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(TRMP) Total Return Model Portfolio. Memphis, TN, as of 2/28/2006 (EFFDUR)

Total Portfolio \ ™ Total Execute Selections |

CASH ACCOUNTS [ Expand

Mor@ Keegan & Company, Inc.
Total Portfolio Shock Tahle:ilRMP) Total Return Model Portfelio, Memphis, TN
Count: ar: 995,762,946 WACHN: 5.518 WA Bk_Price: 101.9271
Data Category Down 300 Dowin 200 Dowin 100 Base Case Up 100 Up 200 Up 300
Mkt Walue 1,125,514 327 1,089,854 672 1,067 963,238 1,014,952 640 965,295,151 919 446 142 875,483 466
Pct Change 10.89 7.38 4.24 0 -4.89 -5.41 -13.74
Mkt Price (Cap) 113.03 -0} 109.45 -0} 106.25 -0} 101.93 89694 -0 9234 -0y 8792004
Awg Life f Duration 41471323 43771337 5.4874.20 6397472 B.7074.749 B.87 7476 To0zr471
Book ¥Yld f Mkt Yid 6217248 5847347 5477446 54574545 5477 6.445 5497745 54507845
Gain {Loss) § $110,561 6849 $74,002024 $43,010,54949 F0 -F49 6E3, 846 -F95 631,989 -F139873,052
Gain {Loss) % 10.89% 7.38% 4.24% 0.00% -4 B4% -9.41% -13.74%
EfCiur i EfC 348501 ERLIFRIN 3547-043 4 57 7-0.33 4857020 4817008 4771026

Clicking on the “Total Portfolio” link while viewing your portfolio in eFolio allows
you to see your entire portfolio in a +/- 300 bps shock environment.
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(TRMP) Total Return Model Portfolio, Memphis, TN, as of 2/28/2006 (EFFDUR)

| (TRMP) Total Return Model Portfolio, Memphis, TH, as of 2282006 (EFFDLUIR)

||Fi)(ed Agency \ I Expand I Total Execute Selections

Morgan Keegan & Company, Inc.
IFix&d Agenﬂ:I{TRMP} Total Return Model Portfelio, Memphis, TN

Count: 14 TPar: 137,800,000 WACHn: 5.008 WA Bk_Price: 99.1442
Data Category Down 300 Down 200 Down 100 Base Case Up 100 Up 200 Up 300
Mkt alue 148,643,042 144 GEE 947 140,960,747 136,620,802 130,980,550 125,604 69T 120,454 870
Fect Change a.20 589 a1a 1 -4.13 -0.06 -11.83
Mkt Price 107 .87 104,93 102.249 99,14 95,04 9115 ar.41
Awg Life § Duration 290152453 29072451 351524949 46375331 4997404 8361428 8365423
Book %ld r Mkt *d G.60S1.99 B.60S2.99 6325404 8125612 al1v7i611 8235711 8235810
Gain(Loss) § F12,022,240 2,042 144 F4,339 955 50 -§5,640,252 -F11,016,104 -516,165 932
Gain (Loss) % 2.80% 8.89% 318% 0.00% -4.13% -8.06% -11.83%
EfDur [ EfC 2765004 26650049 285)-022 J.657-0.48 4215010 41950049 4145013

Clicking on the on a specific sector header link while viewing your portfolio in
eFolio allows you to see your that particular sector of your portfolio in a +/- 300 bps

shock environment.
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(TRMP) Total Return Model Portfolio, Memphis, TN, as of 2/28/2006 (EFFDUR)
FIXED MBS _ .
Cusip par %‘% Maturity X TEY Bk Price Book Value Ava Life <.y pove apsppy Sainlossd BEv 1Y
Description Coupon Date - Mkt TEY Mkt Price Mkt Value WMod Dw - ——  Gainloss % BkBs Y
Pct. Book
11 j31 335HUTEI 16.207 596
FG AOND101023 FH 20yr 7517 575 0 lMTEITEB 11142023 5496  100.0970 7,524 86T 5.32 AFS &0 5.80
GOLD~ 5.500 -EIHEDDE 5496  100.0870 7,524 867 416 0.00% 5.50
0.74%
\ Morgan Keegan & Company, Inc.
User Preferences
Check the tables to show: [~ Security Dhtail |~ Total Return [ Bond Shock Table [~ Cashflow Table [ Price History [ Change Price/Speed Show Table(s) |
P!
Book Price = 99,969 {Individual Bond Shock Tahﬂ- CUSIF: 3133MKEDS; (TRMF) Total Return Model Portfolio, Memphis, TN
Down 300 Down 200 Down 100 Base Case Up 100 p 200 Up 300
Mkt Value 7,787 527 7,703 599 7,650,309 7,597 644 7,845 505 74941452 7443303
Pct Change 210 1.39 n.649 0.00 -0.649 -1.36 -2.03
Mkt Price 102.07 101.36 100.66 99.97 99.28 49361 97 .94
Avyg Life / Duration 0.71/0.649 0.71/0.69 0.7100.68 0.7110.68 0.71/0.68 0.71i0.67 0710067
BE 1 / Mt ¥l 49501 .95 4.95/2.95 4.95/3.95 4. 9514 95 4.95/5.95 4.95/5.95 4. 9517 95
GainLoss) % $159,883 $105.954 $52 B6A £0 -F52,0449 -5103,492 -51454,341
Gain{Loss) % 2.10% 1.39% 0.69% 0.00% -0.69% -1.36% -2.03%
EffDur / EfFC vy n.70r0.ao 0.7070.00 0.6970.00 0.6970.00 0.6910.00 0.6850.00 0.6870.00

Clicking on a specific cusip within your portfolio in eFolio allows you to see that
bond in a +/- 300 bps shock environment.



