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13 Week

$455.000

10/02/2008

Sum:

$1,205.000

10/07/2008

10/07/2008

| Trade Date |

DN Par Amount ($ mil.)

$1,550.000

13Week = I .
Sum

... $s0000
$2,050.000

| 10/09/2008

_DN Trade Grouping

4 Week

_DN Par Amount ($ mil.)

$600.000

13 Week

$500.000

H
1]

110/09/2008

Sum:

$1,100.000

10/14/2008

2

4 Week

_ DN Par Amount ($ mil.)

$1,000.000

3500000

13Week ..

10/14/2008

i

Sum:

$1,500.000

10/16/2008 }

_DN Trade Grouping |

4 Week }

Par Amount ($mil) |

$900.000 o

110/21/2008 |

10/16/2008 g

$900.000

DN Par Amount ($ mil.) :

10/21/2008

10/23/2008

_DN Trade Grouping |

4 Week

$1,500.000 |
$1,500.000 |

~$1,500.000

10/23/2008

Sum:

$1.,500.000

Trade Date

10/28/2008

_DN Trade Grouping |

4 Week

$1,000000

Sum:

$1,000.000
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DN Trade Grouping |

Trade Date _DN Par Amount (5 mil.)

10/30/2008 o A4Week - $700000
10/30/2008 Sum: $700.000

Sum: $11,455.000
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August 2008

 Trade Date.
08/01/2008

DN Trade Grouping |

Overnights

Par Amount ($ miL)

$34,315.632

Discount Rate (Daily WAR) |

1.973%

1 week

$653.240

2.045% oo

2 week

$833.746

2.117%

. 8month i

$42.535

Sweek $2,296.688  _ 4.......2:223%
— .. Amonth i .....%eseset | . 2289%
i .2month | Lo.%89T2mM . 2202%
o ~_3month $380.842 L 2.361%
) 4 month $111.769 , 23T1%
i ogo..8month i 3461 o .2822%
- .. Imonth $0.100 e 2880%

L 2T00%

9 month

12 month

$11.841

Sumv:

$39,765.951

_IDN Trade Grouping
Overnights

$33,346.441

DN Par Amount ($ mil.)

L2000%
2.760% .o

Discount Rate (Daily WAR) |
1.720%

.2 week

o Aweek 4

$1,659.278

LAmonth L
.2 month

.3 month

_Amonth L
JSmonth L
... 8 month

.$2,125.126
...8288590 4.
_$ros0s2 o

_$1,082.851

82735495 |

L2182%
e 2208

$5.763

o 2260%
SR 2'399% e

2.400%

8 month

Sum;

LA2month b

$42,324.012

(S2e4176

936762

2.550% .
2.641%
2.700%
| 2.797%
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DN Trade Grou

Overnights

DN Par Amount ($ mil.
$34,873.900

ping | _

)

Discount Rate (Daily WAR) f

1.748%

1 week

$1,594.865

1.962%

$1,226.408

2.134%

3 week $532.443 . .....2186% |
1 month $549.581 e 2200%
N .2 month $1,067.011 o 2290%
3 month $734.830 2.418%
. 4 month $33.007 2.442%

5 month

$16.450

 2.600%

6 month $100.000 2.670%
 7.month 855000 | 2.740%
o 8 month $24608 | 2700%
.9 month .. $1.350 2.700%

12 month

$0.700

2.800%

08/05/2008

Sum: $41,610.243

| Trade Date
08/06/2008

DN Trade Grouping |

Overnights

$35,844.000

DN Par Amount ($ mil.)

Discount Rate (Daily WAR) |

1.789%

A week

. 2week

$725.137

3 week

$3v366 '.Z?.,Q.w.._ﬂ

o ..91.826489 |

2.182%

o 1982%
2083% .

1month

$2,976.419

2.196%

2 month

$2,099.960

2.259%

3 month

$283.175

2.390%

4 month

$179.904

2.439%

5 month

6 month

...568998

. $82.035

7 month

$302.300

2.718%

2600% .
2663% oo

$325.102

12 month

08/06/2008

Sum:

$48,050.269

2.817%
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Discount Rate (Dally WAR) |

Trade Date  |DN Trade Grouping| DN Par Amount (§ mil.)
08/07/2008 Overnights $33,477.767 1.803%
1week $1,954.957 1.948%
2 week $714.436 2.037%
3 week $3,719.947 2.162%
1 month $376.048 L 2176%
2 month $1,004.915 _2.273%
3 month $753566 1 2.402%

e 4 month $147.934 o 2441%
9 month ., ~$0.100 e 2TT0%

11 month $0.369  2.730%

,,,,,,, 12 month $6.769 ...l 2.800% .
08/07/200 Sum: $42,282.729

Irade Date ____|DN Trade Grouping |
08/08/2008 Ovemights $34,608.770 1.846%
1 week $2,124.051 1.904%
2 week $694.365 | 2.028%
3 week $1,494711 2132%

1 month $1,438.178 | 2167%
2 month $1,301.203 2.253%
3 month $1,001.355  2.388%

4 month , $372.948 ... 2:446%

Discount Rate (Daily WAR) |

Smonth . $32.635 . 2600%
o 9 month $500.000 2.770%

12month | $18838 | 2.800%
08/08/2008 Sum: $43,587.054

(Trade Date __|DN Trade Grouping | Par Amount ($ mil.)
t08/1 1/2008 Overnights $35,640.000 1.870% ’
| o 1 week 81,712,023 o 189T% !

i

Discount Rate (Daily WAR) |

Page3



Attachment B
FHLBanks Office of Finance
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aweek $938.425 b 1930%
. e SRk 1 $509.635 i . 2118%
) . do N month Soere4e o 2088%
..2month | $623.042 e 2:201% ]
N B3 month ) $547.397 2.386% ...
. . 4 month . 376:209 | 2304%
5 month $45959 ~2.600%
~ 6 month %0250 2.660%
12 month $4.537 2.800%
08/11/2008 Sum: $41,059.213

_Discount Rate (Daily WAR) |
_____________________ 1.850%
Tweek | $1e18191 | 1892%

|DN Trade Grouping

Overnights

e - J2week 480473078 4 .2030%
o 3week o $494.244 1 . 2107%
- . LAmonth L ...$906.495 1 L2AT8%
) - 2 month $651.232 ) R 2.305%
e ke Bmonth 81488373 2390%
4 month _$10.000 2.393%
B o Smonth $612.128 ~2.601%

9 month ) $0.200 2.730%

12 month $6.847 2.810%
08/12/2008 Sum: $43,044.726

_ DN Par Amount (§ mil.)

Discount Rate (Daily WAR) |

DN Trade Grouping

| Trade Date

08/13/2008 Overnights $34,856.941 1.875%
e a 1 week $1,408.709 1963 %
—— B 2week $701606 1 2068%
L 3 week $1,106.781 o 2.151%
_ 1 month $988.375 B 2.188%
2 month $1,140.349 L 2.245%
R _...3 month $3187.882 i 2409%
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2.388%

4 month $20.120
5 month $93.164 1 ~2.600% 3 }
- 8 month B $63.000 2710%
‘ o 12 month $14247 1 2.808%
08/13/2008 Sum: $43,581.174

rde Date

DN Trade Grouping

_DN Par Amount ($ mil.)

08/14/2008 Overnights | $33,118.928 1.900%
1 week $877.657 1.995%
2 week $1,235.104 2.087%

_ 3 week $1,435.978 2193%

) 1 month $2,268.003 B 2.204%

) 2 month $420.065 | 2200%
B 3 month $1,715.795 2.420%

‘‘‘‘‘‘‘‘‘‘‘‘ 4 month $627.523 2.474% _
5 month $24.729 2.600%
»»»»» 6 month $1,521.199 - 2.687%
B 7 month $ro00 | 2.680%
8 month $500.000 ) 2.808%
9 month $8.450 - 2.770%
- 10 month $0.335 | 2750%
08/14/2008 Sum: $43,760.766

DN Amount ($ mil.) Discount Rate (Daily WAR)

Trade Grouping

08/15/2008 ___Overnights |  $35,661.944 2.044%
1 week $2,174.112 2088%

) 2 week $1,247.865 2.153%
____ ) 3 week $1,689.689 o 2.195%

1month $702.330 o 2201%

2 month $618.640 2.324% -
A NN 41L1o.1. L NN N $1,857.257 2.420%
B 4 month $510495 | 2.472%

S 5 month $55.486 e 2800%

P =
rageo
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5 1 week $1,906.661 ] 0.285% )
JJJJJ 2 week $1,140.894 0.700%
3 week $1,446.572 0.910% »
_ 1 month $628.075 _ 0.994% B
2 month $183.126 1A8%%
el amonth | sadz7aes | 2186%
L 6 monthw $551.332 2.886% o ]
~ 10 month $8.074
____ 11 month $0.750
10/21/2008 Sum: $21,248.761

DN Trade Grouping

Overnights

__ DN Par Amount ($ mil.)

$7,441.000

Discount Ra

0.344%

te (Daily

WAR) |

1 week

$1,538.184

0.351%

2week 1

$1,180.484

o QT08%

 3week $902.986 1.000%
w L 3month $1380658  2.184%
,,,,,,, Tmonth | $363860 | 2050%
) L smonn | $2.040 a8
10 month $24.080 3.000%
11 month $12.208 3.000% B
| 12month $56.460 o soo0%
10/22/2008 Sum: $17,754.176
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