. Mason, himself the Head Trader, was responsible for setting or approving all prices
for municipal bonds, but failed to ensure that such prices were fair.

26.  DLA also failed to establish adequate procedures or supervisory controls to
ensure that it recorded the time that municipal bond orders were received from customers. DLA
implemented inadequate procedures or controls in this regard between approximately April 13,
2005 through June 30,2005,

27.  DLA’s failures to establish and maintain appropriate procedures, systems and
controls, and its failure to supervise the conduct of its municipal securities activities, wasa

willful violation of MSRB Rule G-27.

FOURTH CAUSE OF ACTION
(Against Mason)
Violation of MSRB Rule G-27 ~ Mason Failed to Establish and Maintain

Adequate Procedures to Monitor the Fairness of Pricing for Municipal Bonds.

28.  Paragraph numbers 1 through 27 abave are re-alleged and incorporated herein by
reference.

29.  Mason, as Head of the DLA’s Fixed Income Trading Desk, failed to supervise
DLA's pricing of its municipal bonds to ensure that the prices charged to customers were fair
and reasonable and in compliance with MSRB Rules during the Municipal Bond Period.

30.  Mason failed to establish and maintain adequate procedures to monitor the

fairness of DLA’s pricing for Municipal Bonds. Further, in reviewing the prices charged to



customers, Mason, as Head of the Trading Department, failed to consider adequately the relevant
factors in setting fair prices.

31.  Mason’s misconduct was a willful violation of MSRB Rule G-27.

FIFTH CAUSE OF ACTION
(Against DLA and Mason)
Violation of NASD Conduct Rule 2440 and TM-2440-1, and Conduct Rule 2110
DLA and Mason Charged Customers Unfair and Unreasonable Prices
For CMOs,

32.  Paragraph numbers 1 through 31 above are re-alleged and incorporated herein by
reference.

33.  Between on or about January 1, 2005 through August 31, 2007 (the “CMO
Period™), DLA acquired CMO securities, typically through its Florida branch office. These
securities were purchased for DLA’s inventory, and then sold to DLA’s customers.

34.  During the CMO Period, Mason supervised and directed the Trading
Department’s acquisitions of the relevant CMOs from DILA’s Florida branch office. As the
Head of the Trading Department at DLA, Mason set the prices or, with others, was involved in
setting the prices that customers would pay to purchase those CMOs.

35.  During the CMO Period, DLA entered into approximately 1,817 CMO
transactions in which DLA charged excessive markups that caused customers to purchase the
CMO from DLA at prices that were not fair and reasonable (the “Identified CMO Trades™).
DLA’s retail sales of the Identified CMO Trades were filled with CMOs in DLA’s inventory.
The Identified CMO Trades are shown on Schedule B, which is attached hereto and incorporated

by reference.



36.  During the CMO Period, DLA was not a market maker in the CMOs at issue in
the Identified CMO Trades.
37.  DLA’s markups for the Identified CMO Trades ranged from approximately
4.02% 10 12.81%. Over 600 of the Identified CMO Trades had markups of greater than 5%.
The average markup charged in the Identified CMO Trades was 5.02%.
38.  Theldentified CMO Trades include the following examples:
(a) On July 16, 2007, DLA purchased $1,000,000 face value of a Countrywide
Alternative Loan Trust CMO with CUSIP number 021469AD?3 at a price of $94.00. The CMO
had a 6% coupon and was rated AAA by Standard & Poor’s and by Fitch. On July 17, 2007,
DLA sold the entire $1,000,000 position to a retail investor at a price of $98.375. This
represented a markup of approximately $43,750, or 4.65%.
(b) On May 22, 2006, DLA purchased $116,000 face value of a Federal Home
Loan Mortgage Corporation (Freddie Mac) CMO with CUSIP number 31394WYW2 at a price
of $89.563. The CMO had a 5.5% coupon. On May 23, 2006, DLA sold the CMO to one
customer ($1 16,000 face value) at a price of 94.875, for a markup of 5.93%.
(c) On May 9, 2006, DLA purchased $2,085,739 face value of a Freddie Mac
CMO with CUSIP number 31396J7B5 at a price of $92. The CMO had a 5.75% coupon. On
May 9 and 10, 2006, DLA sold the CMO to customers in 9 transactions totaling $2,037,000 at
prices between $96.50 and $96.625 with resulting markups between 4.89% and 5.03%. One of
the customers purchased $1,670,000 face value of the CMO at a price of $96.625 and paid a
markup to DLA of approximately $77,238, or 5.03%.
(d) On March 15, 2006, DLA purchased $20,000 face value of a Washington

Mutual Mortgage Pass-Through CMO with CUSIP number 93934FBK7 at a price of $89.75.
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The CMO had a 5.5% coupon and was rated AAA by Standard & Poors and Aaa by Moody’s.
On March 16, 2006, DLA. sold $10,000 face value of the CMO to one customer at a price of
101.25, representing a 12.81% markup.

39.  The Identified CMO Trades were for CMOs of investment grade or above that
were readily available in the market, and thus were not difficult to obtain.

40.  Inall cases, DL.A made the Identified CMO Trades within one business day after
it bought the relevant CMOs into its inventory.

41.  DLA’s markups on the Identified CMO Trades were not disclosed 1o its
customers.

42.  Because of the excessive markups, DLA’s customers received yields that were
lower than they would bave obtained had the prices DLA charged been fair and reasonable.

43.  The Identified CMO Trades reflected a pattem by DLA of engaging in excessive
markups.

44.  Nothing in the nature of DLA’s business or the Identified CMO Trades justified
the size of the markups for the Identified CMO Trades. In particular, (a) Respondents did not
provide services warranting extraordinary markups; (b) DLA’s expenses in executing or filling
its customers’ orders were not extraordinary, and in fact were likely de minimus given that the
great majority of sales came from DLA’s inventory; (c) the transactions were for total doliar
amounts with a range that did not justify extraordinary markups; (d) the securities did not have
features that warranted extraordinary markups; and () an exercise of reasonable best judgment
would not have allowed the imposition of the extraordinary markups.

45, Ineffecting the Identified CMO Trades set forth in Schedule B, Respondents sold

CMOs to retail customers at prices that were not fair, taking into consideration all relevant
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circumstances. Each Identified CMO Trade was a violation of NASD Conduct Rule 2440 and
IM-2440-1, along with NASD Conduct Rule 2110,
SIXTH CAUSE OF ACTION
{Against DLA and Mason)
Vielation of NASD Conduct Rules 3010(a) and 2110 ~Respondents Failed to Establish
Adequate Procedures to Monitor the Fairness of Prices for CMOs.

46, Paragraph numbers 1 through 45 above are re-alleged and incorporated herein by
reference.

47.  NASD Conduct Rule 3010(a) requires each FINRA member fo “establish and
maintain a system to supervise the activities of each registered representative, registered
principal, and other associated person that is reasonably designed to achieve compliance with
applicable securities laws and regulations, and with applicable NASD Rules.”

48.  Respondents failed to establish the appropriate supervisory system during the
CMO Period. Among other things, this resulted in customers paying prices for CMOs that were
not fair.

49, As noted above, DLA’s supervision of the pricing consisted of ineffective weekly
spot checks by the CCO or another member of the compliance department. The spot checks
were applied only to trades with markups greater than 5%. Mason, himself the Head Trader,
was responsible for setting or approving all prices for CMOs, but failed to ensure that such prices
were fair. In reviewing the prices charged to customers, Mason failed to consider adequately the
relevant factors in setting fair prices.

50.  Respondents’ failures to establish and maintain appropriate supervisory systems
and controls that were reasonably designed to achieve compliance with applicable laws,

regulations and Rules violated NASD Conduct Rules 301(a) and 2110.

12



RELIEF REQUESTED
WHEREFORE, the Department respectfully requests that the Panel:

A. make findings of fact and conclusions of law that Respondents committed the
violations charged and alleged herein, including specific findings that
Respondent DLA willfully violated MSRB Rules G-8, G-17, G-27 and G-30,
and that Respondent Mason willfully violated MSRB Rules G-17, G-27 and
G-30;

B. order that one or more of the sanctions provided under Rule 8310(a) be
imposed, inclnding that Respondents be required to disgorge fully any and all
ill-gotten gains and/or make full and complete restitution, together with
interest;

C. order that Respondents bear such costs of this proceeding as are deemed fair
and appropriate under the circumstances in accordance with FINRA Rule
8330; and

D. order all further relief, legal or equitable, that is warranted under the
circumstances.

FINRA DEPARTMENT OF ENFORCEMENT

Jeffrey Pariser, Senior Litigation Counsel
Matthew D. Meisner, Senior Counsel
Department of Enforcement

FINRA

1801 K Street, N.W.

Suite 800

Washington, DC 20006

Tel: 202.974.2807

Fax: 202.721.1348

E-mail: jeffrey pariser@finra.org
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Muni CUSIP Transaction | Transaction DLA Price Customer Number of Markup Markup in Yield

Type Date Price Bonds Percertage Doliars Percentage
FR58TKXE Cust Buy 01/05/05 - 98,875 10 451% $411 4509
8 Cust Buy 01/05/05 - 99.875 15 4.51% 36546 4.509
73358TKXE Cust Buy 01/05/05 - 99 875 20 4.51% $862 4,500
73350 TS Cust Buy 01/06/05 - 49 875 35 4.51% $1,508 4,509
KX8 Cust Buy 01/05/05 - 93,8765 50 4.51% $2,155 4,509
73358TI(8 Cust Buy 01/05/05 - 99,875 80 4.51% $3,447 4,508
966DXN4 Cust Buy 01/06/05 - 102.900 30 3.63% $1,080 4,385
XA Cust Buy 10805 - 102.900 50 3.63% $1,800 4,385
3388TKRA Cust Buy 011005 - 101.500 10 4.25% $414 4083
| BRG] Cust Buy 01/10/05 - 100.500 30 3.22% $941 4196
3358TKXE Cust Buy 01110405 - 99 875 80 3.94% $3,407 4.509
[73358TKX8 Cust Buy M/10/05 - 100.375 20 4.46% $857 4.459
3358 TKX8 Cust Buy 0110/05 - 100.375 20 4.46% $857 4,459
Cust Buy 01/10/05 - 100.375 30 4.46% $1,268 4.459
[72358THXE Cust Buy D1HOI05 - 59,375 15 3.42% 3493 4,545
F73358TKXS Cust Buy 01/10/05 - 100.050 10 4.12% $396 4.494
aTKXS Cust Buy 01/10/05 - 100.375 10 4.46% $429 4.458 u
74358TKX8 Cust Buy D115 - 100.375 15 4.46% 3643 4.459
[73358TKNR Cust Buy 01/11/05 - 100.375 15 4.46% 5643 4.459
3358TKXS Cust Buy 01/11/086 - 100.375 10 4.48% $420 4.459
7A358TKXE Cust Buy 01111505 - 100.375 10 4.46% $429 4459
[73358TKXS Cust Buy 01/11/05 - 100.000 45 4.07% £1,760 45
aTKX4 Cust Buy 01/11/05 - 100.375 25 4.46% $1,072 4.458
73358TKXE Cust Buy Q1/11/05 - 100.375 16 4.46% $643 4.459
96029872 Cust Buy 01/10/05 - 106.500 20 4,14% $845 4.024
020821 Cust Buy 01/10/05 - 106.500 30 4.14% $1,260 4,024
696029521 Cust Buy 01/10/05 - 105.500 15 414% - $834 4,024
J896029821 Cust Buy 01/10/05 - 106.500 25 4.14% $1,057 4.024
3358TLA7 Cust Buy 0111/05 - 102.750 10 4.25% $419 4443
7 Cust Buy 01/11/05 - 102.750 10 4,25% $419 4.443
TIASETLAT CustBuy | O111106 - 102.750 0 4,25% $1,258 4.449
3358TLATY Cust Buy 01/12/05 - 102,750 25 4,25% $1.048 4.4439
73358 TLAT Cust Buy 01/12/05 - 102.75¢ 10 4.25% $419 4,449
73358 TLAT Cust Buy 0112105 - 102.750 18 4,26% 5629 4,449
73358TLA7 Cust Buy 01/20/05 - 103.000 100 3.78% $3,750 442
[73358TLAZ CustBuy | 01720005 - 103.500 20 4.28% $650 4,358
ISETLAT Cust Buy 01/20/05 - 103.500 50 4,28% $2,125 4,368
ﬁs&mm Cust Buy 01/20/05 - 102.375 45 3.15% $1,406 4,489
3358TLAT Cust Buy 01/20/05 - 103.500 25 4.28% $1,063 4,368




——— - —— ——
[ Muni CUSIF Transaction | Transaction DLA Price Customer Number of Markup ]-;arkup in Yield
Type Date Price Bonds Percentage Dolars Percentage
J645916XK8 Cust Buy 01/20/05 - 102,000 20 4.23% $829 4.096
fe45916XKa Cust Buy 04720005 - 102.000 50 4.23% $2,072 4.096
| TG Cust Buy 01/21/05 - 102.000 50 4.23% $2,072 4.006
§545918XK8 Cust Buy o115 | - 101.000 80 3.21% $2,516 4.235 J
[73358TLC3 Cust Buy 0142505 - 102,625 10 4.33% $430 | 4.354
[73358T1.C3 Gust Buy 01/25/05 - 103.625 35 4.33% $1,505 4,354
73358TLC3 Cust Buy 01125605 | - 103.625 35 4.33% $1,506 4.354
[733587LC3 Cust Buy 01728005 | - 103.625 45 4.33% $1,935 4.354
73358TLC3 Cust Buy o127ies | - 103.600 155 4.39% $8,753 4.356
§73358TL.C3 Cust Buy oezies ). 103.500 50 4.20% $2,129 4.367
3358TLC3 Cust Buy 01727105 | - 103.500 10 4.29% $426 4.367 ]
Cust Buy 02/01/05
653762C3 Cust Buy grotias | - 102.760 15 4.03% $596 3675
653752C3 Cust Buy . 02/01/05 - 102.750 25 4.03% $994 3.675
1653752C3 Cust Buy 020105 | - 102.750 30 4.03% $1,193 3675
S70KH83 Cust Buy 0210105 | - 108.625 10 3.84% $411 3.891
fe4070KHES Cust Buy 02/01/05 - 108.625 10 3.94% 3411 3.891
fs4070KH83 Cust Buy [02/0%05  { - 108.625 10 3.94% $411 3,591
S70KHS3 Cust Buy 0201105 | - 108.625 10 3.94% $411 3.891
4970KH83 Cust Buy 020105 | - 108.625 15 3.94% $617 3.891
[54070KH8E3 Cust Buy o01/05 | - 108.626 15 3.94% $617 3.801 ‘ﬂ
Jeag70KH8E3 Cust Buy 020105 | - 108.625 10 3.94% $411 3.891
970KH83 Cust Buy 020105 | - 108.675 10 3.98% 5418 3.882
70KH83 Cust Buy 02/01/05 | - 108.625 10 3.94% $411 3.891
J64570KH83 Cust Buy 0201105 - 108.625 [0 3.04% 3411 3.891
§64970KHS3 Cust Buy 02/01/05 - 108.625 10 3.94% $411 3.891
§54970KH83 Cust Buy p2010s | - 108.725 45 4.03% §1,807 3.876
Re4070KHa3 Cust Buy 02101106 - 108 625 20 3.94% $823 3.891
f54970KHE3 Cust Buy 0201705 | - 108.625 20 3.94% $823 3.891
970KHB3 Cust Buy 0200105 | - 108.625 20 3.84% $823 3.89%
70KH83 Cust Buy 02005 | - 108.626 20 3.94% $823 3.891
J64970KH8B3 Cust Buy 02/01/05 - 108.625 10 3.94% $a11 3.801
§54970KHE3 Cust Buy 0210105 | - 108,626 10 3.94% $411 3.801
f54970KHa3 Cust Buy 02/01/05 - 108.525 26 3.94% 51,029 2.891
986AGT2 Cust Buy 0210305 | - 102.875 80 4.05% $2,000 4.151
Cust Buy o405 | - 103.500 60 4.68% $2,775 4076
[759048HN2 Cust Buy ooe/0s | - 104.125 50 3.68% $1,847 322
758049HN2 Cust Buy 02/08/05 | - 104.125 50 3.68% 51,847 3.22
3Y79 Cust Buy 0216/05 | - 105.750 20 3.94% $801 3.287




A e— L .
Transaction | Transaction . ber of Marke, Markup in Yietd
I;:"i cusip Type Date DLA Price cfr?;‘a NwB'nmo Percen:ge Dolraprs Percentage |
7OKETS Cust Buy 02/15/06 - 1069.000 25 3.89% $1,021 3.842 |
YO02AES Cust Buy a2i50s | - 102.250 20 4.10% $806 3.852
§549902AE 3 Cust Buy o505 | - 102.250 25 4.10% $1,007 3.852
fs45502AE3 Cust Buy 02415705 - 102.250 30 4.10% $1.209 3.852
§645902AE3 Cust Buy 02/15/05 - 102.250 50 ~4.10% $2,015 3.852
fe49302AE3 Cust Buy 02/15/05 - 102,250 10 4.10% $403 3.852
990ZAES Cust Buy 0215/05 - 102.250 15 4.10% $604 3.852
E3 Cust Buy 02/15/05 - 102.250 10 4.10% $403 3,852
4DO02AES Cust Buy 02415405 - 102.250 10 4.10% $403 3.852
DOOZAES Cust Buy D2A15/05 - ‘ 102.250 25 4.40% %1.007 3,852
Cust Buy oznsfos | - 102.250 40 4.10% $1.612 2.852
570KM38 Cust Buy 02116005 | - 108.250 25 3.86% $1,006 3.833
fp4970KM38 Cust Buy orizios | - 108.125 20 3.74% $780 s |
59250RUX0 Cust Buy 02417705 - 103.375 20 4.16% $825 4107
258RUX0 Cust Buy o705 | - 103.375 50 4.16% $2.063 4.107 4‘
RUX0 Cust Buy 02/1806 | - 102.375 80 3.15% $1,875 4222
259RUX0 Cust Buy D2/18/05 - 102.375 80 3.15% $1.875 4.222 j
9255RUX0 Cust Buy 02/18/06 - 102.375 60 3,15% $1,875 4.222
S25GRUX0 Cust Buy 02123005 - 102.125 50 3.19% $1,577 4.25
§50250RUXD Cust Buy Q212306 § - 103.125 10 4.20% $415 4.136
§59250RUXG Cust Buy Q22305 - 102.125 10 3.19% $315 4.25
fs9259RUX0 Cust Buy 02/23/05 - 103,125 15 4.20% $623 4136
§55259RUX0 Cust Buy 022305 | - 103.125 30 4.20% $1,246 4,138
J59258RUX0 Cust Buy 02/23/05 | - 103.125 35 4.20% $1,454 4.136
259RUX0 Cust Buy 02/23/05 - 103.000 10 4.07% $403 4,15
9259RUX0 Cust Buy 02/23/05 - 103.125 10 4.20% 2415 4.138
J59259RUX0 Cust Buy 02123005 | - 103.125 10 4.20% $415 4.136
J55259RUX0 Cust Buy c2rams | - 103.125 15 4.20% $623 4,136
f59253RUXG Cust Buy 02/23/05 - 103.125 40 4.20% $1,662 4136
9259RUX0 Cust Buy 02/23/05 - 103.125 10 4,20% $415 4436
8259RUXO Cust Buy 022305 | - 103.125 15 4.20% $623 4.138 ]
J59250RUX0 Cust Buy 0212305 - 103.125 20 4.20% $831 4.136
[saz259RUX0 Cust Buy 0223105 - 103.125 20 4.20% $831 4.136
J59259RUX0 Cust Buy 02/23/05 - 102,125 200 3.19% $6,308 425
[59259RUX0 Cust Buy 02/23/05 - 103,125 10 4,20% $415 4.136
OF A1 Cust Buy geroaos | - 101,375 10 4.21% $410 3.956
ﬁ:zom Cust Buy G2/23/05 . 101.375 25 4.21% $1.024 3.956
20FA1 Cust Buy 02123105 - 101.375 25 4.21% $1,024 3.956
15799DW7 Cust Buy 02/23/05 - 102,250 10 4.20% $413 4.135
J9157990W7 Cust Buy 02/23/05 - 102.375 20 4.33% 3850 4121
Jo157000W7 Cust Buy D2/23/05 - 102.250 10 2.20% 3413 4.135
fo157a0DW7 Cust Buy ozrzans | - 102,250 30 4.20% $1.238 4,135




T
. Transaction | Transaction . Custom Number of Mark Markup in Yield
Wuni CUSIP Type Date DLA Price Price. Bonds Pereenuthe Dollars | Percentage
Jo157000W7 Cust Buy 02/23/05 - 102.375 36 4.33% §1,488 4.121
6EGLY Cust Buy 02124105 - 107.000 35 3.14% $1,140 4.138
168042AY7 Cust Buy 03/01/05 - 102,750 20 3.14% $625 4.161
EZ7 Cust Buy 02/28/05 - 101,125 10 4.25% $412 3,862
$645020EZ7 Cust Buy ozesios | - 101,126 15 4.25% $618 3,862
ECLO Cust Buy 03/01/05 - 107.625 45 4.07% $1,893 4.064
[s4986ECLY Cust Buy 03/01/05 - 107.626 50 4.07% $2,104 4,084
GT2 Cust Buy 02/28/05 - 102.000 20 3.40% $671 4.256
GT2 Cust Buy 02128/05 - 102.875 25 4.20% $1,057 4.151
[s4888AGT2 Cust Buy 02/28/05 - 102,875 25 4.20% $1,057 4.151
fe4986AGT2 Cust Buy 02/28/06 | - 102.875 25 4.28% $1,057 4.151
986AGTZ Cust Buy 02128105 - 102.875 25 4.20% 31,057 4.454
98BACT2 Cust Buy 02128105 - 102.875 10 4,29% $423 4.151
§64986AGT2 Cust Buy 02/28/05 - 102.875 20 4.29% §348 4151
fe4926AGT2 Cust Buy 02/28/05 - 102.875 10 4,29% $423 4.151
Je4086AGT2 Cust Buy 02728405 - 102.875 40 4.29% $1,692 4,151
fo4088AGT2 Cust Buy 02/28/05 - 102.875 50 4.20% $2,115 4.151
986AGT2 Cust Buy 02/28/05 - 102.876 50 4.29% $2,115 4.151
BAGTZ Cust Buy 02/28/05 - 102.875 10 4.29% $423 4.151
fp4986AGT2 Cust Buy 02/2805 - 102.875 25 4.29% $1,057 4.151
[B46968AGT2 Cust Buy 03/01/05 - 101.875 20 3.27% $646 4271
64988AGT2 Cust Buy 0301705 | - 102.875 25 4.29% $1,057 4.151
SBBAGT2 Cust Buy 03/01/05 - 102.875 50 4.29% $2.115 4.151
86AGT2 Cust Buy 03/01/05 - 102.875 50 4.29% $2,115 4.151
fo4086AGT2 Cust Buy 031105 | - 101.875 25 3.27% 3807 4.271
[64988AGT2 Cust Buy D3/01/05 - 102.876 10 4.29% $423 4.151
986AGT2 Cust Buy 03/01/05 - 102.875 15 4.29% $634 4.151
986AGT2 Cust Buy 03/01/05 - 102,875 15 4.29% $634 4.151
16XKS Cust Buy 03/03/05 - 101.625 100 4.23% 34,125 4.146
F54518XK8 Cust Buy 03/04/08 - 101.750 30 4.36% $1,275 4128
ks45016XKa Cust Buy 03/04/05 - 101.750 50 4.36% $2,125 4128
fs45916XK8 Cust Buy 03/04/05 - 101.750 20 4.36% $350 4.128
9787068 Cust Buy 03/03/05 - 58.000 20 4.07% §766 4.352
Reso7870868 Cust Buy 03/03105 - 98.500 10 4.60% $433 4.349
Jeas787Cea CustBuy 030305 | - 98.500 10 4.60% $433 4.345
fe49787068 Cugt Buy 03/03/05 - 98.500 20 4.60% $866 4,349
fs40787068 Cust Buy 03/03/05 - 98.500 10 4.80% $433 4349
Fa49787Q68 Cust Buy 03/03/05 - $8.500 10 4.60% $433 4,349
J649787068 Cust Buy 03/03/05 - 98.500 10 4.60% $433 4.349
fe49787068 Cust Buy 03/03/05 - 98.500 50 4.60% $2,165 4.349




" Transaction | Transaction Customer Number of u M in Yield
Muni CUSIP Type Date DLA Price Price Bo:eds P:l;knt:ge ‘ m Percentage
6787068 Cust Buy 03/03/05 - 97.500 100 3.54% $3,330 4418
9787068 Cust Buy 03/03/05 - 98.500 45 4.80% $1,948 4.349
fosoraraes Cust Buy 03/03/05 - 98.500 50 4.60% $2,165 4349
fs40787088 Cust Buy 03/03/05 - 98.500 10 4.60% $433 3.349
Jo40787068 Cust Buy 03/03405 - 98.500 15 4,60% $650 4.349 j
fe4o737068 Cust Buy 03/03/05 - 98.500 25 4.60% 51,083 4,349
fe4s787068 Cust Buy o405 | - 98.000 20 4.07% $766 4.382
fsag7s768 Cust Buy 03/04/05 - 98.000 20 4.07% $766 4382
9787068 Cust Buy 03/04/05 - £8.500 20 4.60% $868 4349
0787068 Cust Buy 03/04/05 - 98.500 26 4.60% $1,083 4,349
787066 Cust Buy 03/04/05 - £8.500 10 4,60% $433 4,349
fsas7arass Cust Buy 004405 - 98.500 10 4.60% 3433 4.349
43LY9 Cust Buy (3/08/05 - 102.375 10 4.17% $410 4,075
Rorraalys - | CustBuy Q3/08/05 - 102.375 50 4.17% $2.050 4.075 -
2FM8 Gust Buy 03408105 - 103.125 10 4.17% $413 4,083
§565352F18 Cust Buy 03/08/05 - 103.125 10 4.47% $413 4083
[565352FM8 Cust Buy 03/08/05 - 103.125 10 4.17% $413 4.083
B5352FM8 Cust Buy 03/08/05 - 103.125 30 4.17% 1,238 4,083
787M21 Cust Buy 03/07/05 - 102.500 26 4.19% $1,030 4191
fs4s7aTM21 "Cust Buy 03/08/05 - 102.500 10 4.19% $412 4.191
fe4s7aTM21 Cust Buy 03/08/05 - 102,500 50 4,19% $2,060 4.161
BANTETMY Cust Buy DIRBHS - 02500 25 41%h $1,0%0 )
fs4oTarmaA Cust Buy 030805 - 102.500 15 4.19% $618 419
Es‘ramm Cust Buy 03/06/05 - 102,500 40 4.19% $1,648 41:
49787M21 Cust Buy 03/08/05 - 102.625 10 4.31% $424 4.176
7OKM3B Cust Buy - 03/09/05 - 107.126 20 3.87% $798 4.067

27129902 03K09/05 102.625

271298JD2 Cust Buy 03/09/05 - 102.625 15 4.19% $619 4.19
271299JD2 Cust Buy 03/09/05 - 102.625 40 4.19% $1,650 4.19 i
271288.D2 Cust Buy 03/10/05 - 102.625 10 4.19% $413 4.191 |
271283JD2 Cust Buy 03/10/05 - 102.625 30 4.19% $1,238 4.191 |
745190KG2 Cust Buy 03409705 - 105.500 10 3.96% $402 4.207
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730058 Cust Buy 032105 | - 103.500 10 3.66% $385 3.973
9787M21 Cust Buy o220 | - 100.625 75 3.21% $2,344 2422
9787M21 Cust Buy 032205 | - 101.625 125 4.23% $5,156 4,298
9787TM21 Cust Buy garz2i0s | - 101,625 15 4.23% $619 4.298
787M21 Cust Buy 0322105 | - 101.625 25 4.23% $1,031 4.298
787M21 Cust Buy 03z205 | - 101.000 30 3.60% $1,050 4.376
peeTeTm21 Cust Buy 03205 | - 101.625 15 4.23% $613 4.298 I
fpas7ET™M2Y Cust Buy 0322105 | - 101.625 20 4.23% $826 4.298
feao7a7M21 Cust Buy p3zzn0s | - 101.825 20 4.23% $a25 4,208 |
fe4s787TM21 Cust Buy o325 | - 101.625 50 4.23% $2,063 4.298 |
45180KG2 Cust Buy 032208 | - 104.375 75 3.20% $2,426 4.363
45190KG2 Cust Buy 03722105 | - 108.375 10 4.19% $424 4222
§745190KG2 Cust Buy 032005 | - 104:375 10 3.20% $324 4,363
fr4s190KG2 Cust Buy _o322105 | - 104.375 25 3.20% $809 4.363
[745190KG2 Cust Buy oazar05 | - 104.375 25 2.20% $805 4.363
745190KG2 Cust Buy oarzios | - 105.375 18 4,19% $635 4.222
745190KG2 Cust Buy ozzi0s | - 105.375 18 4.19% $635 4.222
745190KG2 Cust Buy 02205 | - 105.376 15 4.19% $635 4.222 '
745190KG2 Cust Buy 03/22/05 - 105.375 20 4.15% $847 4.222 i
745190KG2 Cust Buy 03/22/05 - 106.375 25 4.19% $1,059 4.222 |
745190KG2 Cust Buy 02205 | - 105.375 15 4,19% $635 4.222 i
Em 90KG2 Cust Buy oaz2i05 | - 105,375 80 4.19% §2,541 4.222
45190KG2 Cust Buy 032205 | - 106.375 110 4.19% $4,659 4,222 1
fr45190KG2 Cust Buy oazons | - 105.376 10 4.19% $424 4.222
[r45190KG2 Cust Buy o305 | - 105.375 30 4.19% $1.271 4.222 |
16414X88 Cust Buy 0329/05 | - 101.625 10 4.22% $411 4.179
fs16414x88 Cust Buy 03729105 | - 101.825 100 4.22% $4,114 4.179
Jei6414x88 Cust Buy 0320105 | - 100.625 25 3.19% $779 4,299 |
fs16414x88 Cust Buy 0320005 | - 101.625 40 4.22% $1,646 4.179 |
16414X588 Cust Buy 03/29105 - 101,625 20 4.22% §823 4179 |
16414X88 CustBuy | 0326008 | - 101.625 40 4.22% $1.646 4.179




T Transact bos of rk Yield
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Wuni CUSIP Type Date DLA Price Prica Bonds Percentage Doitars Percentage
745260EX6 Cust Buy 03/24/05 - 102.750 10 4.25% $419 4.29
45260EX6 Cust Buy 03/29/05 - 102.750 20 4.25% $838 4.29
74526QEX8 Cust Buy 03/25/05 - 101.750 100 3.24% $3,192 4.41
74526QEX6 Cust Buy 03/20/05 - 102.750 50 4.25% $2,096 4.29
74526QEX6 Cust Buy 03/28/05 - 102.750 15 4.25% $620 4.29
9787M21 Cust Buy 03/29/05 - 100.625 50 4.22% $2,038 4.421
9787TM21 Cust Buy 03/29/05 - 100.000 15 3.57% $518 4.5 |
9787M21 Cust Buy 03/29/05 . 100.000 35 3.57% $1,208 4.5
9787M21 Cust Buy 03/29/05 - 100.625 10 4.22% $408 4.421
787M21 Cust Buy 03/30/05 - 100.625 15 4.22% $611 4.421
fsao787M21 Cust Buy 03/30/05 | - 100.625 40 4.22% $1,630 4.421 |
258RUYE Cust Buy 03731105 - 100.000 60 4.16% $2,394 4.499
fse258RUYS Cust Buy 03/31105 | - 100.875 20 5.07% $973 4.395 |
4259RUYE Cust Buy 03/31/05 - 100.875 20 5.07% $973 4.395 |
45180KG2 Cust Buy 04/08/05 - 105.125 25 4.09% $1,002 4.253
787M21 Cust Buy 04/13/05 - 101,750 50 4.36% $2,125 4.281
| T Cust Buy 0413105 - 101.750 0 4.368% $2,550 4.281
feag7sTMz Cust Buy oanatos | - 101.750 20 4.36% $850 4.281
f54978TM21 Cust Buy oanas | - 102.500 10 5.13% $500 4.189
foea7a7M21 Cust Buy 04114105 | - 102,500 10 5.13% $500 4189
31365Y1 Cust Buy 04/18/05 - 103.750 20 4.01% $800 3.57
13651 Cust Buy 0415/05 - 103,750 80 4.01% $3,200 3.57 |
fpa31388Y1 Cust Buy 04/19/05 - 103.750 10 4.01% $400 357 |
OEY0 Cust Buy 04/19/05 - 100.750 10 4.13% $400 3.906
Je45020EY0 Cust Buy 04/19/05 - 100.750 10 4.13% $400 3.906 |
fe45020EY0 Cust Buy 04/19/05 - 100.750 45 4.13% $1,800 3,906 I
fe45020EY0 Cust Buy odi1ei0s | - 100.750 125 4.13% $65,000 3.906 |
14447DM6 | CustBuy 04119005 | - " 107.000 10 3.55% $387 4.075
14447DMB Cust Buy 0419005 | - 107.375 15 3.91% $607 4.027 |
9144470M6 Cust Buy 04/19/05 - 107.375 75 3.91% $3,033 4027
73358TMNS Cust Buy 04/20/05 - 102.500 8% 4.19% $2,681 4.231 |
7336BTMNB Cust Buy 04/21/05 - 102.500 20 4.19% $825 4.231 |
0774LN78 Cust Buy 04127105 - 107.875 15 4.08% $635 3.966




— —
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59259RU‘4;8 Cust Buy 04227105 ~ 102.625 10 4.18% $413 4,189
SORUYS Cust Buy 04/27105 - 102,625 25 4.19% $1.031 4,189

102.125
Cust Buy 04/28/05 - 102.125 25 4.30% $1,052 4.237
Cust Buy 04/28/05 - 102.125 45 4.30% $1,894 4.237
Ux3 Gust Buy 04/28/05 - 104,125 40 4.23% $1,650 4126
JEA96REUNE Cust Buy QaiZ8008 - 104.125 40 4.23% $1.680 4126
fo4966EUX3 Cust Buy 0420005 | - 104.126 25 4.23% $1,056 4.128
358TEK3 Cust Buy 05/02/05 - 108.250 35 3.95% §1,439 3.981
53140E63 Cust Buy 05/03/05 - 102.500 10 4.09% $403 3.687
fesa140E83 Cust Buy 05/03/05 - 102.500 15 4.09% $504 3.587 -
Jo53140E83 Cust Buy 05K3105 - 102.500 50 4.05% $2,013 3.587 1
J953140E63 Cust Buy 05/03/05 - 102.500 100 4.09% $4,025 3.587
Jo53140E63 Cust Buy 05/03/05 - 102.500 50 4.00% $2,013 3.587 |
fe53140E83 Cust Buy 05005 | - 102.500 135 4,00% $5,434 3.587 ||
853140663 Cust Buy 05/03/05 | - 102.500 135 4.06% $5,434 3.587 |
226003047 Cust Buy 05/03405 - 160.000 40 3.51% $1,358 4374
226003037 Cust Buy 05/03/05 - 100.875 15 4.42% $640 4.254
226003047 Cust Buy 05/03/05 - 100.875 15 4.42% $640 4.264
225003047 Cust Buy 05/03/05 - 100.000 20 3.51% $679 4.374
9259RUTY Cust Buy 05/02/05 - 106.250 10 4.20% $428 4.016
§59259RUTY Cust Buy 05/02/05 - 108.250 45 4.20% $1,927 4.016
f59259RUTY Cust Buy 0510305 - 106.250 10 4.20% $428 4.018
f55259RUTY Cust Buy 05/03/05 - 106.250 10 4.20% $428 4018
I55259RUTY Cust Buy 0503105 | - 106.250 10 4.20% $428 4.016
55259RUTS Cust Buy 05/0305 | - 106.250 10 4.20% $428 4.016
fs9250RUTS Cust Buy 05103105 - 166.250 10 4.20% $428 4,016
S250RUTS Cust Buy (05/03/05 - 106.250 45 4.20% $1,927 4.016
250RUTE Cust Buy 0503005 | - 106.250 95 4.20% $4,068 4.016
Jso269RUTS Cust Buy 05/03/05 - 106,250 100 4.20% $4,282 4.016
J59260RUTY Gust Buy 05/03/05 - 108.500 10 4.44% $452 3.068

J64966EUPD

fe4966EUPD Cust Buy 05/03/05 | - 103.500 10 4.28% $425 3.98 |
fs4966EUPO Cust Buy 05/03/05 - 103.500 10 4.28% $425 3.08 |
fs4966EUPY Cust Buy 05/03/05 - 103.500 30 4.28% $1,275 3.98
UPg Cust Buy 05/03/05 | - 103.500 10 4.28% $425 358 1
966EUPD Cust Buy 0510805 | - 103,500 30 4.28% $1,275 2.98
S86EUPQ Cust Buy 05/03/05 - 103,650 25 4.43% $1,100 3.98 |
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45190KG2 Cust Buy 06/05/05 - 107.000 25 3.99% $1,027 3.984
45190KG2 Cust Buy 05/05/05 - 107.000 50 3.99% $2,055 3.984
45190KG2 Cust Buy 05/05/05 - 107.000 10 3.99% 3411 3.984
16021LC3 Cust Buy 05/06/05 - 102.500 10 3.98% $388 4.205
fsis021LC3 Cust Buy osioens | - 102.750 25 4.18% £$1.031 4.17¢
J516021LC3 Cust Buy 05/06/05 - 101.750 20 3.17% $625 4.293
53140E97 Cust Buy 05/10/05 - 102.500 10 4.26% $419 3.710
fos3140E07 Cust Buy 05/10/05 - 102.500 10 4.26% $419 3.710
f95314DE97 Cust Buy 05/10/05 - 102.500 25 4.26% $1,048 3.710
Jos3140E97 Cust Buy 05/10/05 - 102.500 50 4.26% $2.006 3.710
fe52140E97 Cust Buy 0510/05 - 102.500 50 4.26% $2,096 3.710
R9GB04FN2 Cust Buy 05/09/05 - 101.750 40 4.23% $1.650 4.282
f2oss04FN2 Cust Buy 05/10/05 - 101.000 20 3.46% $675 4375
2OBB04FN2 Cust Buy 05/10/05 - 101.750 10 4.23% $413 4.282
208804FN2 Cust Buy 05/1(/05 - 101.750 10 4.23% $413 4.282 I
P9GB04FN2 Cust Buy 05/10/05 - 101.750 190 4.23% $7.838 4.282
POGBO4FNZ Cust Buy 05/16/05 - 101.750 25 4,.23% $1.031 4282 |
38GE2 Cust Buy 05H0/05 - 103.125 35 4.13% $1,432 4.111
454038GE2 Cust Buy 05/10/05 - 103.125 20 4.13% $818 4111 |
4640380E2 Cust Buy 05M0/05 - 103.125 20 4.13% $818 4111 |
464038GE2 Cust Buy 05/10/05 - 103.125 20 4.13% $818 4.119
464038GE2 Cust Buy 05/10/05 - 102.125 100 3.12% $3,092 4.234
464038GE2 Cust Buy 05/10/05 - 103.175 20 4.18% $828 4.104
464038GE2 Gust Buy 05/10/05 . 103.225 15- 4.23% $629 4.098
E2 Cust Buy 05H0/05 - 103.125 10 4.13% $408 4.111
S70KM38 Cust Buy 05/10/05 - 107.550 15 3.95% $613 4
feas70KM33 Cust Buy 05/10/05 - 107.550 45 3.95% $1,838 4
73358TMMC | Cust Buy 0510405 - 102.000 10 3.29% 5325 4.283
73358 TMMO Cust Buy 05/10/05 - 103.000 10 4.30% $425 4177
73358 TMMO Cust Buy 051005 - 103.000 10 4.30% $425 4177
[73358TMMO Cust Buy 05110405 - 103.000 10 4.30% $425 4177
[73356TMMO Cust Buy D51 0/05 - 103.000 25 4.30% $1,083 4.177
73358 TMMO Cust Buy 05/10/05 - 103.000 30 4.30% $1,275 4177
73358 TMMO Cust Buy 05/10/05 - 103.000 15 4.30% $638 4177
73356TMMO Cust Buy 05/10/05 - 103.000 20 4.30% $850 4.177
73358TMMO Cust Buy 05/10/05 - 103.000 25 4.30% $1,063 4477
73358TMMO Cust Buy 05/10/05 - 103.000 55 4.30% $2,338 4.177
[73358TMMO Cust Buy 051005 | - 103.600 10 4.30% $425 4.977
73358TMMO Cust Buy 05/10/05 - 102.000 10 3.26% $325 4.283
73358 TMMO Cust Buy 05/10/05 - 102.000 10 3.29% $325 4.283
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[73358TMMO Cust Buy 05/10/05 - 103.000 10 4.30% $425 4.177
Curst Buy 05M10/05 - 103.000 10 4.30% $425 4177
[73358TMMO Cust Buy 0510/05 - 103.000 15 4,30% $538 41477
[73358TMMD Cust Buy D5M0/05 - 103.000 20 4.30% . §850 4477
[73354TMMO Cust Buy 05/10/05 - 103.000 10 4,30% 5425 4177
3358 TMMO Cust Buy 05/10/05 - 103.000 10 4.30% $425 a7y
405366DK8 Cust Buy 05412105 - 103.375 110 3.87% $4,237 3.963
4063660K8 Cust Buy 05/12/05 - 103.375 70 3.87% §2,696 3.963
05366DKS Cust Buy 05/12/05 - 103,375 10 3.87% $385 3.963
405365DK8 Cust Buy 05/12/05 - 103.375 10 3.87% $385 3.963 I
D5366DN2 Cust Buy osnos | - 102.500 30 3.93% - $1,163 4.068
05366DN2 Cust Buy 05/11/05 - 102.500 15 3.93% $582 4.068
053660N2 Cust Buy 0511/08 - 102.500 50 3.93% 51,830 4.068
BEDN2 Cust Buy 05/11/05 - 102.500 30 3.93% 51,163 4.068
405366DN2 Cust Buy 05¢11/05 - 102.500 45 3.93% $1,745 4.068 1
4053660N2 Cust Buy 05/11/05 - 102.500 35 3.93% $1.357 4088 J
405366DN2 Cust Buy 05/1105 - 102,500 10 3.93% $388 4,068
5025RUYS Cust Buy 05/12/05 - 103.100 25 3.88% $962 4.133
§59250RUYS Cust Buy 05/12/05 - 103.100 40 3.88% $1,540 4.133
140ES5 Cust Buy 05/17/05 - 103.375 10 4.10% 5408 3.400
Esauuess Cust Buy 05HTI08 - 103.375 10 4.10% $408 3.400
53140E55 Cust Buy 05H7/05 - 103.375 15 4.10% $511 3.400
259RUX0 Cust Buy 0517105 - 103.500 10 4.22% $419 4,085
5e255R0UX0 Cust Buy 05H7/05 - 103.500 20 4.22% $838 4.086 |
Eﬁauxo Cust Buy 05/17/05 - 103.500 g5 4.22% $2,305 4.086 |
RUX0 Cust Buy 05117105 - 103.500 45 4,22% $1,886 4088 4
[s9259RUX0 Cust Buy 05/17/05 - 103.500 10 4.22% $419 4,088
f56259RUX0 Cust Buy 05117105 - 103.500 15 4.22% $629 4086 |
fsa259RUX0 Cust Buy 0517105 | - 103.500 40 4.22% $1,676 4.0%6 |
RUX0 Cust Buy osn7is | - 103.500 40 4.22% $1.676 4.086 |
Eezssauxa Cust Buy Q5MTRS - 103.500 15 4.22% $629 4,086
ﬁssnuxo Cust Buy 0517105 - 103,500 25 4.22% $1,048 4.086
SIRUXD Cust Buy 0517/05 - +03.500 A0 4.22% $1,676 4.086
Is9259RWND Cust Buy 0517105 - 103.500 15 4.22% $629 4.086
$69269RUXN Cust Buy A5 TS - 103.500 85 4.22% $3,562 4088
§59255RUX0 Cust Buy 051705 - 103.500 25 4.22% $1,048 4,086
{59255RUXD Cust Buy 0517105 - 103.550 10 4.27% $424 4.08
70KM46 Cust Buy 08/17/05 - 103.500 50 4.15% $2,063 4.283
f54070KM46 Cust Buy 05/17/05 - 103.500 50 4.15% $2,063 4.288
J64970KM46 Cust Buy 05/17/08 - 103.500 20 4.15% $825 4.288
iﬁmm Cust Buy 0517105 - 103.500 20 4.15% $525 4288
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Transaction | Transaction Customer Number of Markup Markup in Yield
Muni CUSIP Type Date DLA Price Price Bonds Percentage . Dollars Percentage
3358TMN8 | CustBuy 05/16/05 | - 103.000 15 - 4.30% $638 4.176
0298Y4 Cust Buy 05H17/06 - 105.875 10 4,04% $411 3.639
[sos0208Y4 Cust Buy G517/05 - 105.875 40 4.04% $1,643 3.830
JBos029874 Cust Buy 05/17/05 - 105.000 70 3.18% $2,263 3.971
D& Gust Buy Q519405 - 103.000 15 3.26% $438 4.166
8650GD8 Cust Buy 05720105 | - 104.000 30 4.26% $1,275 4.043 |
38650608 Cust Buy 05/20/05 - 104.000 30 4.26% $1,275 4.043 |

205804F M4

Cust Buy i .
206804F 4 Cust Buy 05/24/05 - 103.500 10 4.20% $418 4.068
296804F N Cust Buy 05/24/05 - 103.500 10 4.20% $418 4,088
286804FM4 Cust Buy 05/24/05 - 103.500 10 4.20% $218 4,068
25GB04FME Cust Buy 05/24/05 - 103.500 10 4.20% $418 4,068
FM4 Cust Buy 05/24/05 - 103.500 15 4.20% $626 4,068
%ﬁm Cust Buy D6/24/05 - 103.500 10 4.20% 3418 4,068 H
2063041 M4 Cust Buy 05/24/05 - 103.000 10 3.70% $368 4.128 |
206804F M4 Cust Buy 05/24/05 - 103.500 10 4.20% 5418 4.068
206304F M4 Cust Buy 05/24/05 - 103,500 10 4.20% $418 4,068 I
O4FM4 Cust Buy 0524405 - 103.500 2% 4.20% $1,044 4,068
295804F M4 Cust Buy 05/24/05 - 103.500 35 4.20% $1,461 4.068 |
Eoss0arme Cust Buy 05/24/05 - 103.000 30 3.70% $1.103 4128 |
9B6EL21 Cust Buy 05/23/05 - 103.250 15 4,20% $837 3.86
|21 Cust Buy 05/24/05 - 103.250 20 4,29% $850 3.86
L8 Cust Buy 05124105 - 103.750 10 4.14% $413 4.037
206804FLE Cust Buy 05(24105 - 103.750 10 4.14% $413 4037
206804FL6 Cust Buy Q5/24105 - 103.750 20 4.14% $825 4,037
4966EUX) Cust Buy 05/24/05 - 105.125 50 4.19% $2,113 4,006
J64068ELX3 Cust Buy 05/24/05 - 105.125 30 4.19% $1,268 4.008
fs4986EUXS Cust Buy 05/24/05 - 105.000 10 4.08% $410 4.021
fsa966EUXE Cust Buy 05124105 - 105.126 25 4.19% $1,056 4,006
fs4065ELX Cust Buy 05/24/05 - 105.125 45 4.19% 51,901 4,006
INAG4 Cust Buy 08r26/05 - 103.625 20 4.41% $875 5.156
JB8880NAGH Cust Buy 05/26/05 - 103.625 20 4.41% $875 5.156
JE8880NAGH Cust Buy 05/26/05 - 102.250 100 3.02% $3,000 5.332
J88860MAGS Cust Buy 05/26/05 - 103,500 35 4.28% $1.488 5172
BESONAGA Cust Buy 05/27/05 - 103.125 50 3.90% $1,938 522
416414276 Cust Buy 08/01/05 - 102,000 10 A.07% $304 3.96
416414276 Cust Buy 06/01/05 - 103.000 20 4.08% $308 3842
1416414278 Cust Buy 06/01/05 - 102.000 100 4.08% $4,042 3,842
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ashon ransachon . Us er uminer ol | up ¥
Muni CUSIP Type Data DLA Price Price Bonds Per:am:ge Dotiafs Percentage
16414275 Cust Buy 06/01/05 - 103.000 26 4.08% $1,011 3.847
16414276 Cust Buy 06/01/05 - 103.000 10 4.08% $404 3.042
416414276 Cust Buy 0601105 - 103.000 10 4.08% $404 3.842
J4164142T6 Cust Buy 0E/01/05 - 103.000 20 4.05% $808 2.842
4164142T6 Cust Buy 06/01/06 - 103.000 25 4.08% $1,011 3.842
ECK1 Cust Buy 06/01/05 - 103.000 10 4.57% $450 3.999
9BEECK Cust Buy 06701105 - 103.000 40 4.57% $1,800 3,599
S6SECKA Cust Buy 06/01405 - 103,000 25 457% $1,125 3.999 "
B66ECK1 Cust Buy 06/01/06 - 102.000 55 3.55% $1,925 4123
fo4988ECKA Cust Buy 06/01/05 - 103.000 25 4.57% $1.,125 3.999
fe4968ECKA Cust Buy 06/01/05 - 103.000 90 4.57% $4,050 3.999
S70KMI8 Cust Buy 0B/1/05 - 109.300 10 4.06% $426 3.774
§64970KM38 Cust Buy 06/01/05 - 109.300 10 4.06% $426 3.774

Cust Buy 30 $1,269

Cust Buy 06/01/05 - 104.750 45 4.21% $1,904 3.918 |

Cust Buy 06/01/05 - 104,750 45 4.21% $1,504 3.918

Cust Buy 06/01/05 - 103.750 10 3.21% $323 4.038

Cust Buy 06/01/05 - 104.750 20 4.21% $846 3.918

Cusi Buy 06/01/05 - 104,750 35 4.21% $1,481 3018

Cust Buy 06/01/05 - 104.750 45 4.21% $1,904 3.918

Cust Buy 06/01/05 - 104.750 50 4.21% $2,116 2918

Cust Buy 06/01/05 - 104.750 50 4.21% $2,116 3.918

Cust Buy 06/01/05 - 104.750 20 4.21% $846 3.918

Cust Buy 06/01/05 - 104.750 25 4.21% $1,058 3918

Cust Buy 08105 - 104.750 45 4.21% $1,904 3.018

Cust Buy 08101705 - 104.750 55 4.21% $2,327 3.918

fe4985AGT2 Cust Buy 06/01/05 - 104.750 50 4.21% $2,116 3.918

Js4088AGT2 Cust Buy 06101105 - 104.750 100 4.21% $4,234 3918

fo1988AGT2 Cust Buy 06/01/05 - 104.750 a0 4.21% $1,269 3.918

702750AR1 Cust Buy 06/01/05 - 104,000 55 4.13% 52,260 3.884
702750AR1 Cust Buy 06/01/05 - 103.250 15 3.38% $506 3.574 |
02750AR1 Cust Buy 06/01/05 - 104.000 20 4.13% $825 3.584 |

702750AR1 Cust Buy 06/01/05 - 104.000 25 4.13% $1,031 3.884

1702750AR1 Cust Buy 06/01/05 - 104.000 10 4.13% $413 3.884

[702750AR1 Cust Buy 08/01/05 - 104.000 10 4.13% $413 3.884

[702750AR1 Cust Buy 06/01/05 - 104,000 15 4.13% $619 3.884

702750AR1 Cust Buy 08/01/05 - 104.125 30 4.26% $1,275 3.869

[FO2750AR1 Cust Buy 06/01/05 - 104,250 35 4.38% $1,531 3.854

174DKS Cust Buy 06/02/05 - 103.375 50 4.16% $2,066 3.925
00174DK3 Cust Buy 06402405 - 103.375 10 4.16% $413 2.925 i
174DK9 Cust Buy 06/03/05 - 103.375 15 4.16% $620 3.925 }
§600174DK9 Cust Buy 08403705 - 103.375 100 4.18% $4,131 3.928 |

$86EFES Cust Buy 06/03/05 - 109.750 25 3.00% $1,030 3.816
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B704AB0 Cust Buy 06/03/05 - 102.500 40 3.80% $1,500 .4.888
745220EZ2 Cust Buy 06/07/05 - 108.250 10 4.00% $417 3.994
745220622 Cust Buy 06/07/05 - 108.250 15 4.00% $625 3.994
45220EZ2 Cust Buy 06/07/05 - 108.250 20 4.00% $833 3.094
45220E22 Cust Buy 06/07/05 - 107.250 20 3.04% $633 4.111
745220522 Cust Buy 06/07/05 - 108.260 135 4.00% $5,624 3.994
46220EZ2 Cust Buy 06/07/05 - 108.250 25 4.00% $1,042 3.904
45220E22 Cust Buy 0607105 - 108.250 10 4.00% $417 3.994

45220EZ2 Cust Buy 08707105 - 108.250 25 4.00% $§1,042 3.994 i
745220622 Cust Buy 06/07/05 - 108.000 10 3.76% $392 4.023
745220E22 Cust Buy O6/07105 - 108.000 55 3.76% $2,154 4.023
45220E22 Cust Buy 06/07/05 - 108.250 20 4.00% $333 3.934
45220E72 Cust Buy 06/07/05 - 108.250 15 4.00% $625 3.984
745220E22 Cust Buy 06/07/05 - 108.250 20 4.00% $833 3.994
745220EZ2 Cust Buy 06/07/05 - 107.250 10 3.04% $317 4,111
45220E22 Cust Buy 0BI7I05 - 108.250 10 4.00% $417 3.804
SE804FN2 Cust Buy 06/07/05 - 103.500 50 3.16% $1,588 4.066
95804FN2 Cust Buy 06/08/05 - 104,500 20 4.16% 3835 3.945
196804FN2 Cust Buy 06408405 - 104.500 55 4.16% $2,296 3.945
N2 Cust Buy 06/08/05 - 104.500 125 4.16% $5,218 3.945
59RUYS Cust Buy 06/07/05 - 105.250 30 4.21% $1,275 3.883
J59250RUYS Cust Buy 06/08/05 | - 105.250 10 4.21% $425 3.882
fso2s0RrUYS Cust Buy 080805 | - 105,250 30 4.21% $1,275 3582
03171065 Cust Buy osios0s | - 102.125 25 4.21% $1,031 3.966
451905L3 Cust Buy 0B/4/05 - 108.000 10 4.00% $415 3.958
45190SL3 Cust Buy 06/14/05 - 108.000 10 4.00% $415 3.958
45190503 Cust Buy 0B/14105 - 108.000 50 4.00% $2,077 3.958
745190513 Cust Buy 06/14/06 - 107.000 10 3.04% $315 4.053
745190813 Cust Buy 06/14/05 - 108.000 10 4.00% $415 3,658
45190SL3 Cust Buy oemnans | - 108.000 50 4.00% 82,077 3.858
451905L3 Cust Buy 06/14/05 - 108.000 15 4.00% $623 3.958

45190513 Cust Buy 06/14/05 - 108.000 50 4.00% $2,077 3.958 ]
451905L3 Cust Buy 06/14/05 - 108.000 10 4.00% $415 3.058
Fras1s08L3 Cust Buy 0614/05 - 108.000 45 4.00% 31,869 3.958
3358TNP2 Cust Buy 06/14/05 | - 101,625 40 4.36% $1,700 3.853
3358TNP2 Gust Buy 08/14/05 - 101.625 15 4.35% $638 3.953
[7aassTNP2 Cust Buy osr14/06 | - 101.625 40 4.36% $1,700 3.953
|73358TNP2 Cust Buy 08151056 | - 101.500 55 4.24% $2,260 3.966
774L3V5 Cust Buy 0611505 | - 98.500 10 3.92% §372 4.109
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Transaction | Transaction . Customer Number of Marku Markup in Yield
Funi CUSIP Type Date OLA Price Price Bonds Percermpge Dolla:s Parcentage
07TALIVE " Cust Buy 06/15/05 - 98.500 15 3.52% $557 4.109
P0774L3VS Cust Buy 0B/15/06 - 98.500 30 3.82% $1,115 4.109
DO774LIVE Cust Buy 06/15/05 - 98.750 20 4.18% $793 4.091
20774L3VE Cust Buy 06/15/06 - 98.750 20 4.18% $793 4,091
QT74L3V5 Cust Buy 06/16/05 - 98.750 25 4.18% $991 4094
0774L3V5 Cust Buy oeMens | - 98.750 18 4.18% $595 4.091
QBEELS4 Cust Buy 08/21/05 - 108.000 30 3.93% $1,238 3912
Esssem Cust Buy 06/21/05 . 109.000 45 2.93% $1,856 3912
EL54 Cust Buy 06/21/05 - 109.000 25 3.93% $1.041 3912
fo4966EL54 Cust Buy 06/21/05 - 109.000 70 3.93% $2,888 3.012
fo496sELS4 Cust Buy 06/21/05 | - 109.000 55 3.93% $2,269 32
Je4968EL54 Cust Buy 082405 | - 108.000 100 3.93% $4,125 3912
DEEELS4 Cust Buy oer1105 | - 109.000 55 3.93% $2,269 3.912
DEEELS4 Cust Buy 0621705 - 109.000 50 3.93% $2,063 3.912
EL54 Cust Buy 06/21/05 - 109.000 20 3.83% $825 3.912
Q6EETNY Cust Buy 08/21/05 - 109.000 10 4.11% $431 3.883
9EEETNT Cust Buy 06/21105 - 109.000 30 4.11% $1,292 3.833
: ETN? Cust Buy 06/21/05 - 109.000 80 4.11% $2 583 3.883
m Cust Buy 06/21/05 - 109.000 10 4.11% $431 3.883
Cuat Buy 08124105 - 108126 50 4.23% $2,215 3,860
fea9seETNT Gust Buy 08/21/05 - 109.000 45 4.11% $1,937 3.883
73358TNP2 Cust Buy 06/21/05 - 101.000 100 3.83% $3,729 4.018
[73358TNP2 Cust Buy 06721105 - 101.375 10 4.22% $410 3.979
73358 TNP2 Cust Buy 06/21/05 - 101.375 50 4.22% $2,062 3.979
73358 TNP2 Cust Buy 06/21/05 - 101.375 40 4.22% $1,842 3.970
73358 TNF2 Cust Buy 0621105 - 101.375 50 4.22% $2,052 3.979
73358 TNP2 Cust Buy 06/21/05 | - 101.500 80 4.35% $3,383 3.966
[73358TNP2 Cust Buy 06/22/05 - 101.625 50 4.48% 52,177 3.953
3358TNP2 Cust Buy 0622105 - 101.625 100 4.48% $4,354 3.953
59259RWXS | CustBuy 06723105 { - 103.000 50 4.83% $2.374 4.018
f52259RwWX8 | Cust Buy 08/23/05 - 103,000 50 4.83% $2,374 4.018
f55250RwWX8 Cust Buy 08/23/05 - 103,000 15 4.83% $712 4018
478238GH5 Cust Buy 06/28/05 - 102.750 10 3.19% $318 4.006
M78238GHS Cust Buy OB/ZB/05 - 103.750 A0 4.19% §1,670 3.875
478238GHS Cust Buy 0B/28/05 - 103,750 10 4.19% $418 3.875
478238GHS Cust Buy 0672605 - 103,750 10 4,19% $418 3.875
78230GHS Cust Buy 06/28/05 - 103.750 45" 4.19% $1,879 3.875
47823BGHS Cust Buy 05/28/05 - 103.750 10 4.19% $418 3.875
476238GH5 Cust Buy 08/28/05 - 103.750 150 419% $6,253 3.875
478238GH5 Cust Buy 06/28/05 - 103.850 75 4.29% $3,206 3.88




R Transaction | Transaction . Customer ber of Marku Markup in Yield
Muni CUSIP Type Date: DLA Price Price NuBt:nds Pen:emapge Dollafs Percentage
[59333NKKS Cust Buy 06/27/06 - 72125 20 4.09% $566 4.307
J59333NKKB Cust Buy 06/27/06 - 72125 40 4.09% $1,132 4.307
f59333NKK8 Cust Buy 06/27/05 - 72125 30 4.09% $849 4.307
J50333NKKB Cust Buy 06/28/05 | - 72.425 70 4.09% $1,982 4.308
J55333MKK8 Cust Buy os/28/05 | - 72125 100 4.09% $2.831 4.308
DESWEXS Cust Buy 06/28/05 - 104.750 10 4.23% $425 3.867
9BEWEXS Cust Buy 06/26/05 - 104.750 10 4.23% $425 3.867
fo45a5WaX5 Cust Buy 06/28/05 - 104.750 150 4.23% $6,375 3.867
J64085WBX5 Cust Buy 0B/2B/05 - 104.750 15 4.23% $638 3.857
733581EB3 Cust Buy 07101405 - 103.750 10 3.86% $388 4.063
[73358TEB3 Cust Buy 07/01/05 - 103.625 20 3.75% $750 4.078
§73358TEB3 Cust Buy 07/01/05 - 103.250 20 3.38% $675 4.12
73358TEBS Cust Buy O7H1105 - 104,126 40 4.28% $1,700 4,021
[73358TEBS Cust Buy 07/01/05 - 104.260 10 4.38% $438 4.007

Cust Buy
Cust Buy 07/06/05 | - 103.500 20 4.22% $838 4.081
Cust Buy QTI0RIOE - 103.500 35 4.22% §1.467 4.081
Cust Buy oroens | - 103.500 30 4.22% $1,257 4.081
Cust Buy orioens | - 103.000 10 3.72% $369 414
Cust Buy 07/06/06 | - 103.500 30 4.22% $1,267 4.081
J59259RUYS Cust Buy o7/06/05 | - 103.500 30 4.22% $1,257 4,081
fse2s9rUYS | CustBuy 07/08/05 | - 103.500 20 4.22% $838 4.081
f59259RUYS Cust Buy 07106105 | - 103.500 2 4.22% $838 4.081
58255RUYS Cust Buy 0770805 | - 103.500 20 4.22% $838 4.081
05805HM3 Cust Buy oreios | - 102.500 10 4.27% $420 3.845
fe05805HM3 Cust Buy 07/06/105 | - 102.500 10 4.27% $420 3.945
81576EL9 0712/05 102.875
181576ELY Cust Buy orhzrs | - 102.875 2 4.18% $625 3.945
181576ELY Cust Buy orr2ms | - 102.875 35 4.18% $1,444 3.945
181576ELY Cust Buy ornzos | - 102.875 10 4.18% $413 3.845
181576EL9 Cust Buy o705 | - 102,875 15 4.18% $619 3.945
970KHB3 Cust Buy ornzos | - 110.000 10 3.95% $418 3674
§64570KH83 Cust Buy 0712105 - 110.000 15 3.95% $627 3.874
f64970KHB3 Gust Buy 07112/06 - 110.000 75 3.95% $3,135 3.674
§64970KHE3 Cust Buy orrizios | - 109.000 10 3.01% 318 3.8
fe4s70KH83 Cust Buy o7Hans | - 110.000 25 3.95% $1,045 3.674
fe4o70KH83 Cust Buy 0711205 | - 110.000 50 3.95% $2,000 3674
54970KHB3 Cust Buy o7h205 | - 110.000 50 3.95% $2,080 3.674




e

. T ction | Transaction . Cust umber of Markuy Markup in Yield
["““' cusie ra?i«ape et OLA Price oice | Bonds Percenv:ge Dollacs Percentage
[64605LWAZ Cust Buy o725 | - 99.750 20 4.38% $839 4.018
JE4805LWAZ Cust Buy 0713105 - 99 250 10 3.86% $369 4,053
fese05twAa2 | CustBuy 07/13/05 - 89250 10 3.86% $369 4,053

WA2 Cust Buy 07/15/05 . 99.750 10 3.69% $355 4018

LWA2 Cust Buy 07/15/05 - 99.750 60 3.69% $2,130 4018

162276EES Cust Buy 07/18/05 - 103.500 - 10 4.27% $424 3.978
162276EES Cust Buy 07/19/05 - 103.000 30 3.77% $1,122 4.034
162276EES Cust Buy 07/19/05 - 103.500 30 4.2T% $1,272 3.978
162276EE5 Gust Buy 07/19/06 - 103.500 50 4.27% $2,120 3.978
1074PEKS Cust Buy 07/20/05 - 103.625 15 4.15% $519 3,582
1074PEKS Cust Buy 07/20105 - 103.625 50 4.16% 52,063 3.682
5916XK8 Cust Buy 07721105 - 101,875 10 3.37% $333 4.1
fe259160K8 Cust Buy o705 | - 102.876 10 4.59% $433 3.95%
E;wxxs Cust Buy 07721105 - 102.875 10 4.39% $433 3.956
16XK8 Cust Buy 07/22/05 - 102.875 40 4.99% $1,730 3.956
fee5916XK3 Cust Buy 07/22/05 - 102,875 60 4.39% $2 505 3.956
fe4s916XK8 Cust Buy 07122006 | - 102.875 100 4.39% $4,325 3.956
162276ED7 Gust Buy 07/28/05 - 103.375 100 4.23% $4,200 3.892
162276ED7 Cust Buy 07/26/05 - 103.375 20 4.23% $840 3.992
162276ED7 Gust Buy 07/26/05 - 103.375 25 4.23% $1,050 3.902
162276ED7 Cust Buy 07/26/05 - 103.375 65 4.23% $2,730 3.992
181576EG0 Cust Buy 07/28/05 - 102,625 20 4.45% 3829 3778
181576EGD Cust Buy 07/26/05 - 102.625 10 4.19% £413 3,778
81576EG0 Cust Buy 07/26/05 - 102.625 15 4.19% $618 3778
181576EGO Cust Buy 07/26/06 - 102.625 25 4.19% $1,031 3,778
181576EG0 Cust Buy 07/26/05 - 102.625 80 4.19% 82,475 3778
181576EG0 Cust Buy 07£26/05 - 102.625 100 4.19% §4.125 3778
181576EGD Cust Buy 07/26/05 - 102.625 15 4,19% $619 3,778
1§1576EGD Cust Buy 07/26/05 - 102.625 40 4.1%% $1,650 3.778
161576EGD Cust Buy 07/26/05 - 102.625 25 4.19% $1,031 3.778
181576EGO Cust Buy 07/26/05 - 102.625 100 4.19% $4,125 3.778
H0GT2Y.J4 Cust Buy 07126105 . 101.500 10 4.34% $422 3.877
MO06792Y J4 Cust Buy 07/26/05 - 101.500 25 4.34% $1,056 3.877
Y )4 Cust Buy 07126405 - 101.500 10 4.34% $422 3.877
78238GK8 Cust Buy 07/26/05 - 103.375 15 4.25% §632 3.921
Krex3scKe Cust Buy 07/26105 - 103.375 25 4.25% $1,054 3.621
R4782386Ks Cust Buy 07/26/05 - 103.376 25 4.25% $1.054 3.921
J478238GKS Cust Buy 07/26/05 - 103.375 75 4.25% $3,161 3.021
§s78238GK8 Cust Buy 07126805 - 103.375 25 4.25% $1,054 3.921
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Muni CUSIP Typa Date DLA Price Price Bonds Percenl:ge Dollars Percentage
478238GKS Cust Buy 07126105 - 103.375 30 4,25% $1,265 3.921
78238GK8 Cust Buy 07728005 | - 102,375 10 3.24% $322 4053
473238GK8 Cust Buy 07726105 - 103.375 10 4.25% $422 3.9
J78238GK8 Cust Buy 07426105 - 103.375 70 4.268% $2 951 3921
478238GKS Cust Buy 07/26/056 | - 103.375 15 4.25% $632 3.921
SG6ETMO Cust Buy orreers | - 105.500 20 4.20% $850 4.007
E:ssssms Cust Buy 0712805 - 105.000 30 370% $1,125 4.068 |
96GETMS Cust Buy 07/28/05 . 105.500 25 4,20% $1,063 4,007 1
966ETMY Cust Buy 07/28/05 | - 105.500 20 4.20% 3850 4.007
ETMS Cust Buy 07728005 | - 104.500 20 3.21% $650 443
Ro4088ETMS Cust Buy 07729105 - 105.500 &0 4.20% $2,560 4,007
92YGO Cust Buy oa2ns | - 102.375 20 4.26% $837 3.733
1H06792YG0 Cust Buy 08K02/05 - 102.375 60 4.26% 52,510 3.733 [
TW8 Cust Buy ogio2i0s | - 103.925 15 3.54% ~ §533 4015
Je4505LTWS Cust Buy oao205 | - 104.625 30 4.73% $1,275 3.831
J64605LTWS Cust Buy 08/0205 - 104,625 10 4.23% $425 3.931
JBA505LTWE Cust Buy 08/02/05 - 104.625 100 4.23% $4,250 3.931 ,
J64505,.TWS Cust Buy 08/02/05 - 104,625 10 4.23% $425 3.931
$64605L TWS Cust Buy 08/02/05 - 104.626 315 4.23% $13,388 3.931
3259RUYS Cust Buy 08102105 | - 104,250 10 4.25% $425 3.991
J59259RUYS Cust Buy 08/02/05 . 104.000 25 4.00% - $1,000 4,02
fsa250RUYS Cust Buy 08/02105 - 104.250 10 4.25% $425 3.991
J55250RUYS Cust Buy 08/02/05 - 104,250 50 4.25% $2,125 3.991
Essnuva Cust Buy ogo2r06 | - 104.250 15 4.25% $638 3.951
9259RUYS Cust Buy ogfo2/05 | - 104.250 10 4.25% $425 3.891
Cust Buy OB/N2/05 - 104.250 25 4.25% $1,063 3.991
f59259RUYS Cust Buy oao2i05 | - 104.250 25 4.25% $1,063 3.991
f59259RUYS Cust Buy 08/03/05 - 104.250 25 4.25% $1,083 3.891
{59259RUYS Cust Buy DA/005 - 104.000 10 4.00% $400 4.02
[s9250RUYE Cust Buy 08/03/05 - 102.750 55 3.75% $2,083 4.049
ks925eRUYE Cust Buy 08/03/05 - 104.250 75 4.25% $3,188 3.991
§59259RUY8 Cust Buy 0RA/AS - 104.300 35 4.30% $1,505 3.984
J59258RUYS Cust Buy 080305 - 104.250 10 4.25% $425 3.991
8259RUX0 Cust Buy 08/04/05 | - 104.500 30 4.24% $1,275 3.962
f59259RUX0 Cust Buy oands | - 104.000 10 3.74% $375 402
f59259RUX0 Cust Buy D8/04/05 - 104.500 80 4.24% $3,400 3.962
[59255RUX0 Cust Buy 08705005 | - 103.500 40 3.24% $1,300 4,079
LXTO Cust Buy 08/09/65 | - 103,375 30 4.20% $1,275 4.081
Rs4805LxTO Cust Buy 08/09/05 - 103.375 50 4.20% $2,125 4.081
fs4605.XT0 Cust Buy 08/09/05 - 103.375 10 4.20% $426 4.081
64605LXTO Cust Buy ogroams | - 103.375 15 4.29% $638 4.081

107.625
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Muni CUSIP Tsy:e Date DLA Price Pn%‘:e' \;2::: Percaﬂ:ge Dollare Percentage

QEEETNT Cust Buy 0809108 - 107.625 10 4.00% $423 4.038
JB4966ETNT Cust Buy 08/09/05 - 107.625 20 4.09% 5846 4.036
[e4s68ETNT Cust Buy osmeos | - 107.625 75 4.09% $3,173 4.036
§6408BETNT Cust Buy 08/09/05 - 107.625 0 4.09% £423 4.038
JE4966ETNT Cust Buy 08/09/05 - 107.625 15 4.09% 3635 4,035
JBA9B5ETNY Cusi Buy _ ] - 107.625 20 4.00% $845 4.036
f54085ETN Cust Buy 08/08/05 - 107.625 40 4.09% $1,692 4.036
J64966ETN7 Cust Buy 08/08/05 - 107 625 35 4.09% 51,481 4.036

R54366ETNT Cust Buy 08/09/05 - 107.625 15 4.09% $635 4.036 i
38GE2 Cust Buy 08/10/05 - 104.625 40 4.32% $1,734 3.918
5BES Cust Buy 08/15/05 . 102.600 20 4.32% $850 4,655
207900BV2 Cust Buy D8/16/05 - 103.750 50 4.21% $2,126 3.997
[207900BV2 Cust Buy 0B/E/05 - 103.750 100 4.27% $4,250 3.907

207900BV2 Cust Buy 0B/16/05 - 103.750 50 4.27% $2,126 3.997 jl
POSE0PBNG Cust Buy 0BHBI05 - 103.375 20 4.16% 3825 3.972
29680PBNY Cust Buy 08/16/05 - 103.375 30 4.16% $1,238 3.972
9680PBNO Cust Buy 08/16/05 - 103.000 20 3.78% $750 4.016
O6A0PENG Cust Buy 08H6I05 - 103.525 10 4.41% $438 3.943
25005B8A0 Cust Buy 08/18/05 - 102.000 20 3.24% $640 4.741

035BA0 Cust Buy 08/18/05 - 103.000 25 4.25% 51,050 4614 #
f2s50058A0 Cust Buy 0819105 | - 103.125 10 4.38% $433 4,598
E95085BA0 Cust Buy 0810105 | - 103,125 10 4.38% $433 4.598
5005BA0 Cust Buy 08/19/05 - 103.125 20 4,38% $885 4.598
Cust Buy 0818405 - 111.630 45 3.60% $1,744 3,637
Cust Buy 08/18/05 - 111.630 45 3.60% $1,744 3637

Cust Buy

Cust Buy -

Cust Buy

Je4a787M21
| YA
276037008 | Cust Buy 0873005 | - 105.000 45 427% $1,935 3.806
276037DGB | Cust Buy 085005 | - 105.000 30 4.27% $1.290 3.806




R R
. " Transaction | Transaction c r ber Marky Markup in Yield
Muni CUSIP Type Date DLA Price ".fm’ M'E:r:mlsof Per:erm:ga Dollars Percentage
fe4970KL70 Cust Buy 05/07/05 - 110.000 20 3.96% $538 3.655
70KL70 Cust Buy 09/07/05 - 110.000 10 3.96% $419 3.655
970KL70 Cust Buy 09/07/05 - 110.600 25 3.96% §1,048 3.655
45190EF 1 Cust Buy 09/13/05 - 107.625 20 3.60% $748 3.983
45130EF1 Cust Buy 08/13/05 - 107.625 10 3.60% $374 3.983
745190EF1 Cust Buy 09/ 3/05 - 107.625 10 3.60% $374 3.883
45190EF1 Cust Buy 09/13/05 - 108.125 20 4.08% $848 3.938
[745190EF1 Cust Buy 08/13/05 - 108.125 75 4.08% $3,179 3.935
[745190EF1 Cust Buy 09/13/05 - 108.125 10 4.08% $424 3.935
745130EF1 Cust Buy 09/13/05 - 108.125 50 4.08% $2,120 3.935
745190EF1 Cust Buy 09/13/05 - 108.125 25 4.08% $1,060 3.935
[745190EF 1 Cust Buy 05/13/05 - 108.126 35 4.08% $1.484 3.935 |
45190EF1 Cust Buy 09/13/05 - 108.125 25 4,08% $1,060 3.935 |
45190EF1 | CustBuy 08/13/05 - 108.125 25 4.08% $1,060 3.935 |
3359TQME Cust Buy 09/14/05 - 102.250 10 4.47% $438 4.22
fr3aseTOMS Cust Buy 09/14/05 - 102.250 175 4.47% $7.656 4.22
QM8 Cust Buy 0814/05 - 102.250 50 4.47% $2,188 422
73353TQMG Cust Buy 09/15/406 - 101250 10 3.45% $338 4343
73358 TOMG Cust Buy 08/15/05 - 101.250 10 3.45% $338 4.343
73358TOMS Cust Buy 09/15/05 - 102,000 20 3.21% $825 4.351
73356 TQMS Cust Buy 08/15/05 - 102.250 10 4.47% $438 422
73355 TQMB Cust Buy 08/15/05 - 102.250 15 4.47% $658 4.22
73358TQMS Cust Buy 09/15/05 - 102.250 25 4.47% $1.094 4.22
73358TOMS | CustBuy 09505 | - 102.250 15 4.47% $858 422 :I
73358TQMS Cust Buy 09/15/05 - 102.250 15 4.47% $656 422
73358TQMS Cust Buy 095105 - 102.000 10 4.21% $413 4.251
73358TQMS Cust Buy 0815105 - 102,250 10 4.47% $438 4.22
3358TOME Cust Buy 0915/05 - 102.250 10 4.47% $438 4.22
3358TQME Cust Buy 09/15/05 - 102.250 20 4.47% $875 4.22
[73358TOME Cust Buy 08/15/05 - 101.250 86 345% $2,194 4.343
f7aassTOMB Cust Buy 016/15/05 - 102.000 20 4.21% $825 4.251
[raassToMe Cust Buy 09/15/05 - 102.125 15 4.34% $638 4.238 '
79XBQ6 Cust Buy 09/20/05 - 101,250 20 4.25% $825 3.972
116WY0 Cust Buy 09/20/05 - 101.625 25 4.29% $1,045 3.761

1LWF1 Cust Buy 027105 - 101.000 100 4.43% £4,288 4.124
fs4505LWF1 Cust Buy 09/27/05 - 101.000 25 4.43% §1,072 4.124
[745190TP3 Cust Buy 09127105 - 108.000 10 4.07% $422 4
745190TP3 Cust Buy 09/27/05 - 108.000 20 4.07% $545 4
745100TP3 Cust Buy 0827/05 - 108.C00 10 4.07% $422 4

19



Transaction | Transaction Customner Number of Markuy Markup in Yield
["““’ CUSIP 1 Type Date DLA Price Price Bonds | Percentage | Dolare | Percentage
45180TP3 Cust Buy 082705 | - 108.000 25 4.07% $1,056 4
45190TP3 Cust Buy 09727105 | - 108.000 25 4.07% $1,056 4

fras190TP3 Gust Buy 092705 | - 108.000 10 4.07% $422 4 ﬁ
WFt Cust Buy 09/28/05 | - 100.000 10 3.53% $341 4.249
J54605LWF1 Cust Buy 0%/30/05 | - 99.875 10 3.40% $329 4.257
fo4605LWF1 Cust Buy ogravios | - 100.875 10 4.44% $429 4.139

1 Cust Buy 08/2ei06 | - 99.539 85 4.70% $4,243 428

fo4085AKR1 Cust Buy 09/30/05 - 98.539 10 3.65% $347 4.347
983R5Q6 Cust Buy 101805 | - 101.375 25 4.38% $1,063 4.324
J64963R506 Cust Buy 1071805 | - 101.375 25 4.38% $1,063 4.324
fe+383R5086 Cust Buy 101805 | - 101.375 25 4.38% $1,063 4.324
f64953R5Q6 Cust Buy 101805 | - 100.375 10 3.35% $325 4.451
fe4983R508 Cust Buy 10/18/05 - 100.375 10 3.35% $325 4,451
Ezgaasas Cust Buy 10/18/05 - 101.375 20 4.38% $850 4324
3REQE Cust Buy 1011805 | - 100.375 10 3.35% $325 4.451
J54983R506 Cust Buy wohaos | - 101.375 25 4.38% $1,063 4.324
983R5Q6 Cust Buy 101805 | - 101,375 10 438% $425 4.324
FMM3 | Cust Buy 102105 | - 100.000 50 3.36% $1,625 3.989

: Cust Buy 102.250
fo45788vAS Cust Buy 1025005 | - 102.250 10 4.34% $425 4.068
788VAS5 Cust Buy 10/25/05 - 102.250 85 4.34% $2.763 4,068 ]
T8BVAS Cust Buy 1025005 | - 102,000 30 4.08% $1,200 4101 I
fas788vAS Cust Buy 10025605 | - 102.250 10 4.34% §425 4.088 |
f645788VAS Cust Buy 10126005 | - 102.250 10 4.34% 3425 4.068
fe45788VAS Cust Buy 10/25/05 - 102.250 20 4.34% $850 4.068
SO5LWF1 Cust Buy 110205 | - 97.375 25 4.52% $1,052 4.409
fe4505LWF1 Cust Buy 110205 - 97.375 15 4.52% $631 4409
[54605LWF1 Cust Buy 110205 | - 97.376 10 4.52% $421 4.409
LB54 Cust Buy 11/0805 | - 100.000 10 3.54% $342 4.499
foa505LB54 Cust Buy 11/08/05 - 100.750 20 4.32% §835 4,403 I
fe4605LB54 Cust Buy 11/08/05 - 100.750 40 4.32%, $1,668 4,403
J64505L864 Cust Buy 11/08/05 - 100,750 25 4.32% $1,043 4,403 |
f64505.B64 Cust Buy 11708105 - 100.750 15 4.32% $626 4.403 |
fe4605L864 Cust Buy 1170805 | - 100.750 10 4.32% $417 4.403 |
LBG4 Cust Buy 110805 | - 100.000 20 3.54% $685 4.499
LBB4 Cust Buy - 11/08/05 | - 100.750 10 4.32% $417 4.403
fo4805LB64 Cust Buy 110808 | - 100.750 10 4.32% $417 4.403
05L864 Cust Buy 10805 | - 100.875 50 4.45% $2.148 4.387
957480AF3 Cust Buy 1171505 | - 97.625 15 4.56% $638 5.268
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Muni CUSIP Transaction Trigacﬁon DLA Price Customer Number ofﬁr Markup Markup in Yield
Type Date Price Bonds Percentage Dollars Percentage
T4B0AF3 Cust Buy 11/15/05 - 97.625 20 4.56% $as1 5.268
Jos74B0AF3 Cust Buy 14/15/05 - 97.625 50 4.56% $2,128 5.268
fo574808F3 Cust Buy 1111505 | - 97.625 25 4.56% $1,064 5.268 ]
fos7as0Ara Cust Buy 111505 | - 97.625 10 4.56% $426 5,268 1
480AF3 Cust Buy 11115005 | - 97.625 40 4.56% 51,702 5.268 |
T480AF3 Cust Buy 11515108 - $7.625 10 4.56% $426 5.268
7480AF 3 Cust Buy 11/15/06 - 97.625 25 4.56% $1,064 5.268
fu574805F3 Cust Buy 11/15/05 - 97.525 25 4.56% §1,084 5,268
fo574804F3 Cust Buy 1116/05 - 97.625 10 4.56% $426 5.268
Ros57480AF3 Cust Buy 11/15/05 - 96.625 30 3.49% 3977 5.33
p57480AF3 Cust Buy 11115105 - $7.625 10 4.56% $425 5.268
Einsmm Cust Buy 11/15/05 - §7.625 15 4.56% 3638 5.268
T480AF3 Cust Buy 11/15/05 - 97.625 100 4.56% $4,256 5.268
fo57480AF3 Cust Buy 11/15/06 - 97.625 25 4.56% $1,084 5.268
Je57480AF3 Cust Buy 11/15/05 - 97.625 50 4.56% $2,128 5.258
fO57480AF3 Cust Buy 11/15/05 - 57.625 25 4.56% $1,084 5.268
7480AF3 Cust Buy 11/15/05 - o7 625 15 4.86% $638 5.268
5T480AF3 Cust Buy 11/15/05 - 97.626 20 4.56% $851 5.268
fo57480AF3 Cust Buy 111154085 - 97.525 10 4.56% $426 5,268
fo574804F3 Cust Buy 111505 | - 97.625 20 4.56% $851 5.268
Jo57480AF3 Cust Buy 11/15/05 - 97.525 25 4.56% $1,064 5.268
Jo57480AF3 Cust Buy 1141505 | - 97.625 35 4.56% $1.490 5.258
fe57480AF3 Cust Buy 11/15/05 - 97.625 20 4.56% $851 5,263
Jo57480AF3 Cust Buy 1111505 - 97.875 20 4.53% 3801 5.253
fo57480AF3 Cust Buy 11715105 - 97.625 15 4.56% $638 5.268
fo57480AF3 Cust Buy 1115005 - 97.625 100 4.56% $4,256 5.268
[o57480AF 3 Cust Buy H/15/05 - 97.625 35 4.56% $1,490 5268
fes74804r3 Cust Buy 11415105 - 97625 15 4.56% $638 5.268
Jos57480AF3 Cust Buy 1111505 | - §7.625 25 4.56% $1,084 5.268
fos7a80AF2 Cust Buy 11/16/05 - 57.625 18 4.56% $636 5.268
Esmwa Cust Buy 1171505 | - 97.625 15 4.56% $638 5.268
57480AF3 Cust Buy 1115/05 - 97.725 25 4.67% $1,089 5.262
Jo57480AF3 Cust Buy 11115108 - 97,625 50 4.56% $2,554 5.268
JO57480AF3 Cust Buy 11/15005 - 97 625 25 4.56% $1,064 5.268
7T4STHTS Cust Buy 11/22/05 - 102.325 10 4.18% $411 3.864
277497HT3 Cust Buy 11/22/05 - 102,375 50 4.23% $2,078 3.856
D77497HT3 Cust Buy 11/22/05 - 102.375 10 4.23% $416 3.856
S258RUX0 Cust Buy 11122006 | - 104,500 15 4.30% $628 4313
SRUX0 Cust Buy 11/22/05 - 101,500 40 4.30% $1,674 4313
Cust Buy 122 |- 101.500 25 4.30% $1.047 4313
JE5255R1X0 Cust Buy 11/22/05 - 101.000 20 3.79% 5737 4.375
J59259RUX0 Cust Buy 11/22/05 - 101.000 120 3.79% $4,423 4.375
fsa259RUX0 Cust Buy 11722105 | - 101.500 20 4.30% $837 4.313
PV5 Cust Buy 11/22/05 - 102.375 10 4.20% $413 4,186
fo4083QPVS Cust Buy 11722105 - 101,375 50 3.18% $1,563 4317
130522BN5 Cust Buy 11728405 - 103.625 15 4.28% $638 4.135
H39522BN5 Cust Buy 11/26/05 - 103,625 30 4.28% $1,275 4.135
139522BN5 Cust Buy 1128005 | - 103.000 15 3.65% $544 4.214
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39522ENS Cust Buy 11/29/05 - 103.625 30 4.28% $1.275 4.135

39522BN5

1172905

J59259R11%0

fs9259RUXG

$1,276

Is9258RUX0

11/29/05

102.125

$2,125

4.238

ks9259RUXD

$638

Cust Buy

11729/05

$057480AE6 Cust Buy 11/29/65 - £9.000 15 4.54% $5845 £.180 |
fO57480AEE Cust Buy 11/29/05 - 99.000 20 4.54% $860 5.189 |
" [o57480AEG Cust Buy 11/29/05 - £9.000 20 4.54% $860 5.189 |
[e57480AEE Cust Buy 1142905 - 99.000 15 4,54% $645 5.189 |
[o57480AEE Cust Buy 11128405 - 99.000 20 4.54% $850 5.189 |
ﬁmmes Cust Buy 11129005 - 99,000 10 4.54% $430 5.189 |
7480AER Cust Buy 11/29/05 - 99.000 20 4.54% $860 5.189
B:mo»\ss Cust Buy 11/28/05 - 99.000 10 4.54% $430 5.180
T4BOAES Cust Buy 11/29/06 - 99.000 10 4.54% $430 5.180
§o57480AE8 Cust Buy 11129/06 - $9.000 40 4.54% $1,720 5180
fe57420AE6 Cust Buy 11729406 - 99,000 20 4.54% $860 5.189
[o57480AE6 Cust Buy 11420105 - 99,000 40 4.54% $1,720 5.189
Jo57480AES Cust Buy 11/29/05 - 99.000 45 4.54% $1,935 5189
fe57480AE6 Cust Buy 11128105 - §9.000 50 4.54% $2,151 5.189
fes7480AES Gust Buy " 11/29/05 - $9.000 25 4.54% $1,075 5.189
fo57480AE6 Cust Buy 11/29/05 - 9,000 10 4.54% $430 5.129
Po574802E6 Cust Buy 11/29/05 - 99,000 10 4.54% $430 5.189
Re57480AE6 Cust Buy 11/2%/05 - 93,000 20 4.54% $860 5.189
STAB0MEG Cust Buy 11/29/05 - 99.000 25 4.54% $1,075 5.189
TAZOAEG Cust Buy 11/28/05 - 99.000 60 4,54% $2,581 5189
5TABOAEG Cust Buy 11/20/05 - 59,200 10 4.75% $450 5189
480AEG Cust Buy 11/26/05 - 99.000 20 4.54% $860 5.189
480AES Cust Buy 11/28/05 - 99.000 15 4.54% $645 5.189
Je57480AES Cust Buy 11/29/05 - £9.000 70 4,54% 53,011 5.139
§957480AFS Cust Buy 11/£29/05 - 94.000 15 4.54% $645 5.189
fe57480AE8 Cust Buy 11/29/06 - 98.750 50 4.268% $2,026 5.205
fes7480AE8 Cust Buy 14/25/05 - 99,000 10 4.54% $430 5.189
es7480aE6 Cust Buy 11/29/05 - 98.000 35 4.54% $1,505 5.189
fos7480AE8 Cust Buy 11/29/05 - 97.750 60 3.22% $1,831 527
fos74804E6 Cust Buy 1128105 - 95.000 20 4,54% $380 5.189
JO57480AEE Cust Buy 11/29/05 - 99.000 10 4,54% $430 5.189
Cust Buy 11/25/05 - 98.750 45 4.28% $1,823 5,205
Cust Buy 11/28/05 - 98.750 30 4.28% $1,215 5.205
745190TUZ 101.750 .
74518002 Cust Buy 11/30/05 - 102.750 10 4.27% $421 4.64
745190TU2 Cust Buy 11/30/05 - 102.750 0 427% $421 464
745190TU2 Cust Buy 11/30/05 - 102.750 25 4.27% $1,053 4,64
745190TU2 Cust Buy 11/30/05 - 102.750 15 4.37% $632 4.64
[745190TU2 Cust Buy 11/30/05 - 102.750 25 4.27% $1,063 464
[745190TU2 Cust Buy 11/30/05 - 102.750 20 4.27% $842 4,64




N
B Transaction | Transaction Customer Number of Marku T Markup in Yield
r:'“‘ cusip Type Date DLA Price Price Bonds Per:enl:ge Dollare Percentage
779783 Cust Buy 11/30/05 - 102.375 10 4.33% $425 4194
64779783 Cust Buy 1113005 - 102.375 50 4.33% $2,125 4.184
fes4rrores Cust Buy 12/01/05 - 102375 115 4.3%% $4,888 4.184
Cust Buy 1201705 . 102,500 25 4.45% $1,094 4178

Cust Buy .
J54983R7M3 Cust Buy 12/02/05 - 102.000 10 3.75% $369 4.357
LE38 Cust Buy 12/06/05 - 101.000 50 4.31% $2,088 4.38
fo4605LE3S Cust Buy 12/06/05 - 101,000 30 4.31% $1,253 4.38
[s4606LE38 Cust Buy 12/06/05 - 104.000 15 4.31% $626 4.38
foaco5LES Cust Buy 12/0605 | - 101.000 30 4.31% $1.263 4.38
J64505LE38 Cust Buy 12/08/05 - 101.000 10 4.31% $418 4.38
foes05LESS Cust Buy 12106105 - 101.000 20 4.31% $835 4.38
J54505LE38 Cust Buy 12/06/05 - 101.000 20 4.31% $835 4.38 i
3358TMJ7 Cust Buy 12/06/05 - 102.750 25 4.31% $1,063 4.102
3358TMU7 Cust Buy 12/08/05 - 102.750 115 4.31% $4,888 4.192
| EEEIN Cust Buy 12/06/06 | - 102.750 5 4.31% $4,038 4.192
FrazssTvu? Cust Buy 12106105 - 102,825 10 4.19% $413 4.205
45190KG2 Cust Buy 12/06/05 - 102.375 30 4.29% $1,265 4.624
45180KG2 Cust Buy 12406/05 - 102.375 25 4.29% $1,054 4.624
45190KG2 Cust Buy 12/06/05 - 102.425 25 4.34% $1,066 4.615
45190KG2 Cust Buy 12/08/05 - 102.375 10 4.29% $422 4.624
745190KG2 Cust Buy 12/06/05 - 102.375 10 4.20% $422 4,624
745180KG2 Cust Buy 12/06/05 - 102.375 25 4.20% $1,054 4.624
[745190KG2 Cust Buy 12/06/05 - 102.375 15 4.29% $632 4.624
745190KG2 Cust Buy 12/06/05 - 102,375 20 4.29% $843 4.624
745190K32 Cust Buy 12/06/05 - 102,375 10 4.29% 422 4624 }
45190KG2 Gust Buy 12/06/05 - 102.375 10 4,29% $422 4.624 1
[745180KG2 Cust Buy 12106/05 - 102.375 25 4.20% $1.054 4,624 |
F45190KG2 Cust Buy 12/06/05 - 102.000 10 3.91% $384 4,682
745190KG2 Cust Buy 12/06/05 - 102.375 10 4.29% $422 4,624
[745180KG2 Cust Buy 12/06/05 - 102.375 20 4.29% $843 4,624
[745190KG2 Cusl Buy 12/06/05 - 102.375 50 4.29% $2,108 4.624
745150KG2 Cust Buy 12/06/05 - 102.375 10 4.29% $422 4.624
451 90K G2 Cust Buy 12108105 - 102.375 16 4.29% $632 4624
I;a G0KG2 | CustBuy 12006705 | - 102.375 20 4.29% $843 4.624
45190KG2 Cust Buy 1206105 - 102.375 20 4.29% $843 4.524
45190KG2 Cust Buy 12/06/05 - 102.375 50 4.29% $2,108 4,624
745190KG2 Cust Buy 12/06/05 - 102.375 70 4.20% $2,951 4.624
[745190KG2 Cust Buy 12/06/05 - 102.375 100 4.20% $4,215 4624
745190KG2 Cust Buy 12/06/05 - 102.375 35 4.20% $1,475 ° 4,624
[745190KG2 Cust Buy 12/08/05 - 102.375 15 4.20% $632 4.624
7A5190KG2 Cust Buy 12/06/08 - 102.375 25 4.29% $1,054 4.624
l;451 BOKG2 Cust Buy 12/06/05 - 102.375 20 4.29% $843 4.824
A5190KG2 Cust Buy 12/08105 - 102375 10 4.20% $422 4.624
Fras190KG2 Cust Buy 12/06/05 - 102.375 25 4.28% $1,054 4624
JP45150KG2 Cust Buy 12106/05 - 102,275 10 420% $422 4624
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Dollars
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[73358TMMO Cust Buy 12/06/05 - 101.500 15 4.50% $4,375 4.33
73358 TMMO Cust Buy 12/06/05 - 101,650 40 4.52% $1,760 4,316
BTMMO Cust Buy 12/06/05 - 89.500 25 4.37% $638 4,541
TMMO Cust Buy 12/07/05 - 100625 20 3.47% $675 4.429
73358 TMMO Cust Buy 12/07/05 - 101.625 30 4.50% $1,313 4,316
QM6 Cust Buy 12/08/05 - 9.000 55 3.92% $2,052 4.561
QMS Cust Buy 12/06/05 - 99.000 10 3.92% $373 4,561
3358 TOMS Cust Buy 12/06/05 - £9.000 10 3.92% $373 4,561
QM6 Cust Buy 12/07/05 - £9.000 30 3.92% $1,119 4.561
3358TOME Cust Buy 12/07/05 - £9.000 - 20 3.92% $746 4.561
45220E22 Cust Buy 12/06/05 - 102,600 15 4.31% $635 4.66
45220EZ2 Cust Buy 12/08/05 - 102,600 10 4.31% $424 4.66
45220E22 Cust Buy 12/06/05 - 102,600 100 4.31% $4,238 .56
A5220EZ2 Cust Buy 12/07/05 - 102.600 20 4.31% $a48 '4.66
4R220E72 Cust Buy 12/07/05 - 102.600 10 4.31% $424 4.66
4522022 Cust Buy 12/07/05 - 102.800 125 4,31% $5,298 4.66
45220E22 Cust Buy 12107105 - 102.600 25 4.31% $1.060 4.66
45220E22 Cust Buy 12/07/05 - 102.600 15 4.31% $636 466
45220E22 Cust Buy 12/07/05 - 102.600 20 4.31% $848 4.66
745220EZ2 Cust Buy 12107105 - 102.600 85 4.31% $3,602 4.66
745220E22 Cust Buy 12107/05 - 102,600 10 4.31% $424 4.86
7A5220EZ2 Cust Buy 12/07/05 - 102.000 40 3.70% $1,455 4.737
745220EZ2 Cust Buy 12/07/05 - 102.600 10 4.31% $424 468
745220622 Cust Buy 12/07105 - 102,600 10 4.31% $424 486
745220EZ2 Cust Buy 120705 - | - 102,600 10 4.31% $424 466
745220E22 Cust Buy 12007/05 - 102.600 60 4.31% $2,543 4,66
[745220EZ2 Cust Buy 1207705 - 102.500 15 4.21% $621 4672
[745220E22 Cust Buy 12/07/05 - 102.600 10 4.31% $424 4.66
745220E22 Cust Buy 12/0705 - 102.600 10 4.31% $424 4.66
7480AES Cust Buy 12006/05 - 98.375 100 4.58% $4,312 5.229
ke57480AES Cust Buy 12/06/05 - 98.375 100 4.58% $4,312 5.229
fes7480AEE Cust Buy 12K06/05 - 98.375 15 4.58% 3647 5.220
fos7480AES Cust Buy 1200705 | - 98.375 50 4.58% $2,156 5.229
kss7480AE6 Cust Buy 12/07/05 - 96.375 50 4.58% $2,15 5,220
Ro57480AES Cust Buy 12K7105 - 98.375 30 4.58% $1,204 5.229
$I57480AES Cust Buy 12007105 - 98.375 10 4.55% $431 5.229
Jo57480AES Cust Buy 12007105 - 98.375 80 4.58% $3,881 5.229
fe57480AE6 Cust Buy 12007105 - 98.375 15 4.58% $647 5229
fo57480AE5 Cust Buy 12/07/05 - 98.375 50 4.58% $2,156 5,229
ESMSOAES Cust Buy 12/07105 - 98.375 120 4.58% $5,174 5,229
fe57480AES Cust Buy 12K07105 - 98.375 50 4.58% $2,156 5.228
fe57480AE8 Cust Buy 12107105 | - $8.375 40 4.58% $1,725 5.229
fe57480AE8 Cust Buy 12007105 | - 98.375 145 4.68% $6,252 5.229
fo57480AES Cust Buy 12/07/05 - 98.375 10 4.58% $431 5.229
fo574B80AE Cust Buy 12007105 - 98.525 10 4.74% $446 5§22
fo57480AE6 Cust Buy 12007405 - 90.375 15 4.58% $647 6.229
fo57480AE8 Cust Buy 12107105 - 98.525 10 4.74% $446 5329
|
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12/08/05

4.561 |

Cust Buy .
Cust Buy 1213105 103.000 35 4.30% $1,488 4.608
Cust Buy 12113105 193.000 10 4.30% $425 4,608
Cust Buy 12/13/05 103.000 30 4.30% $1,275 4,608
Cust Buy 1213105 103.000 50 4.30% $2,125 4.608
Cust Buy 12113105 103.000 20 4.30% $850 4508
Cust Buy 1213/05 103.000 25 4.30% $3,613 4.608
745220622 Cust Buy 1213405 103,000 15 4,30% $638 4.608
J745220e22 Cust Buy 121 3/05 103.000 20 4.30% $850 4.508
WY Cust Buy 12113105 103.425 15 3.84% $574 3.9M
fs4065DWY1 Cust Buy 12/13/05 103.425 15 3.84% $574 3.991,
J64986DWY1 Cust Buy 12113/05 103.425 [ 3.84% $2,104 3.991
3359TMMO Cust Buy 12/13/05 102.000 100 4.35% 44,250 4.274
3358 TMMO Cust Buy 12/14/05 102.000 10 4.35% $425 4.274
73358TMMO Cust Buy 12/14/05 102,250 20 4.60% $500 4.246
[73358TMMO Cust Buy 12/14/05 102.250 0 4.60% $1,350 4,246
3356TMMO Cust Buy 12114105 102.250 45 4.50% $2,025 4.248
MD Cust Buy 12/14/05 102.250 35 4.60% $1.575 4,246
3358 TMMO Cust Buy 1214105 102.250 30 4.60% $1,350 4.248
73358 TMMO Cust Buy 12/14/05 102.250 10 4.60% $450 4.248
574B0AES Cust Buy 12/13/05 98.375 15 4.50% $636 5.229
fes7480AE6 Cust Buy 12114105 98.375 15 4,50% $536 5229
fe57480AES Cust Buy 12/14/05 98.500 10 4.64% $436 5.221
fos57480AEG Cust Buy 12/14/05 98.500 50 4.54% $2.183 5.221
57480AE6 Cust Buy 1214105 98.500 50 4.64% $2,183 5221
2047YAD3 Gust Buy 1220005 97.625 25 4.78% $1.113 5.145
7YAD3 Cust Buy 12/20/05 97 625 10 4,78% $445 5.145
2847YAD3 Cust Buy 12/20/05 97625 35 4.78% $1,558 5.145
947YAD3 Cust Buy 12/20/05 97.625 10 4.78% $445 5.145
§62047vAD3 Cust Buy 42420105 57625 25 4.78% $1.113 5.145
f62847YAD3 Cust Buy 12/20/05 §7.625 10 4.78% $445 5.145
%?mm Cust Buy 12120/05 97.6265 30 4.78% $1,335 5,145
7YAD3 Cust Buy 12/20/05 97625 10 4.78% $445 5.145
J62547YAD Cust Buy 12720108 $7.625 10 4.78% $445 5145
f52947YAD3 Cust Buy 12/20/05 97,625 50 4.78% $2,226 5.145
Je2047vAD Cust Buy 12120106 97.625 15 4.78% $668 5.145
14027 Cust Buy 12/20/05 103.875 45 4.27% $1,913 3642
I@muoazr Cust Buy 12/20105 103,875 20 4.27% $850 9.842 ]
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4 | Cust Buy 12720705 105,400 10 5386

H4 | GustBuy 12/20/05 106.400 10 3.80% $386

985WMH4 | Cust Buy 12720005 105.400 70 3.80% $2,703

AS5WMHA Cust Buy 12720008 105.400 20 3.80% $772
34869 Cust Buy 12720005 102.825 35 3.86% $1,239 4.005

Jsss0208RE

Jses0208Re

§8956298R

feo50298R9

ust By

Cust Buy

fs31116L38

Cust Buy

f531116L)8 Cust Buy
70KLES Cust Buy 12/21/05 105.350 260 3.82% $10,072 3756
fe2o70KLSS Cust Buy 1221105 105.350 65 3.82% $2,518 3.756
T103QF0 Cust Buy 12/25/05 103.750 10 3.88% $388 4.089
fso7103QF0 Cust Buy 12/28/05 103.750 15 3.88% $581 4.099
fsor103aro Cust Buy 12/26/08 103.750 B0 3.88% $2,325 4.099
ks971030F0 Cust Buy 12/28105 103.750 50 3.88% $1,938 4,099
§597103QF0 Cust Buy 12/28/05 103.750 275 3.88% $10,656 4,099
Esor1030F0 Cust Buy 12/28/05 103,750 30 3.88% $1,163 4,089
§s571030F0 Cust Buy 12/28/05 103.750 58 3.88% $2,131 4,089
fes7103QF0 Cust Buy 12/28/05 103.750 185 3.88% $7.189 4.089
SBTMMO Cust Buy 12127105 102.525 40 3.80% $1.530 4.215
FraassTvmg Cust Buy 12/27/05 102.525 200 3.88% $7.850 4.215
SASETMMD Cust Buy 12/27/05 102.525 85 3.80% $3.251 4.215
TT96XE Cust Buy 12/28{05 103.875 10 3.94% $394 4.002
e84 7T96X6 Cust Buy 12/28/05 103.875 50 3.94% $1,970 4.002
Jes47706X6 Cust Buy 12/28/05 103.875 50 3.94% $1,970 4.002
feea7796X6 Cust Buy 12/28/05 103.875 185 3.94% $7.289 4,002
T796X6 Cust Buy 12126105 103.875 45 3.94% $1,773 4.002
TT06X6 Cust Buy 12/28/05 103.875 25 3.94% $985 4.002
fes47796X6 Gust Buy 12108105 103.875 70 3.54% $2,758 4,002
Jes47796%6 Cust Buy 12/28/05 103.875 35 - 3.54% $1,379 4.002
fesar7a6X6 Cust Buy 12/28/05 103.875 10 3.94% $354 4,002
Jesa7706X6 Cust Buy 12/28/05 103.875 15 3.94% $501 4,002
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01/04/06

DLA Price

Markup in

Doliars Percentage

Yield

BE0252BYE Cust Buy 104.000 35 3.991
262BY6 Cust Buy 01/04/06 - 104.000 30 4.26% £1,275 3.991
E:gzszem Cust Buy 01/04/05 - 104.000 25 4.26% $1,063 3.991
[sa0252BY6 Cust Buy 01/04/06 - 104.000 50 4.26% $2,125 3.991

[ss0252BY6 Cust Buy 01/04/06 - 104.000 50 4.26% $2,125 3991 .
205095666 Cust Buy Q1/04/06 - 98.000 120 4.65% $5,656 5118
205005068 Cust Buy 01/04/06 - $8.000 50 4.65% $2,176 5.118
205095885 Cust Buy 01/04/06 - 98.000 10 4.65% $435 5.118
205095888 Cust Buy 01404106 - 98.000 100 4.65% $4,351 5118
295095668 Cust Buy 01/04/06 - 98.000 35 4,65% $1,523 5118
205095888 Cust Buy 01/04/06 - 98.000 10 4,65% $435 5,118
205055888 Cust Buy 01/04/06 - 98.000 30 4.65% $1,305 5118
295095808 Cust Buy 01/04/06 - 98.000 20 4.65% $870 5118

10

MAM06

Cust Buy 01/10/06 - 103.375 25 4.29% $1,063

Cust Buy 10106 - 103.375 50 4.29% $2,125 4.087

Cust Buy MA10/06 - 103.375 200 4.29% $8,500 4.067

Cust Buy 01110:06 - 103.375 50 4.29% §2,125 4.067

Cust Buy HMA0/06 - 103.000 15 3.91% $581 4114
01/10/08 103.250 65

ust Buy

103.125

Cust Buy 0110/06 - 103.125 25 4.22% $1,044 4,108
Cust Buy 01/10/06 - 103.125 15 4.22% $626 4.108
Cust Buy 01/1C/06 - 103.125 30 4.22% $1,253 4,108
Cust Buy 01/10/06 - 103.125 15 4.22% $626 4,109
Cust Buy 01/10/08 - 103.000 10 4.09% 3405 4.124
Cust Buy 01/10/06 - 103.125 15 4.22% $626 4.109
[73368TRU7 Cust Buy 211206 - 100.875 10 4.32% $4138 4.142
73358 TRUZ Cust Buy 01/12/06 - 99.875 50 3.29% $1,560 4.258
[73358TRU7 Cust Buy 01/12/06 - 100.875 1058 4.32% $4,380 4.142
[73358TRU? Cust Buy 0112106 - 100.000 80 3.42% $1,983 4.25
[73358TRU7 Cust Buy 0112106 - 100.000 25 3.42% $826 4.25
73358 TRUY Cust Buy 01112108 - 100.8925 20 4.37% $848 4136
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Transaction | Transaction . Customer Numnber of Marky Markup in Yield
F““‘ cusip Type Date DLA Price Price Bonds Percem:ge Dolla‘:s Percentage
[raaseTRUT Cust Buy 01/12/08 - 100.000 15 3.42% $496 4.25
f733s8TRUT Cust Buy 01712/06 . 100.875 10 4,32% $418 4142
TRU? Cust Buy 01/12/06 - 100.875 10 4.32% $418 4,142 _l
3358TRU7 Cust Buy 011208 | - 99875 10 3.20% $318 4.258 |
45190TU2 Cust Buy 0118106 - 105.000 30 4.22% $1,275 4.349
45190TU2 Cust Buy 01/18/06 - 105.100 10 4.32% $435 4.335
45190TU2 Cust Buy 01/18/06 - 105.000 10 4.22% $425 4.349
45100TU2 Cust Buy 01/18/08 - 105,000 50 4.22% $2,125 4.349
745190TU2 Cust Buy 01/18/06 - 105.000 20 4.22% $850 4,349
45190TU2 Cust Buy 0118106 - 105.000 100 4.22% $4,250 4,348
£451 S0TUZ Cust Buy 01118406 - 105.000 10 4.22% $425 4,349
45190TU2 Cust Buy 01118/06 - 105.000 10 4.22% $425 4.340
745190TU2 Cust Buy 01/18/08 - 105.000 25 4.22% $1,063 4,349 ﬂ
745190TU2 Cust Buy 01/18/06 - 105.000 100 4.22% $4,250 4,349 :l
745190TU2 Cust Buy 01/15/06 - 105.000 80 4.22% $2,125 4.349
'7451 90TU2 Cust Buy 01/18/06 - 105.126 10 4.34% $438 4.332
frasi00TU2 Cust Buy D1/18/06 - 105,000 20 4.22% $850 4,349
[ra5180TU2 Cust Buy 01/18/06 - 105.000 10 4.22% $425 4.349
985WT53 Cust Buy 01/24/06 - 108.275 40 3.78% $1,550 arr
feassswrsa Cust Buy 01/24/06 - 106.275 25 3.78% $0959 3777 |
208R9 Cust Buy 01/25/06 - 107.500 35 A7T1% $1,345 3.356
296R9 Cust Buy 0172508 - 107.500 55 371% $2,495 3.356
72FBK1 Cust Buy 01/26/06 - 102,376 10 4.33% $425 4214
[54872FBK1 Cust Buy 01/26/06 - 102,000 20 3.95% $775 4.259
Re4o72FBKI Cust Buy 01726/06 - 102.375 20 4.33% $450 4.214
972FBK1 Cust Buy 01/26/06 - 102.250 200 4.20% $8,250 4.229
TYADS Cust Buy 01/26/06 - 100.830 70 3.89% $2,640 4.887
[B2847YAD3 Cust Buy 01/26/06 | - - 100.830 125 3.89% $4,714 4,887
FAH9 Cust Buy 02/02/06 - 101.550 100 3.89% $3,800 4.312
fe4972FAHS Cust Buy 02/02/08 - 102.000 20 4.35% $650 4,250
feas72FAHD Cust Buy 02/02/06 - 102.000 15 4,35% §638 4.259
[B4972FAHD Cust Buy 02/02/06 - 102.000 15 4.35% $638 4.253
2047YAD3 Cust Buy 02/03/06 . 101,000 20 3.87% $753 4.564

50
73358TQMS Cust Buy 02106106 - 101.000 50 4.32% $2,091 4.371
73358TQME Cust Buy QZ/07/06 - 101.000 10 4.32% 5418 4.371
73356 TQME Cust Buy 02107106 - 100.000 60 3.20% $1,909 45
[73356TQME Cust Buy 02/07/06 - 400,000 25 3.20% $705 45
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AP
Muni Transaction | Transaction Customer Number of Markup Markup in Yield
cusip Type Date DLA Price Price Bonds Percentage Dollars Percentage
36DK3 | CustBuy 02007706 | - 103.000 10 4.17% $413 2122
Cust Buy Q2107106 - 102875 15 4.05% 3600 AT

1706 Cust Buy 02/07/06 - 104.000 90 3.94% $3,547 3.745 |
72FAHY Cust Buy 020806 - 102.625 10 4.32% $425 4.184
fs1e72F A0 Cust Buy 02/08/06 - 102.625 10 4.32% $425 4.184
fs4972FAHD Cust Buy 02/08/06 - 102,625 15 4.32% $636 4184
fe4972FAHS Cust Buy 02/08/06 - 102.625 35 4.32% $1,488 4,184
J64972FAHY Cust Buy 02/09/06 - 102,625 10 4.32% $425 4.184
Reas72FARS Cust Buy 02/09/06 - 102.625 10 4.32% $425 4.184
JB4972FAHS Cust Buy 02/09/06 - 101.625 10 3.30% $325 4,303 I
Es4072FAHS Cust Buy 02/09/06 - 102.500 25 4.19% $1,031 4.199
J64972FAHY Cust Buy 02/09/08 - 102 500 10 4.15% $413 4,189
56730058 Cust Buy 02/10/06 - 105.240 55 3.83% $2,133 3636
356730088 Cust Buy 0271006 - 105.240 55 3.83% $2,133 3.636
7758DF7 Cust Buy 02/14/06 - 104.875 15 4.11% $621 3.923
YCUZ Cust Buy 02/16/08 - 102.100 25 3.90% $959 3841
Jeasasycuz Cust Buy 0216/06 - 102.100 90 3.90% $3,452 3.841
3358TCRO Cust Buy 02/22106 - 109.000 10 4.08% $427 3.779
72FBHB Cust Buy 02/28/08 - 104.250 10 4,25% $425 3.992
fea572FBHE Cust Buy 02/26/06 - 104,250 25 4,25% $1,063 3.992
feso72rEHa Cust Buy - Q2128108 - 104.250 20 4.25% £850 3.902 |
fe4s72FBHE Cust Buy 02/28/06 - 104,250 20 4,25% $850 3.992 |
[e4972FBHA Cust Buy 02/26/06 - 104,250 10 4.25% 3435 3.992 |
£52 Cust Buy 02/28/06 - 103.000 10 4.17% $413 4018
fs35308Es2 Cust Buy 02/28/06 - 103.000 25 4.17% $1,031 4.018
ja3s308ES2 Cust Buy 02728/06 - 103.000 10 4.17% $413 AMB
ps35308Es2 Cust Buy 02/28/06 - 103.000 70 417% $2,888 4.018
26317D6 Cust Buy 02/28/08 - 105.000 10 4.22% $425 3.581
852631706 Cust Buy 02/28/06 - 105.000 10 4.22% $425 3.581
852631706 Cust Buy 0202806 - 105.125 55 4,34% $2,408 3.561
2690XW7 Cust Buy 03/14/08 - 103.250 20 4.29% $850 4.106
Cust Buy 03714106 - 103.250 25 4.29% $1,083 4106
§542690XW7 Cust Buy 03/14/06 - 103.250 25 4.29% $1,063 4,106
f542690XW7 Cust Buy 03/14/06 - 103.375 20 4.42% - $875 4081 1
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. s | Yield to Avyg.
Firm . Customer | Face Value of | Markup | Markup in N
CMOo cusip Buy/Sell Trade Date | DLA Price Price CMO Precentage | Dollars Pe L":
92541SULO S 11/02/08 96.500 $25,000 5.18% $1,188 5.85
1225415000 S 11702106 96,500 $10,000 5.18% "$475 5.85
225215010 S 11702106 96.500 $70 000 5.18% $3,325 5.85
22541SUL0 S 11/03/06 96.125 $31,000 4.77% $1,356 5.88
31394XCF1 s 11/03/08 99.875 $50,000 5.13% $2.438 5.56
31394XCF1 | .S 11703106 99.875 $25.000 5.13% $1.219 5.56
31396LVU1 s 11/03/08 100.750 | $75.000 4.54% 3,281 5.4
[31396LVU1 11/07/06 100125 | $50.000
31396LVU1 S 11/07/06 100.125 | $75,000 430% $3,004 5.49
31305L2X8 S 11/07/06 99,625 $27,000 5.15% $1.316 5.58

31396FGL1 11114/06 $100,000

31396FGL1 S 11114106 100.250 $19,000 4.16% $760 552
45660LL56 'S 11/14/08 98.750 $18,000 . 4.71% 5799 5,64
456601156 5 11114/06 88.750 $35,000 4.71% $1,553 5.64
45660LL58 s 1114106 98.750 $20,000 4.71% 5883 584
45660LL56 s 11/14/06 98.750 $30,000 4.71% $1,331 5.64
45660LL56 S 11/14/06 98.750 $50,000 471% $2,219 5.64
456601156 S 11/14/06 98.750 $15,000 4.71% $666 564
{a5680LL56 S 11/14/06 98.750 $30,000 471% $1,331 5.64
456601.L56 S 11/14/06 98.750 $50,000 4.71% $2,219 5.64
45660LL56 S 14114108 98.750 $10,000 471% $444 564
45660LL56 S 11114/06 88.750 $20,000 4.71% $888 564
45660LL56 ) 11114/08 98.750 $15,000 471% $666 564
45660L.L56 S 1114406 88.750 $30,000 4.71% $1,331 5.684
45660156 ) 11/14/06 88.750 $15,000 471% $666 5.64
172973N96 s 11/14/06 82.000 $10,000 9.52% $800 57
45660LL56 1116/06 $36,000 .
456601156 [:] 11/16/06 99.000 $30,000 4.83% $1,369 5.62
45680LL56 S 1117106 99.000 $30,000 4.83% $1,369 562
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Transaction | Transaction . Customer Number of Markup Markup in Yield
Muni CUSIP Type Date DLA Price Price Bonds Percentage Dollars Percentage
774UCHS Cust Buy 04/04/06 - 102.000 10 4.37% $427 4246
0774UCHE Cust Buy 04/04/06 - 101.000 20 3.34% $853 4.372
774UCH6 Cust Buy 04/04/06 - 102.000 15 4.37% 5640 4,245
11305HZ9 Cust Buy "~ 04/03/06 - 102.500 45 4.33% $1,913 419
fo11305Hzs Cust Buy 04/03/06 - 101.500 50 3.31% $1,626 4313 ]
f611305HzZ9 Cust Buy 04/04/06 - 102.500 20 4.33% $850 4.191 |
[611305HzZ9 Cust Buy 04/04/06 - 102.500 20 4.33% $850 4.191 -
p11305H29 Cust Buy 04/04/06 - 102.500 10 4.33% $425 4191
D5LHe8 Cust Buy 04/04/06 - 102.500 10 4.33% $425 4.198
972FBY1 Cust Buy 04/04/06 - 101.375 15 4.43% $645 4.331
§64972FBYA Cust Buy 04104106 - 101.375 20 4.43% $360 433 |
Jeas72FBY1 Cust Buy 04/04/06 - 101.375 45 4.43% $1,835 4.331
[B4972FBY1 Cust Buy 04/04/06 - 101.375 20 4.43% $860 4,331
fe4a72FEY1 Cust Buy 04/04/06 - 100.060 50 3.01% $1,483 4,499
- Cust Buy 04/04/06 - 101.375 55 4.43% $2,365 4,331

Buy
Cust Buy 101.875
fe3158MCB3 Cust Buy 04/06/06 - 101.875 250 4.20% $10,487 4.887
fs3186MCB3 Cust Buy 04/06/08 - 101.870 25 4.20% $1,047 4.888
fe3188MCE3 Cust Buy 04106105 - 101.875 a0 4.20% $1,258 4.887
fo3156MCB2 Cust Buy 04/07/06 - 101.975 ~ 50 4.40% $2,147 4.874
0774UCHS Cust Buy 04/11/06 - 102.000 25 4.68% $1,141 4.246
RorraucHs Cust Buy 04/11/06 - 102.000 20 4.68% $912 4,246
f20774UCHS Cust Buy 04/11/06 - 102.000 4.68% $912 4.246
LHB4 Cust Buy 04/11/06 - 101.500 50 437% $2,125 4.318
LH84 Cust Buy 04/11/06 - 101.500 50 4.37% $2,125 4.316
05LHS84 Cust Buy 04/11/06 - 101,500 80 4.37% $3,400 4,316
fe4605LH34 Gust Buy 04/11/08 - 101.500 20 4.37% $850 4315
501L)86 Cust Buy 04/11/06 - 101.000 20 4.35% $845 4.079
fsas001U86 Cust Buy 04/11/06 - 101.000 25 4.36% $1,056 4.079
fe49901u86 Cust Buy 04/11/06 - 101,000 30 4.36% $1,267 4.079
feas001u86 Cust Buy 04111108 - 101.000 10 4.36% §422 4079 |
649901088 Cust Buy 04/11/06 - 101.000 10 4.36% $422 4.079 i
20774UCJ2 Cust Buy 04/18/06 - 100.375 10 4.34% £418 4.451
20774UCJ2 Gust Buy 04/18/06 - 100.375 50 4.34% $2,089 4.451 |
0774UCS2 Cust Buy [T - 100.378 18 4.34% 5627 4.451 i
120774UCJ2 Cust Buy 04/18/06 - 100.375 10 4.34% $418 4.451 |
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20774UCJ2 Cust Buy o4/18/06 | - 100.375 15 4.34% $627 4.451
0774UC 2 Cust Buy pafaos | - 100.000 20 3.95% $760 4.499
R0774UC 2 Cust Buy oneis | - 100,000 10 3.95% $380 4.499
LH84 Cust Buy 04/18/06 | - 99.875 50 3.23% $1,563 4.508
LH84 Cust Buy 04118106 | - 101.000 20 4.39% $850 4.377
LH84 Cust Buy 04/18/06 - 101.000 10 4.38% $425 4.377
LH84 Cust Buy 04/18/06 | - 101.000 65 4.39% $2,763 4.377
96BDXPY Cust Buy 04718006 | - 106.350 10 4.23% $432 4.116
[549550xPg Cust Buy 041806 | - 106.350 100 4.23% $4.318 4.116
Jo4968DXPg Cust Buy odiame |- 106.350 40 4.23% $1,727 4116
fo4066DXPS Cust Buy o4iaos | - 106.350 50 4.23% $2,159 4116
fes0660xPs | Cust Buy 041806 | - 106.350 50 4.23% $2,159 4.116
72FBZ8 Cust Buy 04118/06 | - 103.625 25 4.28% $1,083 4308
fe4972FBZ8 Cust Buy 04/18/06 | - 103.625 15 4.28% $638 4.305
fe4972FBZ8 Cust Buy 04118108 | - 103.625 25 4.28% $1,063 4.305
feao72FBZR Cust Buy o4rtsroe | - 103.625 50 4,28% $2,125 4,305
foso72rB2Z8 Cust Buy 04118106 | - 103.625 45 4,28% $1.913 4.305
Jeao72FBZ8 Cust Buy 0418008 | - 103.525 10 4.28% $425 4.305
fs4072FB2Z8 Cust Buy o4i18i06 | - 103.750 50 4.40% $2,188 4.29
08151658 Cust Buy odrzsie | - 104.000 10 4.26% $425 4.021
108151696 Cust Buy 042508 | - 104.000 10 4.26% $425 4.021
08151G96 Cust Buy 042506 | - 104.000 15 4.26% $837 4.021
108151696 Cust Buy 042506 | - 104.000 10 4.26% $425 4.021
542690YF3 Cust Buy oar2506 | - 103.000 10 4.30% $425 4.133
f542600YF3 Cust Buy 04/25/06 - 103.000 15 4.30% $638 4.133
[s42690YF3 Cust Buy Q4/25/06 - 103.000 80 4.30% $3.400 4133
J542690YF3 Cust Buy 04/25/08 - 103.000 10 4.30% $425 4133
- 1642600YF3 Cust Buy Q4125108 - 103.000 20 4.30% $850 4133
fs42600YF3 Cust Buy 04/25/06 - 103.000 10 4.30% $425 4133
[s42600YF3 Cust Buy 0412506 - 103.000 20 4.30% $850 4133
§542690YF3 Cust Buy Q4125/06 - 103.000 20 4.30% $B50 4133 I
2600YF3 Cust Buy oar2s06 | - 103.000 10 4.30% $425 4133
525053876 Cust Buy _04/2406 | - 100.500 50 4.47% $2,150 4.312
3876 Cust Buy 04/25/06 - 99.500 10 3.43% $330 4412 |
5053BTE Cust Buy (4/25/06 - 100.500 10 4.47% $430 4312 |
BT6 Cust Buy C4/25/06 - 100.500 40 447% $1,720 4312 |
§9250538T6 Cust Buy 04725106 | - 85.500 a0 3.43% $900 4.412
925053876 Cust Buy 04/25/06 - 100,500 10 447% $430 4.312
fo250538T6 Cust Buy 04/2506 | - 100.500 25 4.47% $1,075 4.312
fe25053BT6 Cust Buy 0425006 | - 99.750 25 3.69% $887 4.383
fo250538T6 Cust Buy 0425006 | - 99.500 25 343% $825 4412
Jo250538T6 Cust Buy 0425006 | - 99.500 15 3.43% $495 4412
Jo25053878 Cust Buy D4/25/06 - 95.750 40 3.69% $1,420 4.393
fe25053876 Cust Buy o4r25/06 | - 99.875 10 3.82% $368 4.384 i
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GO5LH27 Cust Buy 0BR2/06 | - 103.000 10 4.30% $425 4,135
Ha7 Cust Buy 0502106 | - 102.000 30 4.30% $1,275 4.135
72FBYA Cust Buy 0502006 | - 100.625 15 441% $538 4.422
JBAST2FBY1 Cust Buy U5H02/06 - 100625 15 4.41% 638 4.422
72FBY1 Cust Buy 05/02/06 - 100.625 15 4.41% $638 4422
972FBY1 Cust Buy o526 | - 100.625 50 4.41% $2,125 4,422
972FBY1 Cust Buy 050206 | - 100.625 50 4.41% $2,125 4.422
fsaor2FEY1 Cust Buy 50206 | - 100.775 26 4.57% $1.100 4.403
Es1072FEY1 Gust Buy 05/02/06 - 100.625 40 4.41% $1.700 4.422
Je4972FBY1 Cust Buy 05/02/06 | - 100.625 10 4.41% $425 4,422
fp4572FBY1 Cust Buy 05/02/08 - 100.625 20 4.41% 3850 4422
972FBY1 Cust Buy DE02I0E | - 100.000 50 3.76% $1,813 4,499
972FBY1 Cust Buy 05/02/06 | - 100.625 55 1.41% $2,338 4.422
f4972FBY1 Cust Buy 05/02106 | - 100.625 25 4.41% $1,083 4.422
G774UCFO Cust Buy 05/05/06 | - 97.750 50 4.79% $2,235 4.529
4UCFD Cust Buy 05/05/06 - 97.750 10 4.79% $447 4,529 |
2690YF3 Cust Buy 05/05/08 | - 101.750 20 4.36% $850 4284
§542600YF3 Cust Buy 05/05/08 | - 101.750 135 4.36% $5.738 4.284
[542690YF3 Cust Buy 05/05008 | - 102.000 20 4.62% $900 4253
f542690YF23 Cust Buy 05/05/06 | - 100.875 75 3.46% $2,631 431 |
WF1 Cust Buy 05/04/06 | - 96.250 15 4.62% $638 4.481
Jo2605LWF1 Cust Buy 0504106 | - 96.250 225 4.62% $9,563 4,481 |
Cust Buy 05/05/06 - 96.250 10 4.62% $425 4.481 |

Cust Buy 0516/06 - 97.875 10 4.62% $432 4.517
774UCG8 Cust Buy 05/16/06 - 97875 20 4.62% $864 4.517
9259RUX0 Cugt Buy 05/24/06 - 101.375 10 3.84% $375 4.321

[84972FBY1 Cust Buy 05/24/06 - 101.875 20 4.35% $850

fs4o72FBYY Cust Buy 05/24/06 - 101.875 20 4.35% $850 4,268

20774UCKS Cust Buy 053108 | - 104.500 20 4.24% $850 4.175

20774UCKS Cust Buy 0831706 | - 104.500 40 4.24% $1,700 4.175
BRA04AYT Cust Buy 05/31/06 - 100.000 10 4.46% $427 4,125
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Jeassoanyy Cust Buy 05/31/06 - 100.000 20 4.46% $854 4.125
8804AY7 Cust Buy 05/31/06 . 100.000 45 4.46% $1,922 4.125
E:aemw Cust Buy 05/31/06 - 100.000 10 4.46% $427 4.125
Jo88803AY 7 Cust Buy ow3os | - 100.000 50 4.45% $2,136 4,125
Y7 Cust Buy 05/31/06 - 100.000 100 4.48% $4,271 4.125
Y7 Cust Buy 05/31/08 - 100.000 490 4.46% $1.708 4425
fsasanday? Cust Buy 05/31/06 - 00.000 10 4.46% $427 4.125
le88804AY7 Cust Buy 05/31/06 - 100.000 30 4.46% $1,281 4125
6136DX6 Cust Buy 08/07/08 - 102.250 50 4.28% $2,100 4.167
KW0 | Cust Buy ogoins | - 100.000 35 3.33% $1,127 4.2
2690YF3 Cust Buy 06/08/06 - 103.375 30 4,36% $1,295 4,084
k542600YF3 Cust Buy 08/09/06 - 103.375 15 4.36% $647 4,084
2600YF3 Cust Buy 0&/09/06 - 103.375 25 4.36% $1,079 4.084
2690YF3 Cust Buy DE/G9I0E - 102.375 15 3.35% $497 4.206
05LE38 Cust Buy 0811506 - 101.250 50 3.85% $1,875 4.345
Rs4505LE38 Cust Buy 06/15/06 - 101.250 25 3.85% $o3a 4,345
Cust Buy 06/20/06 - 100.500 15 4.59% $662 4,437
[64585ANP2 Cust Buy 082006 | - 100.500 10 4.59% $442 4.437 |
fes86ANP2 Cust Buy ogre0/06 | - 100.500 50 4.58% $2,208 4.437 |
Jo4086ANP2 Cust Buy DB/20/06 - 100.500 25 4.59% 51,104 4.437 |
Ss40saaNP2 Cust Buy 08/20/05 - 100.550 10 4.85% $447 4.431
f54988ANP2 Cust Buy 06/20/06 | - 100.550 40 4.85% $1,786 4.431
Cust Buy D&/20/06 - 100.500 100 4.59% $4,415 4.437
2835KG6 Cust Buy 06/27/06 - 100.125 15 4.29% $618 4.484
§542835KG6 Cust Buy 08027106 | - 100.125 100 4.25% $4.118 4.484
Je42835K56 Cust Buy 08/27/06 - $9.732 50 3.88% $1.863 4,516
fe428354G6 Cust Buy 08/27/06 - 100.000 50 4.18% $1.997 4.498
fe42835KG8 Cust Buy 06/27/06 - 100.000 20 4.16% $799 4,499
9B6ETN7 Cust Buy 06/27/06 - 105.250 10 4.31% $435 4.274
72FBY1 Cust Buy 06/27/06 - $9.000 15 4.43% $630 4.561
f§64972FBY1 Cust Byy 08/27/06 - 86.000 50 3.38% $1,600 4,624
J64972FBY4 Cust Buyy 0627106 - 99,000 10 4,43% $420 4561
R54972FBY1 Cust Byy 06127106 - 99,000 15 4.43% $630 4,581
972FBY1 Cust Buy 06/27/06 - 99.000 10 4.43% $420 4.561
FBY1 Cust Buy 06/27/06 - 99.000 50 4.43% $2,100 4.561
foac72FBYY Cust Buy 0627108 | - 59.000 30 4.43% $1,280 4.581
fpo72FBY1 Cust Buy 0627106 | - §9.000 20 4.43% $840 4.561
fs4972FBY1 Cust Buy 06127106 - 99.000 15 4.43% $530 4.561
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FBY! Cust Buy 06/27/06 - £8.000 15 4.43% $630 4,561
72FBY1 Cust Buy 06/27/06 - 89.000 15 4.43% $630 4.561
T2FBY1 Cust Buy 06127106 - 83.000 15 4.43% $630 4561
J54972FBY1 Cust Buy 06127106 - 99.000 25 4.43% £1,050 4561
fs4972FBY1 Cust Buy 0812706 - 99.000 10 4.43% $420 4.561
fpsoTzFBY1 Cust Buy 06/27/06 | - 99.000 15 4.43% $630 4.561
972FBY1 Cust Buy 06/27/06 - 9.000 55 4.43% $2,310 4.561
972FBY1 Cust Buy 06127106 - 99.000 10 4.43% $420 4.561
72FBY1 Cust Buy 08/27/06 - $9.000 15 4.43% $630 4.561
fsa072FBY1 Cust Buy 06127108 - 99.000 65 4.43% $2,730 4.561
§64972FBY1 Cust Buy 06/27/06 - 95.000 10 4.43% 3420 4.561
f64972FBY1 Cust Buy 06/27/06 - 99.000 20 4.43% $840 4.561
fe4o72FBY1 Cust Buy 06/27106 | - £9.000 25 4.43% $1,050 4.561
RB4972FBYY Cust Buy G6/27/06 - §9.000 25 4.43% $1,060 4,561
Egnmw " | CustBuy 06/27/08 - 98.000 25 4.43% $1,050 4,561
72FBY1 Cust Buy 06/27/06 - 99,000 15 4.43% $5630 4,561
Rs4072FBY1 Cust Buy 06/27/106 - 95,000 50 4.43% $2,100 4,561
fs4972FBY1 Cust Buy 06/27/06 - 99.000 10 4,43% $420 4.561
fs1072FBY1 Cust Buy 06127106 - 90,000 10 4.43% $420 4.561
J64572FBY1 Cust Buy 06/27/06 - $9.000 10 4.43% $420 4.561
§64972FBIY1 Cust Buy 0BI27/06 - 99.000 10 4.43% $420 4.561
fe4s72rBy? Cust Buy 06/27/06 - 99.000 15 4.43% $630 4,561
§72FBY1 Cust Buy 06/27/06 - 99.000 G0 4.43% $2,520 4.561
O72FBY1 Cust Buy 06/27/06 - 99.000 20 4.43% $840 4.561
11305JF1 Cust Buy 08/27/06 - 100.500 100 4.34% $4,184 4.435
§6113050F1 Cust Buy 06/2806 - 100.500 15 4.34% $628 4.435
J6113050F1 Cust Buy 06/28/06 - 100.500 20 4.34% $837 4.435
J6113050F1 Cust Buy 06/28/06 - 100.500 10 4,34% $418 4.438
F 13067 1 Cust Buy 0828406 - 100.000 100 3.82% $3,684 4,499
11305JF1 Cust Buy 06/28/06 - 100,500 20 4.34% $837 4,435
f511305JF1 Cust Buy 06/28/08 - 99.750 60 3.57% 52,080 4.516
3166MCB3 Cust Buy 07106106 - 101,125 15 3.94% $575 4.979
Je3166MCE3 Cust Buy 07/06/06 - 101.275 10 4.08% $398 4.959
[53166MCB3 Cust Buy 07/06/06 - 101.275 15 4.09% $598 4.959
J63166MCB3 Cust Buy 07/06/06 - 101.128 15 3.94% $575 4.979
R2 Cust Buy 07/06/06 - 102.925 10 4.63% $456 3.846
[essa4asR2 Cust Buy 07/06/06 - 102.875 30 4.68% $1,352 3.859
fe588435R2 Cust Buy G7/06/06 - 102.875 55 4.58% $2,478 3.859
R2 Cust Buy 07/06/06 - 102.875 30 4.58% $1,352 ' 3,859
36R2 Cust Buy 07106106 - 102.875 25 4.58% $1,127 3.859
8435R2 Cust Buy 07/06/08 - 102,875 60 4.58% $2,704 3.859
972FBZ8 Cust Buy 07/06/06 - 101.000 140 3.32% $4,550 4.623
[64972FB25 Cust Buy 07106106 - 101.000 80 3.22% $1,950 4623
T2FBZ8 Cust Buy 07/06/06 - 102.000 50 4.35% $2,125 4.498
972FBZ8 Cust Buy 07/07/06 - 101.500 10 2.84% $375 4.56
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Gust Buy

07107108

CLo Cust Buy 0711108 105.500 10 4.19% $426 4232
[agesECLY Cust Buy 07/11/06 105.500 70 4.19% $2.973 4.232 |
[p4968ECLY Cust Buy 07/11/06 105.500 30 4.19% $1,274 4.232 |
f64566ECLO Cust Buy 07/11/06 105.500 45 4.19% $1,911 4,232

96BECLY Cust Buy 07/11/06 105.500 50 4.19% $2,124 4.232 ;I
70KG68 Cust Buy 07111106 100.000 35 4.49% $1,503 45
f§54970KGE8 Cust Buy 07TH 1106 100.000 20 4,49% $859 4.5
$64070KGER Cust Buy Q7/11/06 104.000 20 4.49% $3590 45
[64970KGE8 Cust Buy 0711108 100.000 a5 4.49% $1,503 45
feao70KGES Cust Buy 071106 100000 15 4.49% $644 45
¥F3 | CustBuy 07/114/06 101.000 30 3.25% $953 4,374
OYF3 Cust Buy 07/14/08 102,050 15 4.32% $634 4.242
90YF3 Cust Buy 07/14/06 102,000 10 4.27% $418 4.249
J542690YF3 Cust Buy 0714106 102.000 15 4.27% 3626 4,248
1130543 Cust Buy 07/18/06 104.125 25 4.13% $1,031 4126
1130543 Cust Buy 07/18/06 104,125 10 4.13% $413 4126
51130503 Cust Buy 07/18/06 104.125 15 4.13% $619 4.126
fe11305003 Cust Buy 07/18/06 104,125 10 4.13% 3413 4125
§611305.03 Cust Buy 0718/06 103.625 15 3.63% $544 4.288
§611305JJ3 Cust Buy 071 8/06 104.125 10 4.13% $413 4128
511305403 Cust Buy O7H 06 104.126 10 4.13% $413 4,126
J61130503 Cust Buy 07/18/06 104.000 25 4,00% $1,000 4.242
fs1130503 Cust Buy 0718106 104.000 25 4.00% $1,000 4,242
2680YF3 Gust Buy 07115106 102.000 40 4.24% $1,660 4,249
f542530YF2 Cust Buy O7THBI0G 102.000 210G 4.24% $8,715 4249
BISKGE Cusi Buy 07119/06 100.125 10 4.42% $424 4484
[BAZ836KGE Cust Buy DTISI0E 100.000 15 4.28% $617 4459
fe42835KGE Cust Buy 07/18/06 100.126 15 4.42% $635 4.484
Jos2835KGE Cust Buy 0715106 100.125 120 4.42% $5,082 4484
fos2835KG6 Cust Buy 07/1%/06 90 625 85 3.90% $3,175 4.523
G6 Cust Buy 07/19/06 $9.125 10 3.37% $324 4.563
33HBA3 Cust Buy 07/2006 103.000 40 3.78% $1,500 3.744
9333HBA3 Cust Buy 07/20/06 103.000 25 3.78% $938 3,744
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72FFS0 Cust Buy 07/20/06 - 101.000 20 4,26% $526 4.374
i72FF30 Gust Buy 07121106 - 101.000 20 4.26% $826 4.374
ESHFFSO Cust Buy QTI21I06 - 161,000 a0 4.26% $1.238 4374
fs4072FFS0 Cust Buy 07/21/06 - 101.000 25 4.26% $1,032 4.374
[B4972FFS0 Cust Buy 072106 | - 101.000 20 4.26% $826 4.374
[54972FFSD Cust Buy 07/21106 - 101.000 25 4.28% $1,032 4.374
Joas72FFSO Cust Buy 0772106 - 101,000 20 4.26% $826 4,374
fs4972FFS0 Cust Buy gri2we | - 101.125 10 4.3%% $425 4.358
972FF S0 Cust Buy oriziios | - 99.875 70 3,10% $2,102 4.508
3166MCB3 | Cust Buy 07125006 | - 102.200 45 3.89% 51,721 4.841
f63188MCB3 | Cust Buy 0772506 | - 102200 15 3.80% $574 4,841
fe3166MCB3 Cust Buy 072508 | - 101.800 15 3.48% $514 4.892
fsateamcBa Cust Buy Q7250106 - 101.800 10 348% $343 4.892
FBY1 Cust Buy 07/25/06 | - 101.125 30 4.40% $1,279 4.358
fe4s72rBY1 Cust Buy 07/25/06 - 101.125 15 4.40% $640 4.358
§64972FBY1 Cust Buy 07/25106 - 101.125 20 4.40% £853 4.358
972FBY1 Cust Buy 07725006 | - 101.125 15 4.40% $640 4.358
72FBY1 Cust Buy 0725006 | - 101128 20 4.40% $853 4.358
feas72FEY1 Cust Buy 0725006 | - 101,125 30 4.40% $1.279 4,358
Jeas72FBYY Cust Buy 07/25/06 - 401.125 10 4.40% $428 4.358
972FBY1 Cust Buy 07/25/06 | - 101.125 10 4.40% $426 4.358
72FBY1 Cust Buy 07/25/06 | - 101.125 20 4.40% $853 4.358
72FBY 1 Cust Buy 0772506 | - 100.000 10 3.24% $314 4.499
J649T2FBY1 Cust Buy 07/25/06 - 101.125 25 4.40% $1,068 4.355
972FBY1 Cust Buy O7/25K6 | - 101,125 20 4.40% $853 R |
968ECLS Cust Buy 07126006 | - 106.125 10 4.10% $418 4.144
2830591 Cust Buy 08/15/06 | - 105.500 10 4.12% 5417 4.067
283QS91 Cust Buy oansns | - 105,500 15 4.12% $626 4.067
591 Cust Buy 08/15/06 - 105.500 10 4.12% 417 4,067
9530591 Cust Buy 08M506 | - 104.500 25 3.13% $793 4.188
§649830591 Cust Buy 08715006 - 105,750 20 4.36% $884 4.037
72FBK1 Cust Buy 08/13/06 | - 103.625 200 4.28% $8,500 4,045
849727 BK1 Cust Buy 0BH4I6 - 103.625 50 4.28% 32,125 4045
YCOo Cust Buy 09726106 | - 109,000 60 4.05% §2,547 3.875
f542880YC0 Cust Buy 0972606 | - 10%.000 75 4.05% $3,184 3.875
T2BXA7 Cust Buy 1004106 | - 103.000 30 4.22% $1,263 3.882
443726XA7 Cust Buy 10/04/06 | - 102.875 15 4.10% $608 3.807
3606TB6 Cust Buy 101708 | - 103.125 40 4.29% $1,697 3.87
fs23806TB6 Cust Buy 10M 7108 - 103.125 10 4.25% 5424 387
f623606TB6 Cust Buy 10117108 | - 103.126 10 4.29% $424 3.87
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3606TEE Cust Buy 117/08 | - 103.125 15 4.29% $635 3.87
BMO Cust Buy 101706 | - 103,500 25 4.23% $1,050 3.622
JE52650EM0 Cust Buy 1017106 | - 103.500 10 4.23% $420 3,822 1
3358TVWWB | Cust Buy 101808 | - 101.375 25 2.34% $820 4.204
73368TVWE | Cust Bity 10/48/06 | - 102.375 10 4.36% $428 4.082
73358TVW8 | CustBuy 1019/06 | - 102.375 85 4.36% $3,638 4.082
T 3358TVING Cust Buy 10/ 9/06 - 102.375 10 4.36% $428 4,082
20774(C78 | CustBuy 102408 | - 102.875 25 4.18% $1,082 3.712
207741.C78 Cust Buy 10/24/06 | - 102.875 15 4.18% $619 ari2 1
0774L.C78 Cust Buy 10724706 | - 102.875 25 4.18% $1,032 3712 i
20774178 Cust Buy 1024506 | - 102875 25 4.18% $1,032 3712 |
7740602 | CustBuy 1128006 | - 101.375 10 331% $326 4.075
7740602 | Cust Buy 1172806 | - 102.375 25 4.33% $1,083 3.949
R0774UGQ2 Cust Buy 11/28/06 - 102.375 20 4.33% $850 3.949
R0774U502 Cust Buy 11/28/06 - 102.375 10 4.23% $425 3.4
0367QMZ0 Cust Buy 1128006 | - 103.800 10 4.32% $430 3812
feo367omzo Cust Buy 11728006 | - 103.750 25 4.27% $1,063 3918
56730C41 | Cust Buy 113006 | - 106.700 50 3.75% 51,927 3.281
30C41 Cust Buy 153006 | - 106,700 100 3.75% $3,853 3.281
SDR4 Cust Buy 1o | - 105.800 50 377% $1,921 3.663
DR4 Cust Buy 1130006 | - 105.800 100 3.77% $3,842 3.663
85685JT6 Cust Buy 11/30/06 | - 106.200 100 3.68% $3.770 354
[ses685.T6 Cust Buy 11/30/06 - 106.200 50 3.68% $1,885 3.54
751306F49 Cust Buy 11730006 | - 105.700 100 3.79% $3,864 3.853
751396F49 Cust Buy 13006 | - 105.700 50 3.7%% 81,932 3.653
45220EL3 Cust Buy 120706 | - 39.100 25 5.78% $534 6.613
E45220EL3 Cust Buy 12/07/08 - 39.100 25 5.78% $534 8.613
45220EL3 Cust Buy 120706 | - 33,100 25 5.78% $534 6613
45220EL3 Cust Buy 12007106 | - 39.100 25 5.78% $534 6613
90E24 Cust Buy 1211206 | - 102.260 15 4.30% $632 3.972
542690624 Cust Buy 12112/06 . 102,250 18 4.30% 3632 3972
2690E24 Cust Buy 12112006 | - 102,250 20 4.50% $843 3.972
2690E24 Cust Buy 121206 | - 102.000 80 4.05% $3,173 4.002
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[ Muni CUSIP Type Date DLA Price Price Bonds | Percentage | Dollars [ Percentage
2690E24 Cust Buy 12112106 - 102.250 110 4.30% $4,638 3.072
E24 Cust Buy 12112108 . 102.250 25 430% ., | $1.054 3.072
[s42800E24 Cust Buy 12/12/08 - 102.250 25 4.30% $1,054 3.972
542869024 Cust Buy 12112106 - 102.250 25 4.30% $1,054 3.972
FaL1 Cust Buy 12027106 | - 101,375 £ 4.42% $1,287 4.081
L5X2 ‘Cust Buy 0109107 | - 102.000 50 4.27% $2,088 3.994
3358TVWs8 Cust Buy C1M7/07 - 103,000 160 4.30% $4.250 3.998
[73358TVIVE Cust Buy 01/18/07 - 103.000 25 4.30% $1,063 3.098
HO | CustBuy 01726107 | - 100.875 10 4.19% $406 4136
7T73TBHO Cust Buy | oweior | - 100.875 250 4.19% $10,152 4.438 }
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: Firm . Customer | Face Value of | Marku Markup in | Yield to Avg.
CMOCUSIP | | cen | TradeDate | DLAPrice | “'00 Ay Proce nt:g o | Dollas Life
225458.Y5 [ 02/25/05 101.500 $24,000
225458.1Y5 S 02/25/05 101.500 $24.,000 4.37% $1,020 5.39
225458JY5 s 02/25/05 101.500 $25,000 4.37% $1,062 5.39
225458JY5 s 02/25/05 101.500 $10,000 4.37% $425 5.39
225458.1Y5 S 02/25/05 101.500 $10,000 4.37% $425 5.39
225458JY5 S 02/28/05 101.500 $80,000 4.37% $2,550 54
2264580Y5 s 02/28/05 101.500 $25,000 4.37% $1,062 5.4
225458JY5 [ 02/28/05 101.500 $10,000 4.37% 5425 54
225458JY5 [ 03/01/05 101.500 $10,000 4.37% $425 5.4
2254581Y5 S 03/01/05 101.500 $10,000 4.37% $425 54
225458JY5 s 03/01/05 101.500 $11,000 4.37% $467 5.4
225458JY5 S 03/01/05 101.500 $26,000 4.37% $1,105 5.4
225458JY5 ) 03/21/05 100.375 $10,000 4.83% $462 550
225458JY5 S 03/21/05 100.375 $15,000 4.83% $694 550
225458JY5 S 03/21/05 100.375 $40,000 4.83% $1,850 5.50
225458JY5 s 03/21/05 100.375 $20,000 4.83% $925 5.50
226458)Y5 8 03/21/05 100.375 $100,000 4.83% $4,625 £.50
225458JY5 S 03/21/05 100.375 $26,000 4.83% $1,202 5.50
225458JY5 S 03/22/05 100.375 $8,000 4.83% 5416 55
225458.Y5 s 03/22/05 100.375 $30,000 4.83% 51,387 55
225458JY5 S 03/22/05 100.000 $10,000 4.44% 5425 5.54
225458JY5 S 03/22/05 100.375 $20,000 4.83% $925 5.5
225458JY5 s 03/22/05 100.375 $20,000 4.83% $925 55
225458JY5 S 03/22/05 : 100.375 $20,000 4.83% $925 55
225458JY5 3 03/22/05 100.375 $10,000 4.83% $462 5.5
225458JY5 [ 03/22/05 100.375 $10,000 4.83% 5462 55
2254584Y5 S 03/22/05 100.375 $8,000 4.83% 5416 55
2254580Y5 s 03/22/05 100.375 $10,000 4.83% $462 5.5
225458JY5 s 03/22/05 100.375 $25,000 4.83% $1,156 5.5
225458JY5 S 03/22/05 100.375 $25,000 4.83% $1,156 5.5
225458JY5 s 03/22/05 100.375 $10,000 4.83% $462 5
225458.0Y5 S 03/22/05 100.375 $10,000 4.83% 5462 5.5
225458.0Y5 8 03/22/05 100.375 $15,000 4.83% $694 55
22545805 S 03/22/05 100.375 $10,000 4.83% 5462 5.5
225458JY5 5 03/23/05 99.875 $20,000 4.31% $825 5.54
225458JY5 [ 03/23/05 99.875 $20,000 4.31% $825 5.54
225458JY5 S 03/23/05 99.875 $43,000 4.31% $1,775 5.54
225458JY5 s 03/23/05 99.875 $11,000 4.31% 5454 5.54

The "Face Value of CMO" column represerts the par of face vafue of the bonds. The number of bonds the Firm purchased or sold ara in increments of $1000 face
value thus a purchase or sale of $100,000 face valye equals 100 bonds.



Yield to Avg.

Firm . Customer | Face Value of Markup Markup in .
CMOCUSIP| o yigey | TradeDate | DLAPrice | cMO Precentage | Dollars "::h
225458JY5 S 03/23/05 99 875 $40,000 4.31% $1,651 554
225458JY5 s . 03/23/05 99,875 $10,000 4.31% $413 5.54
225458.0Y5 s 03/23/05 99.875 $25,000 4.31% $1,032 554
225458JY5 S | 03/23/05 89,875 $20,000 4.31% 5825 5.54
225458JY5 S 03/23/05 90 875 $20,000 4.31% $825 5.54
2254585 ) 03/23/05 99.875 $10,000 4.31% 5413 554
225458.JY5 S 03/23/05 99,875 $10,000 4.31% $413 5.54
31385PVE0 S 04/06/05 100.625 $11,000 4,55% $482 477
31385PV90 8 04/06/05 100.625 $13,000 4.55% $569 477
31395PV90 S 04/08/05 100.625 $25,000 4.55% $1,095 477
31395PV90 S 04/07/05 100.625 $40,000 4.55% 61,752 477
31395PV90 S 04/07/05 100.625 $10,000 4.55% $438 477
31395PV90 s 04407105 100.625 $200,000 4.55% 48,759 4.77
31385PVA0 S 04/07/05 100.625 $100,000 4.55% $4,379 4.77
21395PVa0 S 04/07/05 100.625 $100,000 4.55% $4,379 477
31395PV30 S 04/07/05 100.625 $20,000 4.55% 4876 477
31395PVS0 S 04/07/05 100.625 $100,000 4.55% $4,379 477
31385P\a0 S 04/07/05 100.625 $30,000 4.556% $1,314 477
31395PVE0 S 04/07105 100.625 $12,000 4.55% §526 4.77
31395PVS0 S 04/07/05 100.625 $214,000 4 55% 5920 477
31395PV90 s 04/07/05 100.625 $100,000 4,55% $4,379 477
31395PVO0 S 04/07/05 100.625 $16,000 4.55% $701 477
31395PVI0 ] 04/07/05 100.625 $18,000 4.55% $788 477
31395PV80 S 04/07/05 100.625 $50,000 4.55% $2,190 477
31395PVE0 s 04/07/05 100.625 $24,000 4.55% $1,051 4.77

31395PVI0 8 04/08/05 100.625 320,000 4.82% $925 477
31385PVI0 8 04/08/05 100.500 | $100,000 4.89% 54,500 4.81
21395PVS0 ] 04/08/05 100.500 $25,000 4.69% 51,125 4.81
31385PVED 5 04/08/05 100.500 $19,000 4.69% 5855 4.81
31395PVA0 S 04/08/05 100.500 $19,000 4.89% $855 4.81
31395PVa0 S 04/08/05 100.500 $50,000 4.69% $2,250 4.81
31396PVa0 S - 04/08/05 100.500 $40,000 4.82% $1,800 4.81
31395PV80 S 04/08/05 100.500 $20,000 4.689% $900 4.81
31395PV80 S 04/08/05 100.500 $50,000 4.69% $2,250 4.81
31395PVS0 S 04/08/05 100.500 $40,000 4.69% $1,800 4.81
31395PV90 g 04/08/06 100.500 $30,000 4.69% $1,350 4.81
31395PV90 S 04/08/05 100.500 $14,000 4.69% $630 4.81
31395PVS0 5 04/08/05 100.000 $89,000 4.17% $3,560 5

31395PV80 S D4/08/05 100.000 $20,000 4.17% 5800 5

31395PVI0 S 04/08/05 100.000 $13,000 4.17% $520 5




Yield to Avg.

Firm . Customer | Face Value of Marku Markup in
CMO CUSIP| p vise | Trade Date | DLAPrice | = p. cMO Precentage Dolfas Life
Percentage |

31395PVE0 S 04/11/05 100.625 $12,000 4.82% $555 477
31395PVeD 8 0411105 100.625 $25,000 4.82% $1,157 477
31395PVA0 S 04/11/05 100.625 $15,000 4.82% $694 477
31395PVA0 s 04/11/05 100.625 $25,000 4.82% $1,157 477
31395PV90 S 04/11/05 100.625 $40,000 4.82% $1,851 4.77
31385PVI0 S 04/11/05 100.625 $60,000 4.82% $2,776 477
31395PV90 S 04/11/05 100.500 $4135,000 4.59% $6,073 4.81
31395PV90 s 04/11/05 100.500 $20,000 4.69% $900 4.81
31395PV00 s 04/11/05 100.500 $16,000 4.69% $720 4.81
31395PV90 S 04/11/05 100.500 $17.000 4.69% 5765 4.81
31395PV90 s 04/11/05 100.500 $10,000 4.69% $450 4.81
31395PVa0 S 04/11/05 400.500 $25,000 4.69% $1,126 | 481
31395PVA0 S 04/11/05 100.500 $25,000 4,68% $1,126 4.81
31395PV90 S 04/12/05 100.625 $10,000 4.82% $463 477
31395PV90 S 04/12/05 100.625 $15,000 4.82% $694 4,77
31395PVa0 s 04/12/05 100.625 $50,000 4.82% $2,314 4.77
31395PVS0 5 04/12/05 100.625 520,000 4.82% $925 477
31395PVE0 ) 04/12/05 100.625 $15,000 4.82% $694 477
31395PVO0 s D4H2105 100.625 $30,000 4.82% $1,388 477
31385PVA0 S 04/12/05 100.825 $10,000, 4.82% $463 477
31395PV90 S 04/12/05 100.625 $100,000 4.82% $4,627 477
31395PV90 S 04/12/05 100.625 $10,000 4.82% $463 477
31395PVA0 s 04/12/05 100.625 $25,000 4.82% $1,157 477
31395PVS0 S 04/12/05 100.625 $25,000 4.82% $1,157 477
31395PVE0 5 04/12/05 100.625 $25,000 4.82% 51,157 477
31395PVO0 S 04/12/05 100.625 $10,000 4.82% $463 477
31395PV90 S 04/12/05 100.625 $60,000 4.82% $2,776 477
31395PVE0 ] 04/12/05 100.625 $9,000 4.82% $416 477
31395PVa0 s 04/12/05 100.625 $9,000 4.82% $416 477
31365PV90 S 04/12/05 100.500 $25,000 4.69% $1,126 4,81
31305PVE0 s 04/42/05 100.500 $10,000 469% $450 4.81
31395PVE0 S 04/12/05 100.500 $19,000 4 89% $855 4.81
31395PVI0 s 04/12/05 100.500 $11,000 4.59% $495 4.81
31305PVE0 S 04/12/05 100.500 $20,000 4.69% 5900 4.81
31395PV00 s 04/12/06 100.500 $10,000 4.69% $450 4.31
31395PVa0 S 04/12/05 100.500 $10,000 4.69% ~ $450 4.8
31395PVa0 s 04/12/05 100.500 $18,000 4.69% $810 481
31395PVE0 S 04/12/05 100.500 $12,000 4.69% $540 4.81
31305PV90 S 04/12/05 100.000 $10,000 4.17% 5400 5

31395PVe0 s 04/12/05 100.000 $10,000 4.17% 5400 5

31395PVe0 g 04112/05 100.000 $25,000 417% $1,001 5

31395PVS0 s 04/12/05 100.000 $10,000 4.17% 3400 5

31395PVE0 s 04/12/05 100.000 $25,000 4.17% $1,001 5

31395PVO0 S 04/12/05 100.000 $14,000 4.17% $560 5

31395PVa0 s 04/12/05 100.000 $10,000 4.17% $400 5




CMoO Cusip

Firm
Buy/Sell

Trade Date

DLA Price X
Price

Customer

Face Value of

CMO

Markup
Precentage

172973INY6 ) 05/04/05 98.750 $10,000 5.81% $525 514
172873N86 S 05/04/05 98.750 $42,000 5.61% $2,203 5.14
17297386 S 05/05/05 98.875 $10,000 5.75% 5538 5.13
172973NG6 S 05/05/05 98.750 $10,000 5.61% 5525 5.14
172973N96 S 05/05/05 88.875 $8,000 5.75% 5430 5.13
172973NSE S 056/05/05 98.875 $10,000 5.75% 5538 513
172973N96 S 05/05/05 98.875 $20,000 5.75% $1,075 5.13
172973N96 ] 05/05/05 98.875 $8,000 5.75% $430 513
172973N38 S Q5/05/05 98.875 $20,000 5.75% $1,075 513
172973N86 S 05/06/05 98.875 $30,000 5.756% 51,613 5.13
172973N96 S 056/20/05 89.625 $16,000 4.92% 5747 5.06

4.85%

5.02

172973M98 S 06/23/05 100.000 $10,000 5463

172073N96 S 05/23/05 100.000 $11,000 4.85% $509 5.02
172573N06 ) 05/23/05 100.000 $10,000 4.85% $463 5.02
172973N96 ] 05/23/05 100.000 518,000 4.85% $833 5.02
172973N96 S 05/23/05 99.750 $12,000 4.68% $524 5.04
172973NS6 s 05/23/05 100.000 $16,000 4.85% $740 5.02
172973Ng6 8 05/24/05 100,000 $10,000 4 85% $463 5.02
172973N96 S 05/24/05 100.000 $10,000 4.85% 5463 502
172973N86 S 05/24/05 - 100.000 $10,000 4.85% 5463 502
172073N96 s 05/24/05 100.000 $17,000 4.85% $786 502
172973NS8 [ 05/24/05 100.000 $13,000 4.85% $601 5.02
172973N96 s 05/24/05 100.000 $11,000 4.85% 5509 5.02
172973N98 8 05/24/05 100.000 $50,000 4.85% $2,313 5.02
172973N96 S 05/24/05 100.000 $30,000 4.85% $1,388 5.02
172973N06 ] 05/24/05 100.000 $10,000 4.85% $463 5.02
172973N96 s 05124105 100.000 $20,000 4.86% $925 5.02
17297306 S 05124105 100.000 $36,000 4.85% 41,665 5.02
172973NS6 S 05/24/05 100.000 $10,000 4.85% 6463 5,02
172973N9%6 S 05/24/05 100.000 $10,000 4.86% $463 5.02
172973N9%6 S. 05/24/05 99.875 $45,000 4.72% 52,026 5.03
172973N96 S 05/24/05 100.000 $90,000 4.85% $4,163 5.02
172973N98 S 05/24/05 100.000 $60,000 4,85% $2,775 502
172073N98 s 05/24/05 100.000 $15,000 4.85% $694 5,02
172073NS6 8 05/24/05 100.000 $10,000 4.85% $463 5.02
172573N96 S 05/24/05 100.000 $35,000 4.85% $1,619 5.02
172973N9%6 S 05/24105 99,750 $10,000 4.58% $437 5.04
172973N96 S 05/24/05 100.000 $13,000 4.85% $601 5.02
172973N96 S 05/24/05 100.000 $9,000 4.85% $416 5.02
172973NS6 S 05/24/05 100.000 $15,000 4.85% 5694 5.02
172973N96 S 05/24/05 100.000 $8,000 4.85% $416 502




Yield to Avg.

CMO CUSIP Firm Trade Date | DLA Price Customer | Fate Value of Markup Markup in Life
Buy/Sell Price CNMO Precentage | Dolars P .
172973N96 8 05/24/05 100.000 $9,000 4.85% 5416 5.02
172973N9%6 s 05/24/05 100.000 $64,000 4 85% 52,960 5.02
172973N96 S 0624105 100.000 $10,000 4.85% 4463 5.02
172873NG6 8 05/24/05 100.000 $31,000 4.85% 51,434 5.02
172973NG6 S 05/24/06 100.000 $10,000 4. 85% $463 5.02
172973N96 S 05/24/05 100.000 $43,000 4.85% $1,989 5.02
172973N96 s 05/24/05 100.000 $23,000 4.85% $1,064 5.02
172973N98 S 05/24/05 100.000 $50,000 4.85% $2,313 5.02
172973N96 S 05/24/05 100.000 $12,000 4.86% $555 5.02
172973Ng6 S 05/24{05 100.000 $12,000 4.85% $555 5.02
172973NS6 S 05/24/05 100.000 $10,000 4.85% $463 5.02
172973N96 S 05/24/05 100.000 $10,000 4.85% $463 5.02
172973N96 S 05/24/05 100.000 $13,000 4.85% $601 5.02

172973N96 06/01/05 101.000 $9, .
172073N9S S 06/01/05 101.250 $11,000 5.02% 4.9
172973N36 S 0B/1/05 101.000 $22,000 4.77% 4.92
172973N86 S 06/01/05 101.250 $200,000 5.02% 4.9
172673N96 S 06/01/05 100.500 $24,000 4.25% 4.97
172973N96 S 06/01/05 101.000 $19,000 4.77% 4.92
172973N96 S 06/01/05 100.500 $15,000 4.25% 4.97
172973N98 S 06/01/05 101.000 $20,000 4.77% 4.92
172973N86 S 06/01/05 100.500 $18,000 4.25% 4.87
172973N06 S 06/01/05 100.500 $13,000 4.25% 4,87
17297 3NS6G ) 06/01/05 100.500 $13,000 4.25% 4.97
172973N9%6 S 08/01/05 100.500 $10,000 4.25% 4.97
172973N96 S 06/01/05 100.500 $19,000 4.26% 4.97
172973NG6 S DB8/01/05 100.500 $62,000 4.25% 4.97
|172973Ng6 8 06/01/05 100.500 $10,000 4.25% 4,87
172973N96 S 06/01/05 100.500 $19,000 4.25% 487
172073N96 S 06/01/05 100.500 $10,000 4.25% 4.97
172073NeS6 S 06/01/05 100.600 $38,000 4.25% 4,87
38374BND1 S 06/01/05 88.125 $11,000 4.67% $482 4.68
38374BNDA 5 06/02/05 28.175 $24,000 4.72% $1,062 468
138374BND1 8 06/02/05 98.175 $10,000 4.72% $443 4.68

101.000

$12,000

172973N96 06/10/05 101.000 $23,000 4.86% 4.92
172973N96 06/13/05 101.000 $20,000 4.66% 4.92
|172973N96 06/13/05 101.000 $20,000 4.66% 4.92




. | Yield to Avg.

CMO CUSIP B:;','g‘e“ Trade Date | DLA Price c“::i‘;':e' F‘“’ec"’:c';“”’f Pr“e":;n’“t:';o MarkuP I | ™ Life |

Percentage
[93934FBK7 s 08/10/05 101.500 $43,000 4.64% $1,935 5.4
93034FBK7 ] 08/11/05 101.500 $15,000 4.64% 4675 5.4
53034FBK7 .8 08/11/05 100.500 $20,000 4.64% $900 5.49
93934FBK7 8 08/11/05 101.500 $30,000 4.64% $1,350 54
93634FBK7 S 08/11/05 101.500 $10,000 4.64% $450 5.4
93034FBK7 S 08/11/05 101.500 $10,000 4.64% $450 5.4
93934FBK7 S 08/11/05 101.500 $25,000 4.84% $1,125 5.4
93034FBK7 8 08/111/06 101.500 $35,000 4.84% $1,575 5.4
31304FZ73 S 09/20/05 99.500 $70,000 4.87% $3,234 5.07
31394FZ73 S 09/20/05 99.500 $20,000 4.87% 5924 5.07
31304FZ73 S 09/20/05 99.500 $30,000 4.87% $1,386 5.07
31394F273 S 09/20/05 99.500 $45,000 4.87% $2,079 5.07
31304FZ73 S 09/20/05 99.500 $10,000 4.87% $462 5.07
31394FZ73 S 00/20/05 99.500 $10,000 4.87% $462 5.07
31304FZ73 S 09/20/05 89.500 $10,000 4.87% $462 5.07
31304FZ73 S 00/20/05 99.500 $100,000 4.87% $4,620 5.07
|31384F2Z73 S 09/20/05 99.500 $20,000 4.87% 5924 5.07
" |31394FZ73 S 09/20/05 99.500 $10,000 4,87% $462 507
31304FZ73 s 08/20/05 99.500 $10,000 4.87% $462 5.07
31304FZ73 ) 09/20/05 99.500 $15,000 4.87% $693 5.07
31304F273 ) 09/20/05 99.500 $10,000 4.87% $462 5.07
31304FZ73 8 09/20/05 99,500 $13,000 4.87% 5601 5.07
31394F273 8 09/20/05 99,500 $75,000 4.87% $3,465 5,07
31394FZ73 S 09/21/05 99,500 $10,000 4.87% $464 5.07
31394F273 S 09/21/05 99,750 $10,000 5.14% $489 5.05
31304F273 $ 08/21/05 99.500 $57,000 4.87% $2,644 5.05
31384F273 S 09/21/05 99.500 $29,000 4.87% $1,345 5.05
31304FZ73 s 00/21/05 99.500 $30,000 4.87% $1,392 5.05
31304FZ73 3] 09/22/05 - 88.750 $33,000 4,72% $1,485 505
31304FZ73 s 09/22/05 99.750 $9.000 4.72% $405 5.05
31394FZ73 s 09/22/05 99.750 $10,000 4.72% $450 5.05

S 0,0 )

[93934FBK7 8 08/22/05 101.750 $13,000 4.63% $585 5.38
93934FBK7 S 09/22/05 101.750 $10,000 4.63% $450 5.38
93934FBK7 s 00/22/05 101.750 $50,000 463% $2,251 5.38
93934FBK7 S 08/22/05 101.750 $10,000 4.63% $450 5.38
93934FBK7 ) 09/22/05 101.750 $64,000 4.83% $2,882 538
93934FBK7 s 00/22/05 101.750 $34,000 4.63% $1,531 5,38
93934FBK7 S 09/22/05 101,750 $20,000 4.63% $801 5.38




Yield to Avg.

Firm . Customer | Face Value of Marku Markup in N
CMIOCUSIP | o icen | TradeDate | DLAPrice | o t0er cMOo Preeentapge Dollae o Life
ercentage
B3934FBKT S 00722105 101750 $10,000 4.63% SA50 5.38
31394FZ73 8 06427105 §9.250 $25,000 5.31% 51,250 509
31304FZ73 8 09127108 88.250 $60,000 5.31% 53,000 5.09
31394FZ73 S 09/27/05 86.000 $18,000 5.03% $853 511
31384FZ73 s 09/27/05 $9.250 $9,000 5.31% 5450 5.08
31394FZ73 S 09/27/05 99,250 $15,000 531% 5751 5.09
31304FZ73 5 09/27105 99.000 $25,000 5.03% $1,185 511
31304FZ73 8 08/27105 89.000 $23,000 5.03% $1,090 511
31394FZ73 S 09/28/05 99.000 $16,000 5.03% 5759 5.1
31304FZ73 S 09/28/05 98.000 $16,000 5.03% 5759 5.11
J1394F2Z73 8 09/28/05 899.000 $15,000 5.03% $711 5.11
31324FZ73 2] 09/28/05 99.000 $10,000 5.03% S474 511
31384F2Z73 s 10703105 88.500 $25,000 4.93% 51,157 5.15
3M1394FZ73 S 10/04405 98.500 $27,000 4.93% $1,250 5.15
31394FZ73 S 10/04/05 98.500 $48,000 4.93% 52,221 5.15
31394FZ73 S 10/04/05 08.500 $15,000 4,83% $694 5.15
31394FZ73 S 10/04/05 98.500 $15,000 4.93% $694 5.15
31304FZ73 S 10/04/05 98.500 $10,000 4.93% $463 5.15
31394FZ73 s 10/07/05 98.300 $356,000 5.84% $1,899 5.17

31384FZ73

s 10/11/05 98.375 $15,000 5.35% $749 5.16
31304FZ73 S 10/11/05 98.250 $10,000 5.22% 5487 517
31304F273 s 10/11/05 98.375 $10,000 5.35% $500 516
31394FZ73 S 10/11/05 98.375 $8,000 5.35% $400 5.16
31304FZ73 s 10/11/05 98.375 . $15,000 5.35% $749 5.16
31304FZ73 5 10/11/05 08.250 $100,000 5.22% $4,874 517
31304FZ73 s 10/11/05 88.250 $25,000 5.22% $1,218 517
31304F273 S 10/11/05 98.375 $25,000 5.35% $1,249 5.18
31394FZ73 5 10/14/05 98.375 $25,000 5.35% $1,249 5.16
31364FZ73 S 10/11/05 98.250 $35,000 5.22% $1,706 5.17
31384FZ73 [ 10/11/05 98.375 $12,000 5.35% $599 5.16
31394FZ73 [ 10/11/05 98.375 $20,000 5.35% $999 5.16
31304FZ73 ) 10/11/05 ©8.375 $25,000 5.35% $1,249 5.18
31394FZ73 5] 10/11/05 98.525 $15,000 5.52% 5772 515
31304F273 S 10/11/05 88.375 $10,000 5.35% $500 5.16
31394FZ73 S 10711/05 98.250 $8,000 5.22% $390 517
31394F273 s 10/11/05 98.250 $14,000 5.22% $682 5.17
31394FZ73 8 10/11/05 98.250 $11,000 5.22% $536 5.17
31394FZ73 5 10111105 98.375 $10,000 5.35% $500 5.16




Firm . Customer | Face Value of Marku Markup in Yield to Avg.
CcMo cuse Buy/Sell Trade Date | DLA Price Price CMO Precenl:ge Dollal:s P L'fem
31394FZ73 S 1011105 Q98.375 $25,000 5.35% 1,249 2.8
31394FZ73 s 1011105 98.375 $40,000 5.35% $1,998 5.16
31394FZ73 S 10/11/05 98.250 $17,000 5.22% $829 5.17
31394FZ73 S 10011405 98.375 $25,000 5.35% 51,249 516
31384FZ73 S 10/11/05 98.375 $203,000 5.35% $10,141 5.16
31304FZ73 S 10/12/05 98.375 $10,000 5.35% $500 512
31384FZ73 s 10/12/05 98.000 $5.000 4,95% 5416 5.2
31304FZ73 S 10/12/05 98.375 $8,000 5.35% $400 5.17
31304FZ73 S 10112/05 98.375 $12,000 5.35% $599 5.17
31304FZ73 ) 1012/05 98.000 $32,000 4.95% $1,479 52
31384T3W3 S 01/04/06 100.500 $10,000 5.10% $488 5.48
31394T3W3 S 01/04/06 100.500 $100,000 5.10% $4,875 5.48
e B §125 T2k i _
05646X2U6 5 01/05/06 101.000 $160,000 5.07% $7,800 5.6
05646X2U6 S (1/05/06 101.000 $50,000 5.07% $2,438 5.6
05846X2U8 S -(01/05/06 101.000 $15.000 5.07% $731 5.6
05846X20U6 8 01/06/06 101,000 $35,000 5.07% $1,708 56
05946X2U5 8 01/06/06 101.000 $10,000 5.07% $488 5.6
105946X2U6 S 01/06/06 101.000 $25,000 507% 31,219 5.6
[osa46X2U8 5 01/06/08 100.000 $11,000 4.03% $426 5.75
lo5946X2U6 S 01/06/06 101.000 $10,000 5.07% $488 56
05946X20U6 5 01/06/06 101.000 $25,000 5.07% $1,219 56
05946X2U8 8 01/06/06 101.000 $50,000 5.07% $2,438 58
05846X2U6 s 01/06/06 101.000 $15,000 5.07% $731 56
= ; OVOR 15, _:;.L.t ] i
12688AJLO0 S 01/10/06 98.125 $33,000 5.09% $1,568 5.2
12668AJL0 ] 01/10/06 98.126 $19,000 5.09% $903 8.7
12668AJL0 -] 01/10/06 98.125 $29,000 5.09% 51,378 57
12668AJL0 S 01/11/08 98.125 $13,000 5.23% 5634 5.7
12668AJL0 S 01/11/06 98.125 $10,000 5.23% 5438 5.7
12668AJ1L0 S 01111/06 98.125 $21,000 5.23% $1,024 5.7
12668AJLO S 01111/06 88.125 $13,000 5.23% $634 57
12668AJL0 s 0111/06 98.125 §11,000 5.23% $536 5.7
12668AJLO S 01/11/06 98.125 $10,000 523% $488 87
12668AJLO ] 01/11/08 98,125 320,000 5.23% 5975 5.7
12668AJL0 s 01/41/08 98.125 $11,000 5.23% $536 57
12668AJL0 S 01/12/06 98.000 $£50,000 5.00% $2,375 5.72
12668AJLO :] 01/12/06 98.125 $80,000 5.23% $3,900 5.7
12668AJLO0 8 01/12/08 98.125 $9,000 5.23% $439 57
12668AJLO ) 01/12/06 98.125 $14,000 5.23% $683 5.7




Yield to Avg.

CMO CUSIP Firm Trade Date | DLA Price Cust_omer Face Value of Markup | Markupin Life
Buy/Sell Price cMo Precentage | Dollars Pe o
12668AJLO 5 01/12/08 98.000 $18,000 5.08% 5855 572
12858AJL0 S 01112406 98.125 $11,000 5.23% $536 57
1286BAJLO S 01/12/06 97.125 $62,000 4.16% 52,403 5.85
12668AJ1.0 S M/17/108 98.625 $41,000 5.20% $1,999 5.66
12668AJL0 ) 01/17/06 98.625 $40,000 5.20% $1,950 5.66
12668AJLO S 01/18/06 98.625 $9,000 5.20% 5439 5.66
12668AJLO S 01/18/06 98.625 $10,000 5.20% 5488 5.66
12668AJLO S 01/18/08 98.625 $9,000 5.20% ' 5439 5.68
1268BAJLO S 01/18/06 98.625 510,000 5.20% $488 566
12688AJLO 8 01/18/06 98.625 $30,000 5.20% $1,463 566
12668AJLO S 01/18/08 98.625 $17,000 5.20% 5829 5.66
12668AJLO S 01/18/08 98.625 $9,000 5.20% 5439 5.66
12668AJLO S 01/18/08 98.825 $20,000 5.20% 5975 5.66
12668AJLO 8 0118108 98.625 $153,000 5.20% $7,459 5.66
12668AJLO 8 01/18/06 98.625 $81,000 5.20% $3,949 5.66
12668AJLO 5 01/18/06 08.625 $46,000 5.20% $2,243 5.66
12668AJLO 8 01/18/06 98.625 $22,600 5.20% 51,073 5.66
12668AJL0 S 01/18/08 98.625 $10,000 5.20% $488 5.66
12668AJL0 5 01/18/08 98.625 $9,000 5.20% $439 5.66
12668AJL0 S 01/18/08 98.625 $10,000 5.20% 5488 566
12668AJL0 S 01/18/06 98.625 $35,000 5.20% $1,706 5.66
12668AJLO S 01/18/06 98.625 $23,000 5.20% 51,121 5.68
12668AJL0 S 0118406 98.750 $22,000 . 5.33% $1,100 5,85
12668AJL0 S 01/18/08 98.750 $10,000 5.33% $500 5.65
12665AJL0 ] 01/18/08 98.625 $12,000 5.20% $585 5.66
12668AJL0 S 01/18/06 98.750 $20,000 5.33% $1,000 5.65
12668AJL0 S 01/18/06 98.750 $20,000 5.33% $1,000 585

" 01/18/06

[ 01/18/06

01720106 $45,000
225470VV2 S 01/20/06 99.625 $30,000 5.42% $1,537 5.56
225470VV2 S 01/20/08 99.625 $30,000 5.42% $1,537 5.56
225470VV2 S | 01/24/08 99.500 $15,000 5.43% $769 5.50
2254702 ) 01/24/08 99.500 $18,000 5.43% 5922 5.59
225470VV2 ) 01/24/08 29.500 $20,000 5.43% 51,025 5.59
225470VV2 S 01724106 96.500 $60,000 5.43% 53,075 5.59




Firm . Customer | Face Value of Marku, Markup in Yicld to Avg.
GMO CUSIP Buy/Sell Trade Date | DLA Price Price CMO Precentapge Dolla':s Life
Percentage
225470VV2 S 01/24/06 99.500 $25,000 5.43% $1,281 559
225470VV2 S 01/24/06 99.625 $50,000 5.56% $2,625 556
225470VV2 S 01/24/06 99 500 $10,000 5.43% $512 5.59
225470VV2 s 01/24/06 99 500 $10,000 5.43% $512 5.59
1225470W2 s 01/24/06 99.500 $10,000 5.43% $512 5.59
225470VV2 S 01/24/06 99.500 $50,000 5.43% 52,562 5.59
225470WW2 S 01/24/06 99.625 $10,000 5.56% $525 5.56
225470VV2 S 01/24/06 99,500 $10,000 5.43% $512 5.59
205470VV2 [ 01/24/06 99.500 $14,000 5.43% $717 5,59
225470VV2 5 01/24106 99.500 $60,000 5.43% $3,075 5.5¢
225470VV2 S 01/24/06 99.500 $10,000 5.43% $512 " 5.59
225470VV2 5 01/25/06 99.375 $10,000 5.30% 5500 5.62
225470VV2 S 01/25/08 99.250 $35,000 517% 51,706 5.65
225470VV2 S 01/25/06 99.250 $24,000 5.17% $1,170 5.65
225470VV2 s 01/25/06 99.250 $10,000 5.17% $488 5.65
03934F QY S 01725106 102.000 $20,000 4.88% $950 5.54
|o3934FGQY S 01/25106 102.000 $32,000 4.88% $1,520 5.84
[83934FGQY S 01/25/06 102.090 $50,000 4.98% $2,504 5.84
93934FGQY S 01/26/06 102.000 $32,000 4.88% $1,520 5.84
93034r GQ9 S 01726106 102.000 $15,000 4.88% 5713 5.84
31395UAZ4 S 02/01/06 100.000 $30,000 4.58% $1,080 5.5
126694XR4 ] 02/03/06 99.625 $100,000 4.87% $4,625 5.82
576434Y65 S 02/14/08 101.6256 $25,000 4.90% $1,187 5.89
576434Y55 S 0271406 101.625 $25,000 4.90% $1,187 5.89
576434Y65 S 02/14106 101,625 $40,000 . 4.90% $1,899 5.89
576434Y65 8 02/14/06 101.625 $10,000 4.90% $475 5.89
576434Y65 8 02/14/06 101.625 $27,000 4.90% $1,282 5.89
576434Y65 S 02/14/06 101.625 $30,000 4.90% 51,424 5.89
[576434Y65 S 02/14/08 101.625 $11,000 4.90% 5522 5.89
- |676434Y65 S 02/14/06 , 101.625 $15,000 4.90% $712 5.89
157643465 S 02/14/08 101.500 $10,000 477% $462 5.9
576434Y65 S 02/14/06 101.500 $25,000 4.77% $1,155 5.9
|576434Y65 S 02/44/06 101.625 $23,000 4.90% $1,092 5.80
31395HRYS s 02/14/08 99.250 $10,000 6.72% $625 5.61
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. Yield to Avyg.
Firm . Customer | Face Value of Markup Markup In
CMOCUSIP | o, vigen | TradeDate | DLAPrice | =g CMO | Precentage | Dotiars |, 'fe
31396FRR6 S 02/28/06 99.375 $14,000 6.85% $893 561
06 . .
lo5049TAES s 03/01/06 99.500 $80,000 4.67% 43,550 5.6
[05949TAES ) 03/01/06 99.500 $30,000 4.67% $1,331 56
|05949TAES S 03/01/08 99.500 $25,000 4.67% $1,109 5.61
{05049TAES 3 03/01/06 99.500 $14,000 4.67% $621 5.6
|05949TAEQ 8 03/01/06 99.500 $10,000 4.87% $444 5.8
fosea9TAES S 03/01/06 99,500 $70,000 4.67% $3,106 5.6
{05949TAES ) 03/01/06 £9.500 $50,000 4.87% $2,219 5.6
05840TAES S 03/01/06 99.500 $10,000 4.67% $444 5.6
[05948TAES ) 03/01/06 99.500 $10,000 4.67% $444 56
|05349TAED S 03/01/06 99.500 $15,000 467% $666 5.6
05043 TAED ) 03/01/06 99.500 $90,000 4.67% $3,994 5.6
05949 TAED s 03/01/06 99.500 $10,000 4.67% $444 5.8
05949TAED 5 03/01/06 99.500 $50,000 4.67% $2,219 5.6
|oseasTAES S 03/01/06 99.500 $45,000 467% $1,997 5.6
|05949TAES S 03/02/06 9.500 $10,000 4.67% $444 5.6
|os949TAES ) 03/02/06 09.375 $10,000 4.54% $431 5.64
foss49TAES S 03/02/06 99.375 $11,000 4.54% $474 5.64
lo5840TAES S 03/02/06 99.500 $32,000 4.67% $1,420 5.6
576434Y65 ) 03/03/06 101.500 $89,000 4.91% $4,228 5.9
I576434Y65 5 03/02/06 101.625 $11,000 5.04% $538 5.80
31305JYL4 S 03/15/06 98.500 $75,000 5.21% $3,656 5.52

101.250
04982WAVE 8 03/15/06 85.750 $18,000 6.39% $1,035 5.84
{e4982WAVE S 03/15/06 95.250 $25,000 5.83% $1,313 5.84
-J94982WAV6 S 03/16/06 95,750 $20,000 6.39% $1,150 5.84
jod082WAVS S 03/16/06 95.875 $50,000 6.53% $2,938 5.82
12668AGC3 S 03/21/06 '98.000 $15,000 6.38% $881 5.81
12668AGC3 S 03/21/06 98.000 $20,000 6.38% $1,175 5.81
12668AGC3 3 03421108 98.000 $10,000 6.38% $588 5.81
126694292 S 04/06/06 99.500 $40,000 4.98% $1,888 6.09
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Yield to Avg.

Firm Customer | Face Value of Marku Markup in N

CMOCUSIP | o iy | Trade Date | DLAPrice | “200 by Pmm:; o | Doliars ] Life
126684792 S 04/06/06 99500 $54,000 4.98% $2,549 6.00
126604792 ) 04/06/06 99.500 $100,000 4.98% $4,720 6.08
126694292 s 04/06/06 99.500 $40,000 4.98% 51,888 6.09
126694292 S 04/06/06 99,500 $9,000 4.98% £425 6.09
126604292 S 04/06/06 99.500 $12,000 4.98% $566 6.09
126694292 S 04106106 99.500 $12,000 4.98% $566 .09
126694292 S 04/06/06 99.500 $20,000 4,98% $944 6.09
126694792 S 04/06/06 99.500 $17,000 4.98% $802 6.09
126604292 5 04/06/06 99.500 $25,000 4.98% $1,180 8.09
126684292 S 04/06/06 99.500 $200,000 4.98% $9,440 6.09
126694292 5 04/06/06 99.500 $15,000 4.98% $708 6.09
126694792 S 04/06/06 89,500 $38,000 4.98% $1,794 8.09
126694292 S 04/06/06 99.500 $20,000 4.98% $944 6.09
126694292 8 04/07/06 99,000 $40,000 4.45% $1,687 6.00
126694292 5 04/07/06 99.500 $50,000 4.98% $2,360 6.09
126604792 S 04/07106 99.500 $18,000 4.98% $850 6.09
126694292 S 0407106 $9.500 $20,000 4.98% $944 6.09
126694292 S 04/07/06 99,500 $50,000 4.98% $2,360 6.09
128694292 8 04/07/06 99.500 $10,000 4.98% $472 .09
126694202 S 04/07/08 99.500 $30,000 4.98% $1,416 6.09
126694292 S 04/07/06 99.500 $19,000 4.98% $897 6.09
126604292 s 04/07/06 99.500 $14,000 4,98% $661 6.09
126694292 ) 04/07/06 99.500 $10,000 4.98% $472 6.09
126694292 3 04/07/06 99.500 $28,000 4.98% $1,322 .09
126694292 S 04/07/06 99.500 $10,000 4.98% $472 6.09
126694292 S 04/07/05 99,500 $10,000 4.98% $472 6.09
126604292 S 04/07/06 99.500 $10,000 4.98% $472 .09
126694292 S 04/07/06 99,500 $15,000 4.98% $708 6.09
126694792 s 04/07/06 99.500 $11,000 4.98% $519 6.09
126694292 s 04/07/06 89 600 $45 000 5§.00% $2,171 6.08
126694292 $ 04/07/08 99.500 $10,000 4.98% $472 6.09
126694292 3 04/07/06 99,500 $20,000 4.98% $944 8.08
126694292 S 04/07/08 99.500 523,000 4.98% $1,086 6.09
126694292 S 04/07/06 99.500 $25,000 4.98% $1,180 6.09
126684292 s 04/07/06 99,500 340,000 4.98% $1,888 6.09
126694292 S 04/07/06 59.500 $40,000 4.98% $1,888 6.00
126694292 S 04/07/06 99.500 $10,000 4.98% $472 6.00
126694262 ) 04/11/06 99.000 $125,000 4.76% §5,625 . 6.13
126694762 $ 04/11/06 99.375 $200,000 5.16% $9,750 8.1

126694292 ) 04/11/06 99.375 $200,000 5.16% $9,750 8.1

126694292 S 0411106 89.375 $25,000 5.16% 41,219 8.1

126694252 S 04/11/06 99.375 $40,000 5.16% $1,950 6.1

126694292 8 04/11/08 99.375 $100,000 5.16% $4,875 8.1

126694292 S 04/11/06 99.375 $10,000 5.16% 5488 6.1
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Yield to Avg.

Firm Customer | Face Value of Marku Markup in .
CMO CUSIP | o \visen | TradeDate | DLAPrice [ “p. cMO Precent:ge Doliars Per:'fe
126694292 S 04/11/06 99.375 $20,000 5.16% $975 6.1
126694292 s 04/11/06 99.375 $30,000 5.16% $1,463 6.1
126694Z92 S 04/11/06 99.375 $50,000 5.16% $2,438 6.1
126684792 ) 04/11/06 80.375 $15,000 5.16% $731 8.1
126694292 S 04/11/06 99,375 $40,000 5.16% $1,950 8.1
126694292 8 04411106 99.375 $25,000 5.16% $1,219 6.1
126694292 S 04/11/06 99.375 $50,000 5.16% $2,438 6.1
126694292 [ 04/11/06 99.375 $30,000 5.16% $1,463 6.1
126694292 8 04/11/06 90.375 $40,000 5.16% $1,950 6.1
126694792 S 04/11/06 99,375 $12,000 5.16% 5585 6.1
126694292 s 04/11/08 99.375 $36,000 5.16% $1,755 6.1
126694792 S 04/11/06 89.375 $30,000 5.16% $1,463 6.1
126694292 s 04/11108 99.375 $10,000 5.16% 5488 6.1
126684292 S 04/11/06 99.375 $20,000 5.16% $975 6.1
126694792 S 04111106 99.375 $10,000 5.16% $438 8.4
128604292 [ 04/11/06 89.375 $20,000 5.16% $975 6.1
126694292 S 04/11/06 89.375 $50,000 5.16% $2,438 6.1
126694292 S 04/11/06 99.375 $10,000 5.16% 5488 6.1
126694292 8 04/11/08 99.375 $10,000 5.16% 5488 6.1
126694292 s 04/11/06 99.375 $15,000 5.16% $731 6.1
126694292 S 04/11/08 99.375 $50,000 5.16% $2,438 6.1
126694292 s 04/11/06 99,375 $30,000 5.16% $1,463 6.1
126694292 s 04/11/06 99.375 $50,000 5.16% $2,438 8.1
126604292 s 04/11/06 99.375 $45,000 5.16% $2,194 6.1
126694292 S 04111106 99,375 $19,000 5.16% 5926 6.1
126694292 ] 04/11/06 99,375 $40,000 5.16% $1,950 6.1
126694292 S 04/11/08 99.375 $25,000 5.16% $1,219 6.1
126694292 S 04/12/08 99.250 $10,000 5.03% 5475 6.11
126694292 s 04/12/06 99.250 $50,000 5.03% $2,377 6.1
126694292 S 04/12/06 99.250 $12,000 5.03% $570 8.11
126694292 s 04/12/06 98.250 $40,000 5.03% $1,901 8.11
126694292 s 04/12/106 99.370 $25,000 5.15% $1,217 6.1
126694292 S 04/12/06 99.371 $20,000 5.15% $973 8.1
126694292 s 04/12/06 99.375 $15,000 5.16% $731 8.1
126694292 S 04/12/06 99.375 $25,000 5.16% $1,219 6.1
126694292 S 04/12/06 99,375 $15,000 5.16% $731 8.1
126694292 S 04112106 99.375 $100,000 5.16% $4,876 6.1
126694292 s 04/12/08 98.375 $50,000 5.16% $2,438 6.1
126694292 S 04/12/08 99.375 $9,000 5.16% $439 6.1
126694292 s 04112106 89.375 $50,000 5.16% $2,438 6.1
126694792 S 04/12/06 99.375 $100,000 5.16% $4,876 6.1
126694792 S 04/12/06 99.375 $20,000 5.16% $975 8.1
126694292 [ 04/12/06 99.375 $10,000 5.16% $488 6.1
126694292 s 04/12/06 99.375 $35,000 5.16% $1,707 8.1
126694292 S 04/12/06 89.375 $10,000 5.16% $488 6.1
126694202 S 04/12/06 99.375 $10,000 5.16% $488 8.1
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Firm , Customer | Face Value of Marky Markup in Yieid t,° Avg.
CMO CUSIP | g \yigen | Trade Date | DLAPrice [ ©p . CMO Precenta::;e Pollars "e';‘; .
225470N41 ) 04/11/06 97.250 $60,000 5.14% 32,375 6.07
225470N41 S 04/11/06 7 250 $50,000 - 5.14% $2,375 6.07
225470N41 S 04/11/06 97.250 $45,000 5.14% $2,138 6.07
226470N4A1 ) 04/11/06 97.250 $50,000 5.44% 42,375 6.07
225470N41 S 04/11/06 97.250 $10,000 5.14% $475 8.07
1225470N41 S 04/11/06 97.250 $34,000 5.14% $1,615 6.07
{225470N41 S 04/11/06 97.250 $95,000 5.14% $4,513 6.07
225470N41 S 04/11/06 97.250 $10,000 5.14% $475 6.07
225470N41 $ 04/11/06 87,250 $10,000 5.14% 5475 6.07
225470N41 S 04/11/06 97.250 $10,000 5.14% $475 6.07
225470N41 S 04/11/106 97.260 $50,000 5.14% $2,375 6.07
225470N41 ) 04/11/06 97.250 $25,000 5.14% $1,188 6.07
225470N41 ) 04/11/06 97.250 $10,000 5.14% $475 6.07
225470N41 S 04/11/06 97.250 $12,000 5.14% $570 6.07
225470N41 S 04/11/06 97.250 $10,000 5.14% $475 8.07
225470N41 $ 04/11/08 97.250 $14,000 5.14% $665 6.07
225470N41 S 04/11/08 87 250 $10,000 5.14% $475 6.07
225470N41 S 04/11/06 87 250 $100,000 5.14% $4,750 6.07
225470N41 s 04/11/06 97.250 $10,000 5.14% 4475 6.07
225470N41 S 04/11/06 97.250 $25,000 5.14% 41,188 6.07
225470N41 $ 04/11/08 97.250 $10,000 5.14% 5475 6.07
225470N41 8 04/11/06 97.375 $15,000 5.27% $731 6.05
225470N41 5 04/11/06 96.375 $50,000 £19% $1,938 6.27
225470N41 S D4/11/0B 96.375 $30,000 4.19% $1,163 6.27
205470N41 3 04/11/06 97 375 $17,000 5.27% $829 6.05
225470N41 5 04/11/06 97.375 $31,000 5.27% $1,511 6.05
058931AMS S 04/13/06 98.750 $20,000 4.98% $938 6.04
|058931AMS S 04/13/06 98,750 $25,000 4.98% $1,172 6.04
|c58931AMS ) 04/13/06 98.750 $25,000 4.98% $1,172 .04
losa931AMs $ 04/13/06 98.750 $13,000 4.98% $609 6.04
Jos8831AM3 $ 04113106 98.750 $50,000 4.58% $2,344 6.04
|058831AMS S 04/13/06 98.750 $50,000 4.98% $2,344 6.04
|oss931AMs 8 04/13/06 98.750 $45,000 4.98% $2,109 6.04
[058931AM8 S 04/13/06 98.750 $25,000 4.98% $1,172 6.04
31395LG7 S 04/18/06 95.750 $12,000 5.74% $630 5.04
21305L4G7 $ 04/18/06 97.500 $110,000 8.56% $6,600 5.85
225470VT7 8 04/15/06 98.625 $20,000 4.78% $900 5.94
225470VT7 S 04/19/06 08.625 $9,000 4.78% $405 5.94
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Yield to Avg.

Firm . Customer | Face Value of Markup Markup in
CMO CUSIP Trade Date | DLA Price ) Life
Buy/Sell ‘ Price CMO Precentage | Dollars Pe

225470VTT S 04719106 98.625 $10,000 4.78% $450 5.94
225470V T7 S 04/19/08 98.625 $25,000 4.78% $1,125 5.94
225470VT7 S 04/19/06 98.500 $24,000 4,65% $1,050 5.98
226470VT7 [ , 04/19/06 98.625 $10,000 4.78% $450 5.94
226470VT7 s 04/19/06 98.625 $20,000 4.78% $900 5.94
05949AECO S 04/19/06 95.875 $9,000 8.33% $664 6.11
05949AECO 5 04/19/06 95.875 $11,000 8.33% $811 6.11
05949AECO ) 04/19/06 95.500 $20,000 7.91% $1,400 6.16
[os849AECO S Q4710106 95.500 $12,000 7.91% $840 8.16
|05848AECD 8 04/20/08 05.500 $59,000 7.91% $4,130 8.16
[05949AECO S 04/20/06 95.500 $11,000 7.91% $770 6.16
[os5949AECO s 04/20/06 95.500 $31,000 7.91% $2,170 6.16
[05943AECO S 04/20/06 95.500 $25,000 7.91% $1,750 6.16
[05949AECO s 04/20/06 95.500 $20,000 7.91% $1,400 6.16
05949AECO S 04/20/06 85.500 $9,000 7.81% $630 6.16
05349AECO S 04/20/08 85.500 $40,000 7.91% $2,800 6.16
05949AECO S 04/20/06 95.500 $6,000 7.91% $420 6.16

126684792 S $20,000 . $862

126694292 S 04/20/06 $20,000 5.14% 5963 6.18
126694292 S 04/20/06 98.500 $10,000 5.14% $482 6.18
126694292 8 04/21/06 98.500 $25,000 5.14% $1,204 6.18
126694292 3 04/21/06 98.500 $12,000 5.14% 5578 6.18
126694292 S 04/21/06 88.500 $46,000 5.14% 62,215 8.18
126694792 S 04721106 28.500 $18,000 5.14% $867 8.18
126684202 S 04/21/06 88.500 $21,000 5.14% $1,011 6.18
126694292 S 04/21/08 88.500 $10,000 5.14% $482 6.18
126654292 5 04/21/06 98.500 $40,000 5.14% 51,926 6.18
126684292 S 04/21/06 88.500 $50,000 5.14% $2,408 6.18
126694292 S 04/21/06 98.625 $21,000 5.27% $1,037 8.17
126684292 S 04/21/06 98.625 $30,000 5.27% $1,481 6.17
126684292 5 04/21/06 98.625 $20,000 5.27% 5987 6.17
126694792 5 04721406 98.625 $20,000 5.27% $987 8.17
126694292 S 04/21/06 28.625 $60,000 5.27% $2,962 6.17
225470N25 -8 04/21/08 98.875 $25,000 4.91% $1,156 6.04

$30,000
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, ) - . | Yield to Avg.
Firm . Customer | Face Value of Markup Markup in
cMo cusip BuyiSell Trade Date | DLA Price Price CMO Precentage | Dollars P Life
31306HBG3 s 04/25/06 99.625 $10,000 4.87% 5463 5.84
31396HBG3 s 04/25/06 - 89.125 $18,000 4.34% 5743 5.9
5470N25 s 05/02/08 88.750 $17,000 5.58% 56887 6.08
225470N25 S 05/02/06 88.750 $30,000 5.58% $1,566 6.08
225470N25 8 05/02/06 98.750 $45,000 5.58% $2,348 €.08
225470N25 s 05A02/06 98.750 $13,000 - 5.58% 5678 6.08
2254TON2S S 05/02/08 98.750 $30,000 5.58% $1,566 6.08
225470N25 5 05/02/06 88.875 $150,000 571% $8.018 6.04
2254T0N25 s 05102106 98.750 $14,000 5.58% 3731 6.08
225470N25 S 05/02/06 88.750 $12,000 5.58% $626 8.08
225470N25 S 05102106 : 98.750 $27,000 5.58% $1,409 6.08
22547T0NZ5 s 05/02/06 98.750 $15,000 5.58% $783 6.08
2254T70N25 S 05/02/06 98.750 $10,000 5.58% §5622 6.08
225470N25 ] 05/02/106 98.750 $8,000 558% 418 6.08
225470N25 S 05/02/06 98.750 $15,000 5.58% $783 6.08
225470N25 S 05/02/06 . 98.750 $76,000 5.58% $3,966 8.08
226470N25 S 05/02106 98.750 $30,000 5.58% $1,566 6.08
2265470N25 S 05/02/06 98.750 $50,000 5.58% $2,.609 6.08
226470N25 8 05/02/06 98.625 $58,000 5.45% $2,954 6.12
225470N25 8 05/03/06 98.000 $50,000 4.78% $2,234 6.3
225470N25 S 05/03/06 98.625 $14,000 5.45% $713 8.12
225470N25 S 05/03/06 98.625 $8,000 5.45% $408 6.12
225470N25 S 05/03/06 98.625 $9,000 5.45% $458 6.12
225470N25 5 05/03/06 98.625 $10,000 5.45% $500 6.12
2254T0N2S S 05/03/06 98.625 $15,000 5.45% - $764 6.12
225470N25 8 05/03/06 08.625 $17,000 5.45% $8686 6.12
225470N25 S 05/03/08 98.625 $10,000 5.45% $509 6.08
225470N25 S 05/03/06 . 98.625 $140,000 5.45% $509 6.08
225470N25 S 05/03/06 97.625 $10,000 4,38% $409 842
225470N25 S5 05/03/06 98.625 $10,000 5.45% $509 8.08
2256470N25 S 05/03/06 98.625 $15,000 5.45% $764 6.08
226470N25 S 05/03/06 98.625 $25,000 5.45% $1,273 6.08
225470N25 S8 05/03/06 98.625 $25,000 _ 5.45% $1.273 6.12
225470N25 s 05/03/06 a8.625 $30,000 5.45% $1.528 6.12
225470N25 s 05/03/106 98.625 $10,000 5.45% $500 6.12
2254T0ON25 8 05/03/08 98.625 $15,000 5.45% $764 6,12
225470N25 S Q05/03/06 98.625 $10,000 5.45% $500 6812
225470N25 5 05/03/06 98.625 $25,000 5.45% §1,273 6.12
226470N28 S 05/03/06 98.625 $20,000 5.45% $1,019 8.12
2254 70N25 S 05/03/06 98.626 $20,000 5.45% $1,019 8.12
225470N25 S 05/03/06 98.625 $66,000 5.45% $3,311 6.12
225470N25 S 05/03/08 98.625 $28,000 5.45% $1.428 6.12




Yield to Avy.

Firm . Customer | Face Value of Marku Markup in .
Cwo cusip BuyiSell TradeDate | DLA Price Price CMoO Precent:ge Dollal:s Lifa
Percentage

31396JUKQ $ 05/09/06 100.625 $15,000 4.21% $609 6
31396JUK9 s 05/09/06 100.625 $44,000 4.21% $1,788 8
31396JUK9 8 05/09/06 100.625 $10,000 4.21% 5406 8
31396JUK9 s 05/09/06 100.625 $18,000 4.21% 5731 6
31396JUKS s 05/09/06 100.625 $30,000 '4.21% $1,219 6
31396JUK9 S 05/09/06 100.625 $30,000 4.21% $1,219 8
31396JUKD ) 05/09/06 100.625 $38,000 4.21% $1,544 B
31398JUK9 S 05/08/06 100.625 $20,000 4.21% $813 B
313964UK9 3 05/08/06 100.625 $28,000 4.21% $1,178 8
31396JUK9 $ 05/09/06 100.625 $10,000 4.21% 5406 6
31396JUKS S 05/08/06 100.825 $25,000 4.21% 51,016 8
362334CT9 S 05/09/06 96.500 $25,000 4.89% $1,125 6.26
362334CT9 S 05/09/06 96.500 $25,000 4.89% $1,125 6.26
362334CTY ) 05/09/06 96.500 $40,000 4.89% $1,800 6.28
362334CT9 S 05/09/06 96.500 $80,000 4.89% $3,600 6.26
362334CT9 S 05/09/06 96.500 $91,000 4.89% $4,095 6.26
362334CT9 $ 05/09/06 96.500 $30,000 4.89% 51,350 6.26
362334CT9 S 05/09/06 96.500 $25,000 4.89% $1,125 6.28
362334CT9 8 05/09/06 96.500 $25,000 4.89% $1,125 6.26
362334CT9 ) 05/09/06 96.500 $34,000 4.89% $1,530 6.26
262334CT9 S 05/09/06 96.500 $25,000 4.89% $1,125 6.56
362334CT9 s 05/09/06 96.550 $25,000 4.95% $1,138 6.26
31396J7B5 S 05/08/06 96.625 $50,000 5.03% $2,313 6.09
313960785 S 05/09/06 96.625 $1,670,000 5.03% $77,238 6.09
31396J7B5 S 05/09/06 96.625 $44,000 5.03% $2,035 6.09
31398J7B5 S 05/09/06 96.625 $15,000 5.03% $694 B.03
31398J7B5 s 05/10/06 96.625 $25,000 5.03% $1,156 6.09
31396J785 S 05/10/06 96.625 $20,000 5.03% $925 8.09
31396J785 8 05110406 96.625 $110,000 5.03% $5,088 8.09
31396J7B5 S 05/10/08 96.625 $47,000 5.03% $2,174 6.09
31396J7B5 S 05/10/06 96.500 $56,000 4.89% $2,520 6.1
021469AD3 [ 05/11/06 98.375 $13,000 4.79% $585 8.2
{021469AD3 3 05/11/08 98.375 $11,000 4.79% $495 8.2
[021489AD3 S 05/11/06 98.375 $25,000 4.79% $1,125 6.2
[021469AD3 S 05/11/06 98.375 $30,000 4.79% $1,350 8.2
[021469AD3 S 05/11/06 98.375 $60,000 4.79% $2,700 6.2
[021469AD3 S 05/11/08 98.375 $50,000 4.79% $2,250 6.2
|021469AD3 § 05/11/06 98.375 $53,000 4.79% 52,385 6.2
[021469AD3 8 05/11/06 98.375 $50,000 4.79% $2,250 8.2
[621468AD3 s 05/11/06 98.385 $10,000 4.81% $452 6.2
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Firm . Customer | Face Value of Markup | Markup in Vielt t.o Avg.
CMO CUSIP Trade Date | DLA Price . Life
Buy/Sell ) Price cwMo Precentage | Dollars Pe .
021469AD3 S 05/11/06 98.375 $10,000 4.7%% $450 8.2
fo21469AD3 $ 05/11/06 98.375 $28,000 4.79% $1,260 6.2
21469AD3 s 05/11/06 98.375 $25,000 4.79% 51,125 6.2
225470WA7 5 05/10/06 $220,000 . $8,938
225470WAT7 s 05/10/06 98.625 $20,000 4.85% $913 6.1
225470WAT 5 05/10/06 98.500 $35,000 4.72% $1,553 6.13
225470WAT S 05/10/06 98.625 $75,000 4.85% $3,422 8.1
225470WAT S 05/10/06 98.625 $20,000 4.85% $913 6.1
2254 TOWAT S 05/10/06 98.625 $25,000 4.85% $1,141 6.1
225470WAT S 05/10/06 98.625 $10,000 4.85% $456 6.1
225470WAT s 05/10/06 98.625 $25,000 4.85% $1,141 6.1
225470WA7 S 05/10/08 98.625 $20,000 4.85% $913 6.1
225470WAT7 s 0510/06 98.500 $20,000 4.72% $888 6.13
225470WAT7 s 05/10/06 98.825 $50,000 4.85% $2,281 6.1
2254TOWAT S 05/10/06 98.625 $10,000 4.85% $456 8.1
225470WAT S 05/10/06 98.625 $20,000 4.85% $913 6.1
225470WAT7 ) 05/10/06 98.625 $15,000 4.85% $684 8.1
225470WA7 S 05/10/06 98.625 $25,000 4.85% $1,141 6.1
61748HRTO S 05/10/06 98.500 $27,000 5.21% 51,316 8.1
[61748HRTO S 05/10/06 98.500 $12,000 5.21% $585 6.1
Js1748HRTO S 05/10/06 98.500 $15,000 5.21% $731 6.1
[61748HRTO S 05/10/06 98.500 $10,000 5.21% $488 8.1
[61748HRTO S 0510106 98.375 $56,000 5.07% $2,660 6.13
|s1748HRTO s 05/10/06 98.500 $25,000 5.21% $1,219 6.1
[61748HRTO | S 05/10/06 98.500 $10,000 5.21% $488 6.1
l61748HRTO 5 05/10/06 98.500 $10,000 5.21% $488 6.1
}61748HRTO s 05/10/06 98.500 $50,000 5.21% $2,438 6.1
05949CDCT 5 05/11/06 94.375 $38,000 5.45% $1,853 6.34
05949CDC7 5 05/11/06 94.375 $20,000 5.45% $975 6.34
|05949CDC7 ) 05/11/06 94.375 $20,000 5.45% 3975 6.34
31396HBH1 s 05/16/06 96.500 $25,000 4.89% $1,125 6.12
31396HBH1 S 05/16/06 96.500 $29,000 4.89% $1,305 6.12
31396HBH1 S 05/16/06 96.500 $73.000 4.80% $3,285 6.12
31396HBH S 05/16/06 96.500 $40,000 4.89% $1,800 B.12.
31396HBH1 8 05/16/06 96.500 $26,000 4.89% $1,170 8.12
31396HBH1 S 05/16/08 96.500 $30,000 4.89% $1,350 6.12
31398HBH1 S 05/16/06 98.550 $100,000 4.95% $4,550 6.12
31398HBH1 ) 05/16/06 96.560 $100,000 4.95% $4,550 6.12
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Yield to Avg.

Firm . Customer | Face Value of Marku Markup in .

CMO CUSIP | o e | TradeDate | DLAPrice | “'D0 el Prec em"g o | Dotins N lee
31396HBF5 s | osr1s/08 98.500 $10,000 5.00% $469 6.04
31396HBF5 ) 05/18/06 98.500 $55,000 5.00% $2,578 6.04
31396HBF5 3 05/18/06 98.500 $20,000 5.00% 5938 6.04
31396HBFS 8 05/18108 98.500 $10,000 5.00% $469 - 6.04
31396HBFS s 05/18/06 98.500 $10,000 5.00% $469 6.04
31306HBF5 S 05/18/06 8.500 $20,000 5.00% 5938 6.04
41396HBF5 S 05/18/06 98.500 $22,000 5.00% $1,031 6.04
31396HBF5 S 05/18/06 98.500 $12,000 5.00% $563 6.04
21396HBFS S 05/18/06 98.500 $15,000 5.00% $703 6.04
31396HBF5 S 05/18/06 98.500 $12.000 5.00% $563 6.04
31396HBF5 S 05/18/06 98.500 $15,000 5.00% $703 6.04
31396HBF5 S 05/19/06 98.500 $19,000 5.00% $891 6.04
31396HBF5 ) 05/19/06 98.500 $30,000 5.00% $1,406 6.04
31306HBF5 S 05/19/06 98.500 $35,000 5.00% $1,641 6.04
31396HBF5 S 05/19/06 98.500 $16,000 5.00% $750 6.04
31396HBFS s 05/19/06 98.500 $50,000 5.00% $2,344 8.04
31206HBF5 S 05/19/06 98.500 $50,000 5.00% $2,344 £.04
31396HBF5 S 05/19/06 98.500 $25,000 5.00% $1,172 6.04
31396HBF5 S 05/19/06 98.500 $30,000 5.00% $1,406 6.04
31396HBF5 S 05/19/06 98.500 $50,000 5.00% $2,344 6.04
31396HBF5 s 05/19/06 98.500 $25,000 5.00% $1,172 6.04
31396HBF5 S 05/19/06 98.500 $15,000 5.00% $703 6.04
31396HBF5 S 05119106 98.500 $14,000 5.00% $656 8.04
31396HBF5 $ 05/19/06 98.500 $10,000 5.00% $469 6.04
31396HBF5 S 05/19/06 98.750 $18,000 5.26% $889 6

31396HBF5 5 05/19/06 98.500 $125,000 5.00% $5,859 6.04
05948CDC7 K 05/19/06 84.375 $20,000 5.45% $975 6.34
|o5849CDC7 $ 05/15/06 94,375 $32,000 5.45% $1,560 6.34
05849CDC7 $ 05/19/06 94.375 $25,000 5.45% $1,219 8.34
05949CDCT $ 05/19/06 94.375 $20,000 5.45% $975 6.34
05845CDC7 S 05/19/06 84.375 $12,000 5.45% $585 6.34
[05949CDC7 s 05/19/06 94.375 $21,000 5.45% $1,024 6.34
[05949C0CT7 S 05/19/08 94.375 $30,000 5.45% $1,463 8.24
31396JUKD S 05/22/06 100.000 $18,000 4.17% $720 6.08
31396JUK9 5 0522106 100.500 $14,000 4.69% $630 6.01
31396JUKQ S 05123106 100.000 $23,000 417% $920 6.05
31396JUK9 S 05/23/06 100.500 $25,000 4.69% $1,125 6.01
31396JUK9 S 05/23/06 100.500 $50,000 4.69% $2,250 6.01
31396JUKS S 05/23/06 100.500 $20,000 4.69% $900 8.0
31396JUKS 8 05/23/06 100.500 $15,000 4.69% $675 8.01
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Firm . Customer | Face Value of Marku Markup in Yield to Avg.

CMO CUSIP | . sgen | TradeDate | DLAPrice | =0 CMO Precenta'::)e Boliars o r:e'lf;a
31396JUKS S 05/23/06 100.500 $14,000 4.69% $630 6.01
31396JUK9 S 05/23/06 100.500 $15,000 4.69% 3675 6.0
31396JUKS 3 056/23/06 100.500 $48,000 4.69% $2,160 6.01
05G490ANS S 05/23/06 94,500 $15,000 5.07% 3684 6.15
05949QANS s 05/23/06 94.500 $10,000 5.07% $456 6.15
05949QANS s 05/23/06 94,500 $28,000 5.07% $1,278 6.15
05549QAN5 5 05/23/06 94.500 $10,000 5.07% $456 6.15
05949QANS S 05/23/06 94.500 $12,000 5.07% $548 6.15
05949QANS S 05/23/06 94 500 $10,000 5.07% $456 6.15
05949QANS 5 05/23/06 94.500 $18,000 5.07% $821 6.15
105949QANS S 05/23/06 94,500 $10,000 5.07% $456 6.15
{059490AN5 s 05/23106 94.500 $10,000 5.07% $456 6.15
[050490AN5 s 05/23/06 94,500 $10,000 5.07% 3456 6.15
05949QAN5 S 05/23/06 94.500 $20,000 5.07% $913 6.15
05949QAN5 s 05/23/06 94.500 $10,000 5.07% $456 6.15
{659490AN5 S 05123106 94.500 $35,000 5.07% $1,597 6.15
D5949QANS S 05/23/06 94 500 $32,000 5.07% $1,460 6.15
05949QANS S 05/23/06 84.500 $40,000 5.07% $1,825 6.15
05849QAN5 s 05/23/06 94.500 $20,000 5.07% $913 6.15
|oso4s0ANS S 05123106 $4.500 $106,000 5.07% $4,836 6.15
05949QAN5 S 05/23/06 94,250 $30,000 4.80% $1,294 6.18
05949QANS S 05/23/06 94,500 $21,000 5.07% $958 6.15
[05848QANS S 05/23/06 94.500 $12,000 5.07% 5548 6.15
|ose40QANS s 05/23/06 94.250 $25,000 4.80% $1,078 6.18
f059490AN5 S 05/23/08 94.250 $10,000 4.80% $431 6.18
fo59490ANS S 05/23/06 94.375 $20,000 4.93% $888 6.17
[05849QANS S 0512308 94,500 $20,000 5.07% $913 6.15
[059490ANS S 05/23/06 84,375 $20,000 4.93% $888 6.12
 Jos9480ANS 5 05/23/06 94,250 $50,000 4.80% 52,156 6.18
059490AN5 S 05/23/06 94.250 $21,000 4.80% $906 6.18
|os9490AN5 S 06/23/06 94.250 $27,000 4.80% $1,164 6.18
2254582A5 S 05/23/06 98.625 $38,000 457% $1,580 5.87
2254582A5 S 05/23/06 98.625 $10,000 4.57% $416 587
2254582A5 S 05/23/08 98.625 $41,000 457% $1,705 5.87
2254582A5 S 05/23/06 98.625 $15,000 4.57% $624 5.87
2054582A5 S 05/23/06 98.625 $20,000 4.57% $832 5.87
2254582A5 S 05/23/06 98.625 | $15,000 4.57% $624 5.87
2254582A5 5 05/23/06 98.625 $15,000 457% $624 5.87
2254582A5 S 05/23/06 98.125 $75,000 4.04% $2,758 6.03
2254582A5 S 05/23/06 08.625 $10,000 4.57% $4186 5.87
2254582A5 S 05/23/08 88.125 $75,000 4.04% $2,758 5.87
2254582A5 5 05/23/06 98.625 $13,000 4.57% $541 5.87
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Firm . Customer | Face Value of Marku Markup in Yield m Avg.
CMOCUSIP| o igen | TradeDate | DLAPrce | —\p L CMO Precentapge Dollars Life
Percentage
2254582A5 5 05/23/06 98.625 $60,000 4.57% $2,495 5.87
2254582A5 S 05/23/06 98.625 $30,000 4.57% $1,248 5.87
2254582A5 $ 05/23/06 98.625 $75,000 4.57% $3,119 5.87
2254582A5 S 05/23/06 98.625 $70,000 4.57% $2,911 587
225458245 S 05/23/06 98.626 $11,000 4.57% $457 5.87
2054582A5 s 05/23/06 98.500 $15,000 4.44% - $606 5.91
2254582A5 5 05/23/06 98.500 $27,000 4.44% $1,090 5.91
[2254582A5 $ 05/23/06 98,500 $30,000 4.44% $1,212 5.91
225458245 ) 05/23/06 98.500 $40,000 4.44% $1.615 5.91
2254582A5 $ 06/23/06 98.500 $20,000 4.44% $808 5.91
2254582A5 S 05/23/06 98.125 $25,000 4.04% $919 6.03
2254582A5 S 05/23/06 98.126 $25,000 4.04% $919 6.03
{31393XSN8 S 05/23/06 84.750 $125,000 5.57% $6,250 6.02
31303XSN8 S 05/23/08 94 500 .$15,000 5.20% $713 6.05
31308WYW2) S 05/23/06 94.875 $116,000 5.93% $6,163 6.01
31395GTP7 s 06/07/06 96.375 $20,000 5.33% $975 6.05
31305GTP7 S 06/07/06 96.375 $43,000 5.33% $2,006 6.05
05946XU43 S 06/08/06 98.875 $20,000 5.44% $1,000 6.15
|oss48xu43 $ 06/08/06 98.875 $31,000 5.44% $1,550 6.15
[05046XU43 S 06/08/06 96.875 $10,000 5.44% $500 6.15
[o5946XU43 S 06/08/06 96,875 $19,000 5.44% $950 6.15
{05046XU43 ) 06/08/06 96.875 $17,000 5.44% $850 8.15
fos5046XU43 S 06/08/06 96.875 $10,000 5.44% $500 6.15
|05846XU43 S 06/08/06 96.875 $20,000 5.44% $1,000 8.15
[05946XU43 5 06/08/06 96.875 $35,000 5.44% $1,750 8.15
j05946XU43 S 0B/08/06 96.875 $31,000 5.44% $1,550 B.15
[o5848XU43 ) 06/09/06 96.875 $25,000 5.44% $1,250 6.15
05946XU43 s 06/09/06 96.875 $64,000 5.44% $3,200 6.16
[o5946XU43 S 06/09/06 96.875 $25,000 5.44% $1,250 6.15
Josodexuss S 06/09/06 96.875 $40,000 5.44% $2,000 6.15
[05946XU43 ) 06/09/06 96.875 $20,000 5.44% $1,000 6.15
[05946XU43 S 06/08/06 96.875 $50,000 5.44% $2,500 6.15
[os946XWL43 ) 06/09/06 96.875 $20,000 5.44% $1,000 8.15
Joss46Xua3 s 0610906 96.875 $28,000 5.44% $1,400 6.15




Firm | customer | Face valueof | Markup | Markupin | ' €9 [0 Avg.

CMO CUSIP Trade Date | DLA Price . Life

Buy/Sell ‘ Price CMC Precentage | Dollars Percenta
31396GC.I8 8 06/14/06 100.000 $90,000 4.71% $4,050 8.06
74161BAB1 L5 06/15/06 100.125 $16,000 4.98% $760 6.28
74181BAB1 s 06/15/06 100.000 $10,000 4.85% $463 6.25
74161BAB1 S 06/16/08 100.125 $35,000 4.98% 51,663 6.28
74161BAB1 S 06/16/06 100.000 $14,000 4.85% 5648 6.29
74161BAB1 S 06/16/06 100.000 $10,000 4.85% 5463 6.29
74161BAB1 s 06/16/06 100.000 $28,000 4.85% $1,295 6.29
74161BAB1 S 06/16/06 99.500 $10,000 4.33% 5413 6.34
74161BAB1 S 06/16/06 100.125 $11,000 4.98% $523 6.28
74161BAB1 s 06/16/06 100.125 $20,000 4.98% $950 6.28
74161BAB1 '8 06/16/06 100.125 $17,000 4.98% 5808 8.28
74161BAB1 S 06/16/06 100.125 $25,000 4.98% $1,188 6.28
74161BAB1 8 06/16/06 100.125 $50,000 4.98% 52,375 6.28
74181BAB1 S 06/16/06 100.125 $15,000 4.98% 5713 6.28
74161BAB1 ] 06/16/06 100.000 $17,000 4.85% 5786 6.28
74161BAB1 S 0B/8/06 100,125 $10,000 4.98% $475 8.28
74161BAB1 S 06/16/06 100.125 $15,000 4.98% $713 6.28
74161BAB1 8 06/16/06 100.125 $11,000 4.98% $523 628
74161BAB1 8 06/16/08 100.125 $33,000 4.98% $1,568 6.28
74161BAB1 s 06/16/06 100.000 $40,000 4.85% $1,850 6.29
74161BAB1 8 06/16/06 100.125 $10,000 4.98% $475 6.28
74161BAB1 S 06/16/06 100.125 $11,000 4.98% - $523 6.28
225470VV2 S 06/20/06 95.250 $6,000 12.39% $630 8.19
225470VV2 8 06/20/06 95.250 $6,000 12.39% $630 6.19 .
31396RMRS5 S 06/27/06 98.250 $15,000 5.36% $750 6.2
31396RMRS s 06/28/08 98.250 $25,000 5.36% $1,250 6.2
31396RMRS S 06/28/06 98.250 $20,000 5.36% $1,000 6.2
31396RMR5 8 06/28/06 98.250 $26,000 5.36% $1,300 8.2
46628YANQ S 06/29/06 101,375 $25,000 4.52% $1,188 8.42
46628YAND S 06/30/06 101.375 “$20,000 4.92% 5950 6.42
46628YAND s 06/30/06 101.375 $10,000 4.92% 5475 6.42
466828YAGS 100.625 $15,000
46628YAH3
46628YAH3
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. . | Yield to Avg.
Firm . Customer | Face Value of Markup | Markup in N
cao cusiP Buy/Sell Trade Date | DLA Price Price CMO Precentage | Dollars Per:l:xe e
46628YAH3 S 07/12/06 99.875 $15,000 4.72% $675 6.3
46628YAH3 S 07M12/06 90,875 $50,000 4.72% $2,250 8.3
46628YAH3 S 07/13/06 il 80.875 $35,000 4.72% $1,575 6.3
146628YAHZ S Q713105 99.875 $10,000 4.72% 3450 6.3
46628YAH3 S 0713106 100.000 $30,000 4.85% 51,388 6.20
46628YAH3 S 07/13/06 100.000 $10,000 4.86% 5463 6.20
46628YAH3 S 07/13/06 99.925 $28,000 4.77% 51,274 6.3
313950097 S 07113/06 101.000 $10,000 4.73% $456 588

31396HBF5 S 07/18/06 88.750 $50,000 5.62% $2,625 &

31306HBF5 S 07/18/08 98.750 $30,000 5.62% $1,575 6

31396HBFS 53 07/18/06 98.750 $15,000 5.62% $788 8

31396HBF5 S 07/18/06 98.750 $10,000 5.62% $525 8

31306HBF5 S 07118/06 98.750 $8,000 5.62% $420 6

31396HBF5 S 07/18/06 98.750 $25,000 5.62% $1,313 6

31396HBF5 $ 07/18/06 98.750 $10,000 5.62% $525 6

31396HBF5 S 07/18/06 98.750 $10,000 5.62% 4525 [

31396HBF5 S 07/18/06 97.500 $85,000 4.28% $3,400 6.23
949835AM4 8 07/18/06 99.500 $25,000 4.91% $1,164 8.09
949835AM4 S 07/18/06 99.500 $10,000 4.91% $466 6.09
949835AM4 ) 07/18/06 99.500 $25,000 4.91% $1,164 6.09
S4983SAM4 s 07118108 89.500 $50,000 491% $2,328 6.09
949838AM4 8 07/18/06 89.500 $10,000 4.91% 4465 6.09
[84983SAMA S 07/18/08 99,500 $10,000 4.91% $466 6.09
84983SAMA 5 07/18/06 99.500 $30,000 4.91% $1,397 6.09
04983SAM4 S 07/18/06 99,500 $15,000 4.91% $698 6.09
949835AM4 [ 07/18/06 99,500 $15,000 4.91% $698 6.09
04983SAMA [ 07/18/06 99.500 $19,000 4.91% $885 6.09
[s4983SAM4 8 07/18/06 99,500 $10,000 4.91% $466 6.09
04983SAM4 S Q7/18/08 99.500 $34,000 4.91% $1,583 8.00
94983SAM4 S 07/18/06 99.500 $11,000 4.91% $512 .00
84983SAM4 5 07/18/06 99,500 §27,000 4.91% $1,257 8.09
949835AM4 s Q7118106 99.500 $15,000 4.91% $698 6.09
049835AM4 ) 0718106 99.500 $81,000 4.91% $3,772 6.09
94983SAM4 s 07/18/06 99,500 $100,000 4.91% $4,656 6.09
849835AM4 8 D7/18/06 99.500 $10,000 491% 5466 6.00
94983SAM4 S 07/18/06 99.500 $25,000 4.91% $1,164 6.09
194983SAMA s 07/18/06 89.500 $31,000 4.91% $1,443 6.09
[349835AM4 $ 07M8I06 99.500 $47,000 491% $2,188 6.09
|949835AM4 8 07/18/06 99.500 $100,000 4.91% $4,656 6.09
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. = | Yield to Avg.
Firm . Customer | Face Value of Marku Markup in .
CMO CUSIP | 5, igen | TradeDate | DLAPrice | —p cMO Precenmpge Dollars '-'::a .
94983SAM4 S 07/18/06 99.500 $25,000 4.01% $1,164 8.09
54083SAM4 S 07/18/06 99.500 $15,000 4.91% $698 8.09
849835AM4 s 07/18/08 99.500 $15,000 4.91% $698 .09
04383SAM4 S 071181068 98.500 $30,000 4.91% $1,397 6.09
049835AM4 S 07/18/08 99.500 $15,000 4.91% $698 8.00
949835AM4 s 07/18/06 99 500 $9,000 4.91% $419 6.09
94983SAM4 8 07/18/06 99.500 $11,000 4.91% $512 6.09
84983SAM4 [} 07/18/06 99,500 $10,000 4.91% $466 6.00
B49835AM4 s 07/18/08 99.375 325,000 4.78% $1,133 6.11
G4983SAM4 [ 07/18/106 99,375 $45,000 4.78% $2,039 6.11
949835AM4 s 07H18/06 99.500 $25,000 4.91% $1,164 6
94983SAM4 S 07/18/06 99,500 $16,000 491% $745 6.09
94883SAM4 S 07/18/06 99.500 $30,000 4.91% $1,397 6.0
04983SAM4 S 07/18/06 99.500 $20,000 4.91% $931 8.08
[540835AM4 8 D7118/08 98,500 $26,000 4.91% $1,211 6.09
84983SAM4 8 07/18/086 99.500 $40,000 4.91% $1,863 6.08
840835AM4 S 07/18/06 99.500 $18,000 4.91% $838 6.08
94983SAM4 S 07/18/06 99.375 $10,000 4.78% $453 6.11
94983SAMA S 07/18/08 98.375 $25,000 4.78% $1,133 8.11
849835AM4 5 07/18/08 99.500 $15,000 4.91% $698 6.09
04983SAM4 s 07/18/06 99.500 $10,000 491% $466 6.09
949835AM4 s 07/18/06 98.500 $10,000 4.91% $466 6.09
54983SAM4 S 07/18/06 99.500 $25,000 4.91% 51,164 6.09
94983SAMA s 07/18/08 98.500 $20,000 491% $931 6.09
31395E2NG S 0719108 96.000 $23,000 £.98% . $1,438 8.11
22942JAG8 S 07/20/06 97.875 $50,000 4.98% $2,313 8.25
22042 JAGS S 07/20/06 97.875 $10,000 4.96% $483 8.25
22642JAGS S 07/20/06 97.875 $18,000 4.96% $833 6.25
22042JAG8 S 07/20/06 87.875 $28,000 4.96% $1,295 8.25
22042 JAGS S 0721106 97.000 $25,000 4.02% $938 8.33
22042JAG8 ] 07/21/08 28.000 $17,000 5.00% $808 8.23
22042JAG8 S 07/21/08 97.875 $10,000 4.96% $463 8.25
22042JAG8 8 07/21/06 98.000 $15,000 5.09% $713 6.23
22042 )AGS S 07721706 98.000 $30,000 5.00% $1,425 6.23
22042JAG8 ] 07/21/06 97 875 $10,000 4.95% $463 6.25
31396FGE7 S 07/25/06 94,625 $16,000 5.14% $740 6.07
31396FGE7 S 07725106 94.825 $11,000 5.14% $509 5.07
31306FGE7 S 07/25/08 94.625 $50,000 5.14% $2,313 6.07
31396FGE7 S 07/25/06 94,625 $15,000 5.14% $594 6.07
31306FGE7 S 0712508 94.625 $10,000 5.14% $483 £.07
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Firm . Customer | Face Value of | Markup | Markup in | Yiold to Avg.
GO cusiP Trade Date | DLA Price . Life
Buy/Sell Price CMQ Precentage | Dollars P

31396FGE7 s 07/25/06 94.625 $15,000 5.14% $694 6.07
31396FGE7 s 07/25/06 94,625 $35,000 5.14% §1,619 8.07
31386FGE7 ) 07/25/06 94,625 $14,000 5.14% $648 6.07
31396FGE7 S 07/25/06 94.625 $10,000 5.14% $463 6.07
31396FGE7 5 07/25106 94,625 $20,000 5.14% $925 6.07
31396FGE7 S 07/25/06 94.625 $10,000 5.14% $463 6.07
31396FGE7 s 07/25/08 94.625 $14,000 5.14% $648 8.07
31396FGE7 S 07/25/06 94.625 $64,000 5.14% $2,960 6.07
31396FGE7 3 07/25/06 94.625 $50,000 5.14% $2,313 6.07
31396FGE7 S 07/25/06 94.625 $12,000 5.14% $555 6.07
31396FGE7 ) 07/25/06 04,625 $15,000 5.14% $694 6.07
31396FGE7 S 07/25/06 94,625 $40,000 5.14% $1,850 6.07
05950BAF1 8 08/01/06 98.375 $50,000 4.93% $2,313 6.19
|o5950BAF1 S 08/01/06 98.375 $20,000 4.93% $825 6.19
los9508AF1 S 08/01/06 98.375 $18,000 4.93% $833 8.19
[os950BAF1 ) 08/01/06 98.375 $15,000 4.93% $604 8.19
05950BAF 1 s 08/01/06 98.375 $25,000 4.93% $1.156 8.19
05050BAF1 S 08/01/06 08.375 $10,000 4.93% $463 6.19
05950BAF1 s 08/01/06 98.375 $18,000 4.93% $833 8.19
[05950BAF1 S 08/01/06 98,375 $30,000 4.93% $1,388 6.19
|o5950BAF1 S 08/01/06 98.375 $25,000 4.93% $1,156 6.19
[o5950BAF1 8 08/01/06 98.375 $10,000 4.93% $453 6.19
[ose50BAF1 | S 08/01/06 98.375 $10,000 4.93% $483 6.19
fos950BAF S 08/01/06 98.375 $24,000 4.93% $1,110 6.19
[05950BAF1 8 08/01/06 98.375 $19,000 4.93% $878 6.19
05950BAF1 S 08/01/06 98.375 $30,000 4.93% $1,388 6.19
[059508AF1 S 08/01/06 98.375 $70,000 4.93% $3,238 6.19
[05950BAF1 3 08/01/06 98.375 $100,000 4.93% $4,625 6.19
los9s0BAF1 s 08/01/06 98.375 $25,000 4.93% $1,156 6.19
lo5950BAF1 5 08101/06 98.375 $10,000 4.93% $463 8.19
[ose508AF1 5 08/01/06 98.375 $40,000 4.93% $1,850 6.19
{O5050BAF1 S 08/01/08 08.375 $200,000 4.93% $9,250 8.19
j05950BAF1 8 08/01/06 97.875 $50,000 4.40% $2,063 6.22
fos950BAF1 S 08/01/08 98.375 $25,000 4.93% $1,156 8.18
05950BAF 1 S 08/01/06 08.375 $100,000 4.93% $4,625 6.19
059508AF1 S 08/01/06 98.375 $50,000 4.93% $2,313 6.19
fos950BAF1 s 08/01/06 98.375 $14,000 4.93% $648 6.19
05850BAF1 s 08/01/06 98.375 $12,000 4.93% $555 6.19
940838AM4 S 08/01/06 100.000 $30,000 4.80% $1,373 6.02
[049838AM4 S 08/01/06 100.000 $22,000 4.80% $1,007 6.02
[o49835AM4 $ 08/01/06 100.000 $10,000 4.80% $458 6.02
949835AM4 8 08/01/06 100.000 $15,000 4,80% $687 6.02
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. . | Yield to Avg.
Firm _ Customer | Face Value of Markup | Markupin .
CMO CUSIP | o yygen | TradeDate | DLA Price Price cMO Precentage | Dollars | Life .
54983SAM4 [ 08/01/06 100.000 $50,000 4.80% $2,289 6.02
945835AM4 8 08/01/06 100.000 $30,000 4.80% $1,373 6.02
94983SAM4 [ 08/01/06 100.000 $23,000 4.80% $1,053 6.02
04083SAM4 s 08/01/06 100.000 $60,000 4.80% $2,747 6.02
94983SAM4 $ 08/01/06 100.000 $15,000 4.80% 5687 6.02
945835AM4 8 08/01/06 100.000 $40,000 4.80% $1,831 6.02
949835AM4 S 08/01/06 100.000 $83,000 4.80% $3,800 6.02
54083SAM4 S 08/01/06 100,000 $100,000 4.80% $4,578 6.02
04983SAM4 S 08/01/06 400.000 $10,000 4.80% $458 6.02
05948XWT4 S 08/02/06 92.125 $36,000 8.98% $2,734 6.24
s 08/03/06 )
[02147QAFg 5 08/03/06 $100,000 4.93% 44,625 6.19
[02147QAF9 S 08/03/06 $13,000 5.07% 5618 6.18
[02147QAF9 S 08/03/06 $10,000 5.07% 5475 6.18
02147QAF9 S 08/03/06 $80,000 4.93% $3,700 6.19
84983SAM4 S 08/03/06 100.000 $20,000 463% 5884 6.04
049835AM4 S 08/03/08 100.125 $10,000 4.76% $455 6.04
049835AM4 s 08/03/06 100.000 $16,000 463% $708 6.04
[949835AM4 S 08/03/06 100.125 $10,000 4.76% $455 8
12668AC29 S 08/08/06 99.125 $43,000 9.53% $3,709 6.13
61749JAL0 S 08/08/06 99.375 $150,000 4.74% $6,750 6.4
[61748JAL0 3 08/08/06 99.375 $150,000 4,74% $6,750 8.1
05950GBJ1 S 08/15/08 101.250 $15,000 4.79% $694 6.17
05950GBJ1 S 08/15/06 101.250 $56,000 4.79% $2,590 6.17
05950GBJ1 S 08/15/06 101.250 $35,000 4.79% $1,615 6.17
05950GBJ1 s 08/15/06 101.250 $10,000 4.79% $463 6.17
[05950GB.1 S 08/15/06 101.250 $20,000 4.78% $925 6.17
|o5850GB4 S 08/15106 101.250 $15,000 4.79% $694 6.17
[05950GBJ1 S 08/15/08 101.250 $13,000 4.78% $601 8.17
{05950GBJ1 s 08/15/06 101.250 $13,000 4.79% $601 8.17
[05950GBJ1 8 08/15/06 101.250 $16,000 4.79% 5740 6.17
|05650GB s 08/15/06 101.250 $86,000 4.79% $3,931 6.17
05950GB.J1 $ 08/15/08 101.250 $21,000 4.79% $971 6.17
05950GBJ1 S 08/15/06 101.250 $25,000 4,79% $1,156 6.17
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Firm . Customer | Face Value of Markup Markup in Yield to Avg.
CMO CUSIP | &, visei | TradeDate | DLAPrice | “'\p . cmo Precentage | Dollars Per:e':‘e
05950681 S 08/15/06 101.500 $20,000 5.05% $975 6.14
[os950GBJ ) 08/15/06 101.250 $45,000 4.79% $2,081 6.17
foses0GBJ1 S 08/15/06 101.250 $100,000 A79% $4,625 8.17
Josss50GBI1 ) 08M15/06 101.250 $100,000 4.79% 54,625 6.17
05950GBJ S 08/15/06 101.500 $70,000 5.05% $3,413 6.14
05950GB.1 s 08/15/08 101.625 $10,000 5.17% $500 6.13
105950GBJ1 S 08/15/06 101.300 $50,000 4.84% $2,338 6.17
126694AD0 S 08/15/08 90.250 $15,000 6.49% $825 6.18
126694AD0 S 08/15/08 90,250 $40,000 6.49% $2,200 6.18

05950FAQS

S 08/16/06 $10,000 5463
05950FAQS s 08/16/06 99.500 $100,000 5.15% $4,875 6.09
05950FAQS S 08/16/06 99.250 $150,000 4.89% $6,938 6.11
05950FAQS $ 08/16/06 99.250 $100,000 4.89% $4,625 8.1
[05950FAQS S 08/16/06 99.000 $25,000 4.62% $1,094 6.13
|05950FAQS S 08/16/06 99.250 $125,000 4.89% $5,781 6.11
[05950FAQ8 S 08/16/08 99.000 $375,000 4.62% $16,406 6.13
{05950FACS S 08/16/06 99.550 $30,000 5.20% $1,478 6.09
172973N96 5 08/17/06 88.750 $17,000 6.93% $978 8.15

$10,000
93934FBK7 S 08/23/06 93.625 $10,000 6.39% $563 6.2
S 100.000 $19,000 ) ]
lo4984AAV2 ) 100.250 $10,000 4.67% $447 5.7
[o4984AAV2 5 100,250 $25,000 467% $1,117 5.7
|o4984AAV2 S 100.250 $30,000 4.67% $1,341 57
04984AAV2 5 100.250 $35,000 4.67% $1,564 57
04984AAV2 S 100.250 $25,000 467% $1,117 5.7
[o4984AAV2 S 08/22/06 100.250 $15,000 4.67% $670 5.7
{o4984AAV2 S 08/22/06 99.750 $30,000 4.44% $1,191 5.79
[oas8aAAV2 S 08/22/06 100.250 $10,000 4.67% $447 5.7
194984AAV2 S 08122106 100.250 $150,000 4.67% 56,703 5.7
fod984AAV2 s 08/22/06 100.250 $10,000 4.67% $447 57
94984AAV2 S 08/22/06 100.000 $100,000 4.40% $4,219 5.75
94984AAV2 8 08/22/06 100.250 $18,000 4.67% $804 5.7
94984AAV2 S 08/22/06 100.250 $24,000 4.67% $1,073 5.7
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Firm . Customer | Face Value of Markup | Markup in Yield Eo Ava.
CMO CUSIP Trade Date | DLA Price Life
BuyiSell Price CMO Precentage | Dollars Perce .
94984AAV2 [5] 08/22/06 100.250 $10,000 4.87% 5447 57
194984AAV2 ) 08722106 100.000 $100,000 4.40% 54,219 5.74
940B4AAN2 S 0822106 100.000 $57,000 4.40% $2,405 574
D4984AAV2 S 08/22/106 100.250 $10,000 4.67% 5447 57
04984 AAV2 S 08/22/06 100.250 $20,000 4.67% 5894 57
G40B4AAV2 S 08/22/06 100.250 $15.000 4.87% $670 57
05950GAU7 S 08123106 100.000 $15,000 4.92% $703 6.04
05950GAU7 L 08/24/06 100.000 $142,000 4.92% 56,656 6
05950GAU7 S 08/24/06 100.000 $14,000 4.92% 5656 8
05950GAU7 S 08/24/06 100.000 $49,000 4.92% 52,297 8
J05950GAU7 S 0824108 100.000 $40,000 4.92% $1,875 6.05
[05950GAU7 S 08/24/06 100.000 $80,000 4.92% $3,750 6

08/23/06

101.750

$10,000

08/23/06 101.750 $10,000 5.03% $488
31306EP26 S 08/08/06 100.125 $100,000 4.98% $4,760 5.78
31396EP26 S 09/08/06 100.000 $75,000 4.85% $3,465 5.8

08/12/106

$10,000

31393DKT7 S 09/19/06 90.500 $30,000 4.93% $1,275 5.84
31393DKT7 S 09/19/06 90.500 $10,000 4.93% $425 5.84
31395M2T5 ) 09/19/06 05.625 $100,000 5.37% 44,875 5.68

=
=5
N e

91875

" 6.83%

$9 000 ~ $520
31394BGT5 S 09/21/06 91.000 $29,000 5.81% $1,450 584
02146 TAB3 S | oemsios 101.875 | $10,000 4.86% $472 5.88
02146 TAB3 S 09/28/06 101.875 $500,000 4.86% $23504|  5.88
22042KAF7 S | 09r28/06 104,000 $15,000 4.66% $675 5.64
D2042KAF7 S 09/28/06 101.000 $15,000 4.66% $675 564
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. = | Yield to Avyg.
Firm . Customer | Face Value of Markup Warkup in X
CMO CUSIP | b wisen | TradeDate | DLAPrice | —p. CMO Precentage | Dollars Pe"';;”
31304GNY5 s | 09/28/06 98.500 $12,000 . 6.78% $750 584
126694CZ9 | S 09/20/06 96.750 $15,000 5.16% $713 5.85
31304UTZ5 ] 10/04/06 99.375 $85,000 4.06% $3,294 658
31384UT25 S 10/04/06 99.375 $186,000 4.06% $7,208 5.58

10/11/06

$50,000

05846XNWO

10M112/06

$20,000

5.78

" $40,000

05946XV42 S 10/17/06 100250 | $46,000 4.70% $2,070 57
fos546Xva2 S 1017106 100,250 $50,000 4.70% $2,250 57
23242WAM1| S 1017/06 101125 | $50,000 405% | $1,969 5.63
23242WAM1 | S 1017106 101.125 |  $50,000 4.05% $1,969 563

10118/06 00.625

$978

02146 TADS S 10/24/06 100.500 $325,000 4.55% $14,219 597
17310FAK1 S 10/31/06 101.125 $15,000 A4.52% $656 5.88
17310FAK1 S 10/31/06 101.625 $12,000 5.04% $585 5.89
17310FAK1 ) 10/31/06 101.375 $22.000 4.78% $1,018 5.91
17310FAK1 8 10/31/08 - 101.625 $60,000 5.04% $2.438 5.89

31386LVU1

10131106 100.375

$115,000

172573N06
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Trade Date

11/02/06

Customer

DLA Price Price

Face Value of
CMo

$25,000

Markup in
Dollars

Yieid to Avg.
Life

22541SUL0 8 96.500 $1,188 5.85
225415UL0 S 11/02/08 96,500 $10,000 5.18% 4475 5.85
22641SUL0 3 11/02/06 96.500 $70,000 5.18% $3,325 5.85
[225415U0L0 S 11703/06 96.125 $31,000 477T% $1,356 5.88
31394XCF1 [ 11/03/06 99.875 $50,000 5.13% $2,438 5.56
31394XCF1 S 11/03/06 99.875 $25,000 5.13% $1,219 5.56
31398LVU1 ) 11/03/06 100.750 | $75,000 4.54% $3,281 54

31396LVU1{ 11/07/06 100.125 $50,000

31386LVU1 S 11/07/06 100,125 $75,000 4.30% $3,094 5.49
: W T P T i e : I ‘?1

31395L2X8 [ 11/07/06 99.625 $27.000 5.15% $1,318 5.58

fadhe

4.68%

31386FGL1 11/14/08 100.750 $100,000 $4,500 5.47
31396FGL1 s 11/14i06 100.250 $19,000 4.16% $760 5.52
{45660LL56 S 11114106 98.750 $18,000 4.71% $799 5.64
45660L1.56 S 11/14/06 98.750 $35,000 4.71% $1,553 5.64
45660LL56 S 11114408 98.750 $20,000 4.71% 4888 564
45660LL56 S 11714106 98.750 $30,000 4.71% $1,331 5.64
45660LL56 S 11/14/06 98.750 $50,000 4.71% $2,219 5.64
45660LL56 S 11/14/06 98.750 $15,000 4.71% $666 5.64
456601156 S 11M4/06 98.750 $30,000 471% $1,331 5.64
45660LL56 S 11/14/06 98.750 $50,000 4.71% $2,219 5.64
45660LL56 S 11714108 98.750 $10,000 4.71% 5444 5.64
A5660LL56 S 1114108 98.750 $20,000 4.71% $888 5.64
45660LL56 S | 11/14/08 98.750 $15,000 4.71% $666 5.64
45660LL56 s 11114106 98.750 $30,000 4.71% $1,331 5.64
45660LL56 S 11114/08 98.750 $15,000 471% $666 564
172973N96 S 11714106 92.000 $10,000 9.52% $800 5.7
45660LL56 s 11/16/06 99.000 $36,000 4.83% $1,643 5.62
‘145680LL56 S 11/16/06 99.000 $30,000 4.83% $1,369 5.62
45660LL56 S 11117106 99.000 $30,000 4.83% $1,369 5.62
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! . {Yield to Avyg.
Firm . Customer | Face Value of Markup Markup in
CMOCUSIP( g igeu | TradeDate { DLAPrice | —p o 0 oMo Precentags | Doliars |, '-"‘:a .
45660LL56 S 1117106 99.000 $10,000 4.83% $456 562
45660LL56 S 1117106 99.000 $17,000 4.83% 5776 562
21394UTUS s 11/21/06 101.375 | $200,000 4.78% $9,250 5.37
31304UTUB S 11121106 101.375 | $10,000 2.78% $463 537
31384UTZ5 s 11/21/06 T 100500 | $20,000 4.55% $875 55
31394UTZ5 s 11/21/06 100500 |  $200,000 4.55% 48,750 55
31394UTZ5 S 14/21106 100.500 | $50,000 2.55% $2,188 55
31394UTZ5 S 11/21/06 100500 | $12,000 455% $525 55
31394UTZ5 S 11121106 100.500 |  $45,000 4.56% $1,969 55
31394UTZ5 S 11721706 100500 | $50,000 4.55% $2,188 5.5
31394UTZ5 S 11121106 100500 |  $41,000 4.55% 1,794 55
31386LWUO S 11/21/06 101.000 | $100,000 4.12% $4,000 52
31306LWUOD S 11721/06 101.000 | $25,000 2.12% $1,000 5.2
31396LWUO S 11/21/06 101.000 | $48,000 4.12% $1,920 52
31396LWUO S 11/21/06 101.000 | $75,000 4.12% $3,000 52
A5660LL56 s 11/20/06 99,250 $83,000 4.89% 43 839 56
45660LL56 S 11721708 99.250 $34,000 4.89% $1573 56
45660LL56 S 11721108 99.250 $19,000 4.89% $879 56
45660LL56 s 11721706 99.250 $10,000 4.89% $463 56
45660LL56 S 11121706 99.250 $30,000 4.8%% $1,383 56
45660LL56 S 11721706 99.250 $20,000 4.89% $925 56
45660LL56 s 14721106 99250 $50,000 | 4.89% $2.313 56
11121108 101250 | $11,000 . $536

05546XSS3 ) 11/28/06 100.125 | $130,000 4.71% $5.850 5.498
[05046X553 S 11/29/06 100125 | $11,000 471% $495 5.498
05946XN66 ) 12/01/06 98.250 $43,000 4.94% $1,989 568
05946XNG6 ) 12/01/06 98.450 $50,000 5.15% $2.413 5.68
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Firm . Custome ace Value of | Marku Markup in | Vield to Avg.
CMO CUSIP | " " | Trade Date | DLAPrice | 'DU00er F i Proce m’; o | Dot Life
Percentage

12867GLCS5 $ 12/01/06 99.000 $12,000 5.04% $570 5.63
126694CLO S 12/01/06 98.000 $10,000 5.38% $500 571
45660LL56 8 12/05/06 99.750 $25,000 4.90% $1,164 5.55
45660LL56 8 12/05/06 99.750 $13,000 4.90% $605 5 55
45660LL56 8 12/05/06 99.750 $10,000 4.90% $466 5.55
 [4s680LLES 8 12/05/06 99.750 $40,000 4.90% $1,863 5.55
45660LL56 S 12/05/06 99.750 $27,000 4.90% $1,257 5.55
45660LL56 ) 12/05/08 89.750 $25,000 4.90% $1,164 5.55
45660156 S 12/05/06 99.750 $10,000 4.90% 3466 5.55
45660LL56 S 12/05/06 99.750 $50,000 4.90% $2,328 5.55
45660LL56 S 12/05/08 99.750 $30,000 4.90% $1,397 5.55
45660LL56 8 12/05/08 99.750 $10,000 4.90% $466 5.55
456601 L 56 8 12/05/06 99.750 $25,000 4.90% $1,164 5.55
45660LL56 8 12/05/06 99.750 $25,000 4.90% $1,164 555
45660LL56 s 12/05/06 99.750 $54,000 4.90% $2,514 5.55
45660LL56 S 12/05/06 99.750 $10,000 4.90% $466 5,55
45660LL56 8 12/05/06 99.750 $20,000 4.90% $931 5.55
45660LL56 S 12/05/08 99.750 $20,000 4.90% $931 5,55
45660LL56 8 12/05/06 $9.750 $13,000 4.90% $605 5.55
45660LL56 S 12/05/06 99.750 $15,000 4.90% $698 5.55
45660LL58 s 12/05/06 99.750 $35,000 4.90% $1,630 .| 555
45660LL56 5 12/05/06 89.750 $20,000 4.90% $931 5.55
45660LL56 S 12/05/08 99.750 $13,000 4.90% $605 5.55
93934FEZ1 S 12/07/06 100.500 $8,000 6.07% $460 545
|o3934FEZ1 S 12/07/06 100.500 $12,000 8.07% $690 5.45
|e3934FEZ1 S 12/07/06 100.500 $10,000 6.07% $575 5.45
|e3g34FEZ1 8 12/07/06 £0.500 $50,000 5.01% $2,375 5.58
f03534FEZ1 S 12107108 99.500 $25,000 5.01% $1,188 5.58
[53934FE21 S 12/07/06 100.500 $10,000 6.07% $575 5.58
[93934FEZ1 8 12/07/06 99.500 $10,000 5.01% 3478 5.58
93934FERQ S 120806 98.000 $12,000 7.40% $810 5.71
12687GAE3 5 12113/06 98.750 $18,000 6.18% $1,035 5.64
12667GAE3 S 12/13/06 98.750 $11,000 6.18% $633 5,64
12667GAE3 S 12113/06 98.750 $30,000 6.18% 51,725 5.64
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Yield to Avg,

Firm . Customer | Face Value of Markup | Markap in .
GMO cusiP Buy/Sell Trade Date | DLA Price Price CMO Precentage | Dollars Life
Percentage
225458KH0 S 12/13/06 97.500 515,060 5.94% $820 573
31396FGL1 8 12112108 100.750 $23,000 6.90% $1,485 5.47
126694MN5 S 12114106 98.125 $25,000 4.67T% $1,094 571
126694MNS 5 - 12/14/06 98,125 515,000 4.67% 5656 871
126694 MN5 S 12/14/08 97.625 $20,000 4.13% 5775 5.75

100.875

05949AEVE

01/06/07

$100,000

$4,656

12667GVD2 s 01/05/07 97.625 $180,000 4.97% $8,325 '5.75
74958EAP s 01/05/07 100.250 $20,000 4.91% $938 5.76
02148CBL4 5 01/09/07 102.000 $45,000 4.08% $1,800 5.88
[o2149CBL4 ) 01/09/07 102.000 $15,000 4.08% $600 5.88
|o2149CBL4 ) 01/09/07 102.000 $32,000 4.08% $1,280 5.88
61748HRTO s 01/11/07 101.000 $10,000 5.62% $538 5.57
[61748HRTO S. | 011107 101.000 $20,000 5.82% $1,075 5.57
05948X3X7 8 01117/07 99,125 $15,000 6.84% $952 5.64
05948X3X7 $ 01117107 99,125 $10,000 6.84% $634 5.64
05048X3X7 S 01/17/07 99.125 $25,000 6.84% $1,586 5.64
05%48XWW7| S 01/17/07 98.000 $10,000 8.45% $594 5.8
[osodexww7| s 01/17/07 98.750 $20,000 7.26% $1,338 5.69
[osedaxvwwrl s 0MH7107 98.750 $15,000 7.26% $1,003 5.69
losoasxww7i S 01/17107 98.750 $25,000 7.28% $1,672 5.69
losgasxwwz! s 01/17/07 98.750 $15,000 7.26% $1,003 5.62
31393X4Z7 S 01/23/07 100.625 $45,000 4.95% $2,138 5.46
31393X4Z7 ) 01723107 100.625 $25,000 4.95% $1,188 5.46
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Yield to Avg.

, Firm i Customer | Face Value of Marku Markup in

CMOGUSIP| o ity | TradeDate | DLAPrice | ‘000N MO " mm’;e Dolla':s . Leife )
31304KUQ5 S 01/23/07 99.875 $25,000 5.27% $1,250 5.56
31394KUQ5 S 01/23/07 $9.875 $40,000 5.27% $2,000 5.56
31394PBJ1 s 01/23/07 99.875 $15,000 541% $769 5.55
31304PBJ1 S 0123107 99.875 $15,000 541% $769 5.55
751155AC6 ) 01/30/07 100.875 $25,000 4.64% $1,117 5.95
751155AC6 S 01/30/07 100.875 $20,000 4.64% $894 5.95
751165ACH S 01/30/07 100.875 310,000 4.64% $447 5.05
751155AC6 S 01/30/07 100.875 $10,000 4.64% 5447 5.95
751155AC8 s 01/30/07 100.875 $100,000 4.64% $4,469 5.95
751155AC6 [ 01/30/07 100.875 $15,000 4.64% $670 5.95
751155AC6 s 01/30/07 100.875 $50,000 4.64% $2,234 5.95
751155AC6 ) 01/30/07 100.875 $40,000 4.64% $1,788 5.95
751155AC6 s 01730107 100.875 $20,000 4.64% $894 5.5
751155AC8 S 01/30/07 100.875 $10,000 4.64% $447 5.95
751155AC6 S 01/30/07 100.875 $10,000 4.64% $447 5.95
751155ACE S 01/30/07 100.875 $12,000 4.64% $536 5.95
751155AC6 S 01/30/07 100.875 $20,000 4.64% $894 5.95
751155AC6 S 01/30/07 100.875 $20,000 4.64% 5894 595
751155AC6 S 01/30/07 100.875 $10,000 4.64% 5447 5.95
751155AC6 S 01/30/07 100.875 $12,000 4.64% $536 5.95
751155AC6 S 01/30/07 100.875 $10,000 4.64% $447 5.95
751155AC6 S 01/30/07 100.875 $15,000 4.64% $670 5.95
7511585AC6 S 01/30/07 100.875 $20,000 4.64% $1,341 5.95
751155AC6 S 01/30/07 100.875 $20,000 4.64% $894 5.95
751155AC8 S 01/30107 100.875 $15,000 4.64% $670 5.95
751155AC6 S 01/30/07 100.875 $30,000 4.64% $1,341 5.95
751155AC6 S 01/30/07 100.875 $10,000 4.64% $447 5.95
751155AC6 S 01/30/07 100.875 $25,000 4.64% $1,117 5.95
751155AC6 S 01/31/07 100.875 $19.000 4.64% 5849 5,95
751155AC6 s 01/31/07 100.875 $10,000 4.84% 5447 5.95
751155AC6 [ 01/31/07 101.000 $10,000 4.77% $459 5.94
751156ACB S 01/31/07 101.000 $10,000 4.77% $459 5.94
751155ACB S 01/31/07 101.125 $20,000 4.89% $944 593
751155AC6 S 01/31/07 101.100 $10,000 4.87% $469 5.93
05846X1)43 S 01/31/07 97.750 $9,000 6.83% $563 ]
D5848QANS s 02113107 87.125 $20,000 6.44% $1,175 5.84
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.| Yield to Avg,
Firm . Customer | Face Value of | Markup | Markup in .
CMO CUSIP Buy/Sell Trade Date { DLA Price Price CMO Precentage | Dollars Life
12566TAB3 S 02/13/07 96.750 $62,000 4.31% 52,480 5.635
12566TAB3 S 02/13/07 96.750 $30,000 4.31% $1,200 - 583
12586 TAB3 S 02/13/07 96.750 $80,000 4.31% $3,200 563
12566 TAB3 S 02/13/07 96.750 $45,000 4.31% - $1,800 5.63
12566TAB3 5 0213/07 96.750 $25,000 4.31% $1,000 563
12566TAB3 S 0213107 96.750 $15,000 4.31% $600 5.63
12566TAB3 S 0213107 26.750 $24,000 4.31% $960 5.63
12566TAB3 S 02113007 86.750 $30,000 4.31% $1,200 5.63
126694HG6 S 02115107 96.625 $28,000 7.66% $1,925 5.87
12668AGC3 -8 Q3/07/07 98.750 $18,000 7.19% $1,193 5.66

03/09/07

S 03/09/07 4.99% 41,188 5.53
05946XNY5 s 03/09/07 99.875 $20,000 4.72% $900 5.54
05048XHGH s 03408107 99 875 $31,000 5.41% $1,589 5.52

0310907

$45,00

H5949AEVS

05949AEVS S 03/09/07 99.500 $15,000 4.74% $675

05949ANX4 8 03/09/07 100.800 $15,000 5.24% $753 5.69
12668AFM2 S 03/09/07 99.250 $60,000 5.03% $2,841 5.81
172973144 S 0308107 98.250 $14,000 5.22% 5683 5.69

172973UB3

57643MJD7

03/08/07

$15,000

5.34%

$750

5.68
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A . | Yield to Avg.
Firm . Customer | Face Value of Markup | Markup in .

CMO cusIP Buy/Sell Trade Date ; DLA Price Price CMO Precentage | Dollars L;::a
929227H90 S Q3/08/07 97 626 $35,000 5.11% $1,663 5.72
929227H90 S 03/09/07 87625 $100,000 511% 54,750 572
1929227Hg0 S 03/09/07 97.675 $26,000 517% 51,248 572
949814AM9 S 03/09/07 88.375 $23,000 5.21% $1,121 568

12544AAQ8

03/13/07

101.250

$14,000

$665

94982JAGE S 03/13/07 100.000 $10,000 4.71% 5450 5.52
94982JAG8 S 0313/07 99.500 $25,000 4.19% $1,000 5.58
[54982JAGSB 8 03/13/07 100.000 $156,000 4.71% 5675 §.52
84982JAG8 S 03/14/07 100.000 $85,000 4.71% $3,825 5.52
031507 100.000 $20,000
05946 XWH?2 S 03/15/07 100.000 $20,000 4.85% $925 '5.52
05846 X\WH2 8 03/16/Q7 100.000 $10,000 4.85% $463 5.52
126684AC2 8 03/20/07 97.625 $26,000 6.11% $1,408 5.73
126694AC2 S 03/20/07 97.625 $11,000 6.11% $619 5.73
126694AC2 S 03/20/07 87.625 $20,000 6.11% $1,125 5.73

172973M89 0312007 94.875 $16,000 $620

172573M88 | S | 032007 54.875 $16,000 2.26% $620 5.72
213941254 S | 030007 100.875 | $15,000 591% | 3844 546
05948XWT4 | S | 0372107 67,625 $50,000 " 5.54% 42,563 5.73
05048XWTa | S | 03107 97.625 $17,000 5.54% $a71 573
05949AAD2 | S | 03121007 97.750 $20,000 5.82% $1,075 572
[o5048AAD2 | S | 0321/07 7.750 $64,000 5.82% 43,440 573
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Yield to Avg.

Firm ' - Customér Face Value of Markup Markup in
CMO CUSIP Trade Date | DLA Price A Life
Buy/Sell Price CMO Precentage | Dollars Percentade
86350BH38 s 03/22/07 94.500 $13,000 5.28% $618 574

99.250

101.750

12638PAZ2 s 04418/07 $50,000 4.83% $2,344 5.91
74162FAB1 S 04/18/07 101.875 $16,000 4.42% $690 5.84
74162FAB1 S 04/18/07 102.000 $10,000 4.55% $444 5.83
74162FAB1 S 04/10/07 _ 102.000 $15,000 4.55% $666 583
74162FAB1 S 04/19107 102.000 $60,000 4.55% $2,663 5.83
74162FAB1 S 04/19/07 102.000 $12,000 4.55% $533 5.83
74162FAB1 S 04/19/07 102.000 $10,000 4.55% $444 583
74162FAB1 S 04119/07 102.000 $13,000 4.55% $577 5.83
173107AG8 S 04/24/07 101.750 $95,000 5.03% $4,631 5.91
31394NU8S s | o4ran07 99.125 $10,000 5.17% $438 562
31394NU8S S 04124107 99.125 $10,000 5.17% $438 562
31394NUBS S 04124107 99.125 $27,000 517% $1,316 562
31394NUS9 ) 04/24/07 9.125 $70,000 517% $3,413 5.62
31304NU89 ) 04/24/07 99.125 $10,000 517% $488 5.62
31304NU89 S 04/24/07 99.125 $60,000 5.17% $2,925 5.62
32053NADO S 04/24/07 101.750 $80,000 5.03% $3,900 5.91
TS| 04124007 $65,000
[05949TAL3 S 04/24/07 99.750 $16,000 5.84% $880 5.81
J05949TAL3 S 04/25/07 99.750 $33,000 5.84% 1,815 5.81
{05849TAL3 ) 04/25/07 99.750 $13,000 5.84% $715 5.81

100.875

$130,000

05946XVL4 5 04/25/07 96.750 $24,000 5.74% $1,260 5.8
los0a8xvie s 04/25/07 96.750 $25,000 5.74% $1,313 5.8
fosg46xVL4 s 04/26/07 ~ 96.500 $10,000 5.46% $500 5.82
j05946XVL4 S 04/26/07 96.750 $30,000 5.74% $1,575 - 5.8
{osedsxviLd 3 04/26/07 96.750 $20,000 5.74% $1,050 58
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Yield to Avg.
Firm . Customer | Face Value of Markup Markup in N
CMO CUSIP Trade Date { DLA Price Life
Buy/Sell Price cmo Precentage | Dollars Percentage
34396CHKO ) $23,000 $1,150
31396CHK9 S 04/26/07 99.500 $56,000 5.20% $2,800 5.59
05949AACA s 05/01/07 97 825 $12,000 6.09% 4765 578
05340AEWS S 05/0BIOT 96.750 356,000 6.46% $3,290 5.82
DEO49ANX S S 05108107 101.125 $73,000 4.79% $3,376 5.83
05949ANX4 S 05/08/07 101.125 $10,000 4.79% $463 5.63
05949ANX4 S 05/08/07 100.875 $30,000 4.53% $1,313 563
12667GTQS s 05/08/07 97.000 $50,000 4.86% $2.250 5.8
12667GTQ6 s 05/08/07 97.000 $60,000 4.86% $2,700 5.8
D5949AEVE ] 05/09/07 98.750 $18,000 5.05% $855 567
05949AEVS ) 05/09/07 98.750 $20,000 5.05% $950 5.67
|05949AEVE S 05/08/07 98.750 $17,000 5.05% 5808 5.67
128604DF2 ) 0810107 87.875 $10,000 6.39% 4588 5.75
76111X2Y2 'S8 05/08/07 99.375 $10,000 7 43% $688 56
74162FAB1 S 05/15/07 102.000 $20,000 4.62% $500 5,82
74162FAB1 s 05/16/07 102.000 $17,000 482% 5765 5.82
74162FAB1 s 05/15/07 102.000 $35,000 462% $1,575 5.82
74162FAB1 s 05/15/07 102.000 $40,000 4.62% $1,800 5.82
74182FAB1 s 05/15/07 102.000 $40,000 462% $1,800 5.82
74162FAB1 s 05/45/07 101.500 $30,000 4.10% $1,200 5.88
74162FAB1 S 05/15/07 101.500 $45,000 4.10% $1,800 5.82
74162FAB1 s 05M15/07 102.000 $10,000 4.62% $450 582
74162FAB1 s Q5/15/07 102.000 $20,000 4.62% 4900 582
74162FAB1 S 05/15/07 102.000 $40,000 4.62% 51,800 5.82
74462FAB1 s 05/15/07 102.000 | $10,000 4.82% $450 5.82
74162FAB1 ) 05/5/07 102.000 $20,00D 482% $900 5.82
74162FAB1 s 05/M56/07 102.000 $25,000 4.62% 51,125 5.82
74162FAB1 s 05/15/07 102.000 $20,000 4.62% $900 5.82
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Yield to Avg.

Firm , Customer | Face Value of Markup Markup in .
CMO CUsIP Trade Date | DLA Price X Life
Buy/Sell Price CMO Precentage | Dollars Pe
74162FAB1 s 05/15/07 102.000 $10,000 4.62% $450 5.82
74162FAB1 5 05/15/07 102.000 $20,000 4.62% 5900 5.82
74162FAB1 S 05/15/07 102.000 $15,000 4.62% $675 582
74162FAB1 s 05/15/07 102.000 $10,000 4.62% $450 5.82
74162FAB1 S 05H15/07 102.000 $10,000 4.62% $450 5.82
74162FAB1 S 05/15/07 102.000 $20,000 4.682% $900 5.82
74162FAB1 S 05/15/07 102.000 $75,000 4.62% $3,375 5.82
74162FAB1 S 05/15/07 102.000 $45,000 4.62% $2,025 5.82
74162FAB1 s 05/15/07 102.050 $50,000 467% $2,275 5.82
42669FRLS ] 05/17/07 94.500 $13,000 4.93% $577 6.04
[23246KAD3 S 05/24/07 101.500 $55,000 5.01% $2,664 5.88
123246KAD3 S 05/22/07 101.375 $59,000 4.88% 52,784 5.89
{23246KAD3 S 05/22/07 101.375 $100,000 4.88% $4,719 5.89
23246KAD3 S 05/22/07 101.375 $10,000 4.88% 5472 5.89
23246KAD3 S 05/22/07 101.375 $30,000 4.88% $1,416 5.89
23246KAD3 s 05/22/07 101.375 $20,000 4.88% $944 5.86
23246KAD3 S 05/22/07 101.375 $83,000 4.88% $3,917 5.89
232468KAD3 S Q5122107 101,375 $22,000 4.88% $1,038 589
23246KAD3 8 05/22/07 101.375 $77.000 4.88% $3,633 5.89
23246KAD3 8 05/22/07 101.375 $55,000 4.88% $2,595 5.89
23246KAD3 S 05/22107 101.000 $15,000 4,.49% $652 5.93
23248KAD3 S 0512207 101.375 $15,000 4.88% $708 5.89
23246KAD3 ) 05/22/07 101.375 $10,000 4.38% S472 5.89
23248KAD3 S 05/22/07 101.375 $20,000 4.88% $944 5.89
23248KAD3 S 05/22/07 101.375 $10,000 4.88% $472 5.89
23246KAD3 s 05/22/107 101.375 $20,000 4.88% - $944 5.89
23246KAD3 5 05/22/07 101.375 $18,000 4.88% 5849 5.89
23246KAD3 [ 05/22/07 101.375 $15,000 4.88% $708 5.89
23246KAD3 s 05/22/07 101.375 $25,000 4.88% $1,180 5.89
23246KAD3 s 05/22/07 101.375 $52,000 4.88% $2,454 5.89
23246KAD3 S 05/22/07 101.375 $20,000 4.88% $944 5.89
23248KAD3 S 0522/07 101.375 $40,000 4,88% $1,888 5.89
23248KAD3 S 05/22/07 101.375 $9,000 4.88% $425 5.89
23246KAD3 s 05/22/07 101.375 $22,000 4.88% $1,038 5.89
23248KAD3 S 05122107 101.375 $75,000 4 88% $3,539 5.89
23246KAD3 S 05/22/07 101.375 $146,000 4.88% $6,889 5.89
23246KAD3 S 05/22/07 101.375 $120,000 4.88% $5,663 5.89
23246KAD3 s 05/22107 101.375 $20,000 4.88% $944 5.89
23246KAD3 S 05/22/07 101.375 $25,000 4.88% $1,180 5.89
[23246KAD3 S 05/22/07 101.375 $28,000 4 88% $1,321 5.89
23246KAD3 S 0522107 101.375 $10,000 4,88% 5472 5.89
23246KAD3 S 05/22/07 101.375 541,000 4.88% $1,935 5.89
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Yield to Avg.

Firm . Customer | Face Value of Markup Markup in .
CMO CUSIP Trade Date | DLA Price . Life
Buy/Sell Price cMO Precentage | Dollars p
23246KAD3 § 05/22/07 101.375 $24,000 4.88% $1,133 5.89
[23246KAD3 S 05/22107 101.375 $50,000 4.88% $2,359 5.89
23246KAD3 8 05/22/07 101.375 $88,000 4.88% $4,153 5.89
23246KAD3 S 05/22/07 101.375 $50,000 4.88% 52,359 5.89
23246KAD3 S 0512207 101.375 $92,000 4.88% 54,341 5.89
23246KAD3 S 05122107 101.375 $18,000 4.88% 5849 5.89
23246KAD3 S 0512207 101.375 $10,000 4.88% 5472 5.89
23248KAD3 S 05022107 101.375 $30,000 4.88% $1,416 5.89
123246KAD3 5 0522107 101.375 $475,000 4.88% 522,414 5.89
23246KAD3 S 05122107 101.375 $10,000 4.88% 5472 5.89
23246KAD3 S 05122107 101.375 $100,000 4.88% 54,719 5.89
23246KAD3 S 05/22/07 101.375 $20,000 4.88% - 5944 5,89
123246KAD3 5 05122107 101.375 $16,000 4.88% $755 5.89
23246KAD3 S 05/22/07 101.375 $15,000 4.88% 5708 5.88
23246KAD3 S 05/22/07 101.375 $30,000 4.88% $1,416 5.89
23246KAD3 S 0522107 101.375 $15,000 4.88% $708 5.89
23248KAD3 S 0522/07 101.375 $45,000 4.88% $2,123 5.89
123246KAD3 5 05/22/07 101.375 $30,000 4.88% 51,416 5.88
23246KAD3 § 05/22/07 101.375 $12,000 4.88% $566 5.89
23246KAD3 s 05/22/07 101.375 $13,000 4.88% $613 5.89
23246KAD3 8 05/22/07 101.375 $17,000 4.88% $802 589
23248KAD3 S 05/22/07 101.375 $30,000 4.88% 51,416 5.89
2324BKAD3 S 05/22/07 101.375 $25,000 4.88%. 51,180 5.89
[23246KAD3 S 05/22107 101.375 $10,000 4.88% 5472 5.88
23246KAD3 S 05/22/07 101.375 $40,000 4.88% $1,888 5.89
23246KAD3 S 05/22/G7 101.375 $100,000 4.88% $4,719 5.89
$23246KAD3 S 05/22/07 101.375 $109,000 4.88% $5,143 5.89
123246KAD3 5. 0512207 101.375 $10,000 4.88% 5472 5.89
23246KAD3 S 05122107 101.375 $25,000 4.88% $1,180 5.89
23246KAD3 S 05722107 101.375 $20,000 4.88% $944 5.89
{23246KAD3 8 05/22/07 101.375 $228,000 4.88% 510,759 589
23246KAD3 S 05/22/07 101.375 $50,000 4.88% 52,359 5.89
23246KAD3 S 05/22/07 101.375 $45,000 4.85% 52,123 5.89
23246KAD3 S 0522107 101.375 $10,000 4.88% 5472 5.89
2 3246KAD3 5 05/22/07 101.375 $12,000 4.88% 5566 5.89
23248KAD3 S 05/22/07 101.375 $50,000 4.88% 52,359 5.89
23248KAD3 S 05/22/07 101.375 $20,000 4.88% 5544 5.89
23246KAD3 s 05/22/07 101.375 $25,000 4.88% $1,180 5.89
23246KAD3 8 056122107 101.375 $225,000 4.88% 510,617 589
23246KAD3 S 06/22007 101.375 $10,000 4.88% 5472 5.89
23246KAD3 S 05122107 101.375 $67,000 4.88% $3,162 5.89
123246KAD3 S 05722107 101.375 $25,000 4.58% $1,180 5.89
 |23246KAD3 ) 05/22/07 101.375 $33,000 4.88% $1,557 5.89
23246KAD3 8 05/22/07 101.375 $14,000 4.88% 5661 5.88
23245KAD3 5 05122107 101.375 $30,000 4.88% ~ 51,416 5.89
[23246KAD3 S 06122107 101.375 $40,000 4.858% 51,888 5.89
40




Firm

Customer

Face Value of

Markup

Markup in

Yield to Avg.

CMO CUSIP Buy/Sell Trade Date { DLA Price Price MO Precentage | Dollars | rclfe .
23248KAD3 S 05122107 101.375 $29,000 4.88% $1,368 5.89
23248KAD3 5 05/22/07 101.000 $25,000 4.49% 51,086 593
23245KAD3 S Q5122107 101.000 $15,000 4.49% $652 593
23246KAD3 S 05/22/07 101.375 $20,000 4.88% 5944 5.89
[23246KAD3 S 05/22/07 101.375 $34,000 4.88% 51,604 5.89
23246KAD3 [ 05/22/07 101.375 $53,000 4.88% $2,501 5.89
123248KAD3 8 05122107 101.375 $15,000 4.88% $708 5.89
23246KAD3 S 05/22107 101.375 $10,000 4.88% 8472 5.89
23246KAD3 S 05122107 101.375 $10,000 4,88% $472 5.89
23246KA03 S 0522007 101.375 $23,000 4.88% $1,085 5.89
23246KAD3 8 05122107 101.375 $50,000 4.88% $2,359 5.89
23246KAD3 S 05/22/07 101.375 $30,000 4.88% $1,416 5.89
2324BKAD3 S 05/22/07 101.000 $18,000 4.49% $782 5.93
J232468KAD3 [ 05/22/07 101.375 $40,000 4.88% $1,888 5.89
23246KAD3 S 05122107 101.375 $38,000 4.88% $1,793 5.89
74958YACH 8 05/22/07 101.825 $30,000 4.57% $1,331 5.84
74958YACS S 05/22/07 101.625 $50,000 4.57% $2,219 5.84
74958YACS S 06/22/07 101.625 $25,000 4.57% $1,109 5.84
74958YACS S 05122107 101.625 $116,000 4.57% $5,148 5.84
74058YACS [ 05/22107 101.625 $25,000 457% $1,109 5.84
74958YACH S 05/22/07 101.625 $11:000 4.57% 5488 5.84
74958YACS S 05/22/07 101.625 $20,000 4.57% 5888 5.84
74958YACH S 05/22/07 101.625 $10,000 4.57% $444 5.84
74958YACS S 05/22/07 101.625 $10,000 4.57% $444 5.84
74958YACE ) 05722107 101.625 $40,000 4.57% $1,775 5.84
74958YACE s 05422107 101625 $14,000 4.57% $488 5.84
74958YACSE 8 05/22/07 101.625 $25,000 4.57% $1,109 5.84
74858YACS 8 05/22/07 101.625 $10,000 4.57% 5444 5.84
74958YACE S 05/22/07 101.625 $25,000 4.57% $1,109 5.84
74958YACE ) 05/22/07 101.625 $150,000 4.57% $6,656 5.84
74958YACSH S 05/22/07 - 101.625 $16,000 4.57% $710 5.84
74958YACS S 05122107 101.625 $10,000 4.57% $444 584
225470UT8 S 05/23/07 100.500 $58,000 4.68% $2,610 58
225470UT8 S 05/23/07 100.500 $20,000 4.69% $900 5.6
225470UT8 S 05/23/07 100.500 $20,000 4.69% $900 5.6
‘[23246KAD3 S 05/23/07 101.000 $30,000 4.49% $1,303 5.93
23248KAD3 8 05/23/07 101.375 $18,000 4.38% $849 5.89
23246KAD3 5 05123107 101.375 $10,000 4.88% $472 5.89
23246KAD3 S D5/23/07 101.000 $30,000 4.49% $1,303 5.92
23246KAD3 S 05/23/07 101.375 $25,000 4.88% $1,180 589
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. - | Yield to Avg.
Firm Customer | Face Value of Markup | Markupin .
GMO cusiP Buy/Sell Trade Date | DLA Price Price oMo Procentage | Dollars Pe L;fe o
(23248KAD3 S 056/23/07 101.375 $10,000 4.88% $472 5.89
23246KAD3 S 05/23/07 101.375 $38,000 4.88% $1,793 5.89
23246KAD3 S 05/23/07 101.000 $30,000 4.49% $1,303 593
23246KAD3 s 05/23/07 101.375 $37,000 4.88% $1,746 5.89
23246KAD3 S 05/23/07 101.375 $30,000 4.88% $1,416 5.89
23246KAD3 S 08/23/07 101.375 $25,000 4.88% 41,180 5.89
31393WFZ7 $40,000
05948XQF 1 ) 05/30/07 96.500 $10,000 6.78% $613 5.92
05948XQF 1 8 05/30/07 96.500 $20,000 6.78% $1,225 5.92
05948XQF1 8 05/30/07 86.500 $10,000 6.78% $613 5.92
05948XQF 1 5 05/30/07 96.500 $20,000 6.78% $1,225 5.92
j05948XQF1 s 05/30/07 96.500 $20,000 6.78% $1,225 5.92
{05948XQF1 $ 05/30/07 96.500 $20,000 6.78% $1,225 5.92
126684DG0 S 05/30/07 95,750 $30,000 5.22% $1,425 5.95
126694DG0 S 05/30/07 95,750 $25,000 5.22% $1,188 5.05
126694DG0 S 05/30/07 95,000 $110,000 4.40% $4,400 6.02
05946X QA4 3 05/31/07 95.125 $72,000 4.82% $3,150 5.08
[05946X QA4 S 05/31/07 95.375 $14,000 5.10% $648 5.96
105046 XQA4 S 05131107 95.376 $20,000 5.10% $925 596
[05946XQA4 S 05/31/07 95.375 $40,000 5.10% $1,850 5.96
05046XQA4 $ 08/31/07 95.375 $12,000 5.10% $555 5.96
05946X QA4 S 05/31/07 95.376 $25,000 5.10% $1,156 5.96
94985JBR0 S 05/31/07 100.625 $15,000 5.02% $722 5.98
94985JBR0O $ 05/31/07 100.625 $50,000 5.02% $2,406 5.98
16162WFG9 $ 06/05/07 99.125 $10,000 6.87% $638 5.9
749580AH0 S 06/05/07 88,875 $25,000 4.92% $1,172 8.05
749580AH9 S 06/05/07 99.875 $20,000 4.92% $938 6.05
749580AH9 S 06/06/07 99.875 $55,000 4.92% $2,578 6.05
749580AH9 S 06/06/07 99.875 515,000 4.92% 4703 8.06
749580AH9 s 08/06/07 99.875 $50,000 4.92% $2,344 6.05
749580AH9 S 06/06/07 99.875 $25,000 4.92% $1,172 6.05
749580AHS S 06/06/07 99.875 $30,000 4.92% $1,406 6.05
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. . 1Yield to Avg.
CMO CUSIP Firm Trade Date | DLA Price CustFmer Face Value of Markup Markup in Life
Buy/Sell Price CMO Precentage | Dollars Perce
740680AH9 s 06/06/07 99.875 $10,000 4.92% $469 6.05
749580AHS S 06/06/07 99.875 $15,000 4.92% $703 6.05
749580AH9 S 06/06/07 99.875 $12,000 4.92% $563 6.05
749580AH9 5 06/06/07 99.875 $20,000 4.92% $938 6.05
749580AHS S 06/06/07 99.875 $25,000 4.92% $1,172 8.06
749580AH9 S 06/06/07 99.875 $10,000 4.92% $469 6.05
749580AH9 ) 06/06/07 99.875 $15,000 4.92% $703 6.05
749580AH9 S 06/06/07 99.975 $20,000 4.92% $938 6.05
749580AH9 ) 06/06/07 99.875 $25,000 ' 4.92% $1,172 6.05
749580AHY ) 06/06/07 99.875 $22,000 4.92% $1,031 8.05
749580AH9 S 06/06/07 99.875 $50,000 4.92% $2,344 8.05
749580AH9 ) 06/06/07 99.875 $10,000 4.92% $469 6.05
05953YBL4 s 06/13/07 $79,000
Jo5952YBL4 ) 06/13/07 97.625 $13,000 4.41% $536 6.28
J05953YBL4 S 06113107 97.750 $15,000 4.55% $638 8.27
{o5953YBL4 ) 06/13/07 67.750 $20,000 4.55% $850 6.27
[05953YBL4 s 06/13/07 97.750 $15,000 4.55% $638 6.27
06953YBL4 S 06/13/07 98.000 $30,000 4.81% $1,350 6.24
05953YBL4 5 0613107 97.625 $10,000 4.41% $413 6.28
05053YBL4 S 06/13/07 97.625 $30,000 4.41% $1,238 6.28
[05953YBL4 5 06/13/07 97.750 $52,000 4.55% $2,210 6.27
l05953YBL4 S 06/14/07 97.625 $50,000 4.41% $2,063 6.28
05953YBL4 5 06/14/07 98.000 $10,000 4.81% $450 6.24
05953YBL4 S 06/14/07 98.000 515,000 4.81% 3675 6.24
05953YBLA S 06/14/07 98.000 $15,000 4.81% $675 6.24
|05953YBL4 s 06/14/07 98.000 $15,000 4.81% $675 6.24
Jo5953YBL4 s 06/14/07 98.000 $12,000 4.81% $540 6.24°
|05953YBLA ) 06/14/07 97.875 $20,000 4.68% $875 6.25
|05953YBL4A 5 06/14/07 -98.000 $36,000 4.81% $1,620 6.24
[05953YBL4 8 06/14/07 98.000 $50,000 4.81% $2,250 6.24
lososayBLa $ 06/14/07 98.000 $10,000 4.81% 5450 6.24
losa53vBLA ) 06114107 98.000 $33,000 4.81% 51,485 §.24
los953YBL4 S 0B/14107 98.000 $55,000 4.81% $2,475 6.24
05953YBL4 § 06/19/07 98.375 $10,000 4.86% $456 6.2
|05953YBL4 S 06/19/07 98.375 $21,000 4.86% 4958 6.2
05953YBL4 S 06/19/07 98.375 $10,000 4.86% $456 6.2
05953YBL4 S 06/19/07 98.375 $100,000 4.86% $4,563 6.2
05953YBL4 5 06M9I07 98.375 $25,000 4.86% $1,141 6.2
05953YBL4 S 06/18/07 93.375 $10,000 4.86% $456 6.2
05953YBL4 S 06/19/07 98.375 $10,000 4.88% $456 6.2
05953YBL4 s 06/19/07 98.375 $10,000 4.86% $456 6.2
05953YBL4 $ 06/19/07 98.375 $10,000 4.86% $456 6.2
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Yield to Avg.

Firm . Customer | Face Value of Markup Markup in .
CMO CUSIP Buy/Sell Trade Date | DLA Price Price MO Precentage | Dollars . Len;e
105853YBL4 S 06/19/07 98.500 $10,000 5.00% $469 6.19
J05953YBL4 S 06/19/07 98.375 $25,000 4.86% $1,141 6.2
Jo5953YBL4 S 06/19/07 97.875 $12,000 4.33% $488 6.26
|o5952YBL4 S 06/19/07 98.375 $25,000 4.86% $1,141 6.2
[05953YBL4 [ 06/19/07 98.375 $50,000 4.86% $2,281 62
Jos953YBL4 S 06/19/07 98.375 $20,000 4.86% $913 6.2
|os953YBL4 S 06/19/07 98.500 $12,000 5.00% $563 8.19
[05953YBL4 s 06/19/07 88.500 $10,000 5.00% $469 6.19
[05953YBL4 S 06/19/07 98.375 $19,000 4.86% $867 6.2
|oses3vBL4 S 06/18/07 98.375 $10,000 4.86% $456 6.2
[05953YBL4 S 06119/07 98.375 $10,000 4.86% $456 6.2
Jos953vBL4 [ 06/19/07 98.375 $100,000 4.86% $4,563 8.2
05953YBL4 S 06/19/07 98.375 $60,000 " 4.86% 52,738 6.2
05953YBL4 S 0BHYI07 98.375 $122,000 4.86% $5,566 8.2
05953YBL4 S 06/16/07 98.500 $15,000 5.00% $703 5.19
05553YBL4 S 06/19/07 98.375 $20,000 4.86% $913 6.2
05953YBL4 S 08/19/07 98.375 $100,000 4.86% $4,563 6.2
jose53YBL4 S 08/19/07 08.375 $25,000 4.86% $1,141 6.25
[05953YBL4 S 06/19/107 98.375 $15,000 4.86% $684 8.2
[05053YBL4 s 06/19107 98.500 $15,000 5.00% $703 8.18
losas3vBL4 S 06/19/07 98.500 $15,000 5.00% $703 6.19
lo5053vBL4 ) 06/19/07 88.375 $10,000 4.86% $456 6.2
f05953YBL4 S 06/16/07 98.375 $20,000 4.86% $913 6.2
05953YBL4 S 08/19/07 98.375 - $21,000 4.86% $958 6.2
12544RAG3 s 06/19/07 98.125 $18,000 5.09% $855 6.23
12544RAG3 S 06/19/07 98.125 $10,000 5.09% 5475 6.23
12544RAG3 s 06/19/07 98.125 $20,000 5.09% 5950 6.23
12544RAG3 s 06/19/07 98.125 $15,000 5.09% $713 6.23
12544RAG3 S 06/19/07 98.125 $10,000 5.09% $475 6.23
12544RAG3 S 06/19/07 98.125 $25,000 5.09% $1,188 6.23
12544RAG3 [ 08/19/07 98.125 $30,000 5.09% $1,425 6.23
12544RAG3 S 06/19/07 98.125 $25,000 5.09% $1,188 8.23
12544RAG3 8 06M8/07 98.125 $17,000 5.09% 5808 6.23
12544RAG3 S 08/19/07 98.125 $20,000 5.09% $950 6.23
12544RAG3 5 08/19/07 98,125 $20,000 5.09% $950 6.23
12544RAG3 5 0619107 88.125 $20,000 5.09% $950 6.23
12544RAG3 S 06/19/07 98.125 $10,000 5.09% 5475 §.23
12544RAG3 S 06/19/07 98.125 $20,000 5.09% 5950 6.23
12544RAG3 S 06/19/07 98.125 $25,000 5.09% $1,188 6.23
12544RAG3 S 06/19/07 97.500 $15,000 4.42% $619 6.3
12544RAG3 s 06/18/07 98.125 $20,000 5.09% $950 6.23
12544RAG3 5 06/19/07 98.125 $13,000 5.09% $618 8.23
12544RAG3 S 06/19/07 98.125 $10,000 5.09% $475 6.23
12544RAG3 S 06/19/07 98.125 $170,000 5.09% $8,075 6.23




Firm . Customer | Face Value of Markup | Markup in Yield t° Avg.
CMOQ CUSIP| &\ visen | TradeDate | DLAPrice | ™. cMo Procentage | Dollars | . “';'fe
12544RAG3 S 06/19/07 98.125 $50,000 5.09% $2,375 8.23
12544RAG3 S 06/19/07 98.125 $20,000 5.09% 5950 6.23
12544RAG3 8 06/19/07 88.125 $10,000 5.09% $475 6.23

172973ZF9 S 06/19/07 96.750 $20,000 6.87% $1,244 6.07
172973ZF9 5 06/19/07 96.750 $10,000 6.87% $622 6.07
172973ZF9 S 06/19/07 96.750 $15,000 6.87% $933 6.07
31395XA70 S 06/19/07 95 625 $50,000 6.69% $3,000 5.99
9393362T9 S 06/19/07 92.625 $40,000 5.56% $1,950 6.27
19393362T9 s 06/19/07 92.625 $9,000 5.56% $439. 6.27
(939336279 S 06/19/07 92.625 $23,000 5.56% $1,121 6.27
|939336279 S 06/19/07 92.625 $9,000 5.56% $439 6.27
939336279 S 06119107 92.625 $15,000 5.56% $731 6.27
939338279 S D6/19/07 92.625 $60,000 5.56% $2,925 627
9393362T9 3 06/19/07 92.625 $30,000 5.56% $1,463 6.27
15393362719 s 0619/07 92,625 $10,000 5.56% $488 6.27
9393362T9 S 06/19/07 92.625 $27,000 5.56% $1,316 6.27
12544RAF5 S 06/19/07 £9.500 $10,000 4.91% $466 .09
12544RAF5 ) 06/20/07 99.500 $15,000 4.91% $698 8.09
12544RAF5 ] 06/20/07 99.500 $10,000 4.91% $466 6.09
12544RAF5 S 06/20/07 99.500 $115,000 4.91% $5,355 6.09
12544RAF5 S 06/20/07 99.500 $10,000 4.91% $466 6.09
12544RAF5 s 06/20/07 99.500 $56,000 4.91% $2,561 6.09
12544RAF5 S 06/20/07 99.500 $10,000 4.91% $466 6.09
05953YBL4 5 06/20/07 98.500 $20,000 4.93% 5925 6.19
{05953YBL4 s 08/20/07 98.000 $17,000 4.39% $701 6.22
Jo5953YBL4 S 06/20/07 98.500 $11.000 4.93% $509 6.19
{05953YBL4 s 06/20/07 98.550 $47,000 4.98% $2,197 6.19
05953YBL4 S 06/21/07 98.500 $23,000 5.01% $1,082 £.19
[05953YBL4 5 06/21/07 98.500 $25,000 5.01% $1,176 8.19
[05953YBL4 ) 06/24/07 98.500 $25,000 5.01% $1,176 6.19
[o5953vBL4 S 06/21/07 98.500 $56,000 5.01% $2,634 6.19
{05853YBL4 s 06/21/07 98.375 $47,000 4.88% $2,152 6.2
05953YBLA S 06/21/07 98.375 $15,000 4.88% $687 6.2
[05953YBL4 ) 06/21/07 98.375 $43,000 4.88% $1,969 6.2
|oses3veLs 8 06/21/07 98.375 $17,000 4.88% $778 8.2
[os953vBLA S 06/21/07 98.375 $21,000 4.88% $961 6.2
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CMO CUSIP 5 Firm Trade Date | DLA Price Cust?mer Face Valueof {| Markup | Markupin Yneldd;:el\vg.
uy/Sell Price CMO Precentage | Dollars Pe
j05953YBL4 5 06121/07 98.375 $10,000 4.88% $458 6.2
31395XKM8 S 06/20/07 90.625 $27,000 561% $1,209 5.95
05953YBL4 s 06/22/07 98.250 $10,000 4.75% $445 6.22
05953YBL4 8 06/22/07 98.375 $10,000 4.88% $458 6.2
(05953YBL4 S 06/22/07 98.250 $31,000 4.75% $1,380 8.24
|o5953YBL4 S 06/22/07 97.875 $25,000 4.35% $1,020 8.26
lose53YBL4 S 06/22/07 97.875 $10,000 4.35% $408 6.26
05953YBL4 s 06/26/07 98.750 $120,000 481% |  $5438 6.16
(05953YBL4 S 06/26/07 $8.750 $15,000 4.81% $680 6.16
(05953YBL4 5 06/26/07 98.750 $15,000 4.81% $680 6.16
05953YBL4 S 06/26/07 98.750 $10,000 4.81% $453 6.18
05953YBL4 S 06/26/07 98.750 $10,000 4.81% 3453 6.18
05953YBL4 S 06/26/07 98.750 $100,000 4.81% $4,531 8.16
[05953YBL4 8 06/26/07 98.750 $30,000 4.81% $1,359 6.16
|05953YBL4 S 06/2607 98.750 $10,000 4.81% $453 8.16
{05953YBL4 S 06126107 98.750 $19,000 4.81% $861 6.18
05953YBL4 B 06/26/07 98.750 $33,000 4.81% $1,495 6.2
05053YBL4 S 06/26/07 98.750 $25,000 4.81% $1,133 6.18
[05953YBL4 ) 06/26/07 98.750 $38,000 4.81% $1,722 6.18
[05953YBL4 S 08/26/07 98.750 $25,000 4.81% $1,133 6.18
|os953yBLe 5 06/26/07 98.750 $44,000 4.81% $1,994 6.16
Jo5853YBL4 S 06/26/07 98.750 $25,000 4.81% $1,133 6.16.
105953YBL4 S 06/26/07 98.750 $10,000 481% $453 6.18
fo5953YBL4 ) 06/26/07 98.750 $12,000 4.81% $544 6.16
05953YBL4 s 06/26/07 98.375 $10,000 4.41% 5416 6.2
|05953YBL4 8 06/26/07 08.875 $10,000 4.94% $466 6.15
[05953YBL4 8 06/26/07 98.750 $10,000 4.81% $453 6.16
105953YBL4 S 06/26/07 96.750 $15,000 4.81% $680 6.16
jose53vBLA 8 06/26/07 98.750 $14,000 481% $634 6.16
}05953YBL4 S 08/26/07 08.750 $10,000 4.81% $453 6.16
j05953YBLA S 06/26/07 98.750 $55,000 4.81% $2,492 | 6.18
[05953YBL4 5 06/26/07 98.750 $10,000 4.81% $453 6.16
[05953YBL4 s 06/26/07 98.750 $25,000 4.81% $1,133 6.16
[o5953YBL4 ) 06/26/07 98.750 $16,000 4.81% $725 6.16
[05953YBL4 S 06126/07 98.750 $20,000 4.81% $906 6.18
lo5953YBLA S 06/26/07 98.750 $10,000 481% $453 6.16
05953YBL4 S 06/26/07 98.750 $10,000 4.81% $453 8.16
05953YBL4 s 06/26/07 98.250 $15,000 4.28% $605 6.22
05953YBL4 8 06/26/07 98,750 $15,000 4.81% $680 6.16
05953YBL4 s 06/26/07 98.750 $20,000 4.81% $906 6.16
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Firm . Customer | Face Value of Markup | Markup in Yieid to Avg.
CMO CUSIP Trade Date | DLA Price A Life
Buy/Sell ‘ Price CMO Pracentage | Dollars Perc
05953YBL4 S 06/26/07 98.250 $10,000 428% $403 6.22
05953YBL4 S 06/26/07 98.750 $50,000 4.81% $2,266 6.16
05953YBL4 S 06/26/07 98.875 $490,000 4.94% $22,816 6.15
05953YBL4 ] 06/27/07 99.125 $15,000 5.21% 5736 6.13
05953YBL4 S 06/27/107 98.125 $150,000 5.21% $7,359 6.13
05853YBL4 S 08127107 98.750 $25,000 481% $1,133 6.16
05953YBL4 S 06/27/07 99.125 $15,000 5.21% 5736 6.13
05953YBL4 S 06/27107 98.125 $90,000 4.15% 53,516 6.23
fos953YBL4 S 06/27107 98.750 $10,000 4.81% $453 .16
5953YBL4 S 06/27/07 99,125 $30,000 521% $1,472 6.13
05953YBL4 S 06/27107 98.750 $11,000 4.81% 5498 6.16
jos953YBL4 S 08/27/07 98.750 $19,000 4.81% $861 6.16
05953YBL4 S 06/27/07 99.125 $15,000 5.21% $736 6.13
05953YBL4 S 06/27/07 99.125 $40,000 5.21% 51,963 6.13
06051GCAS S 06/28/07 94,875 $20,000 6.90% $1,225 6.18
|08051GCAS 8 06/29/07 94.875 $25,000 8.90% §1,531 6.18
12666QACT ] 06/28/07 88.125 $12,000 5.10% $572 6.21
12566QACT S 06/28/07 98.125 - $21,000 5.10% $1,001 6.21
05950NBN7 8 07/09/07 100.000 $13,000 4.71% $585 5.97
[05950NBN7 ] 07/10/07 99.750 $30,000 , 4.45% $1,275 6.04
[05950NBN7 8 07/10/07 100.000 $20,000 4.71% 5900 6.03
[0s950NBN7 S 07/10/07 99.750 $117,000 4.45% $4,973 6.04
761118QA9 07114107 100.625 $10,000
. {761118QA9 $ 07/11/07 100.825 $15,000 $694 5.87
9393365C3 07/11/07
12566QAC7 S 07/11107 $42,000
12568QAC7 8 07111107 $13,000 5.23% $634 6.21
12568QACT S 07111107 . $50,000 5.23% 52,438 6.21
12566QAC7 S 711/07 98.000 $10,000 5.09% - $475 6.22
12566QAC7 s 0711107 98.125 $50,000 5.23% $2,438 6.21
12566QAC7 s 0711107 88.000 $57,000 5.00% $2,708 6.22
12566QAC7 S 07112107 98.000 $18,000 5.09% 5855 6.22
12566QACT7 S 07112/07 98.125 $67,000 5.23% $3,266 6.21
12566QAC7 S 0712107 97.750 $100,000 4.83% 54,500 6.22
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Yield to Avg.

Firm . Customer | Face Value of Markup Markup in .
CMOCUSIP| o visen | TradeDate | DLAPrice | o CMO Precentage | Dollars Life
Percentage
125686QACT S 72107 98.000 $25.000 5.09% 51,158 6.22
12566QAL7 S Q7112107 g7.750 $17.000 4.83% 765 8.24
12566QACT S 0712107 97.750 $35,000 4.83% 51,575 624
12566QACT S OTH207 o7.750 $11,000 4.83% $495 6.24
12866QACT S 0712107 87.750 $12,000 4.83% 5540 6.24
12566QACT S 0712107 98.000 $50,000 5.00% 82,375 6.22
12566QACT 8 07112107 98.000 $15,000 5.09% 5713 B8.22
12566QAC7 s 0712107 97.750 $14,000 4.83% 5630 6.24
31385E2E6 S o207 94.750 $100,000 6.16% $5,500 6.05
31397GY20 s 071307 99.750 $40,000 4.72% $1,800 6.08
021469AD3 ] QTHTIOT 98.375 $1,000,000 4.65% 543,750 8.2

$2,850

74162JAB3 8 07117107 $60,000

74162JAB3 8 Q717107 98.750 $25,000 5.05% $1,187 £.17
74162JAB3 5 0717107 98.750 $400,000 5.05% $18,999 6.17
74162JAB3 S QTNTIOT 98.780 $15,000 5.05% 5712 6.17
74162JAB3 S Q7N7Io7 88.750 $20,000 5.05% $950 617
74162JAB3 ] 07117107 88.750 $13,000 5.05% 5615 8.17
74162JAB3 S 07117107 88.000 $20,000 4.26% $799 8.22
74162JAB3 S 07117107 98.750 $20,000 5.05% $950 8.17
74182JAB3 S 07117/07 98.750 $11.000 5.05% $522 8.17
74162JAB3 S 071707 98.750 $14,600 5.05% 5665 8.17
74162JAB3 S 07707 98.750 $16,000 5.05% $760 8.17
74162JAB3 ] Q7M7Y 98.750 $60,000 5.05% $2,375 6.17
74162JAB3 S Q77107 88.750 $10,000 5.05% 5475 6.17
74162JAB3. S 0717107 98.375 $29,000 4.65% $1,269 6.21
74162JAB3 S QTN7I07 98.750 $10,000 5.05% 5475 6.17
74162JAB3 S 07707 98.750 $15,000 ~ 5.06% 5712 6.17
74162JAB3 S 07/17/07 £8.750 $12,000 5.05% $570 6.17
74162JAB3 S Q7ATHT $8.750 $14,000 5.05% $665 8.17
74162JAB3 S 07/17/07 98.750 $57,000 5.05% $2,707 6.17
74162JAB3 S 0717/07 98.375 $32,000 4.65% $1,400 6.21
74162JAB3 S Q7TM7I0T 98.260 $114.000 4.52% 54,845 8.23
31397CXL8 5 Q717107 §7.375 $75,000 4.85% $3,375 5.98

74162JAB3

07/18/07
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Yield to Avg.

Flrm ' . Customer | Face Value of Markup | Markup In .
CMo cUsIP Buy/Sell Trade Date | DLA Price Price CMO Precentage | Dollars Pe":';fe e
74162JAB3 s Q7M18/07 98.750 $8,000 5.69% 5425 8.17
31397CXUB 5 Q718107 98.875 $100,000 6.32% $5,875 5.81

31387HZ50

QTH8IGT

102.000

$10,000

31304NB72

08/10/07

94985./BQ2 S 9/07 99.000 $75,000 . $3,469 6.16
94985J8BQ2 S 08/09/07 99.000 $50,000 4.90% $2,313 6.16
94985.8Q2 S 08/09/07 99.000 $120,000 4.80% $5,550 6.16
84985.8Q2 5 08/10/07 99.000 $200,000 4.80% $9,250 6.16
74162JAB3 S 08/14/07 £9.000 $100,000 4.90% $4,625 6.14
74162JAB3 S 08i14/07 89.000 $160,000 4.90% $7,400 8.14

$2,025

6.16

94985.8Q2 8 08/14/07 9,000 $44,000

94985.8Q2 8 08/14/07 89.000 $9,000 4.90% 5416 6.16
94985.BQ2 8 08/14/07 99.000 $50,000 4.90% 52,313 6.16
|e49850BQ2 S 08/14/07 99.000 $70,000 4.90% $3,238 6.16
94985J8Q2 S 08/14/07 9.000 $50,000 4.90% $2,313 6.15
94085)8Q2 S 08/14/07 99.000 $15,000 4.90% $694 6.16
94985)8Q2 S 08/14/07 99.000 $20,000 4.90% $925 6.16
{94985JB8Q2 S 08/14/07 99.000 $18,000 4.80% $833 6.16
94985)8Q2 S 08/14/07 99.000 $10,000 4.90% $463 6.16
94985)BQ2 S 08/14/07 99.000 $15,000 4.90% $694 6.16
94985)8Q2 S 08/14/Q7 99.000 $100,000 4.90% $4,625 6.16
94985.BQ2 S 08/14/07 99,000 $100,000 4.90% $4,625 6.16
94985.8Q2 § 08/14/07 99.000 $25,000 4.90% $1,156 6.16
94985)8Q2 S 08/14/07 99.000 $10,000 4.90% $463 6.16
94985J8Q2 5 08/14/07 99.000 $11,000 4.90% $509 6.16
04985)8Q2 S 08/14/07 99.000 $10,000 4.90% $463 6.16
94985J8Q2 S 08/14/07 99.000 $25,000 4.90% $1,156 6.18
|s4985)8Q2 S 08/14/07 99.000 $10,000 4.90% $4563 6.16
{94585./8Q2 S 0814/07 59.000 $90,000 4.90% $4,163 6.16
|94985.8Q2 S 08/14/07 89.000 $10,000 4.90% $463 6.16
[s498508Q2 S 0814107 99.000 $10,000 4.90% $463 6.16
Jo498508Q2 S 08/14/07 99.000 $50,000 4,90% $2,313 8.16
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. Yield to Avg.
Firm 3 Customer | Face Value of Marku Markup in .
MO CUSIP| o | TradeDate | DLAPrice | "0 MO | Precentage | Dollars Life
Percentage
|o498508Q2 S 08/14/07 §9.000 $10,000 4.90% $463 6.16
[caoss.BO2 S 08/14/07 99.000 $15,000 4.90% $694 6.16
94985.8Q2 S 08/14/07 99.000 $12,000 4.90% $555 6.16
94985JBQ2 S 08/14/07 99.000 $25,000 4.90% $1,156 6.18
1048854802 s 0B8/14/07 99.000 $55,000 490% $2,544 6.16
[o4985)BQ2 S 08/14107 99.000 $25,000 4.90% $1,156 6.16
84985/BQ2 S 08/14/07 99.000 $110,000 4.90% $5,088 6.16
g4985/8Q12 [ 08/14/07 89.000 $40,000 4.90% $1,850 6.16
54985JBQ2 s 08/14/07 $9.000 $30,000 4.90% $1,388 6.16
94985JB02 s 08/14/07 99,000 $40,000 4.80% $1,850 6.18
94985)8Q2 $ 08/14/07 99.000 $40,000 4.80% $1,850 6.18
94985)802 S 08/14/07 99.000 $30,000 4.90% $1,388 6.16
94985)BQ2 S 08/14/07 99.000 $25,000 4.90% $1,156 6.16
l94085.802 S 08/14/07 90.000 $25,000 4.90% $1,156 6.16
[94985JBQ12 S 08/14/07 99.000 $10,000 4.90% 5463 6.16
[949850BC2 s 0814107 99.000 $30,000 4.90% $1,388 6.16
lo40851BQ2 S 08/14/07 99 000 $10,000 4.90% 3463 6.16
94985JBQ2 ) 08114107 99.000 $10,000 4.90% 3463 6.16
94985JBQ2 s 08/14/07 99.000 $60,000 4.90% $2,775 8.18
31396HN54 S 08/15/07 94.750 $30,000 7.06% $1,875 6.1
31396HNS4 S 085107 94.750 $30,000 7.06% 51,875 5.1

08114107

$150,000

08M17/07

08/24 .
08/21/07 95.500 $25,000 5.52% $1,250 6.42
IEWNBC1 S 08/21/07 95.500 $43,000 5.52% $2,150 8.42
31396GR52 S 08/21/07 102.000 $17.000 4.48% $744 6.11
31396GR62 S Q821407 102,000 $10,000 4.48% $438 6.114
31396CR52 S 08/21/07 102.000 $55,000 4.48% $2,406 6.11
31396GRS52 S 08/21/07 102.000 $13,000 4.48% 5569 6.11
31396GR62 S 08/21/07 102.000 $10,000 4.48% $438 B.11
31396GR52 S 0821107 102.000 $15,000 4.48% $656 8.11
31396GR52 S 08/21/07 102.000 $10,000 4.48% $438 6.11
31398GR52 S 08/21/07 102.000 $25,000 4.48% $1,004 6.14
31396GR52 8 08/21/07 102.000 $17,000 4.48% $744 6.11
31396GR52 S 08/21/07 102.000 $50,000 4.48% 52,188 B.11
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Flmn . Customer | Face Value of Marku Markup in Yield to Avg.
CMO CUSIP [ -0 | TradeDate | DLAPsice | ~'007 o Pmem"ge Dollars Life
Percentage
31396GR52 5 08/21/07 102.000 $25,000 4.48% $1,094 6.11
-[749580AG1 3 08/21/07 99.500 $20,000 5.01% $950 6.09
749580AG1 s 08/21/07 98.500 $20,000 5.01% $950 6.09
749580AG1 5 08/21/07 99.500 $15,000 5.01% $713 6.08
749580AG1 S 08121107 99 500 $10,000 5.01% 5475 6.09
749580AG1 S 08/21/07 99.500 $35,000 5.01% $1,663 © 6.09
749580AG1 S 0821107 89.500 $10,000 5.01% 5475 6.09
749580AG1 S 08/21/07 99.500 $25,000 5.01% $1,188 6.09
749580AG1 S 08/21/07 99.500 $50,000 5.01% $2,375 6.09
749580AG 1 s 08/21/07 99.500 $25,000 5.01% $1,188 6.00
749580AG1 S 08/21/07 99.500 $10,000 501% 5475 6.09
749580AG1 s | os21n7 99.500 $20,000 5.01% $950 6.09
05948XQPY S 08/28/07 89.250 $10,000 5.78% $488 6.44
[os848XQP9Q 5 08/28/07 89.250 $56,000 5.78% $2,730 6.44
lo5848XQP9 S 08/28/07 89.250 $10,000 5.78% $438 6.4
[o5848XQPg s 08/28/07 §9.250 $96,000 5.76% 5439 6.44
05948XQP% $ 08/28/07 §9.250 $15,000 5.78% $731 6.44
05848XQPS S 08/28/07 89.250 $47,000 5.78% $2,291 6.44
05948XQPY S 08/28/07 £89.250 $40,000 | 5.78% $1,950 6.44
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