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Bond Portfolio Analysis
Filter Vision Currency  Deal Currency
As of Date  System Date Units 1
Export )
Dutstanding Accrued Modified, Position Yield to| Coupon|
Issue A |Maturity Date Fair Value Interest| Duration Duration] Convexity BPY Maturity Rate|
HELLER 10,000 ,000.00 15-May-2003 10,226 250.00 26875000 0133333 0125452 0074757 <128.29> 12 563964 7 875000
GE 15,000 000.00 11-5ep-2003 15,176,250.00 4500000 0.45555 04449 0418231 <bi5.23> 4778198 6.750000
FED HOM 100,000.00 31-Jan-2004 102,009.38 1,009.38 0.629090 0.808405 1.054710 <B.25> 5117675  £.375000
F.FARM 5/000,000.00 23-Sep-2004 5,193 458.30 137 208.30 1.426664 1.393454 2704581 <72368> 47668522  5.550000
PFIZER 20,000 000,00 01-Feb-2005 19656 ,388.80 171 888,80 1.764060 1705162 3813982 <3,358.89> B.9085224 5.525000
MG 25,000,000.00 01-Aug-2008 26,125 972.00 21972200 4663013 4552170 24820734 <11892.99> 4862894 5650000
AG 7 500,000.00 11-Aug-2010 5.954,174.98 7157498 5657643 5412857 37163685 <3764.06> 9052330  7.500000
FEDHOM2 30,000,000.00 19-Mar-2021 30 467 499.90 39,999.90 11.272610 10.951168 163.630472 <33 365.47> 5870460  £.000000
MERCK 20,000,000.00 01-Dec-2035 20863 444,40 383,444 40 14 679186 14.266527 325 561821 <29 764.89> 5785002  5.950000
Total
Outstanding Amount (USD)  132,600,000.00  Fair Value (USD) 134,807 447.75
Accrued Interest (USD) 1,358,897.75 Duration (USD) 6, 389631
Modified Duration (USD) 6.207502 Convexity (USD) 94.809376
Position BPY (USD)  <83,681.75>
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Currency |CAD As Of Date  [30-JUN-D4 Factor 1

Actual Open Position

~ Company S0B Currency  Source Cutstanding Amount
B vsion \UsD |Payables | <22,925> |~
|VISION \UsD |Receivables | 30,967,002 .
|SERVICE \UsD |Receivables | 5,000,000

Met Position | 35,944,077

Actual Hedge Position Summary
Offset Days

~ Company Hedge Mumber Deal Mum  Currency Remaining Cutstanding Amount

J|wision | 10020 | 214 [usD | 31 <20,000,000> =

-

Actual Hedge Position <20,000,000:
| Under Applied | 15,944,077
( ARJAP Details | [ Hedge Relationship [ Create Actual Hedge J
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ZE Discounted Securities

Deal Number {230
Dealer [JOHN D

Deal Status |CURRENT
Deal Date 01-JUN-2004

Company (VISION

|\IISION TREASURY

Counterparty |MLYNCH

IMERRILL LYNCH

Client |

Portfolio |CASH

Interest Details

Main Details

Additional Details

[ Trade Bill

Risk Party Details

Profit/lLoss

()

Brokerage/Tax

Deal Subtype |BUY

Currency |USD
Start Date |[01-JUN-2004
Days 90

Product Type |CP
Day Count Basis |30 /360
Maturity Date  31-AUG-2004

Face walue | 10,000,000.00 Face “alua Balance | 10,000,000.00
Consideration | 9,918,750.00
( Short Sales | I Bill Issues | [ Parcel Details
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Effective Date 30-JUN-2004

Interest Management Interest Management Additional Details

Last Transaction

Settlerent Date  30-JUN-2004

Company Intercompany  Curr Deal Num Date Balance Rate .
. SERVICES VIS.INS CAD 328 15JUND4 143,278.25 3.750000
SERVICES VIS-INS usp 281 15-JUND4 798,243.03 3.750000
VISION SERVICES  AUD 211 29 JUND4 12,539,300.00 3.750000
VISION SERVICES  CAD 212 29JUND4 4,672,500.00 3.750000
VISION SERVICES EUR 213 29JUND4 7,588,100.00 3.750000
VISION SERVICES  JPY 352 29JUND4 250,394,000 3.800000
VISION SERVICES  USD 215 29JUND4 25,114,700.00 3.750000
VISION VIS-DIS AUD 278 29JUND4 <3,630,250.00> 2.500000
VISION VISDIS CAD 217 29JUND4 7,338,150.00 3.750000
VISION VIS.DIS EUR 265 29JUND4 <5,125,600.00> 2.500000
VISION VIS-DIS JPY 307 29JUND4 16,505,000 3.800000

L4

Transaction Summary
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