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Issuer Coupon Maturity Call Structure Coupon Type Price YTM YTC
FHLB 0.270 5/21/2013 2/21/2013 1-NCOMO 1X FIXED 100.000 0.270 0.270
FHLB 0.290 6/10/2013 2/25/2013 1-NCOMO 1X FIXED 100.000 0.290 0.290
FHLB 0.260 6/12/2013 11/23/2012 1-NC6MO BERM FIXED 100.000 0.260 0.260
FFCB 0.270 11/21/2013 8/21/2012 1.5-NC3MCONT FIXED 100.000 0.270 0.270
FHLB 0.420 5/23/2014 6/25/2012 2-NC1MO BERM FIXED 100.000 0.420 0.420
FNMA 0.500 11/24/2014  5/24/2013 2.5-NC1 1X FIXED 100.000 0.500 0.500
FNMA 0.650 5/22/2015 5/22/2013 3-NC1 BERINC FIXED 100.000 0.650 0.650
FHLB 0.700 11/23/2015  11/23/2012 3.5-NC6MBERM FIXED 100.000 0.700 0.700
FNMA 0.950 6/3/2016 6/3/2013 4-NC1 BERM FIXED 100.000 0.950 0.950
FHLB 0.850 6/6/2016 6/6/2014 4-NC2 CONT FIXED 100.000 0.850 0.850
FHLMC 1.200 5/30/2017 5/30/2014 5-NC2 BERM FIXED 100.000 1.200 1.200
FNMA 1.200 5/30/2017 5/30/2013 5-NC1 BERINC FIXED 100.000 1.200 1.200
FHLB 1.150 6/6/2017 6/6/2014 5-NC2 CONT FIXED 100.000 1.150 1.150
FHLMC 1.250 11/30/2017 5/30/2014 5.5-NC2 INC FIXED 100.000 1.250 1.250
FHLMC 1.350 11/30/2017 5/30/2013 5.5-NC1.BERM FIXED 100.000 1.350 1.350
FHLB 1.370 12/5/2017 9/5/2012 5.5-NC3MCONT FIXED 100.000 1.370 1.370
FNMA 1.500 11/30/2018  5/30/2013 6.5-NC1 INC FIXED 100.000 1.500 1.500
FHLB 1.900 6/7/2019 9/7/2012 7-NC3MO INC FIXED 100.000 1.900 1.900
FFCB 2.050 2/21/2020 8/21/2012 7.75-NC3MCON FIXED 100.000 2.050 2.050
FFCB 2.120 5/21/2020 8/21/2012 8-NC3MO CONT FIXED 100.000 2.120 2.120
FHLMC 2.150 11/24/2020  5/24/2013 8.5-NC1 BERM FIXED 100.000 2.150 2.150
FFCB 2.490 11/17/2021 8/17/2012 9.5-NC3MCONT FIXED 100.000 2.490 2.490
FFCB 2.550 5/17/2022 5/17/2013 10-NC1 CONT FIXED 100.000 2.550 2.550
FHLB 2.625 6/6/2022 9/6/2012 10-NC3MOCONT FIXED 100.000 2.625 2.625
FHLB 2.980 6/7/2024 9/7/2012 12-NC3MOCONT FIXED 100.000 2.980 2.980
FFCB 3.000 2/21/2025 8/21/2012 12.75-NC3MCO FIXED 100.000 3.000 3.000
FNMA 3.000 12/5/2025 6/5/2013 13.5-NC1BERM FIXED 100.000 3.000 3.000
FHLB 3.250 6/4/2027 12/4/2012 15-NC6MOCONT FIXED 100.000 3.250 3.250
FHLB 3.450 6/7/2029 9/7/2012 17-NC3MOCONT FIXED 100.000 3.450 3.450
FNMA 0.500 11/23/2015  11/23/2012 3.5-NC6MBERM STEP CPN 100.000 0.890 0.500
FHLB 0.650 5/24/2016 5/24/2013 4-NC1 BERM STEP CPN 100.000 0.811 0.650
FHLB 0.750 5/22/2017 8/22/2012 5-NC3MO INC STEP CPN 100.000 1.292 0.750
FHLB 0.750 5/24/2017 8/24/2012 5-NC3MO INC STEP CPN 100.000 1.310 0.750
FNMA 1.000 6/7/2017 6/7/2013 5-NC1 BERM STEP CPN 100.000 1.257 1.000
FHLB 1.000 11/28/2018 11/28/2012 6.5-NC6MOINC STEP CPN 100.000 2.011 1.000
FHLB 1.000 11/22/2019 8/22/2012 7.5-NC3MBERM STEP CPN 100.000 2.547 1.000
FHLB 1.000 11/24/2020  8/24/2012 8.5-NC3MOINC STEP CPN 100.000 2.469 1.000
FHLB 1.000 5/24/2022 8/24/2012 10-NC3MO INC STEP CPN 100.000 3.136 1.000
FHLB 2.000 5/25/2022 11/25/2013 10-NC1.5BERM STEP CPN 100.000 2.506 2.000
FHLB 1.000 6/6/2022 9/6/2012 10-NC3MOBERM STEP CPN 100.000 3.309 1.000
FHLB 2.000 6/7/2022 9/7/2012 10-NC3MOBERM STEP CPN 100.000 2.706 2.000
FHLB 2.000 11/27/2024  8/27/2012 12.5-NC3MINC STEP CPN 100.000 3.107 2.000
FHLB 2.000 12/6/2024 9/6/2012 12.5-NC3MBER STEP CPN 100.000 3.007 2.000
FHLB 2.000 5/24/2027 8/24/2012 15-NC3MO INC STEP CPN 100.000 4.012 2.000
FNMA 1.000 5/24/2027 5/24/2013 15-NC1 BERM STEP CPN 100.000 4.704 1.000
FNMA 1.000 5/24/2027 5/24/2013 15-NC1 BERM STEP CPN 100.000 4.226 1.000
FNMA 1.500 5/24/2027 5/24/2013 15-NC1 VERDE STEP CPN 100.000 3.983 1.500
FNMA 1.250 5/24/2027 5/24/2013 15-NC1 BERM STEP CPN 100.000 3.988 1.250
FNMA 2.250 5/24/2027 5/24/2013 15-NC1 BERM STEP CPN 100.000 3.483 2.250
FHLB 1.000 5/28/2027 8/28/2012 15-NC3MOBERM STEP CPN 100.000 4.705 1.000

FHLB 3.000 5/24/2032 8/24/2012 20-NC3MOBERM STEP CPN 100.000 3.330 3.000

Source: Bloomberg L.P. This material is for informational purposes only; it is not complete and does not provide comprehensive analysis. This information is not intended as an offer to sell or solicitation of an offer to buy any security.
Although this information has been obtained from sources deemed to be reliable, no representation is made with respect to its accuracy or completeness. D.A. Davidson may or may not hold a position in the securities described. These
securities may or may not be available at the price or yield shown. Any opinion or estimate made by D.A. Davidson regarding these securities represent our judgment as of this date and is subject to change without notice. Bonds may be
subject to market risk, credit rate risk and/or interest rate risk. Bonds are subject to market fluctuation, and upon redemption may be worth more or less than original cost. Bonds also may be subject to the Alternative Minimum Tax, state
tax and/or other tax(es); discount bonds may be subject to capital gains tax. D.A. Davidson may make a market in these securities. Officers of D.A. Davidson may own more than a nominal amount of the securities and/or may own options
and/or warrants to purchase or convert.



