Advanced Solutions for Fixed Income

Repo Trading Platform

Advanced Trading for Repos




eyond Feature Components

= Scratch Book
— Summarized position table
— Scratch pad with trade blotter viewing capability

= Match Book
— Position report and P&L update
— 90-day risk calculation
= Trade Ticket
— Detailed trade information
— Enter new, cancel, and/or correct trades

e Customized Risk Reports



atform

Starting | Current | Total | Pending -
ST §0,000,000 ST Money Total

BL 103,000,000 0

o ] v v oven e

0.00000 -

rPending I Trades / Forwards

072062969 009514241 GARBAN T 10008 TIT 5207 ST FIDELITY 99 0S5/2305 912828AF7

9,900,000 9900 10,000,000 1.00

072062969 009514244 GARBAN 7T 10008 7T 5287 BL FIDELITY 99 0S/Z305 912828AF7

3.60 9,900,000 9900 10,000,000 1.00
072063969 009514241 SARBAN TIT 10005 7T 5287 MADADG OTHER  FIDELITY 99 05/2305 912523AF7

3.00 55,500,000 9300 G0,000,000 1.00

072062969 009514244 GARBAN 7T 10008 7T 5287 WADADS BD  FIDELITY 99 0S/Z305 912828AF7

3.60 58,800,000 9800 60,000,000 1.00

[

58,800,000 60,000,000 072062969 009514241 GARBAN T 10008 TIT 5207 WADADG NT  FIDELITY 99 0S5/2305 912828AF7

JEB

[ Repo MatchBook

BERE
Repo Ticket Screen v1.23 |

Trade Accourt: [srevesses | Trade Status:[E_ |

Trade Mumber: ’W BRI GRS ’TTT—

A= Of Date: |05/ 20/ 2005 : ){RRNum;’m—
e Dde"@ Sales ID/Name: [99 |[12aac=, David

BERERRREBRES

As Of Aug 11, 2005 | MBS v|| UpdateMark ||

0872202005 11 250,000,000 303 0.00 000 250,000,000
0Br2652005 770,000 770,000
0B/28/2005 146,124,000 146,124,000

(35,303.00)
71.00
8,037 .00

0.00 3.00

0.og 3.00

08062005 106,014,000 000 106,014,000 320 (1,914.00) Trad Amourt: [55,500,000__|
' Trader ID/Name: [777 |[Lin, Beznaza
09422005 32 1,740,000 326 000 0.00 1,740,000 326 300 402.00 Rate:[e.s |

Broker |D/Name: 095144500 | [caRpan
Customer Asct/Name: (009514241 [FIDEL ITY
Default Haircut: [0 @ Flat () Deslining

Subs Limit: | 999

Confirm: (@) Electronic ) Paper
Madify End Date: |05/ 20/ 2005 ﬂ W) Pay () Camy

Camrnission: |0

09M3/2005 33 80,000,000 322 000 0.00
09/23/2005 43 19,856,000 325 000 0.00
09/26/2005 46 337 694,000 328 000 0.00
09/27/2005 66,028,000
08/30/2005 1,000,000,000 0.00
10/03/2005 53 199,154,000 326 000 0.00
1041142005 94,500,000 0.00
10/20/2005 51,344,000 51,344 000 (58,903.00)
110242005 53,500,000 53,800,000 39,692.00
0BM1/2005 O 5489,025,000 0.00 5,489,025,000 499 956,00 ASDAHT 50,000,000 9128284F7 9800  1.00 149,000,000 449574
i i ASDAHI 10,000,000 9128284F7 1.00 1 9918750 449575
£0,000,000 58,418,750

80000000 322 300
19866000 325 300
337694000 328 300
66,028,000
1,000,000 000 300
199154000 326 300
4,500,000 300

16,133.00
5,932.00
122 54500
24,933.00
254 167 .00
75,059.00
49,639.00

Comrmernt: ‘

0.00 3.00

Number Collaterals:

0.00 .00

ollaterals

0.00 3.00




eyond SCI‘ atCh B OOk

e Separate Strategy Book Concept
— GOV: government debts
— AGCY: government agency debts
— MBS: mortgage-backed securities
— SPCL: special
— WL: whole loans

e Modularized Components
— Summary table for start, total, and pending trades

— Scratch sheet with master trade list for pending,
completed, and canceled trades

— Separate collateral breakdown sheet for each trade



Scratch Book - GV Book

ol [

Starting Current Total | Pending
ST 50,000,000 ST Money Total
BD 12,000,000 [N Ce0 158,400,000
HT 12334200 | RL AL vt ] V¢t Avo Open Rate
BL 103,000,000 1 BL 0.00000
OTHER orHer [  ~vo Open Rate
Starting Total Current Total nd Total 0.00000
z T x
_—ee———— e

oV

3.50

3.50
3.50
3.50
3.50
1.10
1.10
1.10

9,900,000

148,500,000

58,800,000

ek [ Modify Collateral - Collaterals of: GOV Scratch Sheet - Row 11

58,800,
52,300,
42,500
64,200,
10,000,
10,000,

10,000,

23.00 10,000,000 1.00 1 072068969 009514241
93,00 150,000,000  1.00 3 072062969 0095142441
9800 60,000,000 1.00 2 072062969 009514241

GARBAN 77T 10002 T 5297 ST FIDELITY 99 0S5/Z305 912828AF7
GARBAN 7T 10003 7T 5297 BL FIDELITY 99 0S/Z305 912828AF7
GARBAN 77T 10002 T 5297 MADADG OTHER  FIDELITY 99 0S5/Z305 912828AF7

rCollaterals of: GOV Scratch Sheet - Row 11

IE[EIEE[RI A swotmeson o

1.0 9128284F7
1.0 9128284F7
1.0 9128284F7

350 | 49,500,000] 2900 50,000,000
350 49,500,000 9900 50,000,000
350 49,500,000 9900 50,000,000

BL 20030520
BL 20030520
BL 20030520

10008
10008
10008

RP 20050323
RP 20050523
RP 20050323

20030520 ted
20030520 ted
20030520 ted

2900 1.000 14,438
14,438

14,438

99.00 1.000

99.00 1.000

[v]




ol |

Prev Day:

Starting Current
21,000,000

£0,000,000
123,000,000

Pending

Current Total rand Total

14

(] 3.5 0 31547 10,000,000 3 0 072083470 047232777 o 13001 7T 5383 OTHER AMHERST SECURITIES GROUF INC 99 20050523 3133T
[} 25324292 315.47 10,000,000 3 1 072083470 047232777 o 13001 77T 5383 OTHER AMHERST SECURITIES GROUF INC 98 20050523 31337
(] 347 25324202 31547 10,000,000 3 1 070016519 047232777 iz} 13001 TIT 5303 FED AMHERST SECURITIES GROUF INC 99 20050523  3133T

o 2500 20050523 04542

[ Modify Collateral - Collaterals of: MBS Scratch Sheet - Row 2
35 ba 20050523 3133T
25 rCollaterals of: MBS Scratch Sheet - Row 2

25 o484 Iﬁ“ﬁ“ﬁ“ + || Z |I A\ eviire Limit: Break out‘

bo 20050523 31337

PO 20050523 91282

I

4 [25,324 282 10546 10,000,000 3 F3ITTCYS 253 1 13001 RP 20050523 7386 20050520 ted OTHER 20050520
25324 292 10,000,000

[v]




Scratch Book - SP Book

Description | Starting

35,900,000 35,900,000 0

0
o

PCL
TYM4P1130
D a a a a 1 258 a Q53 a TV MIP 1130 a53 20050523 TYmar1130 as
33,000,000 100 33,000,000 1 072068250 009569704 a9 15001 TIT BETZ MADAGS OTHER 1838 INWVESTMENT ADVISORS a9 20050523 200206TUU as
Q 22,770,000 99 23,000,000 1 072068250 00956970 a9 15002 7T BETZ MADAGS  TYMAP1130 1832 INVESTMENT ADVISORS a9 20050523 TYmar1130 as
3 13,130,000 101 13,000,000 1 072068250 009569704 a9 15002 TIT BETZ MADAHD  TYMAP1130 1838 INVESTMENT ADVISORS a9 20050523 Tvmar1130 as

[v]

SP Strategy Book Snapshot for Summary sheet on top, followed by Scratch sheet
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eyond MatCh BOOk

e Separate Sub-Strategy Book Concept

— GC.: general collateral government debt grouped by
maturity

— GcO: off-the-run government debt grouped by issue
— Agy:. government agency debt grouped by maturity
— AgyB: agency benchmark debt grouped by issue

— MBS: mortgage-backed securities grouped by
maturity

— SP: special government debt grouped by issue
— WL.: whole loans grouped by maturity
— Frwd: forward trade list for each master trade



Match Book - MBS Book

[ Repo MatchBook
As Of May 20, 2005 | MBS - | ‘ UpdateMark | ‘ Save | | Refresh | ‘ Print |

0BHSE005 P 325,21 0,619 274 (1 ,8,8 3.40 1 5,290,4?5,502) 340 3,5 ' (5,21 , (1 3 1 4,?8 793,087)
0&HBI2005 &8 328,762,992 332 (425,000,000) 348 (98,237,008) 348 3.00 (112,212) {125 368) (237 581) (94,095 408) [
05M 7/2005 g9 15,626,000 348 0 0.00 15,626,000 345 300 15543 i} 158 543 15,452,378
0882005 a0 127 293,000 340 (100,000,000) 3.53 27 298,000 3.40 3.00 27 366 (32,250) (4,554 27 298,000
08H19/2005 a1 35,300,000 339 (1,000,000,000) 3.54  (964,700,000) 3.54 3.00 £1,316,316) (13,117 (1,329,932) (975,418,5659)
082272005 a4 1,246,526,702 310 (431,895,512) 2459 14,927 590 310 300 204275 a67,251 771,526 §51,146,907
0872372005 95 280,081,000 3.46 0 0.00 280,051,000 3.46 300 3370 0 337,770 295 641,056
05/24/2005 96 62 647,000 337 0 0.00 62 647 000 337 3.00 61 645 1} 61 645 66,523 467
08/25/2005 a7 2454444 147 275 (515,992,935 001 1,938,451 214 275 3.00 (1,326,654 3,503,500 2477 245 2,089,219,642
082672005 98 17,145,000 346 (2,500,000,000) 3.50 (2,482,855,000) 3.50 3.00 (3,365,924 (1,867) (3,367,791) (2,703,553,222) | -
08/29/2005 101 1,105475,083 347 0 000 1105475083 347 3.00 1 457 92 ] 1 457 a2 1,240,588,704 &
05/30/2005 102 77,708,000 343 (100,000,000) 331 [22,292,000) 331 320 (19,5800 (13,2100 (32,790) (23,264 267)
083172005 103 493,764,000 3453 (1,080,000,000) 345 (566,236,000) 3442 300 (733,509) 105,224 (629,556) (643,025 644)
090 2005 104 275 504,000 342 (936,599,250) 354 (661,005,250 3.54 350 (78,303) (92,425 (170,728) (763,932 259)
0910242005 108 134,500,000 355 (395,379,503 352 (260,879,503 3.52 3.00 (398,711) 9,023 (389 558) (304 359 537)
09/06/2005 109 981,528,210 3.41 (300,000,000 3.23 B61,528,210 341 3.20 422 B25 164 408 587 033 801,184,165
09/07 /2005 110 1,155,225,000 348 (662,850,000) 345 492,345,000 3.48 3.00 723610 B4,415 788 425 B01,755,000
09/05/2005 1M 703,304,000 346 (300,000,000) Si2g 403,304,000 346 300 a707ie 193,329 764,101 497 408,267
09/09/2005 12 17,135,000 3458 0 0.0o 17,135,000 3458 300 31,086 0 31,086 21,328,533
094242005 115 805,554,000 360 (50,000,000) 3.52 745,554,000 360 3.00 1,439,142 16,100 1,455 242 953,074,000
094 342005 118 480,795,000 336 (300,000,000 3.29 180,795,000 3.36 3.00 218 863 £3,500 282 B3 245 513 556
09/45/2005 118 103,433,000 3.34 i 0.00 103,433,000 3.34 340 (21,359 i (21,359) 135 612,156
09419/2005 122 72,785,000 3.49 ] 0.00 72,785,000 3.49 3.50 (3,453) 0 (3,453) 98,564,111
09/20/2005 123 0 000 (1,000,000,000) 3.53 (1,000,000,000) 3.53 3.00 £1,810,333) 0 (1,810,833) {1,366 666 B6T)
0972172005 124 300,000,000 337 (300,000,0007 333 0 337 300 1} 41,333 41,333 0
09/22/2005 125 41 900,000 346 0 0.00 41,900,000 346 3.00 66924 1} 66,924 58,194 444
09/23/2005 126 95,752,000 335 0 0.00 95,752,000 335 300 115,302 i} 115,302 134,052,800
09/26/2005 129 837 94,000 3.36 (75,000,000 349 762,654,000 3.36 3.00 997 540 (33,554 983 945 1,093194,733 [ |
052072005 0 26,180,690,753 (29,959,736,519) (3,809,045, 066) 1,091,145 {B03,305) 487 B4 10,232,340,414 i

Close

MBS Sub-strategy Book Snapshot



Match Book - SP Book

[ Repo MatchBook @
As Of May 20, 2005 | SP - | ‘ UpdateMark | ‘ Save | | Refresh | ‘ Print |
DEHSOOS 6T 1 88,5?2,850  2ag (2,19,088) 281 (?3,?48,238) 281 ' ' 122,?9 ' 145,35) ' 2,391) ' (? ,288,030) -
\ 8512005 &7 911,530,000 317 (525,840,226) 3.03 385,689,774 347 3.00 157 B4 174,031 331 f35 373,026,752
+ 09001 /2005 104 6,581,250 346 0 0.00 6,581,250 346 300 5746 i} 8746 7 E05,000
+ 0941512005 118 0 000 (147,562,500) 3.23 (147 562,500) 3.23 3.00 (111,246 i (111 245) (193,470,833
« 0943042005 133 ] 000 (147,750,000) 3.23  (147,750,000) 3.23 3.00 {125 546) ] (125,545) (218,341 EE7T)
« 10M7 /2005 120 0 0.00 95,125,000) 358 98,125,000) 333 300 (134,922) 0 (134 922) (163 541 667)
03 52005 a7 il 0.00 (29,435,000) 335 (29,435,000) 3.35 3.00 (24,597 il (24 597) (28,453 ,833)
8 |+ 081772005 &9 0 0.00 (70,875,000) 330 (70,875,000) 3.30 3.00 (52 566) 0 (52 566) (70,087 500
« 08562005 &7 0 000 (267,397 309) 327 (267,397 309) 3.27 350 148,259 ] 148,259 (258,957 399)
+ 09/30/2005 133 254 082,500 317 0 0.00 254,082 500 317 3.20 (29,097 i {29,097) 375447 917
« OBA5/2005 &7 17,855,000 3.45 (49,575,000 345 (31,920,000 3.45 3.00 (34,713 ] (34,713) (30,856,000
+ OGME/2005 g 0 0.00 99,575,000) oy 99,575,000) 325 300 (&1,033) 0 (61,033) (97 B35 556)
+ 052472005 a5 0 0.0o 199,575,000) 332 199,575,000) 332 300 (89,227 0 (85,227) (106 ,333,333)
+ 09/06/2005 109 245 405,902 3.20 0 0.00 245,405 902 3.20 340 (149,212) i (148,212 205 424,926
« 08562005 &7 94,050,000 341 (B40,652,250) 23 (546,832,250 2.3 350 1 569,381 250,244 1819525 (528,411,175)
+ 09/22/2005 125 25,125,000 3.40 0 0.00 25,125,000 340 3.00 34 596 1} 34 896 34,895,833
« 09/30/2005 133 485 437 500 326 (274,343,750 313 211,093,750 3.26 3.00 205 887 134 502 340 589 311,949,653
« 05M 52005 a7 230,258,730 3.m (902,373,293) 284 [(672114,543) 2494 300 92,564 37,283 128,867 (649,710,727)
+ 0562005 g 49,865 677 <HE 0 0.0o 49,665 677 313 300 16,264 0 15,254 43,757,551
\ 08952005 a1 194,874 452 245 0 0.00 194,574 452 2485 3.00 (24 643) ] (24 643) 197 140,835
+ 09/22/2005 125 50,500,000 335 0 0.00 50,500,000 335 3.00 61,372 0 61,372 70,135,559
« 09/30/2005 133 £58,750,000 314 (499,082,500) 3.22 159,687 500 314 3.00 84954 132,751) (47 797) 235 982 539
« 0331 2005 35 0 0.00 (78,210,000 355 (78,210,000) 3.55 3.20 (239,518) 0 (239,518) (273,735,000)
« 05512005 &7 0 000 (101,584,000) (0.00)  (101,584,0000 (0.00) 3.00 736,464 0 736 454 (98,197 567)
+ OGME/2005 g 0 0.oo (2,010,0001 330 (2,010,0001 330 340 933 0 933 (1,965,333
\ 08H9/2005 a 0 0.00 (13,351,500 340 (13,381,500 310 3.00 (3,383) 0 (3,383) (13,530,153)
+ 09/30/2005 133 381,543,750 288 (336,472,000 2.98 45,371,750 288 3.00 (20,953) (126,794 (147,747) £7 049,364
+ 08562005 &7 0 0.00 (43,363,430 232 (43363430 2,52 3.00 71 261 0 71 2681 (41917 952) [ |
052072005 0 14,342 568 575 (13,829,444 136) 1,013,224 519 2216529 191 530 2 408159 1,712 551,890 i
Close

SP Sub-strategy Book Snapshot
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eyond Tl‘ade Entl'y

 Full Functional Trade Actions

— New trade
— Modify trade

e Re-rate

* Re-price
Re-activate
Substitute
Close out

* Modify interest

— Cancel trade
— Satisfy
» Forward satisfy
« Early satisfy
e Modularized Components
— Detailed master trade information
— Collateral breakdown for each trade

-11 -



eyond

GV Scratch Book - Enter a New Trade

[=1 Repo Scratch Sheet -

12,000 000 [T

12,534 200 [T

.l

Starting
ST 50,000,000
BD
HT
BL 103,000,000
OTHER
Starting Total
z

Money Total
158,400,000

0.00000

Avg Open Rate

0.00000

G0V

fPending I Trades | Forwards

142 500,000
3.50 9,900,000
3.50 42,200,000
3.50 58,200,000
3.50 42,200,000
3.50 59,200,000
3.50 49,500,000
2.50 64,200,000
1.10 40,000,000
1.10 10,000,000

40,000,000

99.00
99.00
98.00
92.00
98.00
02.82
99.00
9877
100.00
100.00

100.00

160,000,000  1.00
10,000,000  4.00
60,000,000  1.00
&0,000,000  1.00
60,000,000  1.00
&0,000,000  1.00
50,000,000 1.00
65,000,000 1.00
10,000,000  4.00
1DDDDDDE 1.00
10,000,000  4.00

s s

072062069
072052859
072062069
072052859
072062069
072052859
072062069
072062069
0720523859
072062069
0720523859

0025142441
00251424941
0025142441
00251424941
0025142441
00251424941
0025142441
0025442494
00251424941
00951424941
00251424941

GARBAN
GARBAN
GARBAN
GARBAN
GARBAN
GARBAN
GARBAN
GARBAN
GARBAN
GARBAN
GARBAN

T 10002
7T 10002
T 10002
7T 10002
T 10002
7T 10002
T 10002
7T 10002
T 10006
7T 10006
T 10006

Err
7T
Err
7T
Err
7T
Err
7T
7T
T
7T

5297
5297
5297
5297
5297
5297
5297
5297
5297
5297
5297

bl A0 AL
MADADS
WA ADE
MADADT
hAOADE
hlA0ADD
hADACS
hlA0ADO
MADADZ

BL
5T
OTHER
BD
NT
NT
BL
5T
OTHER
OTHER
OTHER

-12 -




—— GV Scratch Book - New Trade Added

[=4 Repo Scratch Sheet

AEeBEEANS SHE AAR 2

GOV To Trade Entry
Starting | | Total | Pending
ST 80,000,000 Money Total
BD 9,900 000
HT 12,334,200 Wit Avg Open Rate
BL 103,000,000 3,000,000 0.00000
OTHER Avg Open Rate
Starting Total @rand Total 0.00000

£ 0 74

[ 350 9,900,000 9200 40,000,000  4.00 1 072062069 00251424 GARBAN T 0002 T 5207 ST F
250 58800000 9200 £0000000  1.00 2 0720682069 002514244 GARBAN T 10002 T L5207 MADADS OTHER F

2.40 58,800,000 9200 £0000000 1.00 2 072068069 002514244 GARBAN e 10002 e 5207 hADADS B F

.50 55800000 9300 50000000  1.00 2 072052069 002514244 GARBAN T 10002 T 5297 hADADE NT F

350 58,300,000 9553 50000000  1.00 2 0720652069 00251424 GARBAN T 0002 T 5207 M ADADT NT F

240 42,500,000 9900 50000000  1.00 1 072062069 002514244 GARBAN T 10002 T 5207 hA0ADE BL F

3.50 64,200,000 9577 65000000 1.00 2 072063969 002514244 GARBAN T 10003 T 5287 hiA0ADS 5T F

D 330 142,500,000 9900 450,000,000  1.00 0 0720652069 002514244 GARBAN T 0002 T 5207 hADAED BL F
1.10 10,000,000 10000 10,000,000  1.00 1 072062069 002514244 GARBAN e 10006 e 5207 MADACE OTHER  F

1.10 10,000,000 10000 10,000,000  1.00 1 072062069 002514244 GARBAN T 10006 T 5207 MA0ADD OTHER  F
40,000,000 10000 40,000,000 1.00 1 072062069 00251424 GARBAN T 000G T 5207 MADADZ OTHER F

-13-



Eal@gpglﬁﬁﬁﬂ iBE BEER

Default Haircut: [o (® Flat () Declining
Subs= Limit: (999

Maodify End Date: [05/ 20/ 2005

T
HNurnber Collaterals:

|V| @ Fay Gl Carny

L)

Repo Ticket Scree Modify Trade Reprice|  |Substitute Reactivate
rCommon
Trade Ascaunt: (171061153 [+] Trade Status:[8 |
Trade Mumber: (MADAED SwSmrEr T I,mi
As Of Date: |05/ 20/ 2005 [+] o I
End Da‘te;|05,-"23,-"2005 |T’| Sales IIII."Name:lS‘S' ||Isa.a.c5, David |@
Trade Amaourt: 500,000 Treakr ID.-'Name:l"-"'l'T ||Li:-.r Eernard |@
Ratef [2.1
*Deal Principle:r' 14$f500,uuu| Braker IDizme: |093144snu| |Emw HE
Custamer AnctiName: 009514241 [FIDELITY &

E-:-mment:l

I3-:-r|firr|'|:l:§:| Electronic D Faper

Repo Book: |GIJU | - |

Cornmission: |0

rCollaterals

AA0AJS  9125280F7 50,000 000 99.00 1.00 939,00 1 483,500,000 448358 o008 1 12,788 0 ted ted

AA0AJF  9125288F7 310 A0,000000 39.00 1.00 99,00 1 49,500,000 449359 10008 1 12,788 0 ted ted

AA0AJT  9125280F7 310 A0,000000 99.00 1.00 939,00 1 483,500,000 448390 o008 1 12,788 0 ted ted
150,000 000 148,500,000

| v

-14 -




eyond GV Scratch Book - After Trade Modification

[=i Repo Scratch Sheet

Starting | Pending
ST 50,000,000 8T : Money Total
BD 12,000,000 G L0 e 0 9,900,000
T 12,334,200 [RAC AL " ur ] vt Avg open Rate
BL 103,000,000 - s 2 0 0.00000
OTHER otHer ] Ao Open Rate

Starting Total Current Total Feanding Total 0.00000

x £

D 3.50 9900,000 9900 40,000,000 4.00 1 072062069 0025442494 GARBAN T 10002 7T 5297 5T F
3.50 52,800,000 9200 G&0,000000 4.00 2 0720652069 00251424941 GARBAN 7T 10002 7T 5297 MADADS OTHER F
3.50 52,800,000 9200 G&0,000000 4.00 2 0720658069 00251424941 GARBAN T 10002 7T 5297 MADADS B F
2.50 52200000 9200 60000000 4.00 2 072082069 002514241 GARBAN T 10002 T L297 MADADE NT F
3.50 50,300,000 92832 60,000,000 1.00 2 072068069 0025142441 GARBAN T 10002 Err 5297 hAOADT NT F
3.40 49.500,000 9900 50,000,000 1.00 1 072062069 00951424941 GARBAN 7T 10002 T 5297 hlAOADE BL F
3.50 G4200,000 9877 65000000 1.00 2 072068069 0025142441 GARBAN T 10002 Err 5297 hiA0ADD 5T F

148,500,000 89.00 150,000,000 4.00 0 072062069 00251424941 GARBAN T 10002 7T 5297 hADAED BL F
1.10 40,000,000 100,00 10,000,000  4.00 1 072062069 00251424941 GARBAN T 10006 7T 5297 MADACE OTHER F
1.10 40,000,000 100,00 10,000,000  4.00 1 072062069 00251424941 GARBAN 7T 10006 7T 5297 MADADD OTHER F

10,000,000 100,00 10,000,000  1.00 1 072065969 002514241 GARBAN bl 10006 T Sz2a7 MADADS OTHER  F

-15 -



Customized Risk Reports

Forward Trades by Trader
Forward Trades by Start Date
Start of Day Forwards

Match Book Position Reports
 Reconciliation Reports

-16 -



eyond Why RepO Tl‘ adel‘

= Live and Dynamic Information

= Enhanced Trade Execution

= Real-time Position Management

= Advanced Risk and Collateral Management
= Flexible Reporting, including P&L

= Customizable Analysis

= Extensive Market Coverage
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Why Repo Trader (cont.)

= Superior Workflow Capabilities
= Convenient User Interface Design
= Flexible Features

By leveraging industry standards and
protocols, Repo Trader can be seamlessly
integrated with other systems, therefore
enhancing cost savings and operational
efficiencies.
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eyond Who We Are

= New York-based, securitization consultant

and fixed income solutions and technology
provider

= Former investment bankers with extensive
structured finance experience

= Specialists in business integration, fixed

Income real-time trading, and structured
finance transaction
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For Additional Information or
Live Demo on Repo Trader

please contact

Beyondbond, Inc.
45 Broadway, 9th FL
New York, NY 10006

646.313.3330 TEL

646.313.3339 FAX

iInfo@beyondbond.com
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