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SUBMITTAL TO THE BOARD OF SUPERVISORS
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA

FROM: Treasurer-Tax Collector SUBMITTAL DATE:
February 13, 2007
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 January 31, 2007.

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”.
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COUNTY OF RIVERSIDE

Paul McDonnell
Treasurer/Tax Collector
Don Kent :
Assistant Treasurer
Jon Christensen
Chief Deputy Treasurer
Giovane Pizano
Investment Manager

Investment Objectives
Safety of Principal
Liguidity
Public Trust
Maximum Rate of
Return

“Economic Checkup”

January 2007 ended with the Fed Funds rate un-
changed at 5.25%, making this the 5th meeting since June of
2006 in which the benchmark rate was left unchanged, with an
inflation risk bias. This inflation bias is contradictory to what the
yield curve is showing. An inverted yield curve is usually an early
symptom of looming recession or at least a slow down in eco-
nomic growth. Economic growth, in general, has been healthy.
GDP grew at 3.5% during the 4" quarter, up from 2% in the 3™
quarter. Furthermore, consumer confidence has increased to its
highest level in over four years. Generally, lower commodity
prices have caused consumers to spend more on goods and
services rather than basic goods like oil and gas. The job market
has remained strong as well; a buoyant job market along with
low unemployment rates tends to have a positive effect on the
consumer psyche.

In this month’s market, investments have been moving
from hard assets into the equity and bond markets. This hap-
pens in times of slowing inflationary pressure and a cooling
economy. This may keep pressure on longer rates, keeping
them low until the Fed possibly makes a move in the early spring
or summer. In general, the tea leaves look good; the economy
is growing at a healthy pace, inflation is in check and even the
besieged dollar is recovering against other big currencies. This
is just what the “economic Dr.” Bernanke wants to see - a

Durable Goods Orders-released on January
26th 3.1% actual vs. 3.0% survey

Gross Domestic Product (GDF) -released on
January 31st 3.5% actual vs. 3.1% survey

Consumer Confidence— Index- released on
January 30th 110.3 actual vs. 110 survey

Factory Orders-released on February 2nd
2.4% actual vs. 1.9% survey

Employment Situation- released on Febru-
ary 2nd Unemployment 4.6% actual vs.
4.5% survey Nonfarm payrolls M/M change
111,000 actual vs, 160,000 survey

Consumer Price Index- released on January
18th .5% actual vs. .5% survey;
core CPl .2% actual vs. .2% survey

'Sﬁj'aps'ﬁ ot

At month's end, the Fed Funds rate
remained at 5.25% for the fifth con-
secutive meeting. The 2 year T-Note
was ylelding 4.94% (up 12 bps.) while

healthy checkup. the 10 year T-Note was yielding 4.83%
Gp' “m CM (up 12 bps). For January, the Pool
had an increase of 1 bp. in the aver-

| County Administrative Cem‘er_| Paul McDonnell BEd ol Vieid,

Treasurer-Tax Collector
Portfolio Statistics
January December November October September August

Month-End Book Value $ 4534811540 | § 4,973,386,716 $  4,080915202 | $§ 4,033662,823 § 3,927,455049  §  3,981,391,001
Month-End Market Value* $ 4528343506 | $ 4.967,698616 | §  4,078,187050 $ 4028318358 $  3,920,848539 §  3,971,398,036
Paper Gain or (Loss) |  (6467,944) § (5,688,009) $ (2,728,152)| $ (5344,465) §  (6,606,510) $ (9,992,065)
Percent of Paper Gain or Loss | -0.14% | C011% -0.07% © -0.13% -0.17% -0.25%
Yield Based Upon Book Value 5.02| 5.01 4.91 4.88| 4.81 475
Weighted Average Maturity (Yrs) | 0.95 0.78 0.86| 0.91 0.88 0.85
Modified Duration 0.88 0.73 0.67 0.72 0.70 0.72

*Market values do not inelude accrued interest

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

Aaa/MR1 BY MOODY'S INVESTOR SERVICES
AAA/V1+ BY FITCH RATINGS
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Portfolio Characteristics Market Data
SECTOR CREDIT QUALITY Major Indices i
i _ Market Value Market Value = : T 1" 29"'06'
Federal Agency 2,659,148,743 || Fegeral ' i s
Cash Equivalent & MMF 141,000,000 ||Agency 2,680,148,743  |pxa 12,490.78 12,463.20
Commercial Paper 951,897,583 b, S S&P 500 143824 1,418.30
Negotiable CD's 600,002,899 g NASDAQ 2,441.09 2,415.29
Med!u.m Term Notes HL0A05 a1 s PTox 1,551,000,482| | Crude Oil (barre)) 58.14 61.05
Municipal Bonds 8,389,266 ||better lenh oo a5 |
. r 0ld jounce, r |
Certificates of Deposit 20,000,000 i G145 660
Local Agency Obligation 3,715,000 ki i o s 1
Total 4,528,343,596 | |Total 4,528.343,596 |3MonthLIBOR 6536%  536%
Municipal Fed Fund B.245%  5.245%
Medium Term  Bonds - Certficates A1/ P-1 or better i {for 02/07)
Notes .19% | of Deposit 39.93% '
3 18% 44% LocaI‘Aggncy . : —
Negotiable CD's Ob'{g?;'on U.S. Treasury Yield Curve
d (-] i i !
13.25% : - -
Federal 1/31/07  12/29/06  Diff.
0 Fei 23?12?; M 5.12 .02 00
Paper . {*] m . B »
; Federal Agency
21.02%  Cash qu;ﬁi[::t S 1.86% 56.03% 6M 516 5.09 07
MATURITY 2Y 4.94 4.82 A2
Market Value 5Y 4.82 4.70 12
30days orlLess 785 ?23 616.39 0% 107 4.83 471 A2
Siohan 710,662,956.51| .., Sladie 30Y 493 481 12
90Days -1Year | 1423,767,186.40 sov | 17.35% e A i ro%
1-2Y, 7
= Yoare 756,575,814.40( | Yield Curve
B 846,966,545.15| 0.10% . 7
o 0% - = : —0— 2006 e Y312007
i gl 4'647'477'00 30 days 30-90 80 Days - 1-2 2-3 Over 3 52
Total or Less Days 1 Year Years Years Years popl ———
4,528,343,595.85 : r_,_..\\\\
. 4 '!v\_\_‘ :/4'
12 Month Gross Yield Trends R
P ool Yicid - &

5.5

3.5

25

1§11 3%

:

8 3

N

45

e

3IMO  BMO  2YR

5YR

1OYR 30YR

Yield Curve Spread

-0.6 =

* Treasurer's Institutional Money Market Index {TIMMI) is compiled and reported by the Riverside County Treasurer's Capital Markets division. It is
a compasite index derived from the average of three muiti-billion dollar AAA rated Prime (funds that invest in a diversified portfolio of U.S. doliar

denominated money market instruments including U.5. Treasuries, government ag

s, commercial paper, certificates of

)
deposils, repurchase agreements, etc.) portfolios that the Treasurer tracks. Further details available upon request.
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DOO

1
CLTR - CALTRUST SHORT TERM FUND
L00 T

COURON

40,000,000.00 40,000,000.00 - 535  0.08 0.0
CPD - COMMERCIAL PAPER - DISCOUNT )
74977LP19 ,000,00 RABOBANK: AT#/P1 527, 102/01/2007 74,080,020.83 9999 74,989,02083 - Ly 0.00
9026X1P19 50,000,000.00 UBS AMERICA A1+/P1 526 02/01/2007 4999269444  go.99 49,992 694.44 - 526 - 0.00
59018KP21 50,000,000.00 MERRILL LYNCH A1+/P1 521" 02/02i2007 49,580,30556  99.16 49,580,305.56 - 525  0.00 0.01
4507A3P71 26,000,000.00 XIS COMM A1+/P1 524  02/07/2007 2587132880 99,51 25,871,328.89 {0.00) 527 002 0.02
40410TPD2 50,000,000.00 HEOSTREASURER AT#/P1/ET+ 525" 02/13/2007 49,300,000.00 9860 49.300,000.00 - 532 0,03 0.04
06737.JPES 25,000,000.00 BARCLAYS CAPITAL A1+P1/F1 525 02/14/2007 24,646,35417  gg59 24,646,354.17 - 533 004 0.04
B5T47KPES 30,000,000.00" STATE STREET A1+/P1 5.25 '02/14/2007 29,785,625.00 9629 29,785,625.00 0,00 529 004 0.04
89233HPS7 30,000,000.00 TOYOTA MOTOR CORP A1+/P1 517  02/26/2007 29,353,750.00  97.85 29,353 750.00 - 528 007 0.07
90262DPU3 50,000,000:00 ' UBS FINANCE A1£/P1 5.22°  02/28/2007 4932630583 0865 49,396,395,83 - 529 008 0.08
85T4TKPU2 50,000,000.00 STATE STREET A1+P1 524 021282007 49,781,666.67 9956 49,781,666.67 - 526 008 0.08
0660P1Q53 ,000.00" BANKOF AMERICA AT#/P1 = 518" 03/05/2007 48,012,59028" 07,83 48,912,500.28 - 530 009 0.09
91411UQ73 5,000,000.00 UNIVERSITY OF CALIFORNIA A14/F 523 03/07/2007 493898333 0878 4,938,963.33 - 530 010 0.10
36959JQUO ,000,000.00° GE CAPITAL A14/P1 5167 103/28/2007 48,710,000.00  97.42 48,710,000.00 - 530 0.45 0.15
1667X1QW9 50,000,000.00 CHEVRON FUNDING A1+/P1 519  03/30/2007 49,135,000.00 9827 49,135,000.00 {0.00) 528  0.16 0.16
2521E1 50,000,000.00" DEXJA DELL A1+/P1 5,24 03/30/200 49,323,812.50 " 08,65 49,323812.50 531 016 0.16
74977LRBS 25,000,000.00 RABOBANK A1+/P1 512 04/11/2007 24,331,556.56  97.33 24,331,555.56 - 526  0.19 0.18
78009BSP8 50,000,000.00" ROYAL BANK OF CANADA A1%/P1 508 2 48,807,611.11 9820 49,195,500.00 387,886,890 5207030 0.31
06737J3Q9 50,000,000.00 BARCLAYS A1+P1 522  (05/24/2007 49,181,534.72  ggag 49,188,000.00 6,465,28 530 0.31 0.31
0556N1SW4 50,000,000,00 'BNP PARIBAS A1#/P1 5197 05/30/2007 48,800,086111 98,29 49,144,500.00 253,513.89 530 032 0.33
74081KT69 50,000,000.00 HARVARD UNIVERSITY A1+/P1 502  06/06/2007 48,724,083.33 9810 49,095,500.00 371,416.67 515  0.34 0.35
36050018 50,000,000.007 GE CAPITAL A14/P1 519" 08/01/2007 48,680,875.00  97.40 48,698,000.00 17,125.00 533 047 0.50
B9233HVFE 50,000,000.00 TOYOTA MOTOR A1+/P1 519 08/15/2007 48,575.500.00 _ 07.19 48,597,000.00 21,500.00 534 051 0.54
966,000,000.00 ~950,830,673.93 —HE— 951,807.583.06 1,057.909.73 528 047 047
FFCB - FED FARM CREDIT BANK
31331VIM9 10,000,000,00* FED' FARM CREDIT BANK1:2YrNc 460 5/2007 °10,000,000.00°  160.00 10,000,000.00 - 4817 004 0.01
31331SMEQ 5,000,000.00 FED FARM CREDIT BANK2.25YNcaM 3,63  04/19/2007 5,000,000.00  100.00 5,000,000.00 - 363 021 0.21
31331VxT8 5,000,000.00" FED' FARM CREDIT BANK1YNa 5057 04/25/2007 5,000,000.00° " "100.00 5,000,000.00 Tl 505 o023 0.23
31331SYD9 5,000,000.00 FED FARM CREDIT BANK2YrNc 3.75 05/25/2007 4,996,093.75 9950 4,975,000.00 (21,083.75) 379 031 0.31
313315YD9 ,000,000,00/ FED FARM CREDIT BANKZYNc 375 05/25/2007 4,996,875,00 99,50 4,975,000,00 (21,875.00) 378 031 0.31
31331SYN7 5,000,000.00 FED FARM CREDIT BANK2YrNc 3.82  06/01/2007 5,000,000.00 9950 4,975,000.00 (25,000.00) 382 033 0.33
3133152F3 5,000,000.00" FED FARM CREDIT BANK2YrNc1 3.94 06/07/2007 ,000.00 9950 4,975.000.00 (25,000,00) 394 034 0.35
31331VCV6 5,000,000.00 FED FARM CREDIT BANK1.75YrNc 445  06/25/2007 4,958,700.00 9966 4,982,300.00 (15,900.00) 447 039 0.40
31331VM3T 10,000,000.00" FED FARM CREDIT BANK1YNG 5507 07/03/2007 10,001,800.00° " 100.06 10,006.300,00 4,500.00 5487 0.41 042
313315R62 10,000,000.00 FED FARM CREDIT BANK2YriNc3Mo 418 07/20/2007 10,000,000.00 9947 9,946,900.00 (53,100.00) 418 046 0.47
313315LK7 8,365,000.00 FED FARM CREDIT BANK2 5YrN6Mo  3.56  07/27/2007 8,351,73242 09916 8,294,390.40 {sr 1333 02; 358 048 0.48
31331SMQ3 5,000,000.007 FED FARM CREDIT BANKZ 6YrNcBMa' 365 08/10£2007 5,000,000/00° 99,16 4,957,800.00 42 365 051 052
31331SSV6 10,000,000.00 FED FARM CREDIT BANKZ.5YrNc3M 420  09/24/2007 10,000,000.00 9931 9,931,300.00 {aa 700. 00) 420  0.62 0.65
31331SMNO £,000,000.00 FED FARM CREDIT BANK2.75YiNcOM_ ~ 3,70 11/09/2007 5,000,000.00 "08.81 4,940,650.00 50,350,00 3700 075 077
31331XGv8 10,000,000.00 FED FARM CREDIT BANK 1YrNc 488  12/11/2007 9,978,800.00  99.56 9,956,200.00 (22.500.00} 510 083 0.86
31331XL73 5,000,000.00 FED FARM CREDIT BANK 1Yrhc 5,137 01/18/2008 499720000 '99.84 4,992,200.00 (5,000:00) 518 093 0.96
31331SRM7 6,685,000.00 FED FARM CREDIT BANK2.92YINC3M  4.13  02/14/2008 6,885000.00  98.84 6,805,409.40 (79,590.60) 413 o099 1.04
31331VAEE 1.500,000.00 FED'FARM CREDIT BANK2.5YMNcaMa 454 | 03/27/2008 7.495312.50" 99,19 7.439,100.00 (56,212.50) 457 140 115
31331XCK6 5,000,000.00 FED FARM CREDIT BANK1.5YrNc3Ma 522  (05/02/2008 4,997 80000 9975 4.987.500.00 (10,30000) 525 118 1.25
31331SWM1 5,000,000.007 FED FARM CREDIT BANK3YrNc1Yr 423 05/09/2008 5,000,000.00°  ag 78 4,939,050.00 (60,950.00) 423 122 127
31331SXB4 5,000,000.00 FED FARM CREDIT BANK3YrNc3Mo 434  05/19/2008 5000,000.00 9888 4,943 750.00 (56,250.00) 434 124 1.30
3133viGe 5,000,000.00' FED FARM CREDIT BANK2.4Nc' 470  05/23/2008 5,000,000.00 9934 4.967/200.00 ,800.00) 470 125 131
31331VLGI 8,000,000.00 FED FARM CREDIT BANK 2 4-NC 470 05/23/2008 7,996,250.00  g9.34 7,947,520.00 (48,730.00) 472 125 1.31
31331SD42 5,000,000.00 FED FARM CREDIT BANK3YmMNciYriX 413 06/30/2008 5,000,00000 9856 4928150.00 (71.850.00) 413 138 141
31331SR39 10,000,000.00 FED FARM CREDIT BANK3YrNcMa 444  07/18/2008 10,000,000.00  gs.88 9,887,500.00 (112,500.00) 444 140 1.46
313315063 10.000,000.00" FED FARM CREDIT BANK3YrNcaMo 448 07/21/2008 9,993,750.00° 98.97 9,896,500.00 ,850.00) 450 141 147
313315263 10,000,000.00 FED FARM CREDIT BANK3YrNe1Yr 455  08/04/2008 9,987,500.00 99,03 9,903,100.00 (84,400.00) 460 144 1.51
31331S4V2 5,000,000.00° FED FARM CREDIT BANKAYNGIYriX 462 : 499843750  99.06 4,9531150,00 {45,287.50) 463 150 161
3133134V2 5,000,000.00 FED FARM CREDIT EANKeercwmx 462  09/08/2008 5,000,000.00  99.06 4,953,150.00 (46,850.00) 462 1.50 1.61
31331VeVa 10.000,000.00" FED EARM CREDIT BANK 2YiNc1Yr 5113 10/10/2008 999710000 99,63 9,962,500.00 (34,600.00) 5447 1.58 1.69
31331XES7 7,000,000.00 FED FARM CREDIT BANK 2YrMc1Yr 510  11/28/2008 7,000,000.00 9956 6,969.410.00 (30,590.00) 510 1.7 1.83
313IIALYE /5,000,000.00" FED FARM CREDIT BANK 2YN¢ 501 01/22/2009 490715000 99.78 14,989,050.00 (8.100.00) 504 186 1.98
31331XCL4 5,000,000.00 FED FARM CREDIT BANK2.5YNC3Mo 535  05/06/2009 4,998,800.00 9965 4,982,800.00 (16,000.00) 535 208 2.26
31331XCZ3 '5.000,000,00" FED FARM CREDIT BANK3YMNGTYriX. ' 5.2577/11/13/2009 5,000,000.00 63 4,981,250.00 (18.750.00) 525 253 279
31331XMB5 5,000,000.00 FED FARM CREDIT BANK 3YNC1YriX 525 (1/25/2010 5,000,000.00 9959 4,979,700.00 ;20 ,300. ou? 525 273 %,99
232,750,000.00 232,678,301.17 \324,538.80 (1,353 462. 454 1.01 R
FHLB - FED HOME LOAN BANK i B
3133xEV0 14,720,000.00" FED HOME LOAN BANK 5MoN¢ 25 02/15/2007 14,720,000.00° 100,00 14.720.000.00 - 525 004 0.04
3133XI5WE 2,400,000.00 FED HOME LOAN BANK2 25¥rNc3Mo 318 02/16/2007 239962500 99,98 2,309,625.00 - 318 004 0.04
3133X4CS8 5.805,000,00" FED E LOAN BANK3YrNc6MoSten  3.50' 1 03/09/2007 580400297 9098 5.804.092.97 - 2760 040 0.10
3133XBBE{ 5,000,000.00 FED HC!ME LOAN BANK2.5YrNGEMoSt ~ 4.00  03/09/2007 5,000,000.00  100.00 5,000,000.00 - 338 010 0.10
3133XESRT 4,000,000.007 FED HOME LOAN BANK1-YrNcaMobar: 5,05 77 03/13/2007 000,000:00 106.00 4,000,000.00 - 505 011 011
3133X4HY0 8,215,000.00 FED HOME LOAN BANKaYrNcaMoShep 4.00 03(16/2007 8,215,000.00  100.00 8,215,000.00 - 298 012 0.12
3133XD2U4 5.000,000.00° FED HOME LOAN BANK1.5YmNc1YriX  4.30110319/2007 5.000,000.00" 100.00 5.000,000.00 = 430 013 0.13
3133XD3K5 5,000,000.00 FED HOME LOAN BANK1. 5YrN1:3Mo 429 03/23/2007 5,000,000.00 100.00 5,000,000.00 - 429  0.14 0.14
3133X4246 9,300.000.00 " FED HOME LOAN BANK3YrNcaMoStep 4,00 9,300,000.00° 100.00 9,300,000.00° 5 208 0.6 046
3133XDHA7 10,000,000.00 FED HOME LOAN BANK1.5YrNcEMo 451  04/05/2007 10,000,000.00 100,00 10,000,000.00 - 451 017 0.18
3 10,000,000.00" FED'HOME LOAN BANK2YrNcEMatx’ 4,00 04/05/200 9,995.312/500" " 9996 9,995312.60 - 402 047 0.18
3133XBBS3 10,000,000.00 FED HOME LOAN BANKZYrNG1Mo 408  04/00/2007 9998143750 9998 9,998,437 50 - 409 019 0.19
3133XBILO 5,000,000.00" FED'HOME LOAN BANK 2YrNG1Yr15 4157 1 D4/17/2007 ,000,000.007" 400,00 5,000,000:00 - 415 021 0.21
3133XBSJ2 5,000,000.00 FED HOME LOAN BANK 3¥rNciMo 326 04/19/2007 499531250 09991 4,905 312 50 - 330 021 0.21
3133X9203 5,000,000.00 ' FED'HOME LOAN BANKZ 5YrNcEMa 325 i 7 5,000,000.00°" "100.00 5,000,000:00 - 326 023 0.23
3133XAASE 7,020,000.00 FED HOME LOAN BANK 2.25YrNc3Ma  3.60  (4/27/2007 7,018,903.13  gage 7.018.903.13 - 361 023 0.24
3133%5TL2 5,000,0001007 EED'HOME LOAN BANK3YrNcaMoSten 325 04/27/2007 5,000,000.00 100,00 5.000,000.00 3 282 024 024
3133XBVD5 5,000,000.00 FED HOME LOAN BANK 3YrNc3Mo1X 319 04/30/2007 5,000,000.00  100.00 5,000,000.00 - 318 025 0.24
31336228 110,000,000.00 " EED HOME LOAN BANK3YN 4.00" 1 04/30/2007 9.906.437/50° © 99.98 9,998,437.50 - 307 025 024
3133X6HSB 10,000,000.00 FED HOME LOAN BANK3YrNc3Mo 325 05/11/2007 10,000,00000 9944 9,943,800.00 (56,200.00) 325 027 027
3133X6H25 10,000,000.001 FED HOME LOAN BANK2YrNc1Mo 321 105/11/2007 000,000,007 99.41 '9,940,600.00 (59,400.00) 321 027 027
3133X6556 6,800,000.00 FED HOME LOAN BANK3YrigiMo 347  05/18/2007 6,800,000.00 ©g.44 6,761.784.00 (38,216.00) 347 029 0.29
3133X0HCT 5.000,000.00" FED/HOME LOAN BANKZ 5YrNo3Mo 3517 06/01 5,000,000.00°  g9.41 4,970,300,00 (29,700.00) 351 033 0.33
3133X9MZ0 5,000,000.00 FED HOME LOAN BANK2 5YrNc6Mo 4.00  06/15/2007 5,000,000.00  99.50 4,975,000.00 g;,om_m; 358 037 0.37
3133XA3B1 5,000,000.00° FED' HOME LOAN BANK2 5YiiNcaMo 3607 0741372007 5,000,000.00° 9925 4, .00 .500.00) 360 044 045
3133XGDE1 5,000,000.00 FED HOME LOAN BANK1YrNG 550  07/20/2007 4,908,300.00  100.09 5.004,700.00 6,400.00 554  0.46 0.47
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3133X8WD0
3133XGGC2
3133XCHQ9
3133XGN42
3133XCGP57
3133XCQCo
3133XAQ26
3133IXGNM2

3133XDBD2
3133XD6G1
3133XBBKO
3133XDGCY
3133XDGCY
3133XDGCY
3133XBFKB
3133X0GB1

3133XBM44
3133XCIS3

3133X9AM2
3133XD202
3134A4VF8
3133X96N5
3133XGNTT
3133XAPCS
3133XBVAD
3133XBYQ2
F133XAYAS
3133XDB75
313AXATNO
3133XIKP2
3133XIMPO.
3133XBN43

3133XHAQS
3133XBGRO
3133XDTV3
3133XGRVS
3123XI6E3

3133XEEHB
313IXCK3E
3133XCJ46
3133XCJ20
3133XGH49

3133XGTT
3133XGUI1
3133XDRX1
3133IXBXTT
3133XEBQY
313IXJEYD

3133XINU3

3133XGFP4
3133XFSNT
3133XFZWI

a1

J13IXFZYS
3133XCGBF0
3133XGBF0
3133xHD8
3133XGNF7
3133XGSLY
3133XGNJD

3133XH2M3
3133XH2M3
3133XH2P5
3133XHFAS
3133XHFAS
3133XHFAB
3133XHFAS
3133XHES7

3133XHEK4
3133XHFAS
3133XHFE0

3133XHMVA
3133XHLLA

3133XHNL2

PAR

DESCRIFTION

00 FED HOME LOAN BANK2 75YrNc3MoS

5,750,000
10,000,000.00
10,000.000.00

5,000,000.00 F

5,000.000.00°
5,000,000.00
00 FED HOME LOAN BANK 2.5YrNc1Yr1

8.155,000:
5,000,000.00

5,000,000.00;

5,000.000.00
15,000,000.00
5 000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
1,000,000.00
5,000,000.00
5,000,000.00
5.000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
6,455,000.00
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
13,000,000.00
5,000,000.00
10.000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
6,465,000.00
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
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000
5,000,000.00
5,000,000,00
5,000,000.00

5.000.000.00
5,000,000.00
5.000,000.00
5,000,000.00
5,000,000.00
5,000,000.00

5,000,000.00
5,000,000.00
5,000,000.00°F|
10,000,000.00

FED HOME LOAN BANK1YrNc
FED HOME LOAN BANK2YrNciMo

ED HOME LOAN BANK 1‘f‘rNcﬁM01><
FED HOME LOAN BANK 1YrNciMo
FED HOME LOAN BANK 2¥rNc3Mo
FED HOME LOAN BANK1Y\‘N!:6n101X
FED HOME LOAN BANK2YrNc3Mo
FED HOME LOAN BANK1.5YrNc3Ma
FED HOME LOAN BANKTYrNc6Ma1X
FED HOME LOAN BANK2YNG1Yr1X
FED HOME LOAN BANK2YrNc3MoStep
FED HOME LOAN BANKZ2.5YrNc1Yr
FED HOME LOAN BANK2YrNG1Yr1X
FED HOME LOAN BANK2YrNciMo
FED HOME LOAN BANK2.5YrNcaMo
FED HOME LOAN BANK2YrNc1YriX
FED HOME LOAN BANK2YrNc1Yrix
FED HOME LOAN BANKZ2YrNc1Yrix
FED HOME LOAN BANK2.5YrNceMa
FED HOME LOAN BANK2YrNGc1Mo
FED HOME LOAN BANK 2.5YrNc3Mo
FED HOME LOAN BANK 2.25Nc6Mo
FED HOME LOAN BANK 3YrNcGMo
FED HOME LOAN BANK2.25Nc3Mo
FED HOME LOAN BANK fYrNc
FED HOME LOAN BANK 3YrNciMo
FEDHOME LOAN BANK1.25YNcEMo12
FED HOME LOAN BANK 2. 75YrNc1Mo
FED HOME LOAN BANK 2.5YrNcEMa
FED HOME LOAN BANK 2.5YTNcGMo
FED HOME LOAN BANK 2.75 YrNc1Y
FED HOME LOAN BANK2.25YrNc1Yr1
FED'HOME LOAN BANK 3YrNciMo
FED HOME LOAN BANK 1YrNcEMao1X
FED HOME LOAN BANK 1YrNc
FED HOME LOAN BANK 2.5YrNc3Mo
FED HOME LOAN BEANK3yRnC3Mo
FED HOME LOAN BANK 3YrhcaMo
FED HOME LOAN BANK2. 25¥rNcaMo
FED HOME LOAN BANK3Yrhe1YriX
'FED HOME LOAN BANK3YrNcaMo
FED HOME LOAN BANK 1. 5YrNc3M0
FED HOME LOAN BANK 3¥rNc1Yr1X
FED HOME LOAN BANK2 5YTNe1Yr1X
FED'HOME LOAN BANK1.75YNC1Yr1X
FED HOME LOAN BANK1.5YNc1MBem
FED HOME LOAN BANK2YrNc1Yr1X
FED HOME LOAN BANK 2YrNc1Yr
FED HOME LOAN EANK3YrNc1Mo
FED HOME LOAN BANK3YrNcGMo
FED HOME LOAN BANK
FED HOME LOAN BANK2.5YMNc1Yr1X

00 FED HOME LOAN BANK3YNc3Mo

FED HOME LOAN BANK3YrNc1Yrix
FED HOME LOAN BANK3YrNcEMo
FED HOME LOAN BANK 2-NC
FED HOME LOAN BANK 2YrNc
FED HOME LOAN BANK3YrNcEMo
FED HOME LOAN BANK3Nc6Mo
FED HOME LOAN BANK3YrNctEMo
FED HOME LOAN BANK 2YrNc1YriX
FED HOME LOAN BANK 2YrNcEMo
FED HOME LOAN BANK3YrNcTYrix
FED HOME LOAN BANK 3.5YrNc1Yr
FED HOME LOAN BANK3YrNGTYT
FED HOME LOAN BANK 2YrNciMol1X

007 FED' HOME LOAN BANK 2YrNc3Mo

10,000,000.0C
5§,000,000.00
10,000,000.00

5.000,000.00
5,000,000.00

10,000,000.00
5,000,000,

FED HOME LOAN BANK2.5YrNc1YriX
FED' HOME LOAN BANK3YrNc2YriX
FED HOME LOAN BANK3YrNc1YriX
FED HOME LOAN BANK3YrNe1Yr1X
FED HOME LOAN BANK3YrNc2Yr1X

00 FED HOME LOAN BANK 3-NC2 1X.

5, 000 CIOO 00

30,000,000.00
10,000,000.00
1000000000
5,000,000.00
10,000,000.00
5,000,000.00

'10,000,000.00

5,000,000.00
5,000,000:00
10,000,000.00
5,000,000:00
5,000,000.00
5,000,000:00
30,000,000.00
10,000,000:00
5,000,000.00

10,000,000.00
5.000,000.00

FED HOME LOAN BANK 3-NC2 1X
FED HOME LOAN BANK2.75YrNc3Mo
FED HOME LOAN BANK3YrNe2Yrix
FED HOME LOAN BANK3YrNc2YriX
FED HOME LOAN BANK 3YrNc

FED HOME LOAN BANK3YNc1.5Yr1X
FED HOME LOAN BANK3YrNc1.5Yr1X
FED HOME LOAN BANK 3YrNc1.5Yr
FED HOME LOAN BANK3YrNc1.5Yr1X
FED HOME LOAN BANK 3YrNc2YriX
FED HOME LOAN BANK 3YrNc2YriX
FED HOME LOAN BANK3YrNc2YriX
FED HOME LOAN BANK 3YrNc2Yrix
FED HOME LOAN BANK 3YrNe2Yr21X
FED HOME LOAN BANK 3YrNe3Mo1X
FED HOME LOAN BANK3YrNci.5Yr1X
FED HOME LOAN BANK 3YrNc2Yr1X
FED HOME LOAN BANK3YrNc1YrBERF
FED HOME LOAN BANK3YriNe2Yr1X

00 FED HOME LOAN BANK3YrNc1.5Yr1X

10.000.000.
5,000,000.00

FED HOME LOAN BANK3YriNc2YriX

1.5YNcBMo1X"

\TURITY

6/2007
08/01/2007
08/02/2007
08/21/2007

10/12/2007
10/12/2007
10/12/2007
10192007
104252007

11/16/2007
11116/2007
11/16/2007
11/28/2007
12/04/2007

12/28/2007
01/11/2008
01/1672008
01/29/2008
02/04/2008
02/04/2008
02/28/200;

8
03/10/2008
03142008
04/10/2008
04411/2008
05/30/2008
06/13/2008
06/18/2008
06/18/2008
06/30/2008

70812008
07/11/2008
O7117/2008
07/24/2008
07/28/2008
07/28/2008

09/09/2008
09/18/2008
09/26/2008
11/07/2008
12/01/2008

01/12/2008
01/12/2009

07/21/2009
07/24/2009
09/08/2009
09/09/2009
09/18/2009
09/24/2000
09/28/2009
09/28/2009
09/28/2009
09/29/2009
10/16/2009

10/16/2009
10/23/2009
10/30/2009
11/02/2009°
11/03/2008

BOOK VALUE'

Paga 3

5,749,101 55
10,000,000.00
10,000,000.00

5,000,000.00

5.000,000.00
5,000.000.00
8,155,000.00
5,000,000.00
5,000,000.00
5,000,000,00
16,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00

5, 000,000.00
5,000,000.00
1,000,000.00

4. 901 406 25
5,000,000.00
10 000 000.00

129%10000'

4,990,218.75
10 Om 000.00
10,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
6,465,000.00
4,969,306.66
5,000,000.00
5,000,000.00
9,898,500.00
10,000,000.00
5,000,000.00
-5,000,000.00
5,000,000.00
4,998,100.00
9,912,000.00
5,000,000.00
5,000,000.00
5,000,000.00
4,989,100.00
4.993.900,00
4,997,500.00
5.000,000.00
4,998,437 .50
5,000,000.00
4,999,050.00
5,000,000.00
5,000,000.00
5,000,000,00
10,000,000.00

5.000,000.00
100000
10,000,000.00
5,000,000.00
5,000,000.00
30,000,000.00
10,009,000.00

9.3 5,714.082.50
100.03 10,003,100.00
99, 9,950,000.00
100.00 5,000,000.00
59.91 4:995,300.00
99.53 4,976,550.00
99.16 8,086,171.80
100.00 5,000,000.00
9a.81 4,990,650.00
99.81 4,990,650.00
100.00 15,000,000.00
99.44 4,971,800.00
99.91 4,995,300.00
59.19 9,918,800.00
99.31 4,965,650.00
59.38 4,068,750.00
99,31 9,831,300.00
90.47 4,973,450.00
29.47 4,973,450.00°
099.47 4,973 450,00
99.44 4,971.900.00
99,50 995,000.00
9931 4,065,650.00
90.25 4,962,500.00
98.59 4,929,700.00
9834 4.867,200.00
99.28 4,864,050.00
98.63 4,831,250.00
99,94 6,450,997.90
98.97 9,896,900.00
9918 4,957,800.00
99.06 4,853,150.00
98.94 9,893,800.00
90.09 4,954,700.00
98.88 4,943,750.00
59.91 9,990,600.00
09,84 12.979.720.00
99,00 4,950,000.00
9875 9,875,000.00
98.75 9,875,000.00
99,66 '4,082,800.00
98.66 9,865,600.00
0869 :9,868,800.00
09.88 6,456,918.75
99.28 4.964,050,00
99.75 4,987,500.00
99.78 4,989,050.00
99.75 9,975,000.00
99.97 9,996,500.00
9834 4,.917,200.00
994 '4,946,900.00
98 88 4,943 750.00
99.88 4.993,750.00
99,63 9,962,500.00
99.03 4,951,550.00
98.91 4,945,300.00
96.91 4,945,300.00
99.94 4,998,900.00
99.84 4,996,900.00
99.16 4,957,800.00
99.25 4,962 500.00
9816 4.957,800.00
99.94 4,996,900.00
98,81 4,990,650.00
099,69 4,984,400,00
98.50 4,925,000.00
99,50 4,975.000,00
99.91 9,990,600.00
99.91 9,990,600.00
100.13 5.006.250.00
100.09 10,009,400.00
100.16 5,007,800.00
100.16 5,007,800.00
100.38 10,037,500.00
100.47 '450.00
100.47 5,023 450.00
99.75 29,975,000.00
100.03 10,003,100.00
90.63 9,962,500.00
9084 4,992.200.00
99.75 9,975,000.00
99.81 4,890,650.00
90.78 9,978:100.00
09.78 4:989.050.00
99,91 4,995,300.00
99.41 9,940,600.00
90.41 4,970,300.00
90.41 4,970,300.00
90.41 4,970,300.00
99,81 29,943,900.00
0044 9,043,800.00
99,41 4,970,300.00
99.41 9,840,600.00
09.78 4,689,050.00
99,69 9,968,800.00
29.91 4,995,300.00

M. VALUE
8

{50,000; oo)

(4:700.00)
(23.450.00)
{68,828.20)

(9,350.00)
{9,350.00)
(28,100.00
(4,700.00
(81,200.00)
'631.25
(31,250.00)
(68,700.00)
204375)
6,550.00
(26,550, on)
(28.100.
(5.000. 00)
:350.00)
{37,500,00
/300,00
(29,675.00)
5.900.00}
(68.750.00}
(4.002.10)

E“IB.SSG,OO)'
49,218.75)

(125,000.00]

(125,000.00)

(62,800.00)
(53.100.00)
(56,250.00)
(4:350.00)
5n 500.00

48.450,00)
(54.?00.00}
(54,700.00)
7.800.00
3.000.00
(30,700.00)
(37:500.00}
{40,637.50)
{3:100.00}
(8,400.00)
(15,600.00)
{75,000.00)
{25,000.00)
(9.400.00)
©400.00)
6,250.00

9,400.00

7,800.00

7,800.00
37,500.00

(4, 700, 00)

5.59
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3128X33N1
3128X4EXS
3128xdce9
3128x4ce9
3128X4AR2
312BX4AT6
3128XAGMT
312BX4B75
3128X4HQ7
3128X27B4
3128X2784
3128X2F42
3128X22F1
3128X24D4

3128X4DG3
3128X4CKE
3128X4DY4
3128X4ATE
312BX4ATS

28X4HM:
3128X4.144
31

28X35722
3128X4KEQ
3128X4PX3
312BXARLT
3128X4PX3
S128X4PK1
31

2BX4ALS
3128X4UK5

3128X4Y68
3128X4Y88
3128X4Q79
3128X40Q61
3128X4T76
3128X4R52
3128X36H1

3128X4AS0
3128X4202

8X4AJ0
3128X42E0
3128X47H8
3128X5CQ09
3128X4VST

3128X4VQ1

31
3128X4FF3
31 0
3128X4HKD
3128X4G54
3128X4NG2
3128X5MPO
3128X5REQ
3128X4YUD
3126X4C41

31
3126X4C41

3128X4GT0
3128X4Q87
3128X5RG5
3128X5HN1
3128X5MS4
3128X5QD3
3128X5TU2
3128X5TU2
3128X5WT

3128X5VT2
3128X5VG0

3128X5UB2
3128X5VH8

3128X5VX3
3128X5Y.J1

10,000,000.0(! FED HOME LOAN BANK3YrNc3MoBem 1 10,000,000:00
SU.DUO,UOD.DD FED HOME LOAN BANK 3YrNciMo 12/22/2009 30,000,000.00
10,000,000 HOME LOAN BANK3YNc1.5YBern 1273012009 10 DCIDODODD
3133XJHLS 15!000 ,000. IJ'D FED HOME LOAN BANK 3YrNc3Mo 01/26/2010 15,000,000.00
944,085,000.00 943,836,966.82
,000:00° FHLB = MORTG! CERT.2YrNcEMe 355 02/01/2007 10,000,000:00
5,000 ODO 00 FHLB - MORTG. CERT.1.5Nc6Mo 1x 4.10  02/09/:2007 4,990,150.00
5,000, 00 FHLB - MORTG. CERT.1.75YrNc 363 02/15/2007 4,994, 750,00
5,000, GDO .00 FHLB - MORTG. CERT. 1 .T5YMe 3.63  0215/2007 4,997 350,00
5,000,000,00" FHLB = MORTG. CERT.1.75YNcaMe 4.01 02/16/2007 ,000.00
10,000,000.00 FHLB - MORTG. CERT.1-Nc3Ma 4.80  02/20/2007 10,000,000,00
5._000 .00 FHLB - MORTG! CERT.1.5YrNcéMc | 421 0212212007 5,000,000.00
FHLB - MORTG. CERT.1-NC3MOBerm 4.80  02/23/2007 10,000,000.00
FHLB - MORTG. CERT.1.5¥rNc 425 02/28/2007 ,000,000.00
FHLE - MORTG. CERT.3YrNc1Yr1Xs 3.35  03/02/2007 5,000,000.00
I FHLE - MORTG. CERT.3YrNc1Yr1XS 335 030212007 10.000.000,00
5,000,000.00 FHLE - MORTG. CERT.2YrNcEMoSte 4.00  03/08/2007 5,000,000.00
10,000,000.00 FHLE - MORTG. CERT.3¥rNc1YrSte 3.00° 044052007 10,000,000.00
5,000,000.00 FHLB - MORTG. CERT.3YrNc1YrSte 3.00  04/12/2007 5,000,000.00
5,000,000.007 FHLE = MORTG CERT.1: Y Nc3Me 415 04/25/2007 5,000,000.00
5,000,000.00 FHLB - MORTG. CERT. 3YrNcaMc 3.00  04/30/2007 5,000,000.00
10,000,000/00° FHLB'- MORTG. CERT.1YrNc3Mo1X 525 05/04/2007 10.000,000,00
10 000,000.00 FHLB - MORTG. CERT.13MO-NC3MO 525 08/23/2007 9,998,300.00
15,000,000.00 FHLB - MORTG. CERT. 13MO-NC3MO 5.25  (06/23/2007 15,000,000.00
10,00&000.@._ FHLB - MORTG. CERT.1YrNc3Mo1X 528 (05/24/2007 10,000,000.00
5,000,000.00 FHLB - MORTG. CERT.1.2YrNcEMo1 508 05/29/2007 5,000,000.00
5,000,000.00 FHLE - MORTG. CERT.1.2YrNceMal 5.08 [ :5,000,000:00
10,000,000.00 FHLE - MORTG. CERT.2YrNc1Yi 4.05 06/28/2007 9,985,852.00
5,000,000.00" FHLB'® MORTG. CERT. 2YrNc6Mc 4,00 75,000,000,00
5,000,000.00 FHLB - MORTG. CERT.2YrNceMe 4.00  07/13/2007 5,000,000.00
B, 00.00 FHLB - MORTG. CERT.2.25YrNc1x 4.00° 708/10/2007 5,000,000.00
5,000,000.00 FHLE - MORTG. CERT.2.25YrNc1Yt 4.00  08(10/2007 5,000,000.00
5,000,000.007 FHLB= MORTG. CERT.2YNGTYr1X 4507 08/22/2007 5,000,000.00
5,000,000.00 FHLB - MORTG. CERT.2YrNe1Y1 4.40  08/22/2007 5,000,000.00
5,000,000:00FHLB = MORTG. CERT.2YrNGTYr1X 4507 082212007 5.000,000.00
5,000,000.00 FHLB - MORTG. CERT.1.5YrNcaMc 5.02  08/24/2007 5,000,000.00
10.000,000.00 FHLB - MORTG. CERT.2 5YrNcEMc 400" [24/2007 0,000,000.00
5,000,000.00 FHLE - MORTG. CERT.2YrNc6Mc 4.50  09/27/2007 5,000,000.00
5,000,000.00 FHLB - MORTG, CERT.2YNc1Yrix 450 101112007 5,000,000.00
5, ,000,000.00 FHLE - MORTG. CERT.2YrNcEMo1X 471 10/11/2007 5,000,000.00
5, BD'D 000.00° FHLB - MORTG. CERT.2YrNc1YriX 4.50°  10/14/2007 5,000,000,00
S,GDD,G'DO.UO FHLB - MORTG. CERT.2NcEMo 4.75  10/19/2007 5,000,000.00
00,000:00" FHLB= MORTG. CERT.2.5YiNc6M¢ 4.20 109/2007 '5,000,000,00
5,000,000.00 FHLB - MORTG. CERT.2YrNcEMc 5.00  12/05/2007 5§,000,000.00
0,000,000.00 FHLB- MORTG. CERT.2YrNc1Yrix 482 0111172008 10,000,000.00
10,000,000.00 FHLB - MORTG. CERT.2YrNc6Mo1x 5.00 01/18/2008 10,000,000.00
5,000,000, 00 'FHLE - MORTG. CERT.2YrNceMc 5.000 "01/28/2008' '5,000,000:00
5,000,000.00 FHLB - MORTG. CERT.1.75-NC3MO 5.30  01/31/2008 5,000,000.00
15.000,000.III ‘FHLE - MORTG. CERT.1.75-NC3MO 530 01/31/2008 15,000,000.00
5,000,000.00 FHLE - MORTG. CERT.2YrNc1Yrix 510 03/14/2008 4,595,300.00
10,000,000,00" FHLE=MORTG: CERT.2:NC1 BERM 513 03172008 10,000,000:00
5,000,000.00 FHLB - MORTG. CERT.2YrNc1Yrix 525 03/28/2008 5,000,000.00
10,000,000.00 FHLB - MORTG!CERT.2YrNe1Yr1X 515 03/28/2008 10,000,000.00
10,000,000.00 FHLB - MORTG. CERT.3YrNec6Mc 4.18  03/28/2008 10,000.000.00
.5,000,000.00 FHLB - MORTGI CERT.3YrNc1Yi 4,307 05/05/2008° |5,000,000.00
10,000,000.00 FHLB - MORTG. CERT.2.1YrNc6Mc 5.34  05/07/2008 10,000,000.00
FHLB - MORTG. CERT 2YrNe1Yrix 538" 05/15/2008 4.997,656.25°
FHLB - MORTG. CERT.3YrNc3MoSte 5.00 05/16/2008 5,000,000.00
FHLB - MORTG. CERT.3YrNc3MoSte 500 05/16/2008 _ 5,000,000.00
FHLE - MORTG CERT.2.1YrNcEMc 535 05/22/2008 10,000,000.00
| .00 FHLB - MORTG, CERT.2YrNG1Yr1X: 538 05/22/2008° 9,995,300.00
5,000,000.00 FHLE - MORTG. CERT.2¥rNc1Yrix 550  06/13/2008 5,000,000.00
10,000,000.00 FHLE - MORTG, CERT.2.5YrNcBMa 5.00 " 08/16/2008 10,000,000,00
10,000,000.00 FHLB - MORTG. CERT.2.5¥mNc1Y! 4.98  06/27/2008 10,000,000.00
-5,000.0_00,00 FHLB - MORTG: CERT. oSte 4.50  07/1/2008 : 1000, 00
10,000,000.00 FHLB - MORTG. CERT.3YrNc1Yr1x 4.50 (08/04/2008 10,000,000.00
,000,000,00 ' FHLB= MORTG! CERT.3YrNGTYr1X 463  0at 4,939,200,00
5 ,000,000.00 FHLB - MORTG. CERT.3YrNc1Yr1X 4.63  08/15/2008 5,000,000.00
FHLE - MORTG. CERT.2.5YrNcEMo1 505 Ip. 10,000,000.00°
FHLB - MORTG. CERT.3YrNc6Mc 4.75  09/29/2008 5,000,000.00
FHLE - MORTG. CERT, 2YrNe1Yrix 525 11/07/2008 ,000,000.00
FHLB - MORTG. CERT, 2Yrhc6Mo1X 525 12/11/2008 5,000,000.00
00 FHLE - MORTG: CERT.3YNe1Yrix = 5.00  01/30/2000" 5,000,000 00
FHLB - MORTG. CERT.3YrMc1Yr1x 500  02/23/2009 10,000,000.00
FHLE - MORTG. CERT.3YrNceMo1x 505  027232000° 14,995,500, .00
FHLB - MORTG. CERT.3YrNo1YriX 5.00  02/23/2009 4,676,215.63
) FHLE - MORTG. CERT.3YrNc2YriX’ 5020 022772009 10,000,000.00
FHLB - MORTG. CERT.3-NC1 1X 525 03/16/2009 5,000,000.00
: FHLE - MORTG. CERT3YrNc1YrBarm 510 7 06/26/2000 10,000,000.00
10,000,000.00 FHLE - MORTG. CERT, 3YriNc2X 5.41  (8/28/2009 10,000,000.00
10,000,000.00° FHLE - MORTG: CERT.3YrNc2Yrix 511 11/0312 10,000,000,00
10,000,000.00 FHLE - MORTG. CERT3YrNc6MoBerm 540  11/24/2009 10,000,000.00
: 10,0&],@0)00 FHLB - MORTG CERT.3YrNc1.5Yr1X 505 12/18/2009° 10,000,000.00
5,000,000.00 FHLE - MORTG. CERT3YrNc1.5Yr1x §.05 12/18/2009 5,000,000.00
'10,000,000.00" FHLB= MORTG. CERT.3YrNe1Yr 505 12/29/2009 10,000,000.00
10,000,000.00 FHLB - MORTG. CERT. 3NC-2Yr 5.04  01/05/2010 10,000,000,00
15,000, ,000.00 FHLB - MORTG: CERT.3YrNc2Yr: .00 01/08/2010 45,000,000.00"
10,000,000.00 FHLB - MORTG CERT 3YNc1.5Yr1x 507  01/11/2010 10,000,00[1:00
10,000,000.00 FHLB - MORTG, CERT 3YrNc2Yi 5.000 0111212010 10,000,000.00
20,000,000.00 FHLB - MORTG. CERT 3YrNcaMc 562 01/12/2010 20,000,000.00
15 U_II} 000.00° FHLE'- MORTG: CERT. 3YrNcaMc 550 01/28/2010 15,000,000.00

FHLC - FHLB - MORTG. CERT.

5,0 .00 FI = N BAN
5,000,000.00 FED HOME LOAN BANKSYrNcSMO
5,000,000.00" FED HOME LOAN BANK3YrNc1YriX

5,000,000.00 FED HOME LOAN BANK3YrNcGMoBem

11/03/2009
1171312009
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2/08/2009
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1 Investment Fund

Month End Portfolio Holdings Report

10,000, G!U.UU !!LB - MORTG. CERT. 3¥riNc3Mc

’
¥LD MAT! | M Dur”!

Page §

CUSIP MATURITY BOOK VALUE m GAIN/LOSS
312BX5XVE 550  O1/28/2010 10,000,000.00 9970 9,870,400.00 {29,600.00) 550 272
674,685,000.00 674,565,573.88 672,460,084.35 (2,105,489.53) 478 125
FNMA - FED NAT MORTG ASSOC.
3136F5MDO 10,000,000.00 FED NAT MORTG ASSOC3¥NciYrSte 300 0471272007 10,000,000.00°  100.00 10,000,000.00 = 253 019 0.19
31358MYET 5,000,000.00 FED NAT MORTG ASSOC.2YNc1Yrlx 415  07/13/2007 5,000,000.00  99.50 4,975,000.00 (25,000.00) 415 044 0.45
3136FTERD 5,000,000.00 FED NAT MORTG ASSOC.2YrNc3Mc 425  07/27/2007 409531250 9950 4975,000.00 (20,312.50) 430 048 0.48
31359MG98 5,000,000.00 FED NAT MORTG ASSOC.1.5YNc3Mc ~ 5.05  08/09/2007 5,000,000.00 9988 4,993,750.00 (6,250.00) 505 050 0.52
31359MG31 5,000,000.00 FED MAT MORTG ASSOC1.5YrNcaMe 500  08/24/2007 5,000,000.00 9981 4,950,850.00 (8,350.00) 500 054 0.56
31359M.20 5,000,000.00 FED NAT MORTG ASSOC.1.5YrNc 488  0B/27/2007 408009894 9975 4,987,500.00 8,501.06 527  0.55 0.57
31359MZB2 5,000,000.00 FED MAT MORTGASSOC.2YNciYriX 438  09/07/2007 4,907,600.00 9944 4,971,900.00 5,700.00 440 o058 0.60
31359MKE1 5,000,000.00 FED NAT MORTG ASSOC.1.5YrNcéMc 520  09/28/2007 5,000,000.00  99.94 4,995,900.00 (2,100.00} 520 063 0.66
A1350MKE1 -5,000,000,00 FED MAT MORTG ASSOC.1.5YrNcEMe 520  09/28/2007 4,899,25000° 9994 4:996,900.00 . 350.00 521 083 066
3136FTLT2 5,000,000.00 FED NAT MORTG ASSOC.2YrNc3Mc 475 10/25/2007 £,000,000.00 99 59 4.979,700.00 (20,300.00} 475 070 073
31350M2H5 10,000,000.00 FED NAT MORTG ASSOC YN 515  11/21/2007 10,006,400.00 9988 9,987,500.00 {18,800.00) 508 077 0.8
31359M2H5 10,000,000.00 FED NAT MORTG ASSOC 1YriNc 515 11/21/2007 ,990,900,00 99.88 9,987,500.00 (3,400.00) 525 077 0.81
A1350MZK2 5,000,000.00 FED NAT MORTG ASSOC.2YrNeiYriX 480  11/28/2007 5,000,000.00 9989 4,984,400.00 15,600.00) 480 079 0.82
31359MZK2 5,000,000.00 FED NAT MORTG ASSOC.2YrNciYrix 490  11/28/2007 5,000,000.00 9969 4,884,400.00 (15,600.00) 480 079 0.82
31359MP56 5,000,000.00 FED NAT MORTG ASSOC.1.5YrNc 525 12/03/2007 4,906,250.00  99.97 4,998,450.00 2,200:00 530 080 0.84
3136F7TKRT 9,000,000.00 FED NAT MORTG ASSOC.225YrNc3M 440  12/28/2007 B,997,187.50 0009 8,918,460.00 (78,727.50) 442 088 0.91
3136FTPE1 5,000,000.00 FED NAT MORTG ASSOC.2YrNelYrix  4.88  12/28/2007 ,000,000.00 99.63 4,981,250.00 {18,750.00) 488 088 0.91
3136F7PE1 5,000,000.00 FED MAT MORTG ASSOC.2YrNelYrix  4.88  12/28/2007 500000000 9963 4,981,250.00 {18,750.00) 488 088 0.91
31350MES6 5,000,000.00 FED NAT MORTG ASSOC.2YrNelYri®  4.88  01/11/2008 5,000,000.00° 99,63 4,961,250,00 {18,750,00 488 091 0,95
3136FTQM2 B,000,000.00 FED NAT MORTG ASSOC.2YrNceMc 500 01/18/2008 8,000,000.00  99.69 7,975,040.00 (24,960.00) 500 093 0.96
I3GFTEE2 10,000,000.00 FED NAT MORTG ASSOC.2.5YrNciY 430 01/28/2008 10,000,000.00  99.06 9,906,300.00 (93,700.00) 430 096 0.99
31359MFB5 5,000,000.00 FED NAT MORTG ASS0C 2YrNclYriX 475 02/01/2008 499525000  99.44 4,971,900.00 (23,350.00 480 094 1.00
31359MF65 5,000,000.00) FED NAT MORTG ASSOC2YNeiYriX 475 02/01/2008 5000,000.00 9044 4,971,900.00 8,100.00 475 094 1.00
31359MFB5 5,000,000.00 FED MAT MORTG ASSOC. 2YrNc1Yr1> 4,75 02/01/2008 4,995286.18 0gd44 4,971,900.00 (23,366.18) 480 084 1.00
3135aMU92 5,000,000.00 FED MAT MORTG ASSOC 1.5YrNc 5407 02/01/2008 5,021,900.00 10013 5,006,250.00 (15,850.00) 505 094 1.00
31358MXTS 5,000,000.00 FED NAT MORTG ASSOC. 3YrNelYrix 286  02/22/2008 4,904,508.06  98.56 4.828,150.00 23,641 520  1.00 1.06
31359MC49 10,000,000.00 FED MAT MORTG ASSOC2¥NetYrix 500 02/27/2008 10,000,000.00° 99,72 9,971,900.00 {28,100.00) 500 101 1.07
31350MJ38 5,000,000.00 FED NAT MORTG ASSOC.2YNc1Yr1x 513  02/28/2008 4,988250.00 0984 4,992,200.00 3,850.00 520 1.0 108
31350MBa3 7,995,000.00 FED NAT MORTG ASSOC.1.5¥Nc 430 05/05/2008 7.907,859.04 93,88 7,905,056.25 2,802.79 507 120 1.28
3136F7ZH3 5,000,000.00 FED NAT MORTG ASSOC.2YTNG1Yt 535 05/08/2008 5,000,000.00 9997 4,998,450.00 {1,5650.00) 535 120 1.27
3136FTTCA 10,000,000.00° FED NAT MORTG ASSOC 225YrNcBM 492 05/16/2008 10,000,000.00 9963 9962,500/00 500, 492 123 1.29
3136FTXR3 20,000,000.00 FED NAT MORTG ASSOC.2.1YrNc6Mc 529  05/30/2008 19,996.87500  59.84 19,968,800.00 (28,075.00) 530 126 1.33
313590216 5,000,000.00 FED MAT MORT ASSOC1 5YNcBMBem 525 06/11/2008 5,000,00000 9975 4,987,500.00 500,00} 52571 1.29 1.36
3136F3XS0 5,000,000.00 FED MAT MORT ASSOC5YrNcEMoBern  3.00 061272008 4,857, 650 00  97.06 4,853,150.00 (4,500.00) 500 1.3 1.36
31350MU2T 5,000,000.00° FED NAT MORTG ASSOC.2YNciYrix 570  0717/2008 5,000,000.00  100.16 5,007,600.00 7.800.00 570 1.38 148
21359MU2T 5,000,000.00 FED NAT MORTG ASSOC.2YrNc1YriX 570 07/17/2008 5.000,000.00  100.16 5,007,300.00 7,800.00 570  1.38 1.48
3136F7532 “15,000,000.00 FED NAT MORTG ASSOC.2YiNc1Yrix 550 08/14/2008 15,000,000.00  100.03 15,004,650.00 4,650.00 550 142 1.54
3126FTRVA 5,000,000.00 FED NAT MORTG ASSOC.25YrNc6Mc 500  08/15/2008 4.970.050.00  99.53 4,976,550.00 6,500.00 532 143 1.54
31259M2GT 5,000,000,00° FED NAT MORTG ASSOC.2YNciYrix 525 11/20/2008 5,001,900.00 9978 4,989,050.00 {12,850.00, 521 1.68 1.81
3136F7QED 20,000,000,00 FED NAT MORTG ASSOC.3Yr1Yrix 505 12/29/2008 20,000,000.00 9984 19,968,800.00 (31,200.00) 505 1.79 1.91
3136F7Q03 10,000,000.00° FED NAT MORTG ASSOC.3YMcEM ‘505 01/06/2009 10,000,000.00  99.84 9,984,400.00 (15,600.00) 505 1.81 193
31359MET4 5000,000.00 FED NAT MORTG ASSOC.3YrNciYrix 500  01/23/2009 5.000,000.00 9978 4,989,050.00 {10,950.00) 500 1.86 1.98
31350MET4 5,000,000,00° FED NAT MORTG ASSOC 3YrNelYriX 5007 01/23/2009 ,000.00° 9978 4,980,050.00 (10,950.00) 500 186 1.98
3136F8DX0 5,000,000.00 FED NAT MORTG ASSOC. 2YriNc3Me 545  01/23/2009 5.000,000.00 99,68 4,993,750.00 (6,250.00) 545 185 1.98
31355M4FT 10,000,000.00 FED NAT MORTG ASSOC:2YrNc3Mc 5400 017262009 10,000,000.00  99.81 9,981,300.00 {18,700.00) 540 1.86 199
31350MF24 5,000,000.00 FED NAT MORTG ASSCC.3YrNcGMc 508 01/27/2009 4,997 250.00 99,50 4,975,000.00 (22,250.00) 510 187 1.99
31350M4H3 5,000,000.00 FED NAT MORTG ASSOC 2YNeiYriX 525  01/29/2009 4,998,100.007 " 99,78 4,980,050.00 (9,050.00) 527 187 2.00
31350M4S9 5,000,000.00 FED NAT MORTG ASSOC 2YrNelYrix 525  01/29/2009 5,000,000.00 9978 4,989,050.00 (10,950.00) 525 187 2,00
313BETUF2 12,000,000.00° FED NAT MORTGASSOC3YrNc2YriX 505 02/13/2000 12,000,000.00° 9941 11,828,720.00 (71,260.00) 505 187 204
3136f7sxB 5,000,000.00 FED MAT MORTG ASSOC.3-Nc3mo 525  02/17/2009 5,000,000.00  99.66 4.882,800.00 (17.200.00) 525 187 205
31350079 5,000,000,00" FED NAT MORTG ASSOC 3YNe1YriX 530 03/20/2009 00,000.00 100,00 5,000,000.00 = 530 198 213
31359MJ79 5,000,000.00 FED MAT MORTG ASSOC.3YrNc1Yrix 530  03/20/2009 5,000,000.00  100.00 5,000,000.00 - 530  1.96 213
3 %51 5,000,000.007 FED' NAT MORTG ASSOC 3YNceMe 550  04/20/2009 5000,00000 9984 4.992.200.00 {7,800.00) 550 203 222
3136FTXS1 5,000,000.00 FED NAT MORTG ASSOC.3YrNcEMc 550 04/20/2009 499687500 99.84 4,992 200.00 {4,675.00) 552 203 222
F3BETAST 5,000,000:00" FED'NAT MORTG ASSOC:3YrNceMc 550 : ,995,500.00 9984 4,992,200.00 (3,300.00) 553 203 222
3136FTEIT 5,000,000.00 FED NAT MORTG ASSOC.3YrNclYrix 563 06/29/2009 5,000,000.00  100.06 5.003.150.00 3:150.00 563 227 241
3136F7J40 10,000, /000.00" FED NAT MORTG ASSOC 3YrNc2Yrix 5500 06/30/2009 10,000,000:00°  100.19 10, 018 800.00 18 800.00 550 223 241
3136F75S99 5,805,000.00 FED MAT MORTG ASSOC.3YrMc2Yrix 540 08/26/2009 6,805,000.00  100.00 6,805,000.00 - 540 232 257
3136F7599 15,000,000,00° FED NAT MORTG ASSOC.3YrNc2Yrix 5407 08/26/2009 15,000,000.00  100.00 15 000 000.00. - 5.40 232 257
3136FT2R7 10,000,000.00 FED NAT MORTG ASSOC 3YrNc2Yrix 525 09/28/2009 10,000,000.00 9975 9,975,000.00 (26,000.00) 525 241 2 66
3136FT2RT 0,000.00 FED NAT MORTG ASSOC 3YrNc2Yrix 525  (9/28/2000 5.0 89.75 4,987.500.00 (12,500.00) 526 241 266
3136F75D5 15,000,000.00 FED NAT MORTG ASS0C 3¥rNc2Yrix 515  10/30/2009 15,000,000.00  99.66 14,948,400.00 (51,600.00) 515 250 275
31359M2A0 5,000,000,00 FED NAT MORT ASSOC3YrNc1.5YriX 520  11/20/2009 5,000,000.00 9963 4.981,250.00 (18,750.00) 520 255 281
31350M280 5,000,000.00 FED NAT MORT ASSOC3YrNc1.6Yrix 520  11/20/2009 5,000,000.00 9963 4,981,250.00 (18,750.00) 520 255 281
3136F7T7F8 5, 00,00 FED NAT MORTG ASSOC.3YrNc3Mc 550 12/01/2009° 5000,00000° 9975 4.987.500.00 {12,500.00) 550 257 284
3136F77BT 10,000,000.00 FED NAT MORT ASSOC3YrNci 5Yr1x 510 12/04/2009 10,000,000.00  99.41 9,940,600.00 (59,400.00) 510 260 284
3136F8AB1 °5,000,000,00 FED NAT MORT ASSOC3YrNciYrBerm  5:25  12/1172009 5,000,000.00 89,50 4,975.000.00 (26,000.00) 525 261 286
3136FBARE 15,000,000.00 FED NAT MORTG ASSOC.3YrNc1YrQ 517  12/14/2009 15,000,000.00  99.33 14,906,250.00 (93,750.00) 517 262 2.87
3133X.IBMg 10,000,000.00° FED'NAT MORT ASSOC3YrNci:5Yri¥ 500 12/18/2009 10,000,000.00° " 79925 9,925,000/00 (75.000.00) 5007 264 288
3136FEBS3 10,000,000.00 FED NAT MORTG ASSOC3YrNc1.5Y 500 12/18/2009 9.997.200.00  99.19 9,918,800.00 (78,400.00) 501 264 2.88
31350M2M4 °5,000,000.007 FED'NAT MORTG ASSOC 3YrNetYrix ™ 643 12/18/2009 4,000,21875777799:44 4,971,900,00 (27.318.75) 513 2563 288
3136FEBE0 10,000,000.00 FED NAT MORTG ASSOC.3YrNc1Y! 511  12/18/2009 999843750 09928 9.928,100.00 (70,337.50) 512 263 2 88
3136FERGY 5,000,000.00° FEDNAT MORTG ASSOC 3YrNciYrBe 515 12121720097 499921875  99.34 4,967,200.00 (32,018.75) 516 284 289
3136FBCJ2 5,000,000.00 FED NAT MORTG ASSOC 3YrNcaMc 550 12/28/2009 5,000,000.00  99.60 4,984,400.00 (15,600.00 550 264 2.91
313500208 5,000,000,00 FED MAT MORTG ASSOC 3YNciYrix 525  12/28/2009 ,000,000.00°  09.56 4,978,150.00 (21,850.00 525 265 291
3136F8BZT 5.000,000.00 FED MAT MORTG ASSOC 3YNciYBerm 525  12/28/2008 5,000,000.00  99.50 4,975,000.00 (25,000 no; 525 265 291
3136F882Z7 5,000,000.00" FED'NAT MORTGASSOC 3YNc1YBem 525  12/28/2000 ,000,000.00 g9, 4,975,000.00 (25,000 626 265 29
31359m2ub 5,000,000.00 FED NAT MORTG ASSOC.3YrNc1Yrix 525 12/28/2009 4,995850.00 9956 4,078,150.00 {17,700.00) 528 265 2.91
3136F8C.J2 6,285,000.00 FED NAT MORTG ASSOC.3YrNc3Mc 550 12/28/2009 628493715 9969 6/265.390.80 (19,546.35) 6550 284 291
3136F8DFQ 10,000,000.00 FED NAT MORTG ASSOC.3YrNciX 505 01/08/2010 10,000,000.00  99.47 9,946,900.00 (53,100.00) 505 269 2.04
3136FBDF9 10,000,000.00  FED NAT MORTGASSOC 3YrNc2YriX 505 01/08/2010 9,991,000.007 9947 19,046,900,00 {44,100.00) 508 269 2.94
31350MaXa 5,000,000.00 FED NAT MORTG ASSOC 3YrHciYrix 525  01/11/2010 4998.437.50 9959 4,979,700.00 (18,737.50) 526 260 245
31 5,000,000.00 FED NAT MORTG ASSOC 3YNc1.5Y1x 525 01/22/2010 5,000,000.00  99.68 4,984,400.00 (15.500.00; 5257 22 2.98
31350M4L4 10,000,000.00 FED MAT MORTG ASSOC 3YNG1.5Y1x 525  01/22/2010 10,000,000.00  99.69 0,068,800.00 (31,200.00 525 272 2.98
31350M4X8 5,000,000.00. FED'NAT MORTG ASSOC 3YrNe2Yrix 523" 01/28/2010 5,000,000.00° 9988 4,993,750.00 (6,250.00) 5230 274 3.00
3136FBEH4 10,000,000.00 FED NAT MORTG ASSOC 3YrNc1.5M1 548  01/29/2010 10,000,000.00  99.50 9,050,000.00 {50,000.00) 518 274 3.00
31350MAW0 35,000,000.00 FED NAT MORTG ASSOC 3YrNcEMo1) 533 01/29/2010 35,000,00000 9984 34,945,400.00 (54,600.00) 533 273 3.00
M7 2950,000.00_FED NAT MORT ASSOC3.5YrNcaMBer 530  06M4/2010 2,050,000.00  99.41 2,932,477.00 17,523.00 303 337
648,035,000.00 647,610,451.87 45,501,294.05 —{T.§ﬁ9,157.§!} 511 1.81 1.97
FNMD - FNMA DISCOUNT NOTES
3135B88FP5 .00 FNMA DISCOUNT NOTES A1+HP1/F1+ 507 05(14/2007 4892262500 9855 49,275,000.00 352,375.00 548 028 028
313588FY6 24.000,000.00 FNMA DIECOUNT NOTES 509 05/23/2007 23,454,21000 9843 23,623,200.00 168,890.00 520 030 0.31
313588HC2 25, ,000,000,00° FNMA DISCOUNT NOTES 5.08 06/20/2007 24,382,638.89 98,03 24,507,500.00 124.861.11 521 0.38 038
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5.05 0 07 23,034,044 44 : 542 555,56 527 (.40 0.41
124,000,000.00 120,694,418.33 21,883,200.00 1,188,761.67 521 033 0.33
FRMC - FEDERAL HOME LOAN MORG CORP DI )
‘313396E Q11 125,000,000.00° FEDERAL HOME LOAN MORG CORPT 509 05/15/2007 24,455,652.787 08 54 24,635,000:00 179,347.22 5200 028 028
313396GE7 23,000,000.00 FEDERAL HOME LOAN MORG CORP [ 509  05/29/2007 22,454,210.00 8.34 22,518,200.00 163,920.00 521 (032 032
48,000,000.00 ~46,909,362.78 - 47,253,200.00 343,357.22 521 0.30 0.30
LAO - LOCAL AGENCY OBLIGATIONS : i
2,000,000.00 CANS'Srs 2006 545 05/12/2008 2,000,000.00  100.00 2,000,000.00 = 545 421 128
'935,000.00 MARCH JPA 552  07/15/2012 935,000.00  100.00 935,000.00 - 552 454 546
1 780,000:00° US DISTRICT COURTHOUSE 552 06/15/2020 780,000.00 .00 780,000:00 - 552 930 1338
3,715,000.00 3,715,000.00 3,715,000.00 s 532 3.07 487
MMF - MONEY MARKET FUND i
100,000,000.00 BARCUAYS GI FUND Aza/AAA 5,251 0212812007 100,000,000.00 100.00 100,000,000.00 - 525 008 0. o,g_
100,000,000.00 100,000,000.00 100,000,000.00 - 525  0.08 0.0
MTNO - MED TERM m:mas ) )
36962GXR0 000,000.00 GE CAP|TAL CORPATHF1+/P1 5000 702/5/2007 9,994)600.00 9995 9,994,600.00 - 5068 0,04 0.04
74977EMRA _10 000,000.00 RABOBANK Aaa/AAAAAA 514  05/31/2007 10,000,000.00  99.79 9,979,300.00 (20,700.00) 514 032 033
89233PZV1 15,000,000.00° TOYOTA MTR CREDIT Aaa/AAA/AAE 525 11/14/2007 15,000,000.000 99,78 14,966,700.00 (33,300.00) 525 075 079
36962GZZ0 5,000,000.00 GE CAP CORP Aaa/AAAIAAA 425  01/15/2008 4,951,800.00 99,06 4,953,100.00 1,300.00 477 092 0.96
¢ '5,000,000,007 GECAP. CORP AaalAAA/AAA 425 01/15/2008 4,954 550,007 99,06 '4,953:100,00 (1,450,00) 474 092 0.96
742651CS9 10,000,000.00 PRIVATE EXPT FDG Aaa/AAA/AAA 5.75  01/15/2008 10,053,300.00  100.44 10,043,600.00 (3.500_.w 518 092 0.96
40411A6Y7 15,000,000,00" HBOS TSY SVCS NY A22/AA 538 01/30/2008 15,008,203:13" 100,05 15,008,205.00. 187 532 096 1.00
89233PC20 15,000,000.00 TOYOTA MTR CREDIT Aza/AAA/AAS 535  02/01/2008 15,000,000.00 9972 14,957,400.00 (42,600.00) 535 094 1.00
55266LE 10,000,000.007 MEIA GLOBAL FDG Aza/AAA/AAA 530 104/23/2008 10,000,000.00° " "gg52 9,951,600.00 (48,400 530 116 1.23
T4977ENS8 10,000,000.00 RABOBANK Aaa/AAA/AAA 526  05/06/2008 10,000,000.00 9968 9,968,000.00 (32,000.00) 526  1.13 1.26
T4977ENSS 5,000,000,00" RABOBANK Aaa/AAAIAAA 526" 05/06/2008 5,000,000.007 99,68 4,984,000.00 (16,000.00 526 119 126
0B4664AC5 10,000,000.00 BERKSHIRE HATH Aaa/AAA/AAA 338 10/15/2008 6,701,200.00  96.86 9,685,700.00 (15,500.00) 521 161 1.71
'GELEED 10,000000,00" MBIA GLOBAL FDG AZa/ARA/AAA 535 10/16/2008 0,000,000.00 8925 9,924,700,00 5,300.00) 535 159 il
36962GN34 5,000,000.00 GE CAP CORP Aaa/AAAJAAA 3.77  10/30/2008 4,857,500.00  96.87 4,843,500.00 &14.000.00} 520 165 1.75
55266L] 5,000,000.007 MBIA FLOBAL FDG Aza/ARAJAAA 5300 12M12/2008 5,000,000.00° '89.61 4,980,350.00 10,650.00) 530 174 1.87
55266 000,000.00 MBIA GLOBAL FDG Aaa/AAA/AAA 534  01/23/2009 5,000,000.00  89.92 4,906,050.00 3,950.0 534 185 1.98
145,000,000.00 144,521,153.13 .00 ; 1.03 .
MUNI - MUNICIPAL BONDS ] y
455567VED. 1,000,000.00 INDUSTRY. CA URBANDEVAGYAZa/AA  ~3.05 7 05/01/2007 985.270.00 9853 985,270.00 e 3867 025 025
768903EB8 1,000,000.00 RIVERSIDE CNTY ASSET AzalAAA 335  06/01/2007 990,340.00 99,34 993,430.00 3,090.00 386 0,33 0.33
7981472ZH0 1.560,000,007 SAN JOSE REVE RF B AAA/AzS 4077 08/01/2007 1,560,240.60 9938 1,550,328.00 ,921.60) 406 048 0.50
987368806 1.350.000.00 YOSEMITE CA CMNTCOLLEGEAAN/A:  3.93  08/01/2007 1,350,216.00 99,31 1,340,712.00 (9,504.00) 392 048 0.50
130911E55 00 'CSCDAAAA 41277 08/01/2007 2,000,320.0077 799,40 1,988,060,00 1(12,260.00) 411048 0.50
76886PAVS 1!545,000 00 RCC GO BONDS 2004B AA-IA23 3.63  08/01/2007 1,550,871.00 g 1,531,465.80 19,405.20 349 048 0.50
8,455,000.00 8,437,266.60 : 8,389,265.80 (48,000, 3‘6! 330 0.44 0.45
NCD - NEGOTIABLE CD ) ) )
16144RCS0. '50,000,000/00 CHASE BANK Aaa/AAA 526 102/16/2007 50,000,000:007" 10000 50,000,000,00 = 526 0.04 004
0B050V7GE. 50,000,000.00 BANK OF AMERICA Aaz/AAA 531  02/28/2007 50,000,000.00  100.00 50,000,000.00 = 531 008 0.08
7 50,000,000.00“BANK OF IRELAND Asa/AAA 530" 02/08/2007 49,099/631.86 " 100.00 49,099,631:86 - 530 0.0 040
78010FSS0 50,000,000.00 RBS GREENWICH CAPITAL A1+P1 520  03/14/2007 50,000,000.00  100.00 50,000,000.00 - 520 012 012
50,000,000.00 " ABN AMRO Aaa/AAR '5.27° “03/14/2007 50,000,616.88 " '100.00 50,000,616.88 - 52TUIT0A2 012
78009HF87 50,000,000.00 ROYAL BANK OF CANADA A1+/P1 531  04/02/2007 50,000,000.00  100.00 50,000,000.00 - 531 017 0.17
B8336P17LE 60,000,000.00" SOCIETE GENERALE A1+/P1/F1+ 5207 104/30/2007 50,000,000.007 100,00 0,000,000.00 - 520 024 0.24 |
173000008 _so.uun.ono 00 CITIGROUP Aga/ASA 531  04/30/2007 50,000,000.00 100,00 50,000,000.00 5 531 024 0.24
T497TFEG1 50,000,000.00 RABOBANK A1+/P1/F1% ‘527 205/09/2007. 50,000,000.00" " "100.00 500,000,000.00 = 5270 027 0.27
40411A4D5 sa.ooo mo uo ~HBOS TREASURY A1+/P1 526  05/21/2007 50,001,092.50 i 7.50 526 030 0.30
0673P1VGE BARCLAYS CAPITAL A1+P1/F1+ 532 05/23/2007 150,000,000.00 ,000, - 6§32 030 031
0556M2SG8 50 cm noo uo _BMP FINANCE Aza/AAA 530  05/23/2007 50,001,530.37 19.63 530 030 0.31
600,000,000.00 600,002,871.61 2743 529 0.19 .19
TCD - TIME DEPOSITS ) N
10,000,000,00" " CITIZENS BUSINESS BANK 5.18703/15/2007 10:000,000.00 100,00 10,000;000.00° = 518 0142 0427
10,000,000.00 CITIZENS BUSINESS BANK 5.13  04/06/2007 10,000,000.00 100,00 10,000,000.00 - 543 018 01
20,000,000.00 20,000,000.00 ,000, - 516 015 01
TOTAL 4,555,725,000.00 4,534,811,539.52 4,528,343,595.85 (6,467,943.67) 502 0.88 0.95

1. The market value and yield of shoridem maney market sacurities ana based on purchase price,
2. Average life is the number of years until principal is returnad at maturily, weighted by market value.
3. Local Agancy Cbligations have variable rate coupons, spread to Pool.
4. Maodified Duration. The percentage price change of a securiy for a given change,
The higher the modified duratien of a security, tha higher the risk.
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‘Treasurer's Pooled Investment Fund e C ranay2007

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 County Investment Policy

Investment Maximum | Authorized] Quality Maximum Authe d Jualily Actual Riv
Category Maturity Y Limit : oody's Matuwity | % Limil | S&P/ Moody Portfo
CA AGENCY BONDS 5 YEARS NO LIMIT 3 YEARS 15%/ $150MM |A/A2/A 0.19%
U.S. TREASURY 5YEARS NOLMIT  AAA 5 YEARS 1 ARA 0.00%
LOCAL AGENCY OBLIGATIONS |5 YEARS NO LIMIT 3 YEARS 0.025 INVESTMENT GRADE 0.08%
FEDERAL AGENCIES 5 YEARS NO LIMIT AAA 5 YEARS AAA N/A 58.72%
BILLS OF EXCHANGE 270 DAYS |40% (1) 180 DAYS 0.3 A1/PI1/F1
COMMERCIAL PAPER 270DAYS 04 Al/P1 270 DAYS 0.4 Al/P1/F1 21.02%
CERTIFICATE & TIME DEPOSITS |5 YEARS 0.3 1YEAR 25% MAX A1/P1/F1 13.69%
REPURCHASE 1 YEARS NO LIMIT 45 DAYS 40%/25% A1/P1/F1 0.00%
AGREEMENTS TERM MAX
REVERSE REPOS 92 DAYS 0.2 60 DAYS 10% MAX N/A 0.00%
MED. TERM NOTES BYEARS 0.3 A 2 YEARS 20% MAX AA/Aa2/AA 3.18%
CalTRUST SHORT TERM FUND |N/A N/A N/A DAILY LIQUIDITY |0.01 Board Approved 0.88%
MUTUAL FUNDS 90 DAYS (2) 0.2 AAA/Aaa (3) DAILY LIQUIDITY 0.2 AAA by 2 0f3 0.00%
RATINGS AGENCIES
SECURED BANK DEPOSITS 5 YEARS NO LIMIT 1YEAR 0.02 0.00%
MORTGAGE PASS- 5YEARS 0.2 AA-SECURITY N/A N/A 0.00%
THROUGH SECURITIES A-ISSUER
LOCAL AGENCY MN/A NO LIMIT 3YEARS 0% MAX 0.00%
INVESTMENT FUNDS
CASH/DEPOSIT ACCOUNT N/A N/A N/A N/A N/A N/A 2.23%
1 No more than 30% of this category may be invested with any ong commercrar bank
2 Mutual Funds maturily may be interp ighted average maturity not ing 90 days
2 Or must have an Investment advisor with nclt tess than 5 years expenenne and with assals 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.

Manthly Monthly

Dis

al lnv. Malurities

01/2007

02/2007 618.0 806.3 (188.3) 202.0 - 774.1
08/2007 7817.4 871.5 (84.1) 84.1 - 427.3
04/2007 1,505.7 7385 767.2 767.2 302.0
05/2007 635.1 1,172.3 (537.2) 230.0 574.8
06/2007 755.6 885.2 {129.6) 100.4 141.0
07/2007 728.3 983.1 (254.8) 154.4 = 50.1
08/2007 755.2 843.9 (88.7) 88.7 ! 204.6
09/2007 5421 6711 (129.0) 129.0 - 105.0
10/2007 831.4 795.4 36.0 36.0 51.0
11/2007 740.5 694.1 46.4 82.4 86.5
12/2007 740.5 694.1 46.4 128.8 79.0
01/2008 7405 694.1 46.4 175.2 136.0

Totals 9,380.3 9,849.6 (469.3) 658.2 2,040.4 3,870.1
14.54% 64.93% 85.46%

THIS COMPLETES THE REPORT REQUIREMENTS OF CALIFORNIA GOVERNMENT CODE 53646 Page 8




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






