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CURRENT OFFERING YIELDS - Wednesday:  06/30/2010 8:49 AM TODAY'S ECONOMIC DATA

Trsy Change Agcy NC Muni - TEY CMO MBS 30-Jun MBA Mortgage Applications
(Last Price) (From Yest) (Bullets) (A1; GO; BQ) (Avg Life) (Avg Life) Prior:  -5.9%  Actual:  8.8%

3 mo 0.172% + 3.50 bp's 0.130% 0.420% 30-Jun ADP Employment Change

6 mo 0.218% + 0.70 bp's 0.058% 0.511% Prior:  55K  Actual:  13K

12 mo 0.309% + 0.0 32'ds 0.416% 0.723% 30-Jun Chicago Purchasing Manager

2 yr 0.617% -1.5 32'ds 0.761% 1.253% 1.517% 1.567% Prior:  59.7  Actual:  59.1

3 yr 1.009% 1.161% 1.859% 2.009% 2.109%  

5 yr 1.793% -2.5 32'ds 1.959% 3.071% 2.643% 2.943% DJIA 9,887.16 16.86

10 yr 2.969% -2.5 32'ds 3.193% 5.086% 3.919% 3.969% NASDAQ 2,149.71 14.53

30 yr 3.933% -5.5 32'ds 4.529% 6.950% S & P 500 1,045.55 4.31

TODAY'S NEWS

Treasuries Pare Drop as Report Shows Companies Hired Fewer Than Forecast

    

Today's Topic:  This is Easy to Miss Each Month…Monthly Bond Portfolio Pricing

PORTFOLIO MANAGER's REPORT

Wednesday  June 30, 2010 8:49 AM

Source: Bloomberg Fair Value Curve or Last Price (Treasury only); ALL yields and spreads are "representative", not actual. Spreads change as the market changes, actual offerings may be higher or lower than 

June 30 (Bloomberg) -- Treasuries pared their drop after a private report showed U.S. companies added fewer jobs this month than economists 

forecast.  U.S. debt was poised for the biggest first-half rally in 15 years on concern the European sovereign-debt crisis will get worse and 

America’s economic recovery is stalling.  The two-year note’s yield was at almost a record low as economists said the nonfarm payrolls report 

later this week will show employers eliminated 125,000 jobs in June.

Each month bond portfolios are priced on a best efforts basis by bond accounting providers. There is a statement 

provided below that outlines how securities are priced. The most accurately priced bonds are Treasury bills, notes 

and bonds. The more esoteric a security, the less likely the bond accounting pricing is indicative of market value. 

Just be aware that bond accounting values and market values can vary, and sometimes significantly.
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