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SUBMITTAL TO THE BOARD OF SUPERVISORS
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA 0\6

FROM: Treasurer-Tax Collector SUBMITTAL DATE:
October 12, 2006

SUBJECT: Treasurer: Monthly Disclosure Report on Investments

RECOMMENDED MOTION: That the Board of Supervisors receives and files the Treasurer's
“Monthly Disclosure Report on Investments” dated September 29, 2006.

BACKGROUND: The County Treasurer and Tax Collector is submitting the above noted report to
the County Board of Supervisors in keeping with Section 53607 of the California Government

- | Code, which requires a quarterly report on the status of investments. The practice has been to
- | provide the Board with a monthly report. The report gives the various statistics on the portfolio as
| to overall composition, liquidity structure, credit quality on the various securities, and provides

several trends on earning performance, average weighted maturity, and the portfolio’s “paper loss
or gain”.

Paul McDonnell — Treasurer-Tax Collector

Current F.Y. Total Cost: $0 In Current Year Budget: N/A
FINANCIAL Current F.Y. Net County Cost: $0 Budget Adjustment:
DATA Annual Net County Cost: $0 | For Fiscal Year: 2006-2007
SOURCE OF FUNDS: Positions To Be| ]
Deleted Per A-30
Requires 4/5 Vote| [ ]
C.E.O. RECOMMENDATION: APPROVE
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Prev. Agn. Ref.: | District: | Agenda Number: 2 1 1



Investment Objectives

*  Safety of Principal

e Liquidity

»  Public Trust

®  Maximum Rate of
Return

County Administrative Center

“ACME Economy ”

The Federal Reserve Board of Governors chose to keep the Fed
Funds rate at 5.25% at their September meeting, citing a weakening economy
and moderating, though still high, inflation. With oil prices dropping below
$60/barrel (down from the July high of $77) and other commodities following
suit, mitigating inflationary pressure, many economists believe that recession
or stagfiation is a remote possibility and a “soft landing” is imminent. This
view holds that the economy will slow down, the Fed will cut rates early next
year, and we will smoothly transition into the next business cycle. As a result,
equity markets are surging, with the Dow Jones Industrial Average reaching a
record high in early October. Those with a sense of history can recall the last
decade, when “the end of history” or at least the business cycle was an-
nounced and an era of unprecedented prosperity would usher in a Dow of
36,000.

There is some dissension in the ranks, however, as others point to
slowdowns In “sensitive” areas of the economy—new car sales, durable goods,
construction spending, and capital expenditures by business., More impor-
tantly, the stimulative effects of the housing bubble, accounting for 60% of
GDP growth over the last three years, are ebbing. No segment of the economy
appears ready to heed Shakespeare's Henry V and step “unto the breach™:
heavily-indebted consumers have seen real wages declining and businesses
seem content to reap their record profits. It is no wonder that Fed Chairman
Ben Bernanke has warned that the end of the housing boeom could shave a
full percentage point off of GDP growth.

A more sober history lesson comes from Japan, whose real estate
bubble collapse reaped more than a decade of recession and stagnation.
While one can hope for an easy descent, in spite of recent good fortunes, the
economy may have just as much chance of a “smooth landing” as Wile E.

Coyote does.
Gﬂ_ '?Kr.w

Paul McDonnell
Treasurer-Tax Collector

Durable Goods Orders-for September 27th
-.5% actual vs. .5% survey

Gross Domestic Product (GDP) -for Septem-
ber28th 2.6% actual vs, 2.9% survey

Consumer Confidence— Index-September
26th 104.5 actual vs. 101.0 survey

Factory Orders- October 4th
0% actual vs. -.2% survey

Employment Situation- for October 6th
Unemployment 4.6% actual vs. 4.7% survey
Nonfarm payrolls M/M change

51,000 actual vs. 125,000 survey

Consumer Price Index- for September 15th
2% actual vs. .3% survey;
core CPl .2% actual vs. .2% survey

At month's end, the Fed Funds rate
was 5.25%, with a data-dependent
bias. The 2 year T-Note was yielding
4.68% (down 9 bps.) while the 10
year T-Note was yielding 4.63% (down
10 bps.) For May the Pool had an
increase of 6 bps. in the average
monthly yield,

Portfolio Statistics

Month-End Book Value 3
Month-End Market Value* $
Paper Gain or (Loss) $
Percent of Paper Gain or Loss

Yied Based Upon Bock Vale
Weighted Average Maturity (Yrs)
Modified Duration

*Market values does not include accrued interest

September August July June

3927455049 §  3,981,391,001 § 3,979,186794 $ 4,104,307,007 ' S
3,920,848,539 $ 3,971,398,936 § 3,965054,247 § 4084159627 $
(6,606,510) $ (9,892,065) § (14,132547) $  (20,147,380) $

-0.17% -0.25% 0.36% -0.49%

4.81 475 465 4.46

0.88 0.85 0.83 0.79

0.70 0.72 075 0.76

EY April
4,043,530,878 §  4,524,361,983
4,024,176,242 $  4,505,859,884
(19,354,636) $ (18,502,099)
-0.48% -0.41%
441 428
0.80 0.72
0.77 0.69

e e e e e e ey
THE RIVERSIDE COUNTY TREASURER'S POOLED INVESTMENT FUND IS CURRENTLY RATED:

Aaa/MR1 BY MOODY'S INVESTOR SERVICES
AAA/V1+ BY FITCH RATINGS




Portfolio Characteristics

DI Market Value
Federal Agency 2,673,217,054
Cash Equivalent & MMF 86,000,000
Commercial Paper 630,786,810
Negotiable CD's 450,003,347
Medium Term Notes 129,842,700
Mummpal Bonds 27,363,628
Certificates of Deposit ~ 20,000,000
Local Agency Obligation 3,635,000
Total 3,920,848,539

Fedaral Agency

AAA

A-1/ P-1orbetter

N/R

Total

Market Valus

2,673,217,054

57,208,328

1,080,790,157

109,635,000

3,920,848,539

Federal Agency
68.18%

MATURITY

30daysorless 444 157,135.42

762,145,393.21

30 -90 Days

90 Days - 1Year 1 ‘41.5,1_ 1_%200'3!5
777,726,288.80
548,065,521.45

3.635.00?.00

3,920,848,539

1-2 Years
2-3Years

Over 3 Years

Total

30 days

or Less

30-90 90 Days-
Days 1 Year

1-2
Years

2-3

Over 3

Years' Years

(for 9/06)

9/29/06 8/31/06
DJIA 11,679 11,381
S&P 500 1335.85 1303.82
NASDAQ 2258.43 2183.75
Crude Oil (barrel) 62.76 70.26
Gold (ounce) 604.20 634.20
Prime Rate 8.25% 8.25%
3-Month LIBOR  5.37% 5.3975%
Fed Fund Futures 5.25% 5.265%

9/29/05 8/31/06

Diff.

3IM 4872 5.03 -.1578
M 499 5.104 - 1086
2Y 4683 4775 -0024
BY 4578 4.689 =1110
10Y 4.628 4.726 -.0982
30Y 4.762 4877 - 1148
RS e i)
YieldCurve =

12 Month Gross Yleld Trends
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urer's Pooled Investment Fund September 29

Month End Portfolio Holdings Report

GAINY LCSS

CASH - usoC DEPOSIT ACCOUNT

1,000,000.00 UBOC DEPOSIT ACCOUNT 48 10/31/2006 1,000,000.00 1,00 00" - a4 0.08 0.09
1,000,000.00 1,000,000.00 1,000,000.00 - 4.81 0.08 0.09
CLTR - CALTRUST SHORT TERM FUND
35,000,000.00 CALTRUST SHORT TERM FUND 535 - 10/31/2008 -35,000,000.00 ~ 100.00 35,000,000.00 : - 5.35 008 "~ 009
35,000,000.00 35,000,000.00 35,000,000.00 - 5.35 0.08 0.09

CPD - COMMERCIAL PAPER - DISCOUNT
0556C3K26

~ 10,000,000.00 BMW A1/P1 1999554167 9996 poe554187 - oA 001 oo

GEUBMSHK24 45,000,000.00 NOVARTIS F!N A1+P1 4497997500  99.98 44,979,975.00 - 534 0.01 0.01
4507TAIK27 © 40,000,000.00 XIS A1+P1 38,982,20000 0096 '39.96220000 U834 oot 0.01
17307SK43 25,000,00000 CITIGROUP A1+/P1/F1+ 24,898,30556 09959 24,898,305.56 4 - 525 001 0.01
B1745LK53  50,000,000.00 "MORGAN STANLEY A1/P1 49,055,750.000 " 5991 49,855,150.007 T SEETEATE o T AT 0027
74433HKBS 45,000,000.00 PRUDENTIAL FUNDING A1+/P1 44,862,45000 9950 44,862,450.00 + 5.26 0.03 0.03
0738989 25,000,000,00 " BEAR STEARNS A1/B1 24,804,270837 9058 24,894,270.83 - 821 005 0.05
0SSBN1KKE 25,000,000.00 BNP PARIBAS A1/P1  24,890,83333 9956 24,890,833.33 ) - 528 0.05 0.06
17307SKP6 ©25,000,000,00 “CITIGROUP Ai+P1/F1+ 24,828,809.03 6932 ' 24,828,809.03 - R T 528 0.08 0.07
D556N1KR3 25,000,000.00 BNP PARIBAS A1/P1 24,869.000.00 9048 24,869,000.00 - 5.27 0.07 0.07
002620111 " 47,000,000.00 “UBS FINANCE A1+P1 - 46350807.78 9884 | 4535980778 i . 540 008 008
0B737JLE0 25,000,000.00 BARCLAY'S A1+/P1/F1+ 2478104167 9912 24,781,041.67 : - 530 0.10 0.10
08737JLTO * 25,000,000.007 BARCLAY'S A1+/P1/F1+ 24,704,25007 9882 T 24,70412500 7 FETTTAYT VOASTERT0A8
T497TLNIT 25,000,000.00 RABOBANK USA A1+P1 2432255556 8865 24,663,500.00 34054444 551 0.25 0.26
B33BESNH2 +25,000,000.00" SOCIETE GENERALE A1+P1/F1+ L 24544270837 9845 - 24,612,750.00 . 6847947 535 028 030
B9233HNKB 20,000,000.00 TOYOTA A1+P1 ok : 19,671,93333 0842 19,684,600,00 12,666,657 5.27 029 031
B33B5SNKS 25,000,000.00"SOCIETE GENERALE Af#P1/E1 L8525 otAaz007 MMw ~e842 24,805,750.00 65,125.00 . 535 029 031
4497TW1INX0 50,000,000.00 ING A1+P1 520 01/31/2007 49,090,000.00 8825 49,126,000.00 36,000.00 530 032 034
BO233HPST '30,000,000,00°TOYOTA MOTOR CORP AT4/P1 ~ ¢ 7547 0226/2007 1 29,353,750.00 - 9788 - 29,363,100.00 -8,350.00 528 039 o4
36953J0U0 50,000,000.00 GE CAPITAL A1+/P1 5168  03/28/2007 48,710,000.00  97.46 48,729,000.00 19,000.00 530 0.47 0.50

637,000,000.00 530,235,244 59 $30,786,809.87 551,565.28 532 0.15 0.18
FFCB - FED FARM CREDIT BANK Y
31331VAK2 . "7715,000,000.00 FED FARM CREDIT BANK1.25Ne 407 10030/2008 5,000,000.00 100,00 5,000,000,00 e 407 009 0.09
31331SWC3 5,000,000.00 FED FARM CREDIT BANK1.5YrNcaMo 376 11/09/2006 5,000,000.00 100,00 5,000,000,00 - 3.76 0.02 0.11
31331TkNO 5,000,000,007 FED FARM CREDIT BANK3YrNcEMo 302 11/21/2006 ~-5,000,000.00° 100,00 5,000,000.00° s 302 044 " 014
31331SFW8 5,000,000.00 FED FARM CREDIT BANK2YrNceMo1X 313 12)01/2008  5,000,00000 100.00 5,000,000.00 5 313 017 0.17
31331SYHO ~5.000,000.007FED FARM CREDIT BANK1 5YNcMo 378 12/01/2006° ~5,000,000.00 " 100.00 5,000,000,00 - 5378 U ne2iiiedT
313315M34 5,000,000.00 FED FARM CREDIT BANK 1.5YrNc 375 12/05/2008 5,000,000.00  100.00 5,000,000.00 = 175 0.18 0.18
313315A45 10,000,000.00 FED FARM CREDIT BANK{.5YiNc 363 1211372006 10,000,000.00 10000 10,000,000.00° - U6 07383 021 021
31331shgt 5,000,000.00 FED FARM CREDIT ammmsm 325  1215/2006 ; 5.ooo.om.uq ~ 100.00 5,000,000.00 : - 325 021 02
31331VMKD 5.000,000.00 "FED FARM CREDIT BANK1YNg == - 463 010X2007 " 5,000,00000 = 9981 '4,900,850.000 " (0,350.00) 483 7028 Y7026
31331SK11 5.000,000.00 FED FARM CREDIT BANKZYNcEMo1X _ 327 mA22007 5,000,000.00 99.44 4,971,900.00 (28,100.00) 3 z? 029 0.29
31331SKQ5 +5,000,000.007FED FARM CREDIT BANK2YNcBMotx 335 01192007 500000000 © 99.41° 4,970,300.00 "~ (20,700.00) ' 03T ETI031°
31331SMY8 10,000,000.00 FED FARM CREDIT BANKZYrNcIMo 3.52  01/26/2007  10,000,00000  99.44 9,943,800.00  (56,200.00) a 52 033 033
31331vIMe 10,000,000.00 "FED FARM CREDIT BANKT.2YiNG ' A80702005/2007 7 10,00000000 8975 - 9,975000,000 7 (25000.00) 461 035 035
31331SMED 5,000,000.00 FED FARM CREDIT BANK2, zsvmcm 3.63 041192007 5,000,00000 9909 4,854,700.00 _ (45,300.00) 3.63 055 056
31331VXTB 1-5,000,000,00 FED FARM CREDIT BANKIYNe . 5.05 04252007 | 5000,00000 <9988 499375000 (6250,00) 7 5.05 = 056777 057,
31331SYD9 5,000,000.00 FED FARM CREDIT BANK2YrNc 3.75  05/25/2007 499509375  99.03 4,951,550.00  (44,543.75) 379 0.85 0.66
31331SYD8 NG 375 [05/25/2007 1499687500 99.03 4851850000 (45,325.00) 378 085 | 066
31331SYN7 5,000,000.00 FED FARM CREDIT BANKZYrNC 382  06/01/2007 5,000,000.00  99.06 4,953,150.00 (45,850.00) 3.82 0.86 0.67
31331SZF3 -5,000,000.00", FED FARM CRED|T BANK2YNci ~© 3.94  08/07/2007 © - 15,000,000.00 99,09 . 4,954,700.00 {45.30000) /3.4 068~ 083
31331VCVE 5000,000.00 FED FARM CREDIT BANK1.75YrNc_ 4.45  06/25/2007 4,998,700.00 9944 (26,800.00) 4.47 0.73 074
31331WM37 10,000,000.00° FED FARM CREDIT BANKIYMNG =~ (550  07/03/2007. "~ 10,001,800.00 _ 100.19 .17,00000 548 70757 ‘078
31331SR62 _10,000,000.00 FED FARM CREDIT BANK2YrNcaMo 418 07/20/2007  @9.19 (81,200.00) 4.18 080 081
3133{SLKZ ~ 78,385,000 FED 'FARM CREDIT BANKZ 5YrNceMo™ 356 0712712007~ 7T 98.69 ~(108481.22)7 358 | 0B2 " 083
31331SMQ3 5,000,000.00 FED FARM CREDIT BANK2.5YrNcMo 385 081072007 98.72 (84,050.00) 3.65 0.88 0.85
31331SsVa .-10,000,000.00 " FED FARM CREDIT BANK2 5YiNcaM 42008242007 ©99.09 (90,600.00}.. 420 .. 088 099
3133SMNO  5000.000.00 FED FARM CREDIT BANKZ.75YNcaM 370 11082007 68.50 _ (75,000.00) 3.70 1.08 111
31331SRM7 16,885,000.00 FED FARM CREDIT BANKZ 92YNCIM T4.13 " 02i14/2008" 'j 88,787 (B392815) 74437 4357 T 3a
31331VAES 7,500,000.00 FED FARM CREDIT BANK2 5YNc3Mo 454 03/27/2008 56.22 1,42 (53,887.50) 4.57 1.46 1.49
31331SWM1 5,000,000.00” FED FARM CREDIT BANK3YNcAYr 423 05/08/2008 8875 4,937,500.00 . (82,500.00) (423 - 155  1.81
31331SXB4 5,000,000.00 FED FARM CREDIT BANK3YrNc3Mo 434  0519/2008 98.88 ~ 4,943,750.00 | (56,250.00) 434 158 164
3133ivice *5,000,000,00FED FARM CREDIT BANKZ 4Ng '= = 4.70 105/23/2008 99.53 4,976,55000°° " "(23,450.00) “4.70° 1581 165
31331VLGI _8,000,000.00 FED FARM CREDIT BANK 2.4-NC’ 470  05/23/2008 99.53 7,962,480.00 (33,770.00) 472 1.58 1.65
31331SD42 *5,000,000.00 "FED FARM CREDIT BANK3YMNE1YHX ™ 413 0A/I02008 88,53 - 4,928,550.00 - [ (73450.00) 7813 TTE0 A5
31331SR39 10,000,000.00 FED FARM CREDIT BANK3YrNcMo 4.44  07/18/2008 98.84 9,884,400.00 (115,600.00) 4. 44_ 1.74 1.80
313315083 10,000,000.00" FED FARM CREDIT BANK3YNcIMo ™ 448 07/21/2008 98.94 9,893,800.00 (99,950.00) " 4.50 1.75 1,81
313315263 10,000,000.00 FED FARM CREDIT BANK3YrNc1Yr 455  08/04/2008 89.00  9,500,000,00 (87,500.00) 4.60 1.78 1.85
31331S4v2 5,000,000.00 'FED FARM CREDIT BANK3YiNcYriX 462 0082008 89.08 4,853,150.00 (45,287.50) 4.63 188 1.84
31331S4v2 5,000,000.00 FED FARM CREDIT BANK3YrNc1YriX 462 09/08/2008 . 99.08 4,953,150.00 46,850.00) 462 1.88 1.94

245,750,000.00 245,711,451.17 244,119,978.05 (1,591,473.12) 4.13 0.88 0.81
FHLB - FED HOME LOAN BANK
3133X5RC4 5,000,000.00° FED HOME LOAN BANK 2 5YRNc1Yr 240 1013/2008 © 5,000,000.00 100,00 5,000,000.00 - ‘240 004 004
3133X55M1 5,000,000.00_FED HOME LOAN BANK2.5YrNcoMo 215  10/20/2006 5,000,000.00  100.00 5,000,000.00 - 2.15 008 006
3133XDFA4 5,000,000.00° FED HOME LOAN BANK1YiNcaMo 438 10/28/2006 ~5,000,000.00  100.00 +5.000,000.00 | RIS T I0 08008
3133X5WCE __5,000,000.00 FED HOME LOAN BANK2.5YrNciMa 242  10/27/2006  5,000,000.00 100,00 5,000,000,00 - 242 008 008
3133X68A3 5.000,000.00 'FED HOME LOAN BANK2 5YrNceMo. 258 10/27/2006° " 75,000,000.007 100,00~ ' 7775,000,000,00° ¥ = 25877 008 008
3133XBLPA 5.000,000.00 FED HOME LOAN BANK1.5YNc3MoSt 475  10/27/2006 5,000,000.00  100.00 5,000,000.00 = 4.00 008 008
3133XDRE6’ 10,000,000.00" FED HOME LOAN BANKTYiNG . = 4507 11/01/2008 ~ ~ 10,000,000.00  100.00 - 10,000,000.00 - 450 70,09 0.09
3133X9718 _ 5,000,000.00 FED HOME LOAN BANK ZYrNc3Mo 310 11/08/2008 5,000,000,00  100.00 __5,000,000.00 = 310 011 0.11
3133XBQST ~5,000,000.00 ' FED HOME LOAN BANK 1.5 Yriucéa 381 11/17/2008 5,000,000.00. 100,00 7 5,000,000,00 - ast 013 043
3133X6RES 5,000,000.00 FED HOME LOAN BANK2.5YrNc1Mo. 3.08  11/17/2006 5,000,000.00  100.00 5,000,000.00 < 3.06 005 013
3133%96J4 -~ '5,000,000.00" FED HOME LOAN BANKZYNcIMo™ 400 “11/47/2008 ©  '4,98500000° 99.90 74,995,000,00° BRI 3. RS R 0.13
3133X22E4 5,000,000.00 FED HOME LOAN BANK3YrNc3MoStep 4.00  1120/2006 458531250 99.91 4,995,312 50 - 310 014 0.14
3133X6VM5 -~ - 5,000,000,00 FED HOME LOAN BANKZ 5YNcEMo1x 3.00  11/22/2008 ~'5,000,000.00  100.00 5,000,000,00 = 3,00 70457 015
3133X2GD8 5,000,000.00 FED HOME LOAN BANK ZYrNciMo 323 11/28/2006 5.000,000.00  100.00 5,000,000.00 a 323 0.08 0.18
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3133xELST
3133X9GHT
3133XEBUS
3133X9M23

3 .

3133XE3HD
3133XOWT1
3133X9X56

3133XECQ0
3133X5C09
3133XBSA1

3133XAAHO
3133XAAHO

3133XGYE4

3133XDCL3
3133IXAFD4
3133XB5R4
31339YKH4
3133XGVJO.
3133X85W6
3133X4C38
3133X%8BE1

3{JAAESRL

3133X4HYD
3133XD204
3133XD3K5
3133X4z48
3133XDHB7
3133XB524
3133XBES3
3133XBILO
3133XB5.J2
3133X82U3
3133XAASE
3133X5TL.2

3133X6S56

3133XFMFO
3133XBHCT
3133XM2Z0
3133XA381

3133XGOEA
3133XBWDO0
3133XGGC2
3133XCHQR
3133XGD35
3133XGN42
3133XGPS7

3133XCACO

3133kgjdT
3133XA026
3133XGNM2
3133XCVTT
3133XERLS
3133XGT79
I3AHCYH
3133XD6T3
3133XAY2T
3133XDB02
3133XD6G1
3133XBBKO
3133XDGCY
3133XDGCI
3133XDGCO
3133XBFKS
3133XDGBA1
3133%BM44
3133XCJS3
3133X8AM2
3133xD202
3134A4VFB
3133%96N5
3133XGNT7
3133XAPCS
3133XBVAD
3133xXBYQ2
3133XAYAS
3133XDB75
3133%9TNO
3133XBN43
3133XAEBE
3133XAEBE

FED HOME LOAN BANK 2YrNc3Mo B 3.25 117282006
FED HOME LOAN BANK2YrNcBMo 3.09 12/01/2006
"FED HOME LOAN BANK1YrNc -

| FED HOME LOAN EMYrNcﬂMcShep
' FED'HOME LOAN BANKZ.75YNc3MoS

5,000,000.00 FED HOME LOAN BANK1YNc : : 89,81 4,990,650.00 (8,350.00) 4.70
5,000,000.00" FED HOME LOAN BANK2YrNciMo 3 228 00 ' 9953 4,876,550.00 (23,450.00)  3.35
5,000,000.00 FED HOME LOAN BANK2YrNc1Yr ; ; 99.50 4,975,000.00 (20,000.00) 325
10,000,000,00 FED HOME LOAN BANK1YNc g .00 . 99.84 9.984,400.00 (12,070.00) - 4.71
10,000,000.00 FED HOME LOAN BANK2.75YNcEMo 242 O10S5/2007  10,000,00000 9928 9,928,100,00 {71,900.00) 242
7,820,000.00 FED HOME LOAN BANKZ.25YNcaMo L3057 01/05/2007 7.01620750 9941 7,872,855.20 (43,332.30) ".w?
5,000,000.00 FED HOME LOAN BANK 2YrNc1YriX 345 011402007 5,000,000.00  99.50 4,975,000.00 (25,000.00) i
5,000,000.00" FED HOME LOAN BANK2YrNc1Yr1X L 345 7 01/10r2007 /5,000,000.00  99.50 4,975,000.00 . (25,000,00) a 45
_ 5,000,000.00 FED HOME LOAN BANK2YrNceMoStep 500 017122007 15,000,000.00  59.91 4,895,300.00 (4,700.00) 3.0
5,000,000.007 FED HOME LOAN BANK1.25Nc1Mo © 432 01Aw2007 5,000,000.00  99.69 4,984,400.00 15,800.00) = 4.32
10,000,000.00 FED HOME LOAN BANK2Yrhc1Yrix 3.50 01/18/2007 9.981,800.00  99.47 9,946,800.00 (34,800.00) 3.60
'5,000,000,00 " FED HOME LOAN BANK 2 25YNcBMo | a00" " 0172212007 5,000,000.00  99.31 4,965,650.00 (34,350.00) 3.00
13,000,000.00 FED HOME LOAN BANK3.5YNcaMoSt 400  01/30/2007 12,995937.50  99.56 12,943,150.00 (52,747.50) 2.71
14,720,000.00 ' FED HOME LOAN BANK 5MoNc ~ 1525 " neH&iz007 14,720,000000 99,97 14,715,436.80 (4.563.20) 525
2,400,000.00 FED HOME LOAN BANK2.25YNc3Mo 398 02M&/2007 2399,625.00 9922  2,381,256.00 (18,369.00) 3.18
5,805,000.00 | FED HOME LOAN BANK3YrNc8MoStep. 350 03/08/2007 5,804,00297 8922 5,750,662.85 - (44,430,02) 278
5,000,000.00 FED HOME LOAN BANK2.5YNcEMoSt 4.00  03/08/2007 5000,000.00  99.68 4,982,800.00 (17,200.00) 3.38
4,000,000.007 FED'HOME LOAN BANK{-YrNcaMober 505 " 03/13/2007 4,000,000/00 9988 3,995,000.00 (5,000,00) 5.05
8,215,000.00 FED HOME LOAN BANK3YrNc3MoStep  4.00  03/16/2007 8,215,000.00  99.41 8,166,202.90 (48,797.10) 2.98
5,000,000.007 FED' HOME LOAN BANK1.5YMNc1YrX 4307 03/16/2007 '5,000,000,00° 99,53 4,976,550.00 (23,450,00)" 4,30
5,000,000.00 FED HOME LOAN BANIC1 5YrNc3Mo 429  03/23/2007 5,000,00000  99.50 4,975,000.00 (25,000.00) 4.29
8,300,000.00 FED HOME EOAN BANK3YrNc3MoStep. 4.007 031302007 9,300,000,00 9934 - 9,238,992.00 . (61,008.00) 2.98
10,000,000.00 FED HOME LOAN BANK1.5YrNcGMo 451  04/05/2007 10,000,000.00  99.59 9,953,400.00 (40,600.00) 4.51
10,000,000.00" FED HOME LOAN BANK2YNcBMo1x 74,0077 04/05/2007 8,98531250 6834 9,934,400.00 (80,812:50) 4,02
10,000,000.00 FED HOME LOAN BANK2YrNc1Mo 408 04/092007 9,998,437.50  99.38 9,937,500.00 (60,037.50) 4.08
5.000,000.00 FED'HOME LOAN BANK 2YrNciYrix 4157 04/ 7/2007 5,000,00000 9941 4,970,300.00 (29,700.00)  4.15
5,000,000.00 FED HOME LOAN BANK 3YrNc1Mo 328 041192007 499531250 9891 4,945,300.00 (50,01250) 3.30
5,000,000.00 | FED HOME LOAN BANKK2.5YNcEMo 3.25  04725/2007 -5,000,00000 9888 4,943,750.00 (56,250.00) ~ 3.25
7,020,000.00 FED HOME LOAN BANK 2 25YNc3Mo 3.60 0472772007 7,018,803.13 99,06 6,954,222 60 (64,680.53) 3.61
5,000,000.00  FED HOME LOAN BANK3YrNc3MoStep 3251 o4i27/2007 5,000,000.00 - 98.88° 4,943,750,00 (56,250.00) ~ 2.82
5,000,000.00 FED HOME LOAN BANK 3YrNc3Mo1X 319 (04/30/2007 5,000,000.00  58.81 4,940,850.00 (59,350.00) 3.19
10,000,000.00 FED HOME LOAN BANK3Yrhc3MoStep ~ 4,00 04/30/2007 '9,898,437.50 9928 9,928,100.00 (70,337.50) 3.07
10,000,000.00 FED HOME LOAN BANK3YrNc3Mo 325 0511172007 10, pﬂﬂ,&w_ﬂo 48.81 9,881,300.00 (118,700.00) 3.25
10,000,000,00 " FED HOME LOAN BANK3YrNciMo . 1321, 051172007 10,000,000.00  88.78 9,878,100,00. {121,900.00)  3.21
£,800,000.00 FED HOME LOAN BANK3YrNciMo 347  05/18/2007 6,800,000.00  58.91 6.,725,508.00 (74,352.00) 3.47
5,000,000.00 "FED HOME LOAN BANK1YrNcEMo1X 530 05/30/2007 5,000,000.00 1 98.87 4,908,450.00 (1,550.00) 5.30
5,000,000.00 FED HOME LOAN BANK2.5YNciMo 351  06/01/2007 5,000,000.00 ©8.88 4,943,750.00 (56,250.00) 3.51
5,000,000.00 . FED HOME LOAN BANKZ 5YrNc6Mo . 4,00 :08/15/2007 5,000,00000  88.16 4,957,800.00 - (42,200.00) 359
5,000,000.00 FED HOME LOAN BANK2.5YrNcBMo 3.60 07M13/2007 5,000,000.00 98.78 4,839,050.00 (60,850.00) 3.60
5.000,000.00 [FED HOME LOAN BANKTYNc ~ 5,50 07202007 4,998,30000  100.22 '5,010,950,00 12,650.00 554
5,750,000.00 FED HOME LOAN BANK2.75YrNc3MoS 4.00  07/26/2007 5749,101.56  89.03 5,694,282.50 {54,819.08) 3.30
10,000,000.00 " FED HOME LOAN BANK1YNc 538 08/01/2007 10,000,00000 100,13 - 10,012,500.00 12,500.00 537
10,000,000.00 FED HOME LOAN BANK2YNciMo 4.30 081022007 10,000,000.00  99.28 9,928,100.00 (71,000.00) 4.30
5,000,000.00" FED HOME LOAN BANK1YrNc3Mo 5,85 08/17/2007 5,000,000.00 100,03 5,001,550.,00- 1,550.00 565
5,000,000.00 FED HOME LOAN BANK 1YrNcEMo1X 550  08/21/2007 5,000,000.00 100.09 5,004,700.00 4,700.00 550
5,000,000.00 “FED HOME LOAN BANK 1YrNcéMo 540 0B/21/2007 5,000,00000  99.94 4,956,800,00 (3.100.00} 540
500000000 FED HOME LOAN BANK2YrNcOMo 450  08/23/2007 5,000,000.00  99.34 4,967,200.00 {32 800.00) 4.50
5,000,000.00 "FED HOME LOAN BANK1YrNcaMo 5450 -0824/2007° - .5,000,000.00 = 100.00 15,000,00000 " TLEBAS
00 375 . 08/24/2007  B,155000.00 9875 8,053,062,50 -;un 937 su: 375
.00 “FED HOME LOAN BANK1YrNcBmO1X 538 08/28/2007 '175,000,000,00° 100,03 5,001,550.00 155000 538
5,000,000.00 FED HOME LOAN BANK2YrNc3Mo 425  09/06/2007 5.000,000.00 99.78 4,989,050.00 (10,950.00) 4.25
5,000,000.00 TFED HOME LOAN BANK1.5YrNc3Mo /5,047 09/08/2007. 500000000 9981 4,990,650.00 1 '{9,350.00) ' 5.04
15,000,000.00 FED HOME LOAN BANK1YrNcEMo1X 540 09412/2007  15,000,000.00 100.03 15,004,550.00 485000  5.40
5,000,000.00 FED HOME LOAN BANK2YMNc1Yr1X 438 0O/14/2007 5,000,00000 9928 4,964,050.00 (35,950.00)  4.38
5,000,000.00 FED HOME LOAN BANKZYrNcIMoStep 467 091472007 5,000,000.00 99.75 4.98_?.5_00.00 (12,500.00) d 54
10,000,000.00 FED HOME LOAN BANKZ SYrNedYr~ © | 4,00 /08/24/2007. 1710,000,000.00 98,91 19,890,600.00 © -~ (109,400.00)
5,000,000.00 FED HOME LOAN BANK2YNc1YriX. 425 00/26/2007 498828125  99.13 4,956,250.00 (32,031.25) 4 ar
5,000,000.00" FEO' HOME LOAN BANK2YNciMo -~ 435" 09/28/2007 7' 5,000,00000 99227 '4,960,950.00 139,050,00) " 4.35
10,000,000.00 FED HOME LOAN BANKZ 5YNc3Mo 425 08/28/2007 10,000,000.00 2913 9,912,500.00 r (87,500.00) 4.25
5,000,000.00 " FED HOME LOAN BANK2YNcTYriX 450 10122007 490600375 0938 496875000 (27.343.75) 454
5,000,000.00 FED HOME LOAN BANK2YrNc1Yr1X 450 10012/2007 5,000,000.00  99.38 4,988,750.00 (31,250.00) 4.50
5,000,000.00 | FED HOME LOAN. BANK2YNC1Yr1X 450 -10/12/2007 5,000,00000  99.38 4,968,750.00 (31,250.00)  4.50
5,000,000.00 FED HOME LOAN BANKZ 5YrNcGMo 4.50 10M18/2007 5,000,000.00 99.34 4,967,200.00 (32,800.00) 4.50
1,000,000.00 " FED HOME LOAN BANK2YrNCIMo ~ 483 10/25/2007 1,000,00000  9G.47 88469000 (5.310,00) 4,53
5,000,000.00 FED HOME LOAN BANK 2.5YrNc3Mo 435  10/20/2007 5000,00000  99.18 4,956,400.00 (40,600,00) 4.35
5,000,000.00 'FED HOME LOAN BANK 2 25Nc6Ma 430 11092007 5,000,000.00 9913 4,958,250,00 (43,750.00). 4.30
5,000,000.00 FED HOME LOAN BANK 3YrNc&Mo 340 11092007 5,000,000.00 98.18 4,509,400.00 (90,600.00) 3.40
5,000,000.00 | FED HOME LOAN BANK2 25Nc3Mo 442 11ME/2007° - 4,896,87500 9822 0,850.00° 1(35,925.00) 4 45
5,000,000.00 FED HOME LOAN BANK 1Y¥rNc 438 111672007 4,989,950.00 9022 (29,000.00)
'5,000,000.00" FED HOME LOAN BANK 3YrNgiMo 350 14820077 75,000,00000 ' 98.28 /(85,950.00) = a m
5.455,000.00 FEDHOME LOAN BANK1.25YrNc8Mo1X 538 11/28/2007 6,455,00000  99.97 (2,001.05) 5.38
10,000,000,00 FED HOME LOAN BANK 2.75YNc1Mo 400 120472007 9,997.50000 9875 (122,500.00) 4.01
5,000,000.00 FED HOME LOAN BANK 2 .5YrNcEMo 426 12/07/2007 5,000,000.00 99.03 jxlB\.-tSD.fI!} 426
5,000,000.00 FED HOME LOAN BANK 2 5YNcBMo_ 4.19° - 12/14/2007 5000,000.00 96.94 (53,100,00)  4.19
10,000,000.00 FED HOME LOAN BANK 2.75 YrNc1Y 405 12/24/2007 -10,000,000.00 98.78 f1 21,900.00) 4.05
5,000,000.00" FED HOME LOAN BANKZ 25YNc1Yr1 427 1272602007 4991,40625 99.06 (38,256125) 4.35
5,000,000.00 FED HOME LOAN BANK 3YrNciMo 4.00 122872007 5,000,000.00 98.72 {64,050.00) 4.00
5,000,000.00 'FED HOME LOAN BANK 2 5YrNcaMa 443 01/29/2008 499921875 09884 (52.318.75) 4.44
10,000,000.00 FED HOME LOAN BANK3yRnC3Mo 400 02/04/2008 10,000,00000  98.63 (137,500.00) 4.00
10,000,000.00 FED HOME LOAN BANK 3YrNciMo. 400 02/04/2008 = 10,000,000.00  98.53 (137,500.00)  4.00
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3133XDVAG

3133XC709
3133XCAFE
3133XG4U5
3133XEEHS
3133XCK36
3H g
3133XCJ20
3133XGH49’

3133XGH49

3133XCS61
3133XGJ70
3133XCUH4
3133XCYK3
3133%GTT1 -
I1IAIXGUI

I13AXDRAXT

3133XDUN9
3
3133XEBQ1

I1IIAGFP4

I133XFSNT
3133%FZW9
3133XFZWG.
3133XFZY5
3133XGBF0

3133XGBFO "

3133XGNFT
3133XGSLY
3133XGN.9

3133XH2M3
3133XH3P5

FHLC - FHLB -
312BX4AKT

3128X3J95

3128X4UY5
3128X4VNB
3128X3755
3128X4A27
3128X33NT.
3128X4EXS

3M28xdced

312Bx4ced
3128X4AR2
3128X4ATE

Jfzaxdcmr

3128X4B75
3128X4HQ7
3128X27B4
3126%2784
312BX2F42
3128X22F1 !
3128X24D4

3128X43K5
I12BX4TAI
3128X4608
3128X4WE0
3128X4W8B0
3128X46S5
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3128X4DG3
3128X4CK5 |
312BX4DY4
3128X4AT8
3128X4AT8
31268X4HME"
312BX4GX3
3128%4HMs
3128X4.J44
3128X3522

~ 10,000,000.00 FHL

5.000,000.00 FED HOME LOAN BANKZ 25YrNc3Mo
000,000.00 “FED HOME LOAN BANK3YNeiYriX
10, ,000,000.00 FED HOME LOAN BANK3YrNcaMo
5,000,000.00  FED HOME LOAN BANKZ 5YrNciYriX
SDOD,DOODO FED HOME LOAN BANK1.75YNc1YrX
10,000,000.00 FED HOME LOAN BANK2Ye1YriX
5,000,000.00 FED HOME LOAN BANK 2YrNc1Yr
'10,000,000,00° FED HOME LOAN B2 NeBMoTX
5,000,000.00 FED HOME LO, BANKaYlNﬂMn
115,000,000.00 'FED HOME LOAN BANK3YNctMo

LOAN BANK 2-NC
5,000,000.00 FED HOME LOAN BANK 2YrNc
5,000,000.00 ' FED HOME LOAN| 3YrNceMo
5,100,000.00 FED HOME LOAN BANK2YrNcaMo
5,000,000.00 FED HOME LOAN BANK3N:EMo
5,000,000.00 FED HOME LOAN BANK3YNcEMo
- 5,000,000.00 FEDHOME LOANBANK 2YNciYriX
5,000,000.00 FED HOME LOAN BANK 2YrNc6Mo
15,000,000.00 'FED HOME LOAN BANKAYNc1YAX
5,000,000.00 FED HOME LOAN BANK3YrNc1YriX
75,000,000.00 “FED HOME LOAN BANK 3 5YrNC1Yr
5,000,000.00 FED HOME LOAN BANK3IYNc1Yr

*5,000,000,00" FED' HOME LOAN HANK2 5Y Nc1 Yrix

10,000,000.00 FED HOME LOAN BANK3YriNc2YriX

5,000,000.00 FED' HOME LOAN|

5,000,000.00 FED HOME LOAN BANK3Yr

10,000,000.00 " FED HOME LOAN BANK3YNcZYriX
/5,000,000.00 FED HOME LOAN BANK 3-NC2 1X
~5,000,000.00° FED HOME LOAN BANK 3-NC2 1X
10,000,000.00 FED HOME LOAN BANK3YNCZYr1X :

10,000,000.00  FED HOME LOAN BANK3YNc2YriX
5,000,000.00 FED HOME LOAN BANK 3YrNc

10,000,000.00 FED HOME LOAN BANK3YNc1.5Yr X

5,000,000.00 FED HOME LOAN BANK3YNc1.5YriX
10,000,000.00° FED HOME LOAN BANK 3YNc1 5Yr

5,000,000.00 FED HOME LOAN BANK3YrNc1.5Yr X
i 000,00 FED HOME LOAN BANK 3YNc2YriX

910,840,000.00
MORTG. CERT. -
- °5000,000.00 FHLB < MORTG. CERT1.5YNc

14,000,000.00 FHLE - MORTG. CERT.
110,000,000.00 - FHLB - MORTG. CERT.1¥rNc3Mo
5,000,000,00 FHLB - MORTG. CERT.1YrNcIMo
5,000,000.00 FHLB X < MORTG. CERT 2YNcEMo
25,000,000.00 FHLB - MORTG. CERT.1-NCBMO 1x
10,000,000.00 ' FHLB - . MORTG. CERT.2YrNcSMo
5,000,000.00 FHLB - MORTG. . CERT.1.5NcMo 1x
-MORTG. CERT. :

FHLB -
10,000,000.00 FHLB - MORTG. CER‘H -NciMo
1°5,000,000.00 FHLBEMORTG.C
MORTG. CERT 1-NC3IMOCBerm
5,000,000.00” FHLB - MORTG. CERT.1.5YNc :
5,000,000.00 FHLB - MORTG. CERT.3YrNc1YriXS
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5,000,000.00 FHLB - MORTG. CERT. 3YrNc3Mo

- 10,000,000,00" FHLB “MORTG. CERT. 1YriNc3Mo1X

10,000,000.00 FHLB - MORTG. CERT.13MO-NC3MO

'15,000,000.00' FHLB < MORTG. CERT 13MO-NC3MO

10,000,000.00 FHLE - MORTG. CERT. AYrNc3Mo1X.
5,000,000.00. FHLB - MORTG. CERT1YrNcaMo
5,000,000.00 FHLB - MORTG. CERT.1.2¥rNc8Ma1
5,000,000.00 FHLB = MORTG. CERT.1:2¥NcéMo1
.5,000,00000 FHLB - MORTG. CERT.1.1YNc3Mo
IFHLB ZMORTG. CERT.1YrNcaMo
H MORTG. CERT.2¥rNc1Yr
! MORTG:. CERT, 2YrNceMa
5,000,000.00 FHLB - MORTG. CERT 2YrNc6Mo
5,000,000.00 'FHLB = MORTG. CERT.2 25V Nc1X
5,000,000,00 FHLB - MORTG. CERT 2.25YrNg1Yr
5,000,000.00 FHLB = MORTG, CERT 2¥rNcIYriX ™
5,000,000.00 FHLB - MORTG. CERT 2YrNc1Yr
5.000,000.00 FHLB = MORTG. CERT 2YiNc1YriX =
5,000,000.00 FHLB - MORTG. CERT.1.5YNcEMa
10,000,000.00 FHLB ~MORTG. CERT 2.5YrNcéMo
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3128X4KEO

3128X4PX3 T 775,000,000.00, FHLB - MORTG. CERT 2YNc1YriX
3128X4RLT ~ 5,000,000.00 FHLS - MORTG. CERT.2YrNcsMo1X
3128X4PX3 15,000,000,00" FHLE - MORTG. CERT 2YiNc1YriX
3128X4PK1 5,000,000.00 FHLB - MORTG. CERT.2NcsMo
3128X4AL5 ©5,000,000.,00° FHLB - MORTG. CERT.25YiNceMo
3128X4UKS 5,000,000.00 FHLB- MORTG. CERT .2YrNcEMo
3128X4XNB 10,000,000.00 FHLB - MORTG. CERT 2YciYriX.
312BX4XWE 10,000,000.00 FHLB - MORTG. CERT 2YrNcsMo1X
312BX4YF2 15,000,000.00 FHLB - MORTG. CERT 2YrNcEMo
3128X4Y88 5,000,000.00 FHLB - MORTG. CERT 1.75-NCIMO
3128X4Y88 ~15,000,000,00 FHLE - MCIRTG ‘CERT.1.75-NCIMO
3128X4Q79
312840817 T 1740,000,000.00 [FHLB - Momaoam 2-NC1 BERM
3128X4T76 ~5,000,000.00 FHLB - MORTG. CERT.Z’_{rNdYriX
3128K4R52 10,000,000,00 FHLB - MORTG. CERT-2YrNc1 YriX
312BX36H1 10,000,000.00 FHLB - MORTG. CERT.2YrNcEMo
3128X4AS0 5,000,000.00 FHLB - MORTG. CERT.3¥rNe1Yr
31284202 10,000,000.00 FHLB - MORTG. CERT.2.1YrNcBMo
3128X45U1 '5,000,000,00 " FHLE - MORTG. CERT.2YNc1 YriX:
3128X45L0 5,000,000.00 FHLB - MORTG. CERT.2YrNc8Mo
3128K4AJ0 "7 775,000,000,00” FHLE < MORTG. CERT AYNGMoSTE
3128X4AJ0  5,000,000.00 FHLB- MORTG. CERT.3YrNc3MoSte
3128X42E0 10,000,000,00 | FHLB -MORTG; CERT.2.1YrNcEMo
3128X4THB _10,000,000.00 FHLB - MORTG. CERT 2YrNe1¥r1X
3128X5CQ8° | 5,000,000.00 FHLB - MORTG, CERT.2YNcTYAX
3128X4VST ~ 10,000,000.00 FHLB - MORTG. CERT.2.5YrNcEMo1
3128x4val 7 10,000,000.00 " FHLB - MORTG. CERT.2.5YmclYr -
3128X40W8 5,000,000.00 FHLB - MORTG. CERT.3YrNcEMoSte
312BX4FF3 40,000,000.007 FHLB - MORTG, CERT.3YNcIYr1X
3128X4HKO0 5,000,000 FHLB - MORTG. CERT.3YNc1Yr1X
3128X4HKO '5,000,000.00 FHLB - MORTG, CERT.3YrNc1YriX
312BX4G54  10,000,000.00 FHLS - MORTG. CERT.2.5YrNcAMo1
31284600 15,000,000.00:FHLB - MORTG, CERT.2.3YNc3Mo
312BX4NG2 5,000,000.00 FHLB - MORTG. CERT.3YrNcEMo
3128X45T9 -~ 5,000,000.00FHLB - MORTGICERT.3¥rNctYriX
312824579 ~5,000,00000 FHLB - MORTG. CERT. 3-NC1 1X
3128X40C3 10,000,000.00 ' FHLE - MORTG. CERT.3YrNc1Yrix
312BX4UVA 5,000,000.00 FHLB - MORTG. CERT.3YrNe1YrX
312BX5BE7 1| 5.cmma 00 FHLB - MORTG. CERT 2 5YNciMo1.
3128X4VGI FHLB - MORTG. CERT.3¥rNciYriX
3128X4YG3 ~MORTG. CERT.3YrNc1YriX
3128X4VG3 10,000,000.00 FHLB - MORTG. CERT,3YrNc1Yr1X
3128X4VGa 10,000,000.00 'FHLB - MORTG. CERT.3YNe1YriX
3128X4VP3 5,000,000.00 FHLB - MORTG. CERT.3YrNc1Yr1X
M28X4VP3 '5,000,000.00 | FHLB - MORTG. CERT.3¥rNc1YriX.
312BXAWYI 10,000,000.00 FHLB - MORTG. CERT.3YrNc1YriX
3128X4YU8 -~ 5,000,000.00 FHLB - MORTG. CERT.3YNc1YriX
3128X4C41 10,000,000.00 FHLS - MORTG. CERT.3YrNc1YriX
3128X4C80 - 15,000,000.00 " FHLB - MORTG. CERT.3YrNcBMo1X
3128X4C41 4,885,000.00 FHLE - MORTG. CERT.3YrNc1YriX
3128X4G70 - 3YNCZYrX
3128X4Q87 5.000,000.00 FHLE - MORTG. CERT,3-NC1 1X
3128X45K3 . 10,000,000.00 _FHLB - MORTG. CERT.3YrNcEMo ™
3128X5AC2 10,000,000.00 FHLB - MORTG. CERT.3YrNcEMo1X
312BX5HN1 10,000,000.00 "FHLE - MORTG. CERT.3YNc2X
703,685,000.00
FNMA - FED NAT MORTG ASSOC.
3136F5LV1 T 75,000,000.00°FED NAT MORTG'ASSOC 2.5YNcEMo
3136FBFT1 5,000,000.00 FED NAT MORTG ASSOC.2YrNc3Mo
3136F5MD0 | 10,000,000.00 'FED NAT MORTG ASSOC3YNc1YrSte
J135GMYET 5,000,000.00 FED NAT MORTG ASSOC.2Yc1Yr1X
3136F7ERD 5,000,000.00 "FED NAT MORTG ASSOC. 2YiNcaMo
31359MG38 5,000,000.00 FED NAT MORTG ASSOC.1.5YMNc3Mo
31358MG31 " 5,000,000.007 FED'NAT MORTG ASSOC.1.5YNcaMo
31350MJ20 5,000,000.00 FED NAT MORTG ASSOC. 1.5YrNc
31350MZB2 5,000,000,00 | FED NAT MORTG ASSOC 2YNci YriX
31350MK51 5,000,000.00 FED NAT MORTG ASSOC.1.5YrNceMo
31356MK51. 5,000,000.00. FED NAT MORTG ASSOC. 1.5YNcEMo
3136F7LT2 5,000,000.00 FED NAT MORTG ASSOC 2YNc3Mo
31350MZK2 5,000,000,00 FED NAT MORTG ASSOC 2YNe1YriX
31350MZK2 5,000,000.00 FED NAT MORTG ASSOC. 2YmNc1Yrix
31359MP56 - 5,000,000.00 FED NAT MORTG ASSOC.1.5YNc
3136FTKRT. 9,000,000.00 FED NAT MORTG ASSOC.2.25YMNcaM
3{3BF7PE1 '5,000,000.00° FED NAT MORTG ASSOC 2YNci YriX
3M3IBFTPE1 5,000,000.00 FED NAT MORTG ASSOC.2YNc1YriX
31350MESS 5,000,000,00 'FED NAT MORTG ASSOC 2YiNc1YrX
3136FTOM2 8,000,000.00 FED NAT MORTG ASSOC 2YNctiMo
3{36F7FE2 10,000,000,00° FED NAT MORTG ASSOC 2 5YNetYr
31358MFB5 5,000,000.00 FED NAT MORTG ASSOC.ZYMNcIYr1X
31350MF65 - 5,000,000.00 FED NAT MORTG ASSOC. 2YNciYriX -
31359MF85 5,000,000.00 FED NAT MORTG ASSOC.2YmNc1YriX
313500XT5 5,000,000,00 FED NAT MORTG ASSOC.3YMNe1YriX
31359MG48 10,000,000.00 FED NAT MORTG ASSOC.ZYrNc1YriX
31350MJ38 5,000,000.007 FED NAT MORTG ASSOC 2YNct YriX

,000,000.00 FHLB - MORTG. GERTl\'rNI:ﬁMD

450 08727/2007

450"
471
4.50
415

~10/1/2007

1011172007
1071172007

10/19/2007
420 11/08/2007
500 12/05/2007
482 01/11/2008
5.00 01/18/2008
500 - 01/28/2008
530  01/31/2008
530 01/31/2008
510 03/14/2008
513 03/17/2008
525  03/28/2008
545 03/28/2008
418 03/26/2008
430
5.34  05/07/2008
5,387 05/15/2008"
538  05/15/2008
4.75° "05/16/2008
475  05/16/2008

4.8 06/27/2008 -
450  07/11/2008
450 . 0B/04/2008
463 08/15/2008
4,63 08/152008
5.05 08/22/2008
5,60 09/29/2008.
4 75 097292008
“11/03/2008
11/03/2008
11/14/2008
11/28/2008
12/05/2008

4_90
540
513
550

10,000,000.00
4,997,656.25
4,805,000.00
5,000,000.00™
5,000,000.00
10,000,000.00
9,995,300.00
+5,000,000.00
10,000,000.00
*10,000,000.00
5,000,000.00
10,000,000.00
4,939,200.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
4,988,000.00
4,976,300.00
8,896,875.00
5,000,000.00
+5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
10.000,000.00
5,000,000.00
.5,000,000.00
10,000,000.00
5,000,000.00°
10,000,000.00
14,995,500.00
4,676,215.63

10,000,000.00 -

5,000,000.00

10,000,00000 -

10,000,000.00
10,000,000.00

500 01/18/2008

4,30 ,01/28/2008 |
4.75 02/01/2008
4751 02/0172008
4.75 02/01/2008
3.86-.

500 0202772008
75437 02/28/2008
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703,421,748.88

5,000,000,00
5,000,000.00
110,000,000.00 -
5,000,000.00
'4,895,312.50
5,000,000.00
5,000,000.00
4,980,998.94
4,997,600.00
5,000,000.00
4,999,250.00
5,000,000.00
5,000,000.00
5,000,000.00
4,966,250,00"
£,997,187.50
5,000,000,00°%
5,000,000.00

5.000.000.00 -

8,000,000.00

10,000,000.00"

4,995,250.00
-5,000,000.00
4,995,206.18

" .4,904,508,08
10,000,000.00
4.968,250.00

99.73

99.97

9987 .

99.85
99,83
99.96
99,89
98.80

08,76

98.93

100,06 -

100.02
9984
99.84

- 99.92°

100.06

100,45

100.01
99.85.
298.71

99.15-

99.36
99.36
10011
99,99
9925
9953
89.53
99.97
99,85

10004

99.85
99.85
99.85

99.85

99.81

8981

99.87

eayE

98.70

o021

98.70

-88.45

99.86

10002 =

100.04
100.47

100.00
100.00
-98.81

99.19

9925 -

99.81

~-89.78=

9875
9925
100.06
100,06
9953
8975
99.75
{0018 -
199.03

0072

99,72

9972

.72
2906
99.56

99.56 -

28.56

98.44°

99.81
.99.91

15,030,750,00
4,671,085.55
19,944,700.00
4,983,000.00
710,001,800.00
10,004,400.00
10,047,000.00°
701,377,935.55

5,000,000.00
5,000,000.00
©5,881,300.00
4,959,400.00
4,062,500.00
4,990,650.00 -
4,989,050,00
4,887,500.00
4,962,500.00
5,003,150.00
+5,003,150.00
4,976,550.00
4,987,500.00
4,987,500.00
5,007,800.00 .
__8,912,790.00
74,985,950.00 ¢
4,985,950.00
4,985,850.00 "
7,877,520.00
©9,906,300.00
4,978,150.00
4,978,150.00°
4,978,150.00
4,921,900.00~
9,981,300.00
4,985,300.00 -

(2650000) 400 088 099

e e

45070 1.00 1.03

471 1.00 1.03

450 100 1.03

4.15 1,02 1.08

420 1.08 111

5.00 1.15 1.18

482 125 128

5.00 1.27 1.30

5.00 1.29 1.33

5.30 1.04 1.34

1530 1.04 134

5.15 1.42 1.46

SAYE 14 1.47

5.25 1.46 1.50

845 148 150

418 147 1.50

430 T 154 1.60

534 152 181

540 062 183

543 0.13 1.63

T4ps T 082 183

h 4.86 0.62 1.63

. 535 1.56 165
10,700.00 540 0.63 185
7,500.000 550 - 0.68 171
600,00 5.00 1.64 1.71
(15,200.00) 4.8 1.87 1.74
(64,650.00) 4.67 1,72 1.78
(85,000.00) = 4.50 178 185
28,800.00 5.28 1.81 1.88
(32,000.00)  4.63 1.81 1.88
11,200.00 - 5.05 1.83 1.80
/(300.00) 1560 - 1.89 2.00
(37,450.00) 4.57 1.93 2.00
(8,350.00) " 5.00 1,98 2.08
35000 507 1.98 2,08
42500 5.11 200 213
(7.450.00) 5.13 2.04 216
-1,800.00 © 5,50 0.18 218
(7.400.00) 5.05 207 2.19
(7,400/00) ' 5.05 2.07 219
(14,800.00) 505 207 219
(14,800.00) 5.05 207 219
(9.350.00) 5.05 2.00 221
(9,350.00) 5.05 2.09 221
(13,500.00) 5.10 213 225
(14,250.00) ' 5.00 222 2.34
(29,700.00) 5.00 2.28 2.40
/35,250.00 " 5.06 228 2.40
(5130.08) 5.07 228 2.40
{55.300.00) 5.02- 279 2.41
(7,000.00) 5.25 234 246
1,800.00 548 0.14 264
440000 560 0.17 2.68
47,000.00 541 1.84 291
2,043,813.33) 4.74 1.08 1.29
243 0.02 0.02

e 3.00 0.08 0.08

. {118,700,00) 253 0.53 0.54
(40,600.00) 4.15 0.78 079
(32,812.50) 4.30 0.82 0.83
(9.350.00) 5.05 0.85 0.88
7{10,950.00)  5.00 089 ' 090
B.501.068 527 0.90 0.91
(35,100.00)  4.40 0.93 0.94
3,15000 5.20 0.99 1.00
380000 - 521 059 1.00
(2345000: 475 1.04 1.07
(12,500.00) " 4.90 113 1.18
(12.500.00) 4.90 113 1,18
= 41,550.00 " 5.30 114 118
(84,397.50) 442 122 1.25
(14,050.00) " 4,88 1207128
{14,050.00) 4.88 1.21 125
(14,05000) * 488 125 - 128
(22,480.00) 5.00 1.27 1.30
(83,700.00)  4.30 1.30 133
(17,100.00) 4.80 1.30 134
(21,85000) 475 1.30 1.34
(17,136.18) 4.80 1.30 1.34
LATA01.64 1 520 137 140
(18,700.00) 5.00 1.38 141
7,050.00 529 1.38 141




3136F7ZH3 5 mn 00 FED NAT MORTG ssoc 2Ye1Yr __5,000,000.00 T R B T
3136FITCH -10,000,000.00" FED NAT MORTG ASSOC 2 25YNcBM ~710,000,000,00 - 4927 156 - 183
3136F7ZE0 10,000,000.00 FED NAT MORTG ASSOC.2YrNcSMo 3 10,000,000.00  100.03 3.100.00 5.36 014 184
HIBFTCSE 5,000,000,.007 FED NAT MORTG ASSOC. 2YNcEMo1X 5457 705/30/2008 " 75,000,000.00 ~ 100.03 1,550,007 545 04T a7
I1IBFTHRI 20,000,000.00 FED NAT MORTG ASSOC.2.1¥rNcEMo 529 05/30/2008 19,896,875.00  99.91 19,981.200.00 ns §75.00) 5.30 1.58 1.67
31358MP72 . | 5,000,000.007 FED NAT MORTG ASSOC.2ViNcBMo1X 555 /5,000,000.00 100,03 5,001,550.00- 4,55000. 5557 0237 173
31358MU27 5,000,000.00 FED NAT MORTG ASS0C.2YMNc1YrX 570 5,000,000.00  100.31 5,015,550.00 15,650.00 570 0.79 1.80
313568MU27 5,000,000,00" FED NAT MORTG ASSOG.2YiNciYriX 570 5,000,00000 100.31 501565000 1585000 570 = 079 1.80
3136F7532 15,000,000.00 FED NAT MORTG ASSOC.2¥YNciYriX 5.50 15,000,000.00  100.16 2340000 550 085 188
J136FTRVI. . 5,000,000.00_ FED NAT MORTG ASSOC 2 5YNceMo 5.00 ©74,970,050.00 9958 8,100,007 5327 181 188
J1I6FTMKD  5,000,000.00 FED NAT MORTG ASSOC.3¥Nc1YriX 5.00 490765625  99.97 __TeT5 502 201 213
313BE7NTO - 10,000,000.00 FED NAT MORTG ASSOC.3¥iNe1YriX 500 ~10,000,000,00° 99,84 3 (15,80000) 500 205 218
3136F7PP6 ~ 5,000,000.00 FED NAT MORTG ASSOC.3YrNc1YriX 5.10 5,000,000.00  99.88 (6,250.00) 5.10 210 222
3136FTPPS 75,000,000.00 FED NAT MORTG ASSOG3YMe1YriX = 510 5,000,00000 . 99.88 6.250.00) _5.10 2100 " 222
3136F7PPS 5,000,000.00 FED NAT MORTG ASSOC.3YMNc1YriX 5.10 . 4,993,750.00 (6,250.00) 510 2.10 222
3136F7PPS ~5,000,000,00° FED NAT MORTG ASSOC 3Yici YriX 510 3,903,750.00 “(8.250.00) " 5.10 210 22
3136FTQE0 20,000,000.00 FED NAT MORTG ASSOC. 3YrYr1X 5,05 20,037,500.00 37,500.00 5.05 213 235
3136F7QNO 10,000,000.00 FED NAT MORTG ASSOC.3YiNciYrX 5.10 8,961,300,00 (18,700.00) 5.0 213° 225
3136F7M38 10,000,000.00 FED NAT MORTG ASSOC.2.5YrNcEMo 5.81 10,012,500.00 1250000 581 027 227
3136FTQQ3 '10,000,000.00° FED NAT MORTG ASSOC.3YNcoM 505 ~10,018,800000 18,800.00 " 505 215 227
31359ME74 5,000,000.00 FED NAT MORTG ASSOC.3YrNctYriX 5.00 4,985,950.00 (14,050.00) 5.00 2.20 232
31358MET4 5,000,000.00 FED NAT MORTG ASSOC.3Ye1Yr X 5.00: ot 4,885,050,00 (14,050.00) ~5.00 2207 | 232
31350MF24 _5,000,000.00 FED NAT MORTG ASSOC.3YrNc6Mo 5.08  01/27/2009 4,979,700.00 (17.550.00) 510 221 233
3138FTUR2 12,000,000.00" FED NAT MORTG ASSOC 3YNG2YrX 5.05 021 9 . 11,847.560.00 "(52,440.00) . 5.05 275 237
3136f75x6 5,000,000.00 FED NAT MORTG ASSOC.3-Nc3mo 525 0217/2009 4,985,950.00 (14,050.00) 525 228 238
31358MUTY 5,000,000.00" FED NAT MORTG ASSOC.aYMNeiYAX 530 T j2000° - 4,995,300,00 (4,700.00) '5.30 23577 248
31358MJ79  5,000,000.00 __FED NAT MORTG ASSOC.3YNc1Yr1X 5.30 ; 4,995,300.00 (4700.00) 530 235 2.48
I1IGFTXS1- 5,000,000007 FED NAT N NeBMo 5.50° " 04/20/2009 74,996,800.00 ' (3.100.00) 5507 237 256
IIGFTAST 5,000,000.00 FED NAT MORTG ASSOC.3YrNcSMo 550  04/20/2009 4,996,900.00 2500 552 2.37 2.56
3M3EFTXST © 5,000,000.00 FED NAT MORTG ASSOC.3YNcBMo 550 2 ; 4,996,900.00° 1,400.00. 553 237 256
MIGFTZZ3 5,000,000.00 FED NAT MORTG ASSOC.3YrNcaMo 570  05/18/2009 5,000,000.00 - 5.70 0.14 284
I3IBFTZ3 7,482,000.00 FED NAT MORTG ASSOC.3YNcaMo 570  05/18/2009 7.482,000.00 23312 ST o014 284
313BF7ZKE 10,000,000.00 FED NAT MORTG ASSOC.3YNcaMa1X 545  05/20/2009 10,003,100.00 3,100.00 ~ 5.45 0.14 264
313BF7TZKE 12,000,000.00 FED NAT MORTG ASSOC.3YNcBMo1X - 545 052042009 712,003,720.00 ‘9,M4500 547 0.14 284
3136F7C30 10,000,000.00 FED NAT MORTG ASSOC.3YMNcaMo 575  DBIOS/2009 10,000,000.00 et 575 001 268
3136F7EBE 10,000,000.00 'FED NAT MORTG ASSOC.3YNcBMo1X 585  06/17/2009 '10,008,300.00 6,300.00 585 -~ "0z 27
3136FTEIT 5,000,000.00 FED NAT MORTG ASSOC.3YMc1YrX 563  06/29/2009 5,009,400.00 9,400.00 5.83 074 275
3136F7J40 10,000,000.00 . FED NAT MORTG ASS0C.2YNc2YriX 5,50 ' 06/30/2009 10,062,500.00 62,500.00 550 1P ST 218
3136FTN4S 10,000,000.00 FED NAT MORTG ASSOGC.3YNcEMo1X 5.80  07M10/2009 10,012,500,00 12,500.00 5.80 0.28 278
I1I6FTHIT *5,000,000.00" FED NAT MORTG ASSOC.3YiNcaMo. 8.00  07/AT/2000 5,001,550.00 1,550.00° 6.00 0.05° - 280
3136F7S09 6,805,000.00 FED NAT MORTG ASSOC.3YMNc2Yr1X 540 OR/26/2009 6,834,805.90 2080590 540 1.83 2m
3136F7599 15,000,000.00 FED NAT MORTG ASSOC.3YMNc2Yr X 540  08/26/2009 ~15,085,700.00 85,700.00 540" 18 2.9
3136F72R7 10,000,000.00 FED NAT MORTG ASSOC 3YrNe2Yr1X 525 09/29/2009 10,018,800.00 18,800.00 525 1.93 3.00
3136FT2RT 000.00° FED NAT MORTG ASSOC 3¥iNe2YriX 525 - 09/28/2000 5,000, : 40000 525 183 3.00
505,287,000.00 505,083,136.31 504,579,495.90 {403,640.41) 5.10 1.26 194
FNMD - FNMA DISCOUNT NOTES ! — §
313580Q48  ©  45,500,000.00 ' FNMA DISCOUNT NOTES 528 A1/22/2006 -~ 44 5787IAT 9798 U dEEIETIAT =R Ag L 0TS 0.15
313580R4T7 47,000,000.00 FNMA DISCOUNT NOTES 527  11/30/2006 4599547944  O7.86 45,8995 479.44 = 539 0.17 0.17
313589520 33,000,000.00 FNMA DISCOUNT NOTES 5.30 . 12/06/2008 32,056,675.00  97.75. 32,256,675.00 . 5.42 0.19 018
3135897886 _25,000,000.00 FNMA DISCOUNT NOTES 531  12/20/2008 24,384,187.50  97.54 24,384,187 50 . 5.44 0.23 0.23
313588AC9 +25,000,000.00 FNMA DISCOUNT NOTES 515 01/0372007° 2451718750  0GB9 | ) 15531250 525 028 028
313588AS54 __4,750,000.00 FNMA DISCOUNT NOTES 515  0117/2007 454590400 9850  4,678,750.00 32,756.00 527 0.30 0.20
313588AS4 17,640,000.00  FNMA DISCOUNT NOTES - 5447 0147/2007 | 17,25465420  8B50° T 47.375.400.00 120,74580 526 0.30 0.30
313588A54 25,000,000.00 FNMA DISCOUNT NOTES 513 01172007 24,520,75000  98.50 24,625,000.00 8525000 523 0.30 0.30
313588AT2 ~25,000,000.00  FNMA DISCOUNT NOTES | 5127 01/182007" ' 24,520,00000 0848 24,620,000.00 10000000 - 522 030 0.30
31358BBW4 30,000,000.00 FNMA DISCOUNT NOTES 5.14 0211472007  29,241555.00  98.11 28,433,000.00 19144500 528 038 038
313588HMO0 ~  —25,000,000.00  FNMA DISCOUNT NOTES " 5.05 " 08/2G/2007 23,934,04444 0827 24,087 500, 58 827 TS 0.75
302,890,000.00 295,859,158.25 296,887,223.11 828,064.86 533 0.28 0.28
FRMC - FEDE.RAL 'HOME LOAN MORG CORP D i ) )
313396AY9 20,000,000.00 FEDERAL HOME LOAN MORG CORP DI 515 " 01/2372007 19,561,910.00 98.41 “19,682,000.00 120,080.00°°5.27 03z 032
20,000,000.00 19,561,910.00 19,882,000.00 120,090.00 527 0.32 0.32
LAO LOCAL AGENCY OBLIGATIONS ) )
: <7 2,835,000.00 MARCH JPA 5.29 0752012 -2,835000.00  100.00° " 2.,835,000.00 | - 534°0 483 578
800,000.00 US DISTRICT COURTHOUSE 529 06/15/2020 800,000.00  100.00 800,000.00 - 538 942 1371
3,535,000.00 3,835,000.00 3,635,000.00 - 534 5.84 754
MMF - MONEY MARKET FUNC -
* 50,000,000.00 BARCLAYS GI FUND 528  10/31/2006 ~50,000,000.00  100.00" '50,000,000.00 - 5.26 0.08 0.09
50,000,000.00 50,000,000.00 50,000,000.00 - 5.26 0.08 0.09
MTNO - MED TERM NOTES ) i .
36962GXR0 10,000,000.00 GE CAPITAL CORP A1+F1+/P1 5.00 ' 02M52007 9,994,600.00 ~ 99.88 ©9,887,600.00 (7.000.00) “5.06 038 0.38
TAG7TTEMR1 10,000,000.00 RABOBANK Aza/AAAAAA 5.14  05/31/2007 10,000,000.00 9968 9,966,400.00 (33,600.00) 5.14 0.65 0.67
IBOB2GZI0 | 5,000,000.00 .GE CAP CORP_ Aaa/AAAIAAA 425 0115/2008 4,851,800.00  98.89° 14,944,350,00 (7,450.00) 477 128 1.29
3BEB2GZZ0 5,000,000.00 GE CAP CORP Aaa/AAAAAA 425 0115/2008 495455000  98.89 4,944 350,00 {10,200.00) 4.74 1.26 1.28
30,000,000.00 29,300,350.00 29,842,700.00 (58,250.00) 4.98 0.76 0.78
MUNI - MUNICIPAL BONDS
130911049 - . 19,000,000.00 CSCDA AAA/Aaa 400  11/15/2008 19,000,000.00 100,00 19,000,000,00 ot W e B K 013
45656TVFD 1,000,000.00 INDUSTRY CA URBANDEVAGYAsa/AAA 305  05/01/2007 985270.00  98.77 987,660.00 2,390.00 3 35 0.58 0.59
TGR003ERS 1,000,00000 RIVERSIDE CNTY ASSET Asa/AAA 335 0&i01/2007 900,34000 9879 ~ 987,870.00 (2.470.00) 386 0.66 087
798147ZH0 1.560,000.00 SAN JOSE REVE RF B AAA/Aaa 4.07  08/01/2007 156024960  99.08 1,545,601.20 (14,848.40) 4.06 0.83 0.84
DB7388BO6 1,350,000.00 -YOSEMITE CA CMNTCOLLEGEAAA/Aza 3.93 08/01/2007 1,350,218.00° 9896 1,336,014,00 (1420200) 392 083 0.84
130811E55 2 000,000.00 CSCDA AAA 412 08/01/2007 2,000,320.00 89,12 1,882,340,00 (17.980.00) 4.1 083 0.84
THBBEPAVS 000.00” RCC GO BONDS 20045 AA-/A33 3.63  08/01/2007 1,550,871.00 " 08.85 1,524,142.50 (268,728.50) 349 0.83 0.84
z? 455,000.00 27,437,266.60 27,363,627.70 (73,638.30) 3.97 0.33 0.33
NCD - NEGOTIABLE CD
7497TFBM1 7 © 7 50,000,000.00 "RABOBANK AT5P{/F1+ 543 10/16/2008 50,000,000.00  100.00 50,000,000.00 : 5 543 0.04 0.05
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IPTION
0556M2BE1 50,000,000.00 BNP PARIBAS A1+/P1/F1+
93840AQE8B 150,000,000.00  WASHINGTON MUTUAL A1/P1."

150.000,000.00

PRICE

78010FPDB. 50,000,000.00 RBS GREENWICH A1+P1/F1+ 50,000,000.00 ; : ; ;

06050V2.5 00,000,007 BANK'OF AMERICA A1+/P1 50,000,000,00  100.00 ST 0427 042

40411AQ33 000,000.00 HBOS TREAS SRVCS A1+/P1 ; 50,000,84532  100.00 - 543 018 0.0

173000GT7 150,000,000.00 = CITIGROUP AT+P1 = 530 121282008 50,000,000.00 " 100.00 -.830 0z 025

S02B3KAZI 50,000,000.00 UBS AG STAMFORD A1+/P1/F1+ 534  01/17/2007 50,001,650.98  100.00 50,001,850.00 (098) 534 028 030

0673P1MUS 50,000,000.00 " BARCLAY'S A1+/P1/F1+ 530  01/22/12007 50,000,000.00 100.00 50,000,000,00 - 530 030" ‘03

450,000,000.00 450,003,348.19 450,003,347.21 098 535 048 047
TCD-TIMEDEPOSITS ] i

*10,000/000.00" CITIZENS BUSINESS BANK 497 1000672006 10,000,000.00°  100.00 10,000,000,00 - aer 002 o002

10,000,000.00 CITIZENS BUSINESS BANK 5.18  03/15/2007 10,000,000.00 _ 100.00 10,000,000.00 - 518 044 046

20,000,000.00 20,000,000.00 20,000,000.00 - 508 023 024

Totals 3,942,542,000.00 3,927,455,048.84 3,920,848,539.23  (6,508,509.51) 487 070 088

1. Tha Markel value and yield of short-lerm money market securibes are based on purchase price.
2 Average Life is tha number of years until principal is retumed al maturity, weighted by marked value.
3. Local Agency Obligatios have variable rate coupons, spresd 1o Peol.
4. Modified Duration. The percenlage price change of a securiy far a given change
Tha higher the modified duraion of & security, the higher ihe risk.
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Summary of Authorized Investments

The Treasurer's Pooled Investment Fund was in FULL COMPLIANCE with the Treasurer's Statement of Investment Policy. The County’s Investment Policy is
more restrictive than the California Government Code. This policy is reviewed annually by the County’s Investment Oversight Committee and approved by the
County Board of Supervisors.

California Government Code

LOCAL AGENCY BONDS S YEARS NO LiMmIT 3 YEARS 15%/ $150MM  A/AZ/A 0.70%
U.S. TREASURY — 5 YEARS - NO LIMIT LLY .. "BYEARS - 100% AAA 0.00%
CALIFORNIA LOCAL 2.5% INVESTMENT GRADE 0.09%
AGENCY DEBT 5 YEARS NG LIMIT 3 YEARS
FEDERAL AGENCIES S YEARS NO LIMIT CAAA 5 YEARS AAA N/A 68.18%
BILLS OF EXCHANGE 270 DAYS 40% (0 180 DAYS 30% A1/P1/F1 0.00%
COMMERCIAL PAPER 270 DAYS 40% Al/P1 - 270 DAYS 40% Al1/P1/F1 16.09%
CERTIFICATE & TIME 11.99%
DEPOSITS 5 YEARS 30% 1 YEAR 25% MAX Al/P1/F1
REPURCHASE AGREEMENTS 1 YEARS NO LIMIT 45 DAYS 40%,/25% 0.00%
: TERM MAX ALl/P1/F1
REVERSE REPOS 92 DAYS 20% 60 DAYS 10% MAX N/A 0.00%
MED. TERM NOTES 5 YEARS 30% A 2 YEARS 20% MAX AA/Aa2/AA 0.76%
CalTRUST SHORT TERM FUND N/A N/A N/A DAILY LIQuiDITY 1% Board Approved 0.89%
MUTUAL FUNDS 90 DAYS @ 20% AAA/Aaa B) DAILY LIQUIDITY 20% AAAbYy2 Of 3 1.28%
RATINGS AGC.
SECURED BANK DEPOSITS 0.00%
5 YEARS NO LIMIT 1 YEAR 2%
MORTGAGE PASS- AA-SECURITY A- 0.00%
THROUGH SECURITIES 5 YEARS 20% - ISSUER N/A N/A
LOCAL AGENCY
INVESTMENT FUNDS N/A NO LiMIT 3 YEARS 0% MAX 0.00%
CASH/DEPOSIT ACCOUNT N/A N/A N/A N/A N/A N/A 0.03%

1 No mare than 30% of this category may be invested with any one commercial bank
2 Mutual Funds maturity may be interpreted as weighted = ity not ¢ 90 days
* Or must have an investment advisor with not less than 5 years experience and with assets under management of $500,000,000.

Projected Cash Flow

The Pooled Investment Fund cash flow requirements are based upon a 12 month historical cash flow model. Based upon projected cash receipts and matu-
rating investments, there are sufficient Funds to meet future cash flow disbursements over the next 12 months.

nthly

Month

v. Maturities Avail. To Iny

09/2006 232

10/2006 612.2 7356 (123.4) 100.2 G 606.0
11/2006 808.7 660.5 148.2 148.2 387.5
12/2006 1,375.9 693.8 682.1 830.3 263.2
01/2007 683.0 1,215.3 (532.3) 298.0 4883
02/2007 618.0 806.3 (188.3) 109.7 157.1
03/2007 787.4 8715 (84.1) 25.6 122.3
04/2007 1,505.7 7385 767.2 = _ 792.8 117.0
05/2007 635.1 1,172.3 (537.2) 255.6 112.8
06/2007 755.6 '885.2 (129.6) ; 126.0 . 76.0
07/2007 728.3 983.1 (254.8) 128.8 - 59.1
08/2007 755.2 843.9 (88.7) 88.7 - 114.6
09/2007 542.1 6711 (129.0) 129.0 - 105.0
Totals 9,807.2 10,277.1 (469.9) 4467 2,608.9 3,480.3
11.38% 66.43% 88.62%
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County Administrative Center
4080 Lemon Street, 4th Floor - Capital Markets
Riverside, CA 92502-2205
capitalmarkets@co.riverside.ca.us

www.countytreasurer.org
(951) 955-3967






