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Printed on

RM Trade Type Mortgage Backed Securities

Investor Instrument Name 30 fhlmc mbs

Pricing Window Coupon Rate Market Price Market Date

2/27/08 13:23:0993.49609400005.500115
2/27/08 13:23:0995.81640600006.000115
2/27/08 13:23:0997.81640600006.500115
2/27/08 13:23:0999.43359400007.000115
2/27/08 13:23:09100.83984400007.500115
2/27/08 13:23:09101.87890600008.000115
2/27/08 13:23:09102.68750000008.500115
2/27/08 13:23:09103.00000000009.000115
2/27/08 13:23:09103.46875000009.500115
2/27/08 13:23:09104.808594000010.000115
2/27/08 13:23:09104.808594000010.500115
2/27/08 13:23:09104.808594000011.000115
2/27/08 13:23:09104.808594000011.500115
2/27/08 13:23:09104.808594000012.000115
2/27/08 13:23:09104.808594000012.500115

RM Trade Type Mortgage Backed Securities

Investor Instrument Name 30 fnma mbs

Pricing Window Coupon Rate Market Price Market Date

2/27/08 13:23:0993.53125000005.50024
2/27/08 13:23:0995.83984400006.00024
2/27/08 13:23:0997.83984400006.50024
2/27/08 13:23:0999.53125000007.00024
2/27/08 13:23:09101.00000000007.50024
2/27/08 13:23:09102.08984400008.00024
2/27/08 13:23:09102.69140600008.50024
2/27/08 13:23:09103.16015600009.00024
2/27/08 13:23:09103.75000000009.50024
2/27/08 13:23:09104.808594000010.00024
2/27/08 13:23:09106.910156000010.50024
2/27/08 13:23:09108.589844000011.00024
2/27/08 13:23:09109.000000000011.50024
2/27/08 13:23:09109.941406000012.00024
2/27/08 13:23:09110.120105000012.50024
2/27/08 13:23:0993.50000000005.50053
2/27/08 13:23:0995.80859400006.00053
2/27/08 13:23:0997.80859400006.50053
2/27/08 13:23:0999.50000000007.00053
2/27/08 13:23:09100.93750000007.50053
2/27/08 13:23:09101.99609400008.00053
2/27/08 13:23:09102.62890600008.50053
2/27/08 13:23:09103.06640600009.00053
2/27/08 13:23:09103.65625000009.50053
2/27/08 13:23:09104.808594000010.00053
2/27/08 13:23:09106.910156000010.50053
2/27/08 13:23:09108.589844000011.00053
2/27/08 13:23:09109.000000000011.50053
2/27/08 13:23:09109.941406000012.00053
2/27/08 13:23:09110.120105000012.50053
2/27/08 13:23:0993.46875000005.50087
2/27/08 13:23:0995.77734400006.00087


