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CURRENT OFFERING YIELDS - Thursday:  08/19/2010 8:32 AM TODAY'S ECONOMIC DATA

Trsy Change Agcy NC Muni - TEY CMO MBS 19-Aug Initial Jobless Claims
(Last Price) (From Yest) (Bullets) (A1; GO; BQ) (Avg Life) (Avg Life) Prior:  484K   Actual:  500K

3 mo 0.150% UNCH 0.136% 0.435% 19-Aug Continuing Claims

6 mo 0.181% UNCH 0.169% 0.450% Prior:  4452K  Actual:  4478K

12 mo 0.234% UNCH 0.322% 0.541% 19-Aug Philadelphia Fed

2 yr 0.496% UNCH 0.633% 0.859% 1.296% 1.316% Prior:  5.1  Actual:  ---

3 yr 0.811% 0.954% 1.359% 1.611% 2.161%  

5 yr 1.441% UNCH 1.595% 2.359% 2.291% 3.021% DJIA 10,348.33 -57.52

10 yr 2.643% UNCH 2.808% 4.465% 3.443% 3.643% NASDAQ 2,206.22 -9.48

30 yr 3.726% -3.0 32'ds 4.311% 6.920% S & P 500 1,087.06 -5.48

TODAY'S NEWS

Treasuries Pare Losses as Initial Jobless Claims Rise More Than Forecast

    

Today's Topic- Measure Twice, Cut Once…and Some Attractive Municipals

PORTFOLIO MANAGER's REPORT

Thursday  August 19, 2010 8:32 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 

Aug. 19 (Bloomberg) -- Treasuries pared losses as a report showed applications for unemployment benefits in the U.S. unexpectedly increased 

last week to the highest level since November, adding to concern the economic recovery is faltering.  The decline pushed 10-year note yields 

close to their lowest level in 17 months as the Federal Reserve plans to purchase Treasuries due from August 2016 through August 2020 as 

part of its plan to spur the economy by keeping borrowing costs down.   
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