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2yr Treasury Prices

9/1/2008

100.50
100.45 4
100.40 4
100.35 4
100.30
100.25 4
100.20 4
100.15 §
100.10 4
100.05
100.00 4
99.95 4
99.90 §
99.85 §
99.80 §
99.75 4
99.70 4
99.65 §
99.60 4
99.55 4
99.50

EOD Yield 2.371%

9/2/2008

EOD Yield 2.258%

9/3/2008

EOD Yield 2.258%

9/4/2008

EOD Yield 2.177%
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*No Economic Data

*Bond Market closed

«QOil and Natural Gas
decline as Hurricane
Gustav weakens

*Pound falls below $1.80
for the first time since
2006
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*ISM Manufacturing in
August at 49.9; ISM Prices

Paid at 77.0

sLehman, Korea
Development Bank talks
held up on disagreement
on selling price for stake of
Lehman

Source: Bloomberg, SVB Asset Management
SVB Asset Management, a registered investment advisor, is a non-bank affiliate of Silicon Valley Bank and member of SVB Financial Group. Products offered by SVB Asset Management are not FDIC insured, are not deposits or other

obligations of Silicon Valley Bank, and may lose value.

This material, including without limitation to the statistical information herein, is provided for informational purposes only. The material is based in part on information from third-party sources that we believe to be reliable, but which have not
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*MBA Mortgage Applications
rises 7.5% for the week of
Aug 29t

*Factory Orders in July rise
1.3%

*Fed Beige Book say
economy ‘slow’ in most
regions as price pressures
rise

*Tokyo-Mitsubishi may enter
bidding for Lehman stake

9/5/2008

EOD Yield 2.306%
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eInitial Jobless Claims rises
15K to 444K; Continuing
Claims rises 6K to 3435K

*Nonfarm Productivity for 2Q
at 4.3%; Unit Labor Costs at
minus 0.5%
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*US stocks drop a fourth day,
S&P 500's worst losing
streak since January

*BOA executives are
subpoenaed in New York
auction-rate probe
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*Change in Nonfarm
Payrolls in August at minus

84K; Unemployment Rate
increases to 6.1%

*Treasuries drop on
speculation Treasury
poised to rescue Freddie
and Fannie

*Mortgage foreclosures in
US rise at fastest pace in
almost 3 decades

been independently verified by us and for this reason we do not represent that the information is accurate or complete. The information should not be viewed as tax, investment, legal or other advice nor is it to be relied on in making an
investment or other decision. You should obtain relevant and specific professional advice before making any investment decision. Nothing relating to the material should be construed as a solicitation, offer or recommendation to acquire or
dispose of any investment or to engage in any other transaction.
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