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or gain”.
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COUNTY OF RIVERSIDE

Treasurers Pooled Invesiment Fund

Monthly Report

s

February 2007

Paul McDonnell ‘
Treasurer/Tax Collector
Don Kent

For the second time in the last ten years, financial market turmoil in Asia,
namely China, has caused a meltdown in the U.S. equities markets. It takes us
back to the Asiant currency crisis of *97-'98, when we're once again reminded of
how interconnected we all are in trade, as well as the financial markets.

Assistant Treasurer
Jon Christensen
Chief Deputy Treasurer
Giovane Pizano
Investment Manager

The "Bears” have been calling for a 5% correction for some time now saying
that our 53 month bull run was long overdue. Market watchers blamed it on the
Chinese equity sell off, a stronger Yen and the carmy trade, as well as
“Greenspeak” when the former FED chairman, Alan Greenspan uttered the *R"
word, as in recession. Sprinkle in talk of growing troubles in the U.S, subprime
mortgage market, and you've got the right ingredients for “the perfect storm”.
The DJIA and other equity markets got slammed in the worst one day correc-
tion since the market opened after the September 11" terrorist attacks. This
equity correction caused the usual panic and flight to quality of U.S. Treasuries,
causing yields to drop some 29 bps. in the 2-year U.5.T. by months end.

As for the economy in general, we see growth continuing, but at a slower pace.
) The biggest issue at this point is the .S, housing market which has been de-
»  Public Trust pressed for sometime and looks to continue in this path as new homes sales

Maximum Rate of dropped further in January and February; housing starts and building permits

Return have also been slowing. The effect is now camying aver to the mortgage and
real estate markets with the aforementioned subprime lenders having major
difficuities. Borrowers and speculators are having trouble making monthly

Investment Objectives
»  Safety of Principal
o Liquidity

B mortgage payments partly due 1o the fact that some 80% of subprime loans are
- adjustable rate mortgages; let’s not forget that from June '04 through June 08,
Fed Funds are up 425 bps. Ouch!lt

We'll have to wait and see if this trend carries over to the rest of the reat estate
market, but as long as prime borrowers can make their payments and employ-
ment remains healthy, we should not see a major meltdown in real estate
prices. As for the other bugaboo, oil continues to hover around 360 a barrel.
Gas prices have been slowly inching back up as we approach the spring and
summer driving season; price creep usually cocurs as refiners reformulate their
fuel blends of gasoline during the warmer months.

| County Administrative Canter l “Me

Paul McDonnell
Treasurer-Tax Collector

Economlc Indicators of
Importance

Durable Goods Owders-released on Febm-
ary 27th -7.8% actual vs, -3.0% survey

Gross Domestic Product (GDP) -released on
February 28th 2.2% actualvs. 2.3% survey

Consumer Confidence— Index- released on
February 27th 112.5 actualvs. 108 sutrvey

Factory Ordess-released on March 6th
-5.6% actual vs. -4.5% suivey

Emptoyment Siuation- released on March
gth Unemployment 4.5% actual vs. 4.6%
survey Noenfama payolls M/M change
97,000 actual vs. 85,000 survey

Consumer Price Index- feleased on Febny-
ary 21st 2% actual vs, .1% survey;
core CP1.3% actual vs. . 2% survey

Snapshot

At month's end, the Fed Funds rate
remained at 5.25%. The 2 year T-Note
was yelding 4.65% {down 29bps.)
while the 10 year T-Note was yielding
4.56% (down 27bps.). For February,
the Pool had an increase of 3 bps. in
the average monthly yield.

Portfolio Statistics

February January December November
Month-End Bock Value 5 4552435696 $ 4534811540 $ 4973386716 % 4,080,915,202 §
Month-End Market Value* 3 4560957.798 ¥ 4528343586 $ 4567698616 § 4078,187.050 §
Paper Gain or (Loss) $ {1477.897) % (6467944) § (5,688,099) % (2,728152) %
Percent of Paper Gain or Loss ~0.03% -0.14% 0 11% -0.07%
Yield Based Ugon Book Value 5.05 502 501 4.3
Weighted Average Maturity (Yrs) 0.94 0.95 0.78 0.2s
Modified Curation (.87 0.88 0.73 0.867

*Murket values do not nclude acerued interest

October September
4,033,662.823 §% 3,927 455,049
4028318358 § 3,920,848,539
{5,344,465) § {6,606,510)
-0.13% -0.47%
488 4.81
om 088
072 0.70

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

Aaa/MR1 BY MOGDY'S INVESTOR SERVICES
AAA/V1+ BY FITCH RATINGS
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Treasurer's Pooled Investment F_und_

Portfolio Characteristics

Market Data

Major Indices

SECTOR CREDIT quaLiy
Market Value Market Value
Federal Agenc 2,432,011,624
gency Federal 2,432,011,624
Cash Equivalent & MMF 175,000,000 | |agency
Commercial Paper 1,153,320,197 AAA 300,898,006
Negotiable CD's 600,003,972 PR
i 158,497,915 - -
Med!um Term Notes A1/ P-1or 1.753,333,169
Municipal Bonds 8,400,091 | [better
Certificates of Degos:f 20,000,000 | |\ o 64,715,000
Local Agency Obligation 3,715,000
Total 4,550,957,799 | | Total 4,550,957,799
Municipal - cortificates
MedumTerm Bonds - o pagaep  Local
Notes 19% 44%, Agency A-1/ P-1 or better NR
3.18% Cbligation 39% 1%

08%

02/28/07 01/31/07
DA 12,268.6 12,4908
S&P 500 1,406.82 1,438.24
NASDAQ 2,416.15 2,441.09
Crude Qi {parrel] 61.79 58.14
Gald {punce) 676.15 657.20
Prime Rate 8.25% 8.25%
3-Month LIBOR  5.35% 5.38%
Fed Fund 5.245% 5.245%
Futures
(for 03/07)

U.S. Treasury Yield Curve

o, & Fedearal
13.18% Agency 02/28/07 1/31/07 - Diff.
Corrmrercial . 58.72% Federal Ag M 516 512 04
Paper o AAA ederal Agency
21.02% Cash Eq';";as";m & MM 7% 53% M 512 5.16 -04
. o
2Y 4.65 4.94 -29
MATURITY
Market Value so% 5Y 452 4.82 -30
30 days or Less 643,136,734.77 0% bl § 4.56 4.83 -27
30- 90 Days 1,187,977,118.92| . 30Y 468 493 .25
80 Days -1¥ear 1 ,128,384,93030 20% - 16.79%, 18.08%
1-2 Years 763,073,697.80 1o ) ) Yield Curve
2-3Years 822,827,691.75 _
Over 3 Years 0% - —0— 0¥ 312007 = e R 281200
4,657,625.00 30days 30-60 90Days- 1-2 2.3  Over3 s
Total 4,550,957,798.54 or Less Days 1 Year Years Years Years . -
. 5 -ﬂ\
12 Month Gross Yield Trends N
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* Treasurer's Institutional Monzy Market index { TIVMI is compited snd reported by the Riverside County Treasurer's Capital Markets diviston, 1t is
a compasite index derived from the average of three multi-pillion doflar AAA rated Prima (funds that invest in a diversified portfolio of U.S. doliar

deromingted mangy market instruments including U5, Traasiries, government ag

fers, bankers’

deposits, replrchase agreements, etc.) porifolios that the Tragsurer tracks, Further details available wpon request.

Page 1

ces, commerclal paper, certificates of




YLD MAT!

DESCRIP 0N L VALGE" HAIN LOS M e
CASH - UBOC DEPOSIT ACCOUNT
1,000,000.00 _UBOC DEPOSIT ACCOUNT 500 0142007 1,000,000.00  100.00 1,000,000.00 - 500 009 008
1,000,000.00 1,000,000.00 1,000,000.00 N 500 0.09 0.08
CLTR - GALTRUST SHORT TERM FUND
40,000,000.00 CALTRUST SHORT TERM FLIND 535 Q2007 40,000,000.00 100,00 40,10,000.00 - 535 0.09 0.08
400000 44,000,000.00 40,000,000.00 - 535 008 .08
CPD - COMMERCIAL PAPER . DISCOUNT
T4GTTLG16 75,000,000.00 RABOBANK A1+P1 532 02007 74,968,018.57 90.00 74,966,916.67 - 532 oM 0.00
02B20Q1E 50,000,000.00 UBS FINANCE A1+P1 530 0302007 45,992 638 89 99.99 49,992 53859 - 530 0.01 0.00
0556312 50,000,000.00 BMW AT+P1 530 DAKHI2007 49,992,838.89 $0.00 49,892,636.89 - 530 00 0,00
DBBOP1Q53 50,000,000.00 BANKDF AMERICA A1+/P1 518 OW0S/2007 48,912,500.28 a7.53 48,912,590.28 - 530 002 0.01
41411UQ73 5,000,000.00 UNIERSITY OF CALIFORNIA Al +F 523 DWOTR00T 4,938,983 33 96.78 4,938,063.33 - 530 0.02 0.02
S0U00BATO 45.000,000.00 KOCH A1+P1 535 032772007 44,522,812.50 99.81 44 822 812.50 - 527 008 0.07
IGANRIQU0 50,/000,000.00 GE CAPITAL A1HP1 516 0¥20R2007 48,710,000.00 87.42 48,710,000.00 - 530  0.08 0.08
1887X1QWe 50,000,000.00 CHEVROW FUNDING At+P1 519 oa3007 49,136,000.00 98.27 42,135,000.00 - 528 0.8 0.08
ZNE1QWR 50,000,000.00 DEXIA DELL A1+ 524  (I3VZOOT 49323181250 5865 48,323,812.50 - 531 D08 0.08
TAGT7LRBS 25,000,000.00 RABOBANK A1+P1 512 042007 24,331 ,555.56 97.33 24,331,555.56 - 526 042 0.42
06737JSEG 50,000,000.00 BARCLAYS CAPITAL At +Pt 523 USM42007 4935351389 38T 49,353,513.80 - 53 o021 0.21
TBO0SBSFO 25,000,000.00 ROYALBANK OF GANADA Al+/P1 522 0SMSI2007 24,673,750.00 970 24.673,750.00 - 528 021 0.21
78009858 50,000,000.00 ROYAL BANK OF CANADA A1+/P1 506 DS232007 48,507,611.11 a762 48,807,811.11 . 520 023 023
8338555P9 25,000,000.00 SOCIETE GENERAL A1+P1 522 OS2ae0ur 24,644 750.00 5858 24,644,750.00 - 530 02 023
2521E15P1 50,000,000.00 DEXIA DELL A1+F1 S22 (5232007 49.269,500.00  94.58 49.289,500.00 - 530 Q.23 0.23
40410TSP2 50,000,000.00 HBOS TREASURY SERVICE At+Pt 523 BHRW2007 4034625000  SAED 49,348,250,00 - 53 023 0.23
067374509 50,000,000.00 BARCLAYS A1+P1 522 {S2472007 49,181,534.72  84.38 48,181,534.72 . 530 023 n.za
173075506 50,000,000.00 CITIGROUP A1+P1 524 BA242007 40,184 88888  SAY 45,184,660,89 - 533 023 0.23
0660P15R3 50,000,000.00 SANK OF AMERICA 1+/P1 522 DS2N2007 49376,500.00  94.75 49,379,500.00 - 529 0.24 D.24
0556N1SWd 50,000,000.00 BNP PARIBAS At+P1 51% 0532007 48,890.985.11 9a.68 A9, 348,500,00 455,513.89 530 025 0.25
T4081KT69 50,000,000.00 HARVARD UNIVERSITY AT+P1 502 G062007 4B,724,000.33  94.80 43,284,000.00 573,910,867 515 027 0.27
90262074 5000000000 UBS FINANGCE A1+iPt 521 DBAB/2007 49,117,194 44 8a.42 49,211,500.00 94,305.58 530 030 0.30
0680P1TLS 25,000,000.00 BANK OF AMERICA A1+P1 522 062002007 2454325000  94.39 24,588,500.0C 55,250.00 532 030 0.31
0660P1TVA 25,000,000.00 BAMK OF AMERICA A1+P1 522  DBZ200T 2451062500 9826 24,585,750.00 55,125.00 532 033 0.33
B0233HLI1 20,000,000.00 TOYOTA MOTOR A1+/P1 S18 0718007 105M1,36667  09.00 19,599,200.00 7783333 532 038 0.38
36859514 50,000,000.00 GE CAPITAL Al+P1 519 0B01/2007 48,6680,875.00 a7.80 48,901,500.00 220,625.00 §33 041 0.42
BOZA3HVFE 50,000,000.00 TOYOTA MOTOR A1+HP1 518 08152007 4557550000 0750 48,801,000.00 225,500.00 53 045 0.48
1170600000 1,151,571,127.78 1,153,329,197.23 1,758,069.45 529 0.19 019
FFCS - FED FARM CREDIT BANK
1331SMEQ 5,000,000,00 FED FARM CREDIT BANK2 25YNcIM 363 DAT2007 5.000,000.00  100.00 5,000,000.00 . 163 014 0.14
H331vxTa 5,000,000.00 FED FARM CREDIT BANK1YrNG 505 425007 500000000  100.00 5,000,000,00 . 505 015 0.15
31331SYD9 5,000,000.00 FEC FARM CREDIT BANKZYrNG 375 os2N2007 45606,000.75  99.52 4,996,093.75 . 379 024 024
313315YD9 5,000,000.00 FED FARM CREDIT BANKZYrNG 375 05252007 490687500 9954 4,996,675.00 . 378 024 0.24
JISYNT 5,000,000.00 FED FARM CREDIT BANKZYNG 382 0BO1/2007 500000000  99.69 4,981,250.00 {18,750.00) 182 0325 035
313315ZF3 5,000,00000 FED FARM CREDIT BANKZYrNC 394 DBVOT2007 5000,000.00  99.63 4,9681,250.00 {18,750.00) 3 027 n.27
I1IMVCVE 500000000 FED FARM CREDIT BANK1.75YiNG 845  DE252007 499870000 9475 4,987,500.00 (11,200.00) 4§47 032 0.32
31331VM37 10,000,000.00 FED FARM CREDIT BANKTYcNC 550  OTAW2007 100H 80000 100.08 161,006, 300, 00 4,500.00 548 034 0.34
IINSRE2 10,000,000.00 FED FARM CREDIT BANKIYrNGIMo 418 07r202007 10000,00000 9959 9,959,400.00 {40,500.00) 418 038 034
I3 SLKT B,365,000.00 FED FARM CREDIT BANKZ 5YiNcoio 358 OIRTR007 836173242 8931 8,307,532.45 {54,199.87) 358 041 0.4%
313315MQ3 500000000 FED FARM CREDIT BANKZ 5YricEMG 365 CAMQI200F 5000,00000 9931 4,965,650.00 (34,350.00) 3165 0.4 045
1331SSVE 10,000,000.00 FED FARM CREDIT BANKZ SYrNCIM 420 Dvawa007 1000000000 8941 9,540,500.00 {59,400.00) 420 055 0.57
J1II15MND 5,000,000.00 FED FARM CREDIT BAMNKZ TSYTNCIM 370 1UOR007 500000000  99.00 4,850,000.00 (5(,000.00) 170 0658 0.
I1IIXGVE 10,000,000.00 FED FARM CREDIT BANK 1¥rN¢ 488 12112007 057880000 5572 £,671,800,00 {6,900.00} 510 0.75 0.78
333X 5,600,000.00 FED FARM CREDAT BAMIC 1YiNG 513 MAaR008 4007,20000  100.00 5,000,000.00 2,800.00 518 085 0.8
313315RMT 5,885.000.00 FED FARM CREDIT BANKZYZYINCIM 413 02M4/2008 688500000 9913 5,424,758.25 {50,243.75) 413 0853 0.96
313B1VAES 7500,000.00 FED FARM CREDAT BANKZ, SYrNcIMo 454 OW27/2008 TAU1250 %47 7.460,175.00 (35,137.50) 457 102 1.08
3133IXCKE 5,000,000.00 FED FARM CREDIT BANKY 5YNC3Ma 522 05022008 4,997 800,00 9997 4,968,450.00 650.00 525 1144 1.48
313315WM1 5,000000.00 FED FARM CREDIT BANK2YNC1 Yr 423 0502008 500000000 9913 4,950,250.00 {43,750.00) 423 14 118
31331SXB4 5,000,000.00 FED FARM CREDIT BANKAYrNc3Mo 434 05/15/2008 5,000,000.00 99.22 4,960,850.00 {39,050.00) 434 1947 1.22
IIIVLGR 5,000,000.00 FED FARM CREDIT BANK2.4Nc 470 O52¥2008 500000000 9968 4,984,400,00 (15,600.00) 470 17 1233
3133NLGE 8,000,000.00 FED FARM CREDIT BANK 2.4 NG 470 0522008 7,906,250.00 99.69 7.875,040.00 {21,210.00) 472 147 123
313315042 5,000,000.00 FED FARM CREDIT BANKYINeIYr1X 443 0EARZO08 5,000,000.00 59.00 4,950,000.00 {50,000.00) 443 129 134
31IIERIG 10,000,000.00 FED FARM CREDIT BANK3YrNcEMo 444 O7A2008 10,000,000.00 .25 8.525,000.00 {75,000.00) sad 133 1.239
313315082 10,000,000.00 FED FARM CREDIT BANK3YNcIMo 448 072172008 9,993,750.00 9934 $,834,400.00 159,350.00) 450 133 139
31331$263 10,000,000.00 FED FARM CREDIT SBANKIYTNGTYr 455 ORO4IE 9,687,500.00 .41 5.940,500.00 {46,900.00) 460 137 1.43
I131S4v2 5,000,000.00 FED FARM CREDIT BANK3YNcIYrX 462 0GUA2008 4,938,437.50 99.44 4,571,500.00 {26,537.50) 463 143 153
I1331S4v2 5.000,000.00 FED FARM CREDIT BANKIYNG1Yr1X 462 OOR2008 5,000,000.00 99.44 4,971,800.00 (28,100.00) 462 143 1.53
IIMVEVY 10,000,000.00 FED FARM CREDIT BANK 2YiNc1Yr 513 107172008 £,997,100.00 9984 £,984,400.00 {12,700.00) 514 150 1.82
IHIXNES? 7.000.000.00 FED FARM CREDIT BANK 2Yme1Yr 510 11282008 7,000,000.00 99.78 6,984,670,00 (15,330.00 510 163 1.75
IIMALYE 5,000,000.00 FED FARM CREDIT BANK 2YiNG 501 01/222009 459715000 10026 5,014,050.00 16,900.00 504 178 190
31IKCL 5,000,000.00 FED FARM CREDIT BANK2 5YrNciMo 535 05062000 4,898 B00.00 99 81 4.560,850,00 [8,150.00) 336 2 2148
HIAXCZI 5,000,000.00 FEO FARM CREDIT BANKIYNIYriX 525  11A%2009 500000000  90.84 4,592.200.00 (7,800.00) 525 248 27
1IMXMBS 5.000.000.00 FED FARM CREDIT BANK 3YNG1YriX 535 012512010 5,000.000.00 99.78 4.980,060,00 (10.950,00) 535 265 291
222750000 222 ,676,201.17 221,853,192.45 {825,100.72) 454 039 104
FHLB « FED HOME LOAN BANK
I1IIKESRT 400000000 FED HOME LOAM BANK1-YrNc3Mober 505 03132007 4,000,000.00  100.00 4,000,000.00 . 505 004 0.04
313024 5,000,000.00 FED HOME LOAN BANK1 SYrNCIYrX 430 pI1W2007 5,000,000.00  160.00 5 0K, 000,00 - 430 006 0.05
3133XD3IKS 5,000,000.00 FED HOME LOAN BANKT SYNcIMo 429 gyRV007 5000,00000 10000 5,000,000.00 - 429 007 0.06
I1IIKOME? 10,000,000.00 FED HOME LOAN BANKT 5¥rNcEMo 451 04052007 10,000,000.00 10000 10,000,000.00 - 451 Qa0 010
3133XBSZ4 $0,000,000.00 FED HOME LOAN BANK2YNCEMO1x 400 4052007 9.995,31250  99.95 9,995,312.50 - 402  Da0 010
HIIXBEEI 10,000,000.00 FED HOME LORN BANKZYTHC1Ma 408 04092007 9,998 437.50 $9.88 9,948,437 50 - 408 on 1
3133XBJLO 5,000,000.00 FED HOME LOAN BANK 2¥rHc]¥rix 445 QaAFRR007 5,000,000.00 100,00 5,000,000,00 . 435 Q13 0.13
IHIINBSI2 5,000,000.00 FED HOME LOAN BANK 3vrNciMo 326 0aMDR007 4,995312,50 99.01 4,995 M2 50 . 330 0.4 014
A33X82U3 5,000,000.00 FED HOME LOAN BAMNK2 SYrMctMa 325 Q425007 5,000,00000 100,00 5,000,000,00 - 325 046 0.15
J13IXALSE 7,020,000.00 FED HOME LOAN BANK 2.25YiNc3Mo 360 Q4r27r2007 7.18,903.13 59,98 T0N8,903.13 - 3E 098 0.16
F1INGVDS 5,000,000.00 FED HOME LOAN BANK 3¥rNriMa1X 349 043002007 500000000  100.00 5,000,000.00 - 319 097 017




Month End Portfolio Holdings Report
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10,000,000.00
5,000,000.00
5,000,000.00
30,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00

DESLRIPTION
FED HOME LOAN BANKIYmNCIMg
FED HOME LOAN BANKIYNG 1Mo
FED HOME LOAN BANKIYrNG 1Mo
FED HOME LOAN BANKZ 5YNcIMo
FED HOME LOAN BANKZ.5YHcoMe
FED HOME LOAN SANK1YNe

FED HOME LOAN BAMK1YiNG

FED HOME LOAN BANK2YNc 1Mo
1.5%eMo

FED HOME LOAN BAMK 2YNcIMo
FED HOME LOAN BANK 2.5YNciYri
FED HOME LOAN SANI2YrNcIMo
FED HOME LOAN BANK1 SYrNcIMo
FED HOME LOAN SANK1 YrNctha1X
FED HOME LOAN BANK2YrNG1'Yr1 %
FED HOME LOAN BANK2 5YrNe1Yr
FED HOME LOAN BAMKZYrNz 1Y X
FED HOME LOAN BANK2YrMe1Ma
FED HOME LOAN BANKZ 5YHCIMo
FEC HGME LOAN BANKZYTNS1Yr1X
FECH HOME LOAN BANK2Y (NG 1Yr1X
FED HOME LOAN BANK2YMNGTYT1X
FED HOME LOAN BANK2.5YrNcEMo
FEQ HOME LOAN BANK2YNG1Ma
FED HOME LOAN BANK 2.5YrNciMo
FED HOME LOAN BANK 2.25Nc6Mo
FED HOME LOAN BANK 3YrNcEMo
FED HOME LOAN BANK2 25Ncako
FED HOME LOAN BANK 1YrNe

FED HOME LOAN BAMK 3Yric 1Mo
FED HOME LOAN BANK 2.75¥NciMa
FED HGME LOAN BANK 2 SYrNcEMo
FED HOME LOAN BANK Z 5YrNcEMo
FED HOME LOAN BANK 275 YrNc1Y
FED HOME LOAN BANKZ 25YNctYr1
FED HOME LOAN BANK 3YrNg1MG
FED HOME LGAN BANK, 1¥NcBMo1X
FEQ HOME LOAN BANK 17Hg

FED HOME LOAN BANK, 2. 5YNC3Mo
FED HOME LOAN BANK3WRACIMG
FED HOME LOAN BANK 3YrNc3Ma
FEL} HOME LOAN BANK2.25¥iNc3Mo
FED HOME LOAN BANKIYMNTYr1X
FEL HOME LOAN BANKIYMc3ko
FED HOME LOAN BANK 1.5YrNc3Ma
FED HOME LOAN BANK 3YrMelYri X
FED HOME LOAN BANKZ SYNCTYriX
FED HOME LOAN BANK1 75YNc1YriX
FED HOME LOAN BANK1.5YNG IMBern
FED HOME LOAN SANK2YNC1YrtX
FED HOME LOAN BANK 2YNc1Yr
FED HOME LOAMN BANKIYrNG Mo
FED HOME LOAN BANKIYrNcEMa
FED HOME LOAN BANK 1. 5YNcoMoal1X
FED HOME LOAN BANK2 5YNc1Yr1X
FED HOME LOAN BAMKIYNeIMe
FED HOME LOAN BANKIYNC1Yr1X
FED HOME LOAN BAMKIYNCEMS
FEDQ HOME LOAM BANK 2-NC

FED HOME LOAN BANK 2¥rNG

FED HOME LOAM BANK 1.5YrNcIMo
FED HOME LOAN BANKIYHGSMo
1.5VGIMe

FED HOME LOAN BANK2NGGMG

FED HOME LOAN BANKIYNeSMe
FEQ HOME LOAN BANK Z¥rNc1YriX
FED HOME LOAM BANK 2YrNcEMo
FEL HOME LOAN BANK1.75-nc3berm
FED HOME LOAN BANKIYNC1YrX
FED HOME LOAN BANK 3 5YmNgtYr
FED HOME LOAN BANKYrNC1Yr
FED HOME LOAN BANK 2YrN:3IMa
FED HOME LOAN BANKZ-NCEMOD
FED HOME LOAN BANK 3¥iNeTYr X
FED HOME LOAN BANKZ.SYTNC 'YX
FED HOME LOAN BANKIYINC2YT1X
FED HOME LOAN BANKIYNC1Yr1X
FED HOME LOAM BANKIY(Ne1YetX
FED HOME LOAN BAMKIYMNC2YT1X
FED HOME LOAN BANK 3-MC2 1X
FED ROME LOAN BANK 3NCZ 1X
FED HOME LOAN BANK2. 757 riNcIMo
FED HOME LOAN BANKIYMNC2YOIX
FED HOME LOAN BANKIYMNc2YHX
FED HOME LOAN BANK 3¥rNG

COLPON

225
an
247
351
360
5.50
5.38
430
5.30
450
375
425
5.04
540
438
4.00
425
435
425
450
450
450
450
463
435
430
3.40
442
438
350
400
426
419
405
427
400
525
5143
443
400
4.00
500
400
4402
532
480
5.00
536
538
541
400
445
438
5%
490
452
440
445
513
513
533
475
530
475
480
5.40
535
530
502
435
500
550
527
530
553
542
575
575
550
563
563
5.40
5.33
5.28
500

MATLRITY

0541142007
D 142007
a1 82007
0G01/200F
0732007
07/20/2007
0801 £2007
08022007

111162007
1112007
120042007
12072007
1211472007
122452007
12/282007
12262007
1711/2008
(M/1672008
/292008
02104:2000
020412008
02262000
GAV2008
03 42000
O/ 1062008
0471172008
05/ 3002008
06172000
Q612008
06 &2008
0632008
07 1082008
9711172008
07132008
Q712412008
07282008
07282008
08012008
CROB2008
QaE2008
CRAOB2008
Cars2008
05152008
Q22008
08052008
Q3182006
Tovza2008
11/0712008
110712008
1210172008
MM22009
NZW2000
020272009
{02/05/2000
2232009
062000
R IOG2009
07/06/2009
07142009
072172009
0712112006
07r24/2009
D0 2009
COVCH2003
OS1R2009

9,812 000,00
5,000,060.00
5,000,600.00
5,000,000.00
4.969,100.00
4,993,900,00
5,600,000.00
4,997,500.00
10,000,000.00
5,000,000.00
456843750
5,000,000,00
4,999.050.00
5,000,000.00
§,000.000.00
5,000,000.00
5,000.000.00
10,000,000.00
4,997 656.25
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,00¢,000.00
5,004,000,00
30,000,000.00
$0,000,000.00
1(,000,000.00
4.989,200.00

Page 3

PHICE

10G.00
100.00
10000
99.56
89,41
10809
100.03
94.58
100.03
29.59
9928
29,84
04988
100.00
55.53
99,31
55.44
99.50
5544
99.58
23.56
4958
56.53
99 63
99.44
9.4
B8.81
99.47
a5.44
54534
99,16
99.34
99.28
9916
99.34
99.13
100.03
100.03
9944
59.08
99.08
59.58
99.00
59.03
10003
9983
10008
10016
100.03
100.09
22.81
o934
s92e
100.09
100.06
o341
9941
8831
10041
10041
10003
2253
100,03
20.59
9953
100.18
106,00
00.97
10622
99.06
972
100.00
9984
100.00
100.16
100.28
10013
10013
10056
100.63
100,63
54,88
100.34
10022
100.50

10,000,006.00
10,006,000.00
6,800,00K000
£978,150.00
4,970,300.00
5,004,700.00
10,003.100.00
9,953,400.00
5,00%,550.00
4,979,700.00
8,096,365.55
4,992,200.00
4,993,750.00
15,000,000.00
4,.976,550.00
9,931,300.00
4,871,900.00
4,975,000.00
9,943,800.00
4,578,150.00
4,978,150.00
4,578,150.00
4,978,550.00
596,250.00
4,371,900.00
4,970,300.00
4,540,850.00
4,573450.00
4,971,000.00
4,842,200.00
5,915,800.00
4,967 200,00
4,584,050.00
9,915,600.00
4,567 200.00
4,556,250.00
10.003,100.00
13,004,090.00
4,571,300.00
9,506,300.00
5,008,300.00
4,593,750.00
5,000,000.00
9,503,100.00
B,467.004.15
4,581,250.00
5,004.700.00
5,007 BD0-00
10,003,100.00
10,008,400.00
4,540,850.00
4,967,200.00
4,984,050.00
5,004,700.00
10,006.300.00
4,570,300.00
4,870,300.00
4,965,850.00
5.0120,300.00
5,020,300.00
5,001,550.00
4,976 550.00
10,003,100.0¢
2,979,700.00
497655000
5,007,800.00
5,000,000.00
4,098,450.00
5,010,850.00
4,963,150.00
4,585,850.00
10,000,000.00
4,992 200,00
5,000,000.00
5,007 800,00
10,028,100.00
5,006,250.00
5,006,750.00
10,056,300.00
5,031,250.00
5,034,250.00
29.962,500.00
10,034,400.00
10,021,500 00
5,025,000.00

CAlN 1055 YLD
- e

{24,850.000
{25,700.00)
640000
3,100.00
{40,800.00)
1.550.00
{20,300.00)
(58,534.45)
{7,800.00)
(623000
{23,450.00)
{68,700.00)
(16,381.25
{25,000.00)
[56,200.00)
(17,943.75)
(21,850.00}
{21,850.00)
(23,450.00}
{3.750.00)
(28,100.00)
{29,700.00)
{59,350.00)
{23,425.00)
(18,050.00)
{57,800.00)
(81,900.003
{32.800.00)
{35,950.00)
{B84,400.00
(24,206.25)
{43,750.00)
2,100.00
7,830,00
{27.318.75)
{93,700.00)
(@2.700.00)
{6.25G.00)
{100,000.00)
{96,800.00)
2,004.15
14,0434
4700.00
T.B00.00
4,600.00
9.400.00
(59,350.00)
(32,800.00)
(35,850.00)
6.500.00
84,300.00
{29,700.00)
(28,700.00)
[34,350.00)
31,200.00
26,400.00
155000
(20,850.00)
3,100.00
{20,300.00)
{21,887 50
7,800.00
85000
1,550.00)
10,950.00
{45,850.00}
{14,050.00)

{5,455.25)
7.800.00
28,100.00
6,250.00
6,250.00
56,300.00
31,250.00
21.250.00
{37,500.00)
24,400.00
21,900.00
35,800.00

an
247
351
160
554
537
430
530
450
a7s
425
504
5.40
438
4.00
am
435
425
454
450
450
450
463
438
430
2.40
445
448
250
4
426
4.19
405
435
400
5.25
5.18
444
4,00
4.00
5.00
4.00
402
532
5.08
5.00
5.35
5.39
5.41
400
445
438
513
537
452
440
4.45
524
519
5313
477
530
475
4,70
5.40
536
530
502
4325
509
550
529
530
563
542
5.75
5.75
559
563
563
540
533
5.26
508

037
0.3
041
.42
0.45
0.45
048
0.50
050
051
.52
055
Q.56
0.56
0.56
0.60
LX)
.60
.62
0.63
0564
057
.66
0.59
0.69
070
074
1]
0T
.60
.81
0.81
083
.85
0.89
0.91
0.9
0.96
0.96
1.00
1.05
1.06
119
1.22
123
1.23
128
1.30
131
1.1
133
1.35
135
136
137
137
137
1.40
139
14
143
144
1.48
157
158
1.66
175
178
1.80
181
1.85
21%
216
218
218
220
220
222
228
228
232

0.37
.39
D42
G42
D45
n4a
D48
.52
D.52
.54
0.54
.57
0.58
0.58
0.58
Q.62
D62
Q.42
A2
065
Q.87
01
4.r0
012
072
Q.12
078
arr
078
082
0B
083
0.87
0.66
082
0.03
083
1.00
103
1.04
112
112
125
129
1.30
130
134
1.36
1.37
1.38
1.40
141
1.4
142
1.44
1.44
1.44
148
1.46
151
153
1.56
1.58
1.68
1.68
178
1.87
1.80
1.83
184
1.88
2.34
235
235
2%
239
2.3%
240
283
253
2356




stanth End Portfolio Holdings Report

DESCRFTION
FED HOME LOAN BANKIYMel.5Yr X
FED HOME LOAN BANK3YrNG1.5YrX
FED HOME LOAN BAMK 3YNc1.5Yr
FED HOME LOAN BANKIY el 311X
FED HOME LOAN BANK J¥Ne2Yr1X
FED HOME LOAN BANK 3YMevrX
FED HOME LOAN BANKIYrNGZYr1X
FED HOME LOAN BANK 3¥YiNG2Y¥r1X
FED HOME LOAN BANK 3¥Nc2Yr21X
FED HOME LOAMN BANK 3YNcIMotX
FED HOME LOAN BANKIYNe1.5Y1X
FED HOME LOAN BANK 3¥YmNc2YriX
FED HOME LOAN BANKSYrh:1YrBERY
FED HOME LOAN BANKIYMc2YriX
FED HOME LOAN BANKIYrNG1 5YrX
FED HOME LOAN BANKIYHNc2Yr1X
FED HOME LOAN HANK3IYrNCEMa
FED HOME LOAN BANKIYHOEho
FED HOME LOAN BANK3YrNcTYrX
FED HOME LOAN BANKYYiNuGMoBem
FED HOME LOAN BANK3YrNC3MoBEm
FED HOME LOAN BANK 3¥mNc 1Mo
FEL} HOME LOAN BANKIYNG1 5YBerm
FED HOME LOAN BANK 3YrNc3Mo
FEL} HOME LCAN BANK 3¥rNciYr
FED HOME LOAN BANKZYNCIMoSten
FED HOME LOAN BANK)YNcGMoSten
FED HOME LOAN BANKZ SYricMoSt
FED HOME LOAN BANK2YrHNc3MoSten
FED HOME LOAN BANKIYINCIMoSten
FED HOME LCAN BANK2YNc3MoSten
FED HOME LOAN BANKIYINCIMaSten
FED HOME LOAN BANKZ.5YrNcEMe
FED HOME LOAN BANKZ. 7SYrNcIMoS

MIKHAS 10,000,000.50
31IIXHIFF 5,000,000.00
I133XH2M3 10,000,000.00
F1IIXHZME 5,000,000.00
NIIAHIPE 5,000,000.00
F13ANHFAS 10,000,000.0¢
J13AHFAS 5,000,000.00
FiFIXHFAS 3,006,000.00
F1IIHFAS 5,000,000.00
F133XHEST 30,000,000.00
F1IIAHEKS 10,000,000.00
3133KHFAS 5,000,000,00
H13XHFBO 10,000,000.00
Jt3IXHM 5,000,000.00
F13IXHLLA 10,000,000.00
3133XHNL2 5,000,000.00
IIIXHGET 5,000,000.00
J133XHHNG 5,000,600.00
IIIXHSO /000,000.00
3133XHNXE 5,000,000.00
MIIXHEF 10,000,000.00
HIWRJ2ET 30,000,000.00
I1I3I0AT 10,000,000.00
HIIRIHLS 15,000,000.00
3133X0PE 5,000,000.00
3 IIKDBTS 5,000.000.00
A133X4058 5,805,000.00
MIIKBBE 5.000,000.00
I IIK4HYD 8,215,000.00
NIK4248 £, 3001,000,00
IIIKETL2 5,000,000.00
33XE228 10,000,000.00
HIIKSMZD 5,000, 000.00
HIINBWDD 5,750,000.00
#35,510,000.00

FHLG - FHLB - MGRTG. CERT.
M 20X4BC4 5,00¢,000.00
M28X3AY9 5,000,000.00
| 2BXASKZ 10,000,000.00
J128X47A3 110,000, 000.00
M ZEXAWB0 3,000,000.00
128X AVWRO 5,000.000.00
M 2HEX4DG3 10,000.000.00
MIBLICKS 5,000,000.00
I 28X404 5,000.000.00
I1IBAAATR 5,000,000.00
J2AX4ATB 5,000,000.00
J128X4HMG 5,000,060.00
31 28X4Gx3 5.,000,000.00
I ZBXAHMG 5,00,000.00
H2BK4144 5, 00K1000.00
M2axIsz2 10,000,000.00
312BHAPK3 5,000,000.00
I 28X4RLT 5,000,000.00
312BXAPKI 5,000,000.00
M HKIALS 5,000,000.00
3128X4UKS 5,000,000.00
AN2BXAANE 10,000,000.00
I128X40NEG 10,000,000.00
IT2RLAYF2 5,000,000.00
3128X4Y88 5,000,000.00
3128X4Y88 15,000,000.00
3120X407S 5,000,000.0%
3120X4G81 10,000,000.00
I28X4T76 5,000,000.00
F12BMAR52 10,000,000.00
3128X36H1 10,000,000 00
JZBHAASD 5,000,000,00
3128X4202 141,000, 5KKD 10
I12BX45L1 5,000,000.00
3128X42E0 10,000,000.00
I 28X47H 143,000,000.00
I2BAGC 9 5,000,000.00
MEGAET 10,000,000.00
I12BMAVO 10,000.000.00
M2BXAFFI 10,000,000.00
MZBXAHKG 5,000,000.00
31 2054HKD 5,000,000.00
I 2BRAGSH 10,00, 000.00
3128X5F36 5,000,000.00
HezaxsMpPo 10,500,000.00
2BX5RED 5,000,000.00
128X4vUg 5,000,000.00
3128x5d54 10,000,000.00
I2EXACH 10,000,000 0¢

FHLB - MORTG. CERT.1.8YrNeMo
FHLE - MORTG. CERT. 3¥rig3Mo
FHLE - MORTG. CERT 1¥iNe3Mo1X
FHLE - MORTG. CERT 1¥rNciMo1X
FHLB - MORTG. CERT 1.2 NcéMal
FHLBE - MORTG. CERT.1.2¥micEMo1
FHLB - MORTG. CERT XYt 1Yr
FHLB - MORTG. CERT. 2¥eNcBMo
FHLE - MORTG. CERT ZYTNcSM:
FHLE - MORTG. CERT.2.28YNc1X
FHLE - MORTG. CERT 2.25YiNc1Yr
FHLE - MORTG, CERT 2YmMNe1YriX
FHLB - MORTG. CERT 2¥Nc1Yr
FHLE - MORTG, CERT 2¥Nc1YirtX
FHLE - MORTG. CERT.1.5NcEMa
FHLB - MORTG. CERT.2.5YNcbko
FHLE - MORTG. CERT 2YNg1YHX
FHLB - MORTG. CERT.2YiNcEMa1X
FHLE - MORTG. CERT 2¥rNe1YrX
FHLE - MORTG. CERT.2 SYriNcikbe
FHLE - MORTG. CERT 2YrHcaMe
FHLB - MORTG. CERT. 2¥riNc1YrX
FHLB - MORTG, CERT.2YrNciMo1X
FHLE - MORTG. CERT.2YrNcBMo
FHLB - MORTG. CERT.1.75-NCIMO
FHLE - MORTG. GERT.1.73-NC3MO
FHLB - MORTG. CERT 2YNe1YTIX
FHLB - MORTG, CERT.2-NC1 BERM
FHLE - MORTG. CERT 2¥Nc1Yr1X
FHLE - MORTG. CERT.2¥MNe1YriX
FHLE - MORTG. CERT 3¥rNctMD
FHLE - MORTG. CERT.3¥mc1Yr
FHLE - MURTG. CERT 2.1¥NcEMD
FHLB - MORTG. CERT.2ZYmNe1YMX
FHLB - MORTG. CERT.2 1¥rNcEMp
FHLE - MORTG. CERT ZYNe1YriX
FHLB - MORTG. CERT.2YhNetyriX
FHLE - MORTG. CERT 2.5YrNceMo1
FHLE - MORTG, CERT 2.5YNc1Yr
FHLB - MORTG. CERT Y iNe1Y X
FHLB - MORTG, CERT.AYNC1YrX
FHLE - MORTG. CERT.IYMINCIY X
FHLE - MORTG, CERT.2.5YrNcdMot
FHLE - MORTG CERT 2 5YrNcBMo1X
FHLE - MORTG, CERT. 2¥mNc1YrIX
FHLE - MORTG. CERT, 2YrNctMa1X
FHLE - MORTG, CERT.3¥YNc1Yr1X
TrcInio

FHLE - MORTG. CERT.3¥Na1YrX

FRICE

HOOK VALLE- GhN LOARS Jur vEl

528  ONV2472000 2,997,850.25 99 91 EX 990 600.00 (7,056, 25) 528 232 257
532 OW2E2009 5.000,000.00 4,996,450.00 {1,550.00} 532 233 258
530  nozans 10,000,000.00 9&94 9,593,800.00 (6.200.00) 530 21 258
530 G2m2000 500000000 9994 4,096,900.00 (3,100.00} 530 23 2.58
528 02008 5,000,00000  100.28 5,014,050.00 14,050,00 526 2.4 250
5.00 10/ 822009 9,990,000.00 9458 5,087 500.00 [2.500.009 5.04 2.40 283
500 {0/1ev2008 500000000 9988 4,993,750.00 {6,250.00} 500 240 263
5.00 101162008 5,000,000.00 9088 4.583.750.00 [6,250.00) 5.00 240 263
500  10M&200% 500000000  99.88 4,663,750.00 {8,250.00) 500 240 263
5.52 116008 30,000,000.00 fakerg 29,590,700.00 [9,300.00) 5.52 237 263
510 1012009 10,000000.00 9872 9.971,500.00 {26,100.00) 510 238 263
500 107162009 496830000 9988 4,993,750.00 5.450.00 508 240 263
505 102232008 10,000,000.00  99.78 9,978,100.00 {21,900.00) 505 241 265
520 10M02009 500000000 10025 5.012,500.00 1250000 520 243 267
525  1i/022009 10,000000.00  99.94 9,993,B00.00 {6,200,00) 525 243 268
525 11032008 500000000 10034 5,017,200.00 17,200.00 525 243 268
550 11702009 400075000 204 4,995,300.00 {2,450.00) 551 242 2.68
550 11/032008 499021875 04 4,506,500.00 {2,.218.75) 551 242 268
525 11Hv2000 4,995,000.00 9G.a 4,993,750.00 (1,250,001 529 248 271
580 1171182009 5,000,000.00 1000 5,000,000.00 - 5.60 248 272
550 120872000 1000000000 Bag7 ,990,900.00 (3,100.00) 550 251 278
532 12/2212008 30,000,000.00 22,78 29,934 300.00 {65,700.00) 532 256 282
508 122000 10,00000000  59.78 9,979,100.00 (21,500.00) 508 258 284
550 MI262010 15,000,600.00 aaad 14,990,700.00 {9, 30000 550 264 2
532 02052040 499450000 9988 4,993,750.00 (750.00) 538 268 204
492 091 4r2007F 5,000,000.00 994 4.,996,500.00 {3.100.00) 454 052 054
350 OWDW2007 530400297  99.58 5,904,002.57 . 278 003 002
4.00 03082007 5,000,000.00 100.00 5,000,000.00 - 338 0.03 [nfnx]
400  OW1W2007 821500000 10000 8,215,000.00 - 208 005 o.04
400 0332007 9,200,000.00  TRO.00 §,300,000.00 - 238 008 ooe
325 OARTR007 5,000,000.00  100.00 5,000,000.00 - 282 048 018
4.00 Q32007 3,998,437 50 9998 5,968 437.50 - 307 nir 0.17
400 OBAS2007 500000000 9963 4,961,260.00 {18,750.00) 350 029 025
400 0722007 574910156  99.50 5.721,250.00 {27,851,58) 330 040 041

935,254,408.07 433,754,545.80 (1,499 652.27) 472 1.3 1.42
4,15 4252007 5,000,000,00 100,00 5,000,000.00 - 415 018 015
300 0432007 500000000  100.00 5,000,000, 00 - 300 Q47 o
$.25  OSAM2007 10,000,000.00 00,00 40,000,000.00 . 525 018 018
528 052402007 10,000,000.00  100.00 10,000,000.00 - 328 03 0.2
508 05292007 5,000,000.00  100.00 5,000,000.00 - 508 025 025
508 0522007 5,000,000.00  100.00 5,000,000,00 - 508 025 0.25
405  OGPEZ007 9,085,852.00 $2.91 4,060,800.00 (25,052.00) 412 0313 033
400 UE22007 500000000  99.59 4,879,500.00 £20,500,00) 400 033 033
400 OFAN2007 5.000,000.00 99.54 4,977 ,200.00 (22,800.00) 400 037 Qar
400 LBr10r2007 5,000,000.00 5045 4,972 850,00 [E27,150.00) 4.00 (.44 045
400  ORAOZOOT 5,000,000.00 9,45 4,572,850.00 (27,150.00) 400 D44 045
450 OEE22007 500000000  99.59 4,979,600,00 £20,400.00) 450 047 048
440 OATZZ007 500000000 9958 4.977,750.00 (22,250.00) 440 Q4T 048
450 DWEZ2007 500000000 9859 4,570,600,00 £200,400.00) 450 047 0.48
502 OR2472007 5,00, 000,00 99.05 4,983 150.0¢ (6.850.00) 502 48 .48
400 OG2452007 10,00000000 5923 5,523,000.00 (77.000.00) 400 DS 057
4.50 AW 120067 5,000,000.00 2955 4 877 650.00 {22 350.00) 450 a3 7] Q.62
4T 1172007 5,000,00000 9967 4,963,700.00 {18,300.00) 471 0S5 0.82
450 104112007 500000000 9955 4,877 650.0¢ (22,350.00) 450 050 0.62
420 11092007 5,000,000.00 #e.28 4, 063.000.00 {38,100.00) 420 Q67 o
500 127052007 500000000 9984 4,961 750.00 (8,250.00) 500 074 077
41802 A 12008 10,000,(00.00 2375 5,975,000 .00 {25,000.00) 482 o84 {87
500 DIME2008 10.000000.00  99.91 9,900,600.00 (8,400.00) 500 (.86 nee
500 (M/ZEe008 500000000 9984 £,991,800.00 {8,200.00) 500 088 082
530  O1/31/2008 5,000,000.00 0009 4,000 .450,00 (550.00) 530 089 052
530 D1/31/2008 1500000000  99.99 14,988,350.00 {1,850:00) 530 089 042
510 03142008 4,5995,300.00 1000 5,000,050.00 4,750.00 515 0.98 1.04
513 0317/2008 1000000000 999 9,993,100.00 {8.900.00) 513 089 1.05
5.25 03282008 5,000,000.00 100,01 5,000.500.00 B00.00 525 102 1.08
515 0N28/2008 10,000,000.00  100.01 10,000,500.00 500.00 515  1.02 1.08
4.18 03282008 10,000,000.00 98,14 9,913,500.00 {88,100.00) 418 1.03 .08
430 05052008 500000000 9924 4,962,200,00 (37,800.00) 430 113 1.8
534 05072008 10,000,000.00 0393 9,999,200.00 {800.00) 53 112 118
5.38 0152008 450785675 10004 5.001,550.00 4,260.75 540 114 121
5.35 O52202008 10,000,000.00 92,99 9,968,500.00 {1.104.00) 5.35 118 1.23
5.8 (2272008 0,965,30000 10005 10,004,700.00 9,400.00 540 116 123
5.50 D61 32008 5,000,000.00 106,12 5,005,050 00 5.850.00 550 122 1.29
500  OB/MB2008 10,000,000.00 10010 10,009,800.00 9,8061.00 500 123 1.30
488 DE2772008 10,000, 000,00 100.59 10,008, 1¢4.00 S 10008 4.88 126 1.33
450  OH042008 10,00,000.00 9951 9,350,800.00 {49,200.00) 450 137 1.43
463 ORMS/Z008 4.839,200.00 45,69 4,584,550.00 45,360.00 528 138 146
483 0572008 5000,000.00  99.60 4,984,550.00 (15,450.00) 485 140 148
505 QA2212008 10.000,000.00  100.30 10,029.700.00 29,700.00 505 14 1.48
530  DAZ008 500000000  100.07 5,003,550.00 3,550,00 530 141 148
325 11072006 10,0063, 600,00 55.88 5,597 .500.00 {2.500.00) 525 157 169
525 121172008 500000000  99.38 4,999,100.00 (900,00} 525 167 179
500 01702000 500000000  100.27 5,013,600.00 13,600.00 500 1.8 192
550 232009 10,000,000.00 94 57 9,996,600,00 13,400,00} 550 183 1.96
5.00 Q23200 10,000,000.00 100.28 10,027 9C0.00 27,900.00 503 1.67 1.99
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14,985,500.00 10037 15,0556,500.00 53,300.00 5.08 1.87 199

I12AXACH0 15,000,000.00 FHLE - MORTG. CERT.IVrNcEMo 1% 5.05
I12BRACH 4,685,000.00 FHLS - MORTG. CERT.3¥rNc1YriX 5.00 467621563 100.28 4,698,071.15 21,855.62 507 187 109
I12BKGTO 10,000,000.00 FHLE - MORTG. CERT.3¥rNe2¥r1X 5.02 1000000000 9956 9,966,300.00 {33,700.00 502 188 200
I ZBXACET 5,000000.00 FHLB - MORTG. GERT.3-NC1 1% 525 0OME2008 500000000  99.99 453060, 700.00 (300,00 525 168 205
I128X5RGS 0,000,000.00 FHLB - MORTG. CERTIYrNGT YrBerm 540 OBI26200% 10,000,00000  99.61 9,960,700.00 (35,300.00) 510 215 233
312BX5C30 5,000,000.00 FHLB - MORTG CERT 2.5%tNel1Yr1X 530 0BMW0E 500000000  99.56 4,993,200.00 {5,600.00} 50 227 2.46
2AX5HN1 16,000,000.00 FHLB - MORTS. CERT 3¥rNe2X 541 08282008 10,000,00000 10022 10,033,300.00 33,200.00 541 23 259
JZBXSMSA 10.000,000.00 FHLE - MORTG. CERT 3Ymc2rriX 541 11032009 1000000000 1000 10,001,300.00 1,300.00 511 244 258
EiFaittoe k) 10,000,000.00 FHLB - MORTG. CERTIYmNcAMoBerm 540 14242009 10,000,000.00 9981 £,500,800.00 (19,200.00) 540 248 274
282572 10,000.000.00 FHLE - MORTS CERT. 3YmNet SvrX 505 12182009 1000000000 9956 5,965,800 .00 (3 200.00) 505 256 28
12BXETU2 5,000,000.00 FHLB - MORTS, CERTYYehet 5¥r1% 505 12ME2008 500000000 9965 4,582,900.00 {17,100.00) 505 256 281
I12Ba5eT 10,000,000.00 FHLE - MORTES. CERT FYiNeiYr 505 12iz02008 10,000,00000 104 10.00€,900.00 0.00 505 258 284
J12BX5VT2 10,000,000.00 FHLE - MORTG, CERT, 3NC-2Yr 504 01052010 10,000.000.00  100.0¢ 10,000,100.00 100.00 504 261 2.85
3128X5%G0 15,000,000.00 FHLE - MORTG. GERT I¥Hc2vr 500 OvcEZOoM0 15000,00000  #980 14,585,300.00 [14,700.00} 500 282 288
J126X5UE2 10,000,000.00 FHLB - MORTS CERT 3met 5Yrx 507 oifise0i0 10,000,000.00 5870 0,965,500 {30,200.00} 507 282 287
H28K5VHE 10,000,00000 FHLB - MORTG. CERT I¥rMc2Yr 500 01422010 10,000,000.00 w9 8,560,800.00 19,100.00} 500 263 297
312BX5VX3 20,000.000.00 FHLB - MORTE. CERT IrmiNciMe 552  Olfiz20i0 20,000,000.00  99.88 19,971,600.00 {28,400.00} 552 261 287
3t20X57 1 15,000,000.00 FHLE - MORTG. CERT. 2¥iciMa 550 0172672010 15,000,000.00 92.88 14,662,300.00 {17.700.00} 550 264 z9
I128X5M5 1200000000 FHLB - MORTG. CERT. 3viNcitte 550 Olr2gno 10,000,000.00 54.88 9,968,200.00 {11,800.00) 550 164 28
3120x5864 10,000,000.00 FHLE - MORTG. CERT. IyrModht 555  O20A2010 10,000,000.00 4996 0,505,800,00 {4.,200.00) 555 267 255
3128222B4 5,000,400.00 FHLB - MORTG. CERT.AYNGI Yri XS 335 O30u007 500000000 100G 5,000,000.00 - 28 0 ant
I12827RY 10,000,000.0¢ FHLB - MORTG. CERT.3YNC1Yr1XS 335 ONOH2007 1000600000 10000 10,000,000.00 - 288 0 0.01
3128X2F42 500000000 FHLO - MORTG. CERT. TYNcEMaSts 400 03082007 500000000 100.00 5,000,000.00 - 301 0m [iTi)
2BNEZF1 10,000,000.00 FHLS - MORTG. CERT.3YrNelYrlte 300 OANOS2007 1000000000 100.00 10,600,000.00 - 248 019 010
3128X24D4 5,000,000.00 FHLE - MORTG. CERT.3YHC1 ¥rSte 300 O4M2R0W 5,000,000.00  160.00 5,000,000.00 - 286 042 012
MZBAHED 5,000,000.00 FHLB - MORTG. CERT.2YrNcsMo 450 ORRTIA07 500000000 9969 4 ,984,800.00 {15.400.00) 400 056 058
31 28X4PK1 5,000,000.00 FHLE - MORTG. CERT 2Nciba 475 102007 500000000  99.82 4.990,900.00 (8,100,000 480 082 064
31Z8X4DWE 5000,000.00 FHLE - MORTG, CERT 3vriciMaSie 450 OFM1R00 500000000 9985 4,982,500.00 {17.500.00) 467 131 17
M 2AXANG2 5,000,000.00 FHLE - MORTG. CERT.3YrNcEMo 475 09200008 5,000,000.00 99.52 4,575 950.00 (24,050.00} 467 148 159
B0, 885,000.00 $09,585,023.88 608,910,671.15 [674,352.73} 485 139 1.49
FNMA - FED NAT MORTSG ASSOC,
1 ISOMYET 500000000 FEGMAT MORTG ASSOC 2¥iNc1YriX 415 O7HM2007 500000000 9959 4,579,700.00 (20,300.00) 415 037 037
I1IBFTEBY 5,000,000.00 FED MAT MORTG ASSOC 2¥NciMo 425 07272007 4905312 50 K59 4,579, 700,00 (15.812.50) 430 o4 0.41
135MGHE 500000000 FED NAT MORTG ASSOC.1.5YTNcIMa  5.05  08/0%2007 500000000 9991 4,595,300.00 {4,700,00) 505 044 0.4
I1ISHMGH 5,000,000.00 FEO NAT MORTG ASS0C.1.5YMcIMo 500 0&242007 5,000,000.00 90,84 4,992,200.00 {1800.00) 500 048 0.48
1350020 5000,000.00 FEQ MAT MORTG ASS0C.1.5vHe 488 OB/27/2007 4,580,990.94 58.81 4, 500,650.00 9,651.08 527 048 0.49
NWMLBZ 3.000,000.00 FEDNAT MGRTG ASSOC.2¥INS1YHX 438 O9MOTI2007 450750000 9950 4,875.000.00 122,500.00) 440 050 052
1358KK51 5.000,000.00 FEDQ NAT MORTG ASSOC..5YNGBMa 520 Dov2Re007 5,000.000.00  99.97 4,508,450.00 [1,550.00) 520 058 .58
1259MK51 500000000 FED MAT MORTG ASSOC.1.5¥iNcEMe 520 0Q/28e007 4,999,25000 BT 4,568,450.00 1800.00} 521 056 0.58
A3GFTLT2 5.000,000.00 FED MAT MORTG ASS0C. 2¥rMNcIMo 475 1062502007 5000,000.00 9963 4,804,400.00 {15,600.00) 475 0653 0.65
159M2H5 10,000,000.00 FED MAT MORTG ASSOC. 17N 545 1172172007 10,006, 400.00 ¥.97 8,560,800.00 19,500.00} 508 070 0.73
31258M2H5 10,000,000.00 FED NAT MORTG ASS0C 1YHG 545 11/21/2007 909050000  §RE7 9,556,500.00 6,000.00 528 o070 0.73
faleis i v 5,000,000.00 FED NAT MORTG ASSOC 2YrNe1Yr1X 490 11/282007 5.000,000.00 29.81 4,950,630.00 (9,350.00) 490 072 0.75
I135MTK2 500000000 FED NAT MORTG ASSOCZYrNcIYrIX 480  11/28/2007 500000000  9e81 4,550,550.00 19,350.00) 450 o072 0.75
31I59MPSE 500000000 FED NAT MORTG ASSOC.1.57N: 525 12042007 459625000 T00.08 5,003,150.00 #,900.00 530 073 0.76
MIGFTHRT 9.000,000.00 FED NAT MORTG ASSOC2.25¥iNGIM 440  12/28/2007 B,397,187.50  §3.41 8,048,540.00 {50,847 .50) 442 08O 083
S136F7PE1 500000000 FED MAT MORTG ASSOC 2¥eNCIYHX 488 12/2872007 5,000,000.00 ga.78 4,989,050,00 {10,950.00} 438 080 0.83
3136FTFE1 5000,000.00 FED NAT MOATG ASSQU.2YNGIYrAX 488  12/28/2007 5000,000.00 5878 4,0980,050.00 {10,950.00) 483 0.B0 083
F1259MESS 500000000 FED MAT MORTG ASSOC.2¥iNcIYHX 488 0171172008 5000,000.00 9478 4,588,050,00 {10,950.00} 438 0.84 0.87
JIEFTOM2 8,000,000.00 FED MAT MORTS ASSOGC ZYrNcEio 500 01182008 B000,000.00  99.84 7.987,520.00 {12,480.00) 500 088 089
H3EFTFE2 10,000,000.00 FED NAT MORTG ASSOC.2 SYrMelyr 430 01/282008 10,000,000.00 2k 9,931,300.00 {58,700.00} 430 088 062
MISEMFHS 5,000,000.00 FED NAT MORTG ASS0G 2YNG1Yri X 475 Q22008 4,595,250.00 98 .66 4,982 800,00 (12,450.00} 480 0B 0.53
3I5OMFES 500000000 FED MAT MORTG ASSOGC 2YNCIYrIX 475 O2MM/2008 5,000,000.00 9968 4,982,6800,00 {17,200.00} 475 089 0.93
I1359MF85 500000000 FED MAT MORTG ASSOC 2¥rNet¥rlX, 475 0272008 AgEsreatd 9968 4,982,B00.00 (12,458.18} 480 089 om
F135aMLE2 5.000,000.00 FED NAT MORTG ASSOC 1.5vrNe 540 020172008 5,021,800.00  100.28 5,01 4,050.00 {7.850.00) 505 089 063
I1I5IMXTS 500000000 FED MAT MORTG ASSOC.3YNCIYrX 366 02222008 450450800 948 4,943,750.00 39,241.04 520 085 0.98
I35HAGAS 1000000000 FED NAT MORTG ASSOC SyiNciYo1X 500 D227/2008 101,000,000.00 [ ReTy 0,996,500.00 {3.100.00) 500 086 1.00
1358138 5.000,000.00 FED NAT MORTG ASSCC2YNGIYriX 513 U2282008 498825000  100.09 5,004,700.00 16,450.00 529 D096 1.00
31359MB93 7.995,000.00 FED NAT MORTG ASSOC 1.5vmie 430 OS08208 FH07.B50.04 GO 7,035,037 50 27.178.06 507 112 118
IIBFFIHI 5,000,000.00 FED MAT MORTG ASSOC.2YNe1Yr 535  OSMA2008 500000000 100.03 5,001 ,350.00 1,560.00 535 113 119
JIGFTTCA 1000000000 FED NAT MORTG ASSOC 225YiHeeM 4982 DS1G/2008 10,000,000.00 59.97 9,056,500.00 {3.100.00) 482 145 1.4
IGFTXRI 20,000,000.00 FED NAT MORTG ASSOC.21YrNcEMo 520 053072008 1.960.875.00  100.00 20,000,000,0¢ 312500 530 112 125
GG 5000000.00 FED NAT MORT ASSOC1 5YNcEMBern 525 0&/1 172008 5,000,000.00 59.97 4,068,450.00 {15500 525 1.2 1.28
HMIBFIXS0 500000000 FED MAT MORT ASSOCSYMHcBMoBemn 300 0822008 5T B50.00 9786 4,852,800.00 25,150.00 500 124 129
31359MU27T 5,000,000.00 FED NAT MORTS ASSOC VN1 YriX 270 OTNIZ008 500000000 10022 5,010.850.00 10.850.00 50 1n 1.38
3SHMLZT 500000000 FED NAT MORTG ASSOC.2YiNciYrlX 570 O7A7/2008 5,000,00000 10022 5,010,550.00 10,%50.00 570 1.3 1.38
3138F7532 15,000,000.00 FED NAT MORTG ASS0C.2YrNe1YrX 550 0842008 1500000000 10018 15,023,400.00 22,400.00 5530 138 1.48
IIBFTRVY 500000000 FEDNAT MORTG ASSOC 257rNcEMo 500 08A 52008 4,970,050.00  SATH 4,989,050.00 19,000.00 532 138 1.46
NITHM2GT 300000000 FED NATMORTS ASSOC.2ViNeiYriX 525 117202008 5,001,800.00 §9.97 4,908,450.00 (3,450 0 321 18 173
MIGFTOED 20,000,000.00 FED NAT MORTG ASSOC.3Yr1VriX 505 120W2008 20,000,000.00 10034 20,068,800.00 £8,800.00 505 172 184
IIBFTOO 10,000,000.00 FED NAT MORTG ASSOC.IYNCEM 506 01062000 10,000,000.00  100.34 10,034,400.00 34,400 09 306 174 1.86
1 ISOMET4 500000000 FED NAT MORTG ASSOC.OYMNGIYAX 500  01/2%2009 5000,000.00 10028 5,014,050.00 14,050.00 500 179 1,50
INISWIETS 500000000 FED NAT MORTG ASSOC 3YeNe1YriX 500 0N2NI009 5.000,000.00 10028 §,014,050.00 14,050.00 500 179 180
HIGFADND 5,000,000.00 FEDI NAT MORTG ASSOC. ZYrive3ho 545 (202009 5,000,000.00 99,97 4,908,450,00 {1.550.00) 545 178 1.90
IIZOMAFT 10,000,000.00 FED NAT MORTG ASSOC 2YMNciMa 540 01262009 10,000.000.00 99 94 9,993.800.00 {8.,200.00) 540 179 151
J1ISOMF24 500000000 FEQ NAT MORTG ASSOC 3TNGBV S08  D1/27r2000 420725000 5972 4,865,950,00 {11,300.00 510 180 1.2
31358MaH3 5000,000.00 FED NAT MORTG ASSOC 2YrNe1YHX 525  0Y25i2009 4,908,100 00 29 91 4,5965,300.00 {2.300.00) 527 180 182
50458 500000000 FED NATMORTE ASSOC Z¥iNci¥riX 525 (Mf22000 5.000,000.00 5291 4,905,300.00 14, 700,00 333 180 192
2BAGIR2 5,000,000.00 FED NAT MORTG ASSOC 2¥iNcEMa 535 02062009 459560000 9990 4,994 B00.00 {2.300.00) 337 181 154
I ISFTUF2 12,000,000.00 FED NAT MORTG ASSOCIYINGZYAX 505 021 M2000 12,000,000.00 9963 11,955,000.00 (45,000.00) 505 184 1.96
31367 5x6 5.000,000.00 FED NAT MORTG ASS0C A-Nc3mo 325 027006 0000000 9381 4,990,650.00 19,350,000 525 1BS 157
135070 5,000,000.00 FED NAT MORTG ASSOUIVINGIYAX 530 03/20:2009 500000000 100,00 5,000,000.00 - 530 149 206
1359MJ79 S000.000.00 FED NAT MORTG ASSOC IviNciYrX 530 ga2oeoly 500000000 10000 5,000,000.00 . 53 189 208
IIGFTNE 5,000,000.00 FED NAT MORTG ASS0C 3ot 550 O4/20:2009 500000000  99.57 4,998,450.00 (1,550.00} 550 198 214
HIEFTHSI 5.000.000.00  FED NAT MORTG ASSOC FYiciMa 550 oaowI0 450687500 98 4,998 450,00 1575 00 552  1.96 214
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IIGFTXST 5,000,00000 FED NAT MORTG ASSOC. Y iciMa 550 04202009 4,995,500.00 ! 4,993,450.00 2,550.00 553 198
IBFTEIT 5.000,000.00 FED MAT MORTGE ASSOC.IYNCIYAX 563 06292000 500000000 10006 5,003,150.00 3,150.00 583 214
IBFTIT 10,000,000.00 FED NAT MORTG ASSQC.AYMNC2Y1X 550 0602009 10,000,000.00 10039 10,037 500.00 37 500.00 550 215
I1I6FT599 6,805,000.00 FED NAT MORTG ASSOC JYINC2YriX 540  O8/2&2009 £,805,000.00 10031 6.526,799.65 21,280.85 540 230
MBFTE99 15,000,000.00 FED NAT MORTG ASSOC.3YrNGIYHX 540 OBR252000 15,000,000.00 100,34 15,046,950.00 46,350,00 540 230
3136F72RT 10.000.000.00 FED NAT MORTG ASSQC 3YMe2YriX 525  00f202009 1000000 10016 10,015,600.00 15,600.00 525 234 :
JMIBFTIRT 500000000 FED NATMORTG ASSOC 3YiNCZYAX 526 DV2w2009 500000000 10016 5,007 800.00 7,800.00 525 24 259
IM3I6F7505 15,000,00000 FED MAT MORTG ASS0C 3viNcZyrIX 515 10302000 15,000,000.00  10¢.13 15,018,750.00 18,756.00 515 243 267
31350M240 5,000,000.00 FED NAT MORT ASSOC3YrNel 51X 520 11202009 5,000, 000,00 99.91 4,995,300.00 {4,700.00) 520 248 273
31359280 500000000 FED NAT MORT ASSOCIY NG SYr1X 520 HUZNIN00 5,000,000.00 9.9 4,005, 3K.00 [4,706.00) 520 248 273
MIBFTIFR 5,000,00000 FED NAT MGRTG ASSOC.3¥cIMo 550 120172008 5,000,000.00 90.04 4,996,900.00 {3,100.00) 550 250 278
H3IGFTTBT 10,000,000.00 FED NAT MORT ASSOCIYNG! 511X 540 12042000 10,000.000.00 89,75 9,675,000.00 {25,000.00) 510 252 ks
3136FEAB1 500000000 FED NAT MORT ASS0C3YmNcIYiBerm 525 1271172009 5,000,000.00 59.75 4,987 500.00 (12:500.00) 535 253 27%
FI36FBARG 15,000,000.00 FED NAT MORTG ASSOC 2YrNe 1 ¥iQ' 517 12142009 15,000,000.00 99.60 14,963,200.00 {486,800.00) 517 255 279
I133BMS 10,000,00000 FED NAT MORT ASSOCIYNGT SYH X 500 12182000 10,000,000.00 59.66 8,965,600.00 (34,400.00) 500 256 281
F136FOBS3 10,000,00000 FED HAT MORTG ASSOCY e 5T 500  12M&2000 9,967,200.00 9983 9,962,500.00 (34,700.00) 501 256 28
1354 5,000,000.00 FED NAT MORTG ASSOCIYINGIYAX 513 1271802000 4,999,218.75 572 4,965.550.00 (12,268.75) 513 258 2.81
3136FBE60 10.000,060.00 FED NAT MORTG ASSOC ¥rNetTYr 511 12HE2009 0,560,437 50 §9.59 9,959,400.00 {30,057 50) 512 256 281
IMIEFBEGE 500000000 FED MAT MORTG ASS0C IVMciYrBe 515 1202172000 499921875  99.68 4,962,800.00 {18,418.75) 516 257 281
3138FBC.2 500000000 FED NAT MORTG ASS0C 3viNcIMa 550 12242009 5,000,000.00 % 4,995,300.00 {4,700.00) 550 257 2.83
31359M2U6G 500000000 FEO MAT MORTG ASS0C IVMetYriX 525 122002009 500000000  99.81 4,990,850.00 (9,350.00) 525 258 2.83
3136FBEZT7 500000000 FED NAT MORTG ASSOC 3vNcivBem 525 120282008 5,000,000.00 93.78 4.989,050.00 {10,950.00) 525 258 2.83
3136FE8Z7 5,000,000.00 FEDNAT MORTG ASSOC 3¥NciYBern 525 12282008 500000000  99.78 4,589,060,00 {10,950.00) 525 258 2.83
31350m2u8 500000000 FEDNAT MORTS ASSOCIVIMCIYHX 525 122802008 4,995,850.0¢  99.81 4.390,650.00 (5,200.00) 538 258 283
ITREFACI2 6,285,000.00 FED NAT MORTG ASSOC.3ViNcIMo 550 12242008 5284937.15  99.91 B.279,062.10 (5.845.05) 550 257 2.83
3138FBDFG 10,000,000.00 FED NAT MORTG ASSOC 3¥MNe1X 505 01000 000000000 100.08 10,006,300.00 B,300.00 506 282 286
3136FBOFQ 10,000,000.00 FED NAT MORTG ASSOC IviNe2YriX 505  01/082010 999100000  100.08 10,008,300.00 15,300.00 508 262 2.85
31355M3Xs 5,000,000.00 FED NAT MORTG ASSOC 3YmNe1Yrix 525  01M12000 4,998,437 50 9981 4,5850,550,00 ({7.787.50) 526 282 287
31355M4L4 5,000,000.00 FED NAT MOATG ASSOC JYNe1.5YIX 525 01222010 500000000  100.08 5,00(,150.00 1,150.00 525 265 2.90
31355M4L4 10,000,000.00 FED NAT MORTE ASSCC 3YMct 5¥1X 525  01/2212010 10,000,000.00  100.06 10.006,300.00 B,30K1.00 525 285 2,60
31359M4%8 50K0,000.00 FED NAT MORTG ASSOC 3YNe2¥ctX 523 01422010 500000000  100.47 5,023,450.00 23,450.00 5231 266 2.92
3136FBEH4 10,000,000.00 FEQ NAT MORTG ASSOC 3¥rigt 5yr 518 01292010 10,000,000.00 99.94 9,393,800.00 {6.200.00} 518 267 292
31356M4W0 35,000,00000 FED NAT MORTS ASSOC TYiNeBMot> 533 0d2eomg 3500000000 100.18 25,065,800.00 45,600.00 533 266 2.92
31359M4Q3 S000,000.00 FED NAT MORTG ABSOC 3¥MciYriX 538 020122010 SO00O0000 9954 4,996,500,00 [3.106.00} 538 266 293
3135FAFAR 10,000,00000 FED NAT MORT ASS0C 3rHet Srr1X 525  02zR010 10,000,000.00  100.13 10,312,500.00 12,500.00 525 &7 259
3136FRAMT 295000000 FED NAT MORT ASSOCLIYINGEMBer 530 06142010 2.950,000.00 99.75 2,942,625.00 {7.375.00} 530 296 329
JIBFSMDD 10,000,000.00 FEQ NAT MORTS ASSOCIYNEIYiSle 300 04122007 10,000,000.00  100.08 10,000,000.00 - 251 042 012
668,035,000.00 §67,600,051.37 §67,492,994.25 [116,137.67) 512 177 191
A0 - LOCAL AGENGY OBLIGATIONS
2,000,000.00 CORAL GANS Srs 2008 548 051272008 2,000,0000¢ 10000 2,000,000.00 - 518 114 1.20
§35,000.00 MARCH JPA 554  OFSO012 500000 10000 535,000.00 - 554 457 5.38
FEO00000 US ISTRICT COURTHOUSE 554 06152020 780,000.00 100,00 780,000,00 - 554 922 1330
3,713,000.00 3.715,000.00 3,715,000.00 . 534 370 4.80
MMF - MONEY MARKET FUMD
134,000,000.00 BARCLAYS Gi FUND AaaiAAh 525 DA1/2007 134,000,000.00 100,00 134,000.000,00 - 525 0.0 0.08
134,000,000.00 134,000,000.00 134,000,000.00 . 525 008 0.08
MTHQ - MED TERM NOTES
T49TTEMRY 10.000,000.00 RABOBANK, ASRAAAAA 514 05/31/2007 1000000000  99.85 9,905,300,00 [14,706.00) 514 035 025
B9ZIIFTV 15,000,000.00 TOYOTA MTR CREDIT Aaa/AAAMRAA 525 1142007 15,000,000.00 o5.69 14,882, 750.00 {17.250.00% 525 0688 0.7
IFERGIZ0 500000000 GE CAP CORP AsatBAAANL 425 011152008 495180000  99.28 4,962,750.00 10,350.00 477 085 0.58
3IBE2GZZ0 5.000,000.00 GE CAP CORP AsallAsANA 425 0111572000 4,954,550.00 99.26 4,962, 750,00 8,200.00 474 085 0.B8
742651050 10,000,000.00 PRIVATE EXPT FOG Aaa/AAAAAA 575  01/5/2008 10053,300.00 10053 10,053,100.00 (20600} 518 0.84 0.85
ADH1ABYT 15,000,000.00 HBOS TSTY SVCS Ny Aa2ias 538 0102008 1500820313 100.05 15,008,205.00 187 532 089 0.82
BO233PC20 15,000,000.0¢ TOYOTA MTR CREDIT AssAAAtAAS 535  020tp008 15,000,000.00  9a.83 14,583 500,00 {16,50¢.00) 535 080 08
SO261XCXE 15,000,000.00 UBS AG STAMFORD AA+/AZ2 540 O2oT2U08 15,000,000.00  99.93 14, 585,550.00 {10,050.00) 540 089 083
172987059 9.200,000.00 CITKGROUP INC AsaAdAiabA 350 00008 805481800 9951 5,062 46000 7.544.00 528 0.8 093
55266l EH 1000000000 MBIA GLOBAL FDG Aga/AANAAA 530 C42w2008 10,000,000.00  95.71 9,970,800.00 {28.200.00} 530 108 115
TASTTENSE 10,000,000.00 RABOBAMNK AsalAAASAN 526 CHON2008 10,000,000.00  ©0.84 9,581,200,00 {18,500.00) 528 142 119
T4GTTENSD 5.000,000.00 RABDEANK Any/AAAAAA 528 OSOAZO08 500000000  99.81 4,990,600.00 {5.400.00} 526 112 118
DB4G64ACS 10,000,000.00 BERKSHIRE HATH Aza/AAMNAAA 338 1052008 070120000 | O7.38 ,738,100.00 38,900.00 521 154 153
552BBLEE2 10.000.000.00 MBIA GLOBAL FDG Asa/AANARA 535  1V1&2008 10,000,000.00  99.4¢ 9,544,000.00 £51,0060.00} 535 152 1.63
IEHE2GMIS 5,000,000.00 GE CAP CORP AsAMMAAA 3IT 1II006 48575000 U738 4,869,200,00 11,700.00 529 187 1857
SE2EELEUS 5,000,000.00 MBiA FLOBAL FDG Asa/AAAAAA 530 1212/2008 5000,KK00 9978 4.988,100.00 {11,800.00} 530 167 .79
55268LFCS 5,000,000.00 MBLA GLOBAL FUNG Az AANANA 5.34_ Cr2wanog 5,000,000.00  100.40 5,020,150.00 20,150.00 534 178 1.50
159, 200,000.00 156,581,468.13 158,497,915.00 (83,554.13) 525 1M 1.06
MUNI - MUNICIPAL BOMDS
A5656TVFO 1,000,000.00 INCUSTRY CA URBANDEVAGYAa2/An 305 OS01/2007 £85,270.00 9453 985,270.00 - 388 047 047
THA90IEDS 1.000.000.00 RIVERSIOE CNTY ASSET Aaa/AAA 335 060172007 §90,340.00 89.53 $95,280.00 4.920.00 388 025 0.25
798147240 1560,000.00 SAN JOSE REVE RF B AAA/AZa 407 DADI/2007 1,560,240.60 g9.51 1,552,324.80 (7.924.80) 408 04z 042
SOTIBBE0G 1.350,000.00 YOSEMITE CA CMNTCOLLEGEAANA: 393 OWO1/2007 1,350.216.00 59.45 1,342,588 50 {7627 50} 392 042 042
130911E53 2,000,000.00 CSCODA AdA 412 OBO172007 2,000,320.00 99.53 1,550,540,00 (9.780.00) 411 Daz 042
TOBBOPAVE 1.545,000.00 RCC GO BONDS 20048 AA-fAaS 383 080172007 .550.871.00 58,30 1.534,107.75 {16.763.25} 348 042 0.42
8,455,000.00 4,437, 266.60 8,400,091,05 (37,175.559) 390 037 0.57
NCD - NEGOTIABLE CD .
IBITHWERAL 50.000,000.00 BANK OF IRELAND AaaiAsA 530 ONOR2007 45,909631.85  100.00 49,809,631.88 . 53 003 0.02
T5010F 550 50,000.000.00 RBS GREENWICH CAPITAL A1+/P1 529 0342007 SOOOGO00.00 10000 50,000.,000.00 - 528 004 0.04
DOO7EFQWE 50,000,000.00 ABN AMRC) AsaAAA 527 OMI42007 S0KKLG16.8A  100.00 50,000,518.88 . 52F 004 0.04
TEOUGHFET 50,000,000.00 ROYAL BAMK OF CANADA A1+P1 531 MONI0T 50,000,000.00  100.00 50,0§10,000.00 . 531 008 0.08
AM5ITAD4S 50,000.,000.00 UNION BANK OF CALIFORNIA A1/P1 526 0441172007 500000000 100.00 50,000,000.00 - 526 012 02
B3BP17LE 5000000000 SOCIETE GENERALE A1+F1/F1+ 825 0432007 50,000,00000  100.00 £0,0600,000.00 . 529 017 017
173000245 50,000,000.00 CITIGROUP AaafAAn 531 (w3ov2007 50,000,000.00 10000 50,000,000.00 - 53 047 047
49TTFEGT 5000000000 RABOBANK A1HPIF1+ 527 O50W2007 5000000000  100.00 £50,000,000.00 . 527 019 0.19
MA1AI0S 50,000,000.00 HECS TREASLRY At+HP 528 05212007 5000106250 10000 50,001,002.50 - 526 022 0.2
JBTIRIVGE 5000000000 BARCLAYS CAPITAL A+/P1/F1+ 532 OSAEWIOT 5000000000 100.00 50,000,000.0¢ . 532 023 0.23
U55EM2508 50,000,000.00 BMP FINANCE AaalAAA 530 0232007 5000153037 100.00 50,001,530.37 0.00 530 023 .23
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Moenth Eng Portfolio Holdings Report

DESCRIPTION

RITY

25153GKX3 50,000,000.0¢ DEUTSCHE BANK AAAA 5.31 Q7200 50001,085.50  100.00 50,001, 100.00 14.50 511 o 0.42
500,000, 1. 04 600,003,957.11 00,003,971.51 14,50 529 016 16

TCD - TIME DEPOSITS
10,000,000.00 CITIZENS BUSINESS BANK 548 03152007 10,000,000.00  100.00 10,000,000.00 - 518 008 0.4
10,000,000.00 CITIZENS BUSINESS BANK 413 DE2007 10.00:0.000.00 100.00 10,000,000.00 - 513 010 10
20,000,000.00 20,000,000.00 20,606,000.00 - 516 po7 0.07
TOTAL 4,572,250,000 00 4,552,435,695.61 4,530,957,798.54 {1,477.397.07) 505 287 0.34

1. The markel valua ard yieid of short-lerm money market sacuritiss are basad on purchase prce
2. Average Ife 15 {he sumber of years unid powrcipal 5 reduamed &t matanty, weghted by marked value.

3. Lecal Agercy Obligalions hawa variable rale coupans, sprasd 1o Pool.
4 Modiferd Duration. The percerdags pres changa of 8 securiy for a ghvitn Changs.
The higher the moditied duralion of a secunty, e higher Lha risk.

age T




Treasurer's Pooled investment Fund February 2007

ummary of Authorized Investments

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

California Government Code County Investment Policy

laximum

y Maturity ¥ Limit S& oody
CA AGENCY BONDS S YEARS NO LiMIT 3 YEARS 15%/ $150MM  A/A2/A 0.18%
U.S. TREASURY 5 YEARS NO LIMIT AAA S YEARS 1 AAA -
LOCAL AGENCY OBLIGATIONS 5 YEARS NO LIMIT 3YEARS 0.025 INVESTMENT GRADE 0.08%
FEDERAL AGENCIES 5 YEARS NO LIMIT AAA B YEARS AAA N/A 53.44%
BILLS OF EXCHANGE 270 DAYS  40% (1) 130 DAYS 0.3 Al/P1/F1 -
COMMERCIAL PAPER 270DAYS 04 Al/PL 270 DAYS c.4 AL/P1/FA 25.34%
CERTIFICATE & TIME DEPQSITS |5 YEARS Q.3 1YEAR 25% MAX AL/P1/F1 13.62%
REPURCHASE 1YEARS NO LIMIT 45 DAYS 4%/ 25% Al1/P1/FL -
AGREEMENTS TERM MAX
REVERSE REPOS 92 DAYS 0.2 60 DAYS 10% MAX N/A -
MED. TERM NOTES 5YEARS 0.3 A 2YEARS 20% MAX AMSRRZ/ AN 3.48%
CalTRUST SHORT TERM FUND  |N/A N/A N/A DAILY LIQUIDITY 0.01 Board Approved 0.88%
MUTUAL FUNDS 20 DAYS (2} 0.2 AAA/Aaa (3) DAILY LIQUIDITY 0.2 AdA by 203 -
RATINGS AGENCIES
SECURED BANK DEPOSITS 5 YEARS NO LIMIT 1YEAR 0.02
MORTGAGE PASS- 5 YEARS 0.2 AASECURITY N/A N/A -
“HROUGH SECURITIES AJISSUER
CAL AGENCY N/A NO LIMIT 3YEARS 06 MAX
INVESTMENT FUNDS
CASH/DEPOSIT ACCOUNT N/A N/A N/A N/A N/A N/A 2.97%

1Mo more than 30% of this category may be invested with any gne commercial bank
7 Mutual Funds maturity may be interp, d 85 weigl ge maturity not exceeding 90 days
3 Or must have an investment advisor with rot 1Bss than 5 years experience and with assets under management of $500,000,000,

Projected Cash Flow

The Pocled Investment Fund cash flow requirements are based upon a 12 month historicai cash fiow 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.

Monthly

Manth Monthly Recespts Diskmis Difference  Sequired Mat. Inve CE Actual v, Maturitics Avail. To Invest> 1Yy,
03/2007 99.0
0372007 787.4 871.5 (84.1) 14.9 8223
0472007 1,505.7 738.5 767.2 782.1 352.0
05/2007 635.1 1,172.3 {537.2) 244.9 727.8
06/2007 755.6 8B85.2 {129.6) 115.3 191.0
07,2007 728.3 9831 (254.8) 139.5 - 129.1
08/2007 755.2 843.9 88.7) 88.7 - 194.6
09,2007 5421, 671.1 {129.0) 129.0 - 105.0
10/2007 831.4 795.4 36.0 36.0 510
1172007 740.5 694d.1 46.4 82.4 80.0
12/2007 1,491.6 715.7 T7..8 854.3 792.0
0172008 7177 1,406.1 (688.4) 165.9 136.0
2008 B36.6 787.9 48,7 214.6 1113
Totais 18,327.2 10,568.8 {241.6) 357.2 2,978.9 4,195.2
7.85% 65.44% 92.15%

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




Februaty 2007 Treasurer's Ppoled Investment Fund

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




COUNTY OI' RIVERSI

Investment Objectives
s Safety of Principal

o Liguidity

o Public Trust

o Maximum Rate of
Return

County Administrative Center ]

“Asian Contagibn — Part II”

For the second time in the last ten years, financial market turmoil in Asia,
namely China, has caused a meltdown in the U.S. equities markets. It takes us
back to the Asian cumency crisis of '97-'98, when we're once again reminded of
how interconnected we all are in trade, as well as the financial markets.

The “Bears” have been calling for a 5% correction for some time now saying
that our 53 month bull run was long overdue. Market watchers blamed it on the
Chinese equity sell off, a stronger Yen and the carry trade, as well as
“Greenspeak” when the former FED chairman, Alan Greenspan uttered the “R”
word, as in recession. Sprinkle in talk of growing troubles in the U.S. subprime
morigage market, and you've got the right ingredients for “the perfect storm™.
The DJIA ard other equity markets got slammed in the worst one day correc-
tion since the market opened afer the September 11™ terrorist attacks. This
equity correction caused the usual panic and flight to gquality of U.S, Treasuries,
causing yields to drop some 29 bps. in the 2-year L1.S.T. by months end.

As for the economy in general, we see growth continuing, but at a slower pace.
The biggest issue at this paint is the U.S. housing market which has been de-
pressed for sometime and looks to continue in this path as new homes sales
drepped further in January and February; housing starts and building permits
have also been slowing. The effect is now camrying over to the mortgage and
vreal estate markets with the aforementioned subprime lenders having major
difficulties. Bomrowers and speculators are having trouble making monthly
morigage payments partly due to the fact that some 80% of subprime loans are
adjustable rate mortgages: fet's not forget that from June '04 through June 06,
Fed Funds are up 425 bps. Quch!l!

We'll have to wait and see if this trend carries over to the rest of the real estate
market, but as long as prime borrowers can make their payments and employ-
ment remains healthy, we should not see a major meftdown in real estate
prices. As for the other bugaboo, oif continues to hover around $60 a barrel.
Gas prices have been slowly inching back up as we approach the spring and
summer driving season; price creep usually occurs as refiners reformulate their
fuel blends of gascling during the warmer months.

M

Paul McDonnell
Treasurer-Tax Collector

DE

Durable Goods Orders-released on Febu-
ary 27th -7.8% actual vs. -3.0% survey

Gross Domestic Product {(GDP) -released on
February 28th 2.2% actualvs, 2.3% survey

Consumer Confidence— Index- released on
February 27th 112.5 actual vs. 108 survey

Factory Onders-released on March 6th
-5.6% actual vs. -4.5% suivey

Employment Situation- released on March
9th Unemployment 4.5% actual vs. 4.6%
suvey Nonfarm payrolls M/M  change
97,000 actual vs. 95,000 survey

Consumer Price Index- released on Febnu-
ary 215t .2% actual vs. . 1% survey;
core CPf.3% actual vs. .2% survey

At month's end, the Fed Funds rate
remained at 5.25%. The 2 year T-Note
was yielding 4.65% (down 29bps,)
while the 10 year T-Note was yielding
4.56% (down 27bps.). For February,
the Pool had an increase of 3 bps. in
the average monthly yield.

Portfolio Statistics

February January December Navemher
¥ i

Octabet September

Month-End Book Vafue $ 4552435696 $ 4534811540 § 4973386716 $ 4080915202 § 4,033662823 § 3,027 455,049

Month-End Market Value* $ 4550957799 § 4528343506 § 4967608616 $ 4078187050 $ 4,028,318358 § 3,920,848,539

Paper Gain or {(Loss) $ (1477897) §  (6.467.944) § (5,688,000) $ (2,728,152) $ {5.344,485) $ {6,606,510)
Percent of Paper Gain or Loss -0.03% -0.14% 0.11% 0.07% -0.13% -017%
Yiel Based Upon Book Value 5.05 5.02 5.01 4.91 4.88 4.81
Weighted Average Maturity [¥rs) 0.94 0.95 0.78 0.86 0.9 0.88
Modified Duration 0.87 0.88 0.73 0.67 0.72 0.70

*Market values do oot include accrued mierest

e ——————— e ]
THE RIVERSIDE COUNTY TREASURER'S POOLED INVESTMENT FUND IS CURRENTLY RATED;

Aaa/MR1BY MOODY'S INVESTOR SERVICES
AAA/V1+ BY FITCH RATINGS




Month End Portfolio Holdings Report

GASH - UBOC DEPOSIT AGCOUNT
[ $.000,000.00 UBOC DEPOSIT ACCOUNT 500 - 1 00 100.00 1 - 500 009  oom
1,000,000.00 1,000,000.00 1,000,000.00 - 500 009 0.08
CLTR CALTRUST SHORT TERM FUND
w.om.omm -CALTRUST SHORT TERM FUND .1 40,000,000.00 10000 - - 535 009 0.08
40,000,000.00 40,000,000.00 - 535 008 008
CPD : COMMERCIAL FAPER DISCOUNT
7aernoe TS000,000.00° RAHOBARK A1+P1 5.2, - 630172007 7 00.99 74.9000.516.67 - 53 00t 000
902620016 50,000,000.00 UBS FINANCE A1+P1 530 030172007 40,9682,638,80 949,99 45,992,638, B9 - 53 oo 0.00
ssecKn? S0,000,000,00 - SN At - A0 (A0 4000065490 0000 49.902,838.80 - 430 oof 000
06B0F 1053 50,000,000.00 BANKOF AMERICA A1+/P1 518  OGASZ007 4891250028  67.83 48,912,590.28 . 530 o002 0.0
S 500000005 AIVERMNTY OF CALIFORMIA A1 +P - OMTR00T aemx. 9878 4,030.003,93 - - T - ST
500008QT0 45,000,000.00 KOCH Al+P1 525  CAR7R007 4482281250 981 44,822, 812.50 . 527 008 007
SM5RICAUO  50,000,000,00 GECARTAL AHP1 CBAE T OMIE0T T 48740000000 - Gl 4671000000 - 530 a8 ode
1667X10Wa 50,000,000.00 CHEVRCN FUNDING A1+P1 519  G3302007 49,135,00000  €9.27 49,135,000.00 - 528 o.08 0.08
HMEICNT - S0,D00iNj0.00) XN DELE AlvaM : B2 00007 . C49AAMISO | 58S 49,523.812.50. . 83 000 . 000
T49TIRBS 25,000,00000 RABOBANK A1+F1 512 D007 24,321,56656 2 9733 24,331,555.50 - 528 042 0.12
CETITISED 50.000.00000 SARCLAYS CAPITAL A14/P{ 52 . DSHAZOOT . ) L VU 49,351510.00 . 530 02 021
7BO09BSFO 25,000,000.00 ROYALBANK OF CANADA Al+/P1 527 0SAN2007 24572,75000 9870 24,873,750.00 - 528 oA 0
TAORBSRY . 50000,000.001 ROVAL BARIK OF CANADA AT+# 00 ., OBEA007 sop0TAIY. . A 4880781144, B 520 023 02
BIIBZESPD 25,000,000.00 SOCIETE GENERAL A1+P1 522 0232007 24,644,75000 9858 24,644,750.00 - 530 023 023
229E18PY 50,000,500.00: DIEXTA DEAL AT+ L i 422 om0 #0.260,500.00 "~ GBS0 . 40:280,50000 - - - 53 02 o0
40410TSPZ 50,000,000,00 PBOSTREASURYSERWCEMNH 521 0522007 46,345,25000 9869 40,346.250.00 - 530 023 v23
DTIRRGS - s000000000k NARCLATEAYHPY. : 2200} P oABiBeAMT? WM ARISIEMTZ - . 5% a2 - o
173075506 50,000,000, OCI CmGROUP Al+P 45,184, 88&89 9837 40,184 588 85 - 333 a23 023
Q5SEN1SW4 50,000.00000 BNPPARIE&SMHN wmmn 49.M48500.00 455,513.80 530 025 025
fKTe0 . - . B b AITY - | egiaoooion ;- LS Y IO T
S02620TJ4 soooocmm uBS FINANCE A1+.IP1 49.211,50000 430656 530 030 030
0eeorTVR 25,000,000.00 BANKOFAMERrCAAﬂm 55,125.00 532 03 033
5000000000 GE CAPITAL AtHE1 220,625 00 533 04 042
- ‘ 2 Aj 4P - AT Aok i S L4004 53 045 7 D48
1170000000 1 m,m 127.78 1159,329.197.23 1,750,080.45 520 o018 019
FFCB - FED qu CREDIT BANK
NXUIED. - 5 000NETIND NN CRINT BANK 25iNGAM - AU 0 oe © BDODORINN. © 10000 . 5000006667 Lo 388 oM 044
HIFIVXTE 5,000,000.00 FED FARM CREDIT BANK1YrNc 500000000 10000 5,00K0,000.00 - 505 015 015
s BRI B | WY BANMCIY MG BT R T T B . N o2 oM
5,000,000.00 FED FARM CREDIT SANKZYrN 4,9065,875.00 9554 490887500 ) - A7 0 0
© - 00000 0L MEIANNFCRIDE EANKTI: BO0G00000 /1 0063 . . A2 (878000 . - 362
. 5.000,000.00 FED FARM CREDIT BANKZYrNC] 500000000 9693 4,981,250.00 (1& 750.00) KL -4 027
10 000, 000 00 FED FARM CREDIT BANKIYer: o7muo¥ 10,001,500.00 100.06 10,008, 300.00 4,500.00 548 34 0.3
A R PR CRIEIE BN VrNcoio.- L OPINROOE, " 10,008000,00 ;- Sl - A.960,400,00 - . MOM000;C . 418 030 0w
8365,00000 FED FARM cngurrammsvmm 836173242  ©A31 8,307,532.45 {54,199.97) 358 041 0.41
10 000,000.00 FED mm CREDIT BANKZ.SYNCIM 10,00000000  §041 9,540,600.00 (58.40000) 420 055 0.57
. FID: FNRM CHRIETNT BANKZ. THYiNCOM - 800000000 1 - FX00 . 495000000 - - 504 . 370 o688 . O70
10,000,00000 FED FARM CREDIT BANK 17Nz 867880000 9072 9,71,900.00 {(690000) 510 075 078
3 RN PR RO BANK YYiNe - - T ALOT200.00: " 10000 . £.0000000000- © 4E0p00 . 518 085 0.
6,885,000.00 FED FARM CREDIT BANKZ.92YiNG3M 8.685,00000 9913 6,824,756 25 (6024375) 413 093 006
© T OR0000 T WARKE CRIETNT MANRZ 0¥ NeiNG - ARG AT TARLAZSOD. - UGTEGE. A7 1020100
. 500000000 FED FARM CREDIT BANK1.5YNc3Mo A4067.80000 9997 490845000 550.00 525 1n 118
;I ARG CREDIT AANKGVI MY - T S000D0K00 = an ‘Agtez000. - - T4 M4 119
5,000,00000 FED FARM CREDIT BANKIYihcaMo 5,000,000.00 4,960,950.00 (30,050.00f 434 197 122
", B005 00000 REY W ARMCREOT BANKE e - yi:i nu.. 90 A0 CLHSM000DY:  AT0 14T 123
(B,000,000.00 FED FARM CREDHT BANK 2.4-NG 799825000 9.6 7.975,040.00 {21,210.00) 472 147 123
S 8D0GAN0S FER FARKL CREDIT AN YYIX 5.000,000.00 . 99,06 - ARSO0000" . - (B0.00000) 413 128 M
315315R39 o 10,000,00000 FED FARM CREDIT BANKIYNGEMO : 1000000000 9925 9,925 cm.oo {75,000.00) 444 13 .39
HMISQ8 1 10,000,00076T FEGFARM CREOI RAMSYIRMo - 075000 . 0034 . . oass0ody: 0 450 13 1%
3315783 . 10,000,000.00 FED! FARM CREDIT BANKIYNCTYT 988750000 B4 nmo,amoo {48,800.00) 460 137 143
RGN 7 0000005 FTIARM CRENERAWIIHCI YA . ABOBAITED . 2044 JAETB0000% . - ¢ (eSarB0] . ABY 143 1S3
N34G2 5,000,000.00 FED FARM CRECIT BANK3YrNCTYT1X 500000000  9ad44 4,971,800.00 (28,100.00) 462 14 153
I 000000t ety FRRER CRIEDIF BANK 2NV G007 1000009084 SE8LH0000°7 . | U(2y0000¢ 514 150 182
31331)(55? o 7.000,000.00 FED FARMCREDITBANKZWNHW 7,000,000.00 [a.Ta E,904 670,00 {15,330.00) 510 1.63 175
NOHEYe | o00ouh.ol e FaRKE G ATAS00 . 10028 5,4H4,050.00- © L 1800000 S04 17B - ARG
HIIIXCLL 5,000,000.00 FED FARM CREDIT BANKZ 5¥rNc3Mo 490880000 9941 4,990,650.00 {8.150.00) 536 20 2.19
P ST 0 Mnﬂ“mﬂﬂmﬂ“ V1N i S CADeZ0000 {7.000,001 2% 28 . IM
I HKMBE 5,000,000.00 FED FARM CREDIT BANK 3¥Nc1¥riX 5,000,000.00 99.78 4,586,050.00 {10,950.00) 525 265 2
222750000 222,678.301.17 221,053,192.45 (825,10872) 454 0w 1.4
FHLB - FED HOME LOAN BANK
+10 T AODD0,G0T SR HOME LONN BANICLYNGMober: . B0B . OWINE0NF ] T 100.00 b . 506 004 004!
5,000,000 00 FED HOME LOAN BANK1 5Y|1\lc|Yr1)( 4.30 382007 5,000,000.00 100.00 5,000,000.00 - 4,30 0.06 Q.05
10,000,00000 FED HOME LOAN BANK1 5YrNcEMo 451 04052007 10,000,000.00  100.00 10,000,000.00 - 451 o 010
o 10,000.00006 FEF HOMELONS BANGITIMcEMo .. 400 - OLOS2002 .05 a.mia.sn - S 402 0407 010
10,000,000.00 FED HOME LOAN BANK2YrNGIMo 408 OO0 999643750  99.98 - 409 oM o
© B000000.00 FIEE HOMEE LUAN DAMC 2N Yrix - 5 418 - oqpalior HOHY . a8 ;
5,000,000.00 FEQ HOME LOAN BANK 3¥iNcIMo 4,585 3112.50) 8991 4 995,312 50 - 330
7.020,000.00 FED HOME LOAN BANK 2.25YrNc3Mo 7018013 09096 7.018003.13 - 361
M3 5,000,000:00 FIEF HOME LOAR BANIK TriNcino 1 T TN s . 119




Wm

mm

HIDHAS | = 9.0 9,900,000.00 (7.058.25} 257
IIIXHIFT 5.000,000.00 FED HOME LOAN BANK3YrNC1 5Yr1X 500000000  99.97 4,568,450.00 {1,550.00) 532 213 258
JITCIMY  10,000,000.00 | FED HOME LOAN BANIC 3¥iNGLIYT 1000000000 9064 9.903,.500.00 {8,200.000 238
II3IXHZMS 5,000,000.00 FED HOME LOAN BANK3YiNe1 5Yr X 500000000  90.64 4,596,900.00 {3,100.00) 258
IDINPS “H00000000 FED HOME LOAN BAMICTNGZYHX CS00000000 10028 501405000 14,030.00 250
MIIKHFAS 16,000,000.00 FED HOME LOAN BANK ViNC2YIX. 5,000,00000 9988 9,987,500.00 {2,500.00) 283
HIIXHFAS 5.000,000.00 FED HOME LOAN BANK 3YrNc2¥rX 5,000,00000 9988 4,993,750.00 {6.250.00) 263
IFINCHEAS S,000,00000 FED HOME LOAN BAMC IV Re2Yix . 500000000  95.66 4,903,750.00 5,:250.00) 0
IIAXHEST 00000000 FED HOME LOAN BANK 2rrNc3bo1x 3000000000 9997 26,950,700.00 {9,200.00) 283
WIANCGENA - 10,00000600 FED HOME LOAN BANKEYINEL AYrX . 1000000000 . 96.72 4071.900:00 (2,100.00 263
HIAKHFAS 5,000,000.00 FED HOME LOAN BANK TYrNc2Yr1X 496830000 9988 4,993,750.00 5,450.00 2853
IXDHFE. 0,000,00000 FED HOME LOAN k! ware 075,100.00 (25,9000 200
AAHMV 5,000,000.00 FED HOME LOAN BANKIYINGZYTX 500000000 10025 5,012.500.00 12.500.00 257
IHARHLLY 10./000,000.00  FIEY HOME LOAN BRI N SYir X0 1000000000 . 9694 " S O,A00,00 {8.200.00. 208
INBINHNLZ _ 5oooooooo FED HOME LOAN BANKIYiNG2YrX 500000000 10034 5,017.200.00 17,200.00 2.60
3133XHHN5: o 5.000.00000 FED HOME LOAN BANKIYiNCEMD | 4gm21875 9994 490690000 (231875) 28
X e G000,000,00 FEC HOME LOAN 480000000 . 0068 ARLFH0.00 {1.250.00) - 2
1IINHNXE 5.000,000.00 FED HOME LOAN BANKIYNcBMoBern 5,000,00000  100.00 5,000,000.00 - 272
JIBVENET T 10,000,000.00 * FED HOME LOKN SAHIKSYIN. NGB, AGMI00000 Ga.g7 - eSo00.00, £3,300.00) 278
MINZET _ 30,000,000.00 FED HOME LOAN BANK 3¥rNciMo. 30,000,00000 9978 29,834,300.00 {65.,700.00} im
IXDUCHE. 10,000,000 FED HOME LM EANIEYNGT, S 00000000 - BO.TS : 1,500.00) - e
15.000,000.00 FED HOME LOAN BANK 3YINcaMo 1500000000  90.94 {8,200.00} 231
5,000,000.00 FED HOME LOAN mmmm 2954 {3,100.00} 054
© 7 SBUS000,00 FEDHORE LAOAN SN ebosI | R . o0z
.3000000.00 FED HOME LOAN BANKZ SYiNCOMoS1 4 100.00 . 002
9,300,000, oo FED HOME LOAM BANKIY Nc3MoSion ! 100.00 9,300,000.00 . aca
~E - PR FHOME COMN RN L. 500000006 * 100,00 " §4500,000.00 . - oie
10,000,000.00 FED HOME LOAN BANKSY(NcIMoSten | 089843750 9098 9,908,437 50 . 017
: e 0 OO AN BARE el o T BN0N00 - 9083 - - - (19.750.00) . 029
I13IXBWDO 5750,000.00 FED HOME LOAN BANKZ 75¥rNcaMeS 400 O7/26:2007 SJAUI0156 9950 5.721,250.00 {27,851.56) 041
$33,510,000.00 935,254,498.07 933,754,845,80 [1.409,852.27) 142

FHLC - FHLE - MORTG. CERT.
FHZOUBCE ;" 1 BO0OROEI IR B < MORTE, CENYLMINENG . . - 41575 iS00t - © 100100 C 00 - - 018
3128)@'\\'9. 5,000,000.00 FHLE - MORTG. CERT. 3YrNciMo 10000 5,000,000.00 - 047
F T N BRy < MORTE : ' 10000 0N ol - ol
1000000000 FHLE -MORTG, CERT ¥iNcIMo1X 5. 100.00 10.000.000.00 - 0.23
. “IFHUE:: MOR TG CENEI riblidot . - fongs oo : oz
IN2AXAWED ) 10000 5,000,000.00 . i 025
HAPOG -] " odabandde (2506200 .. A1 03 0
IZUUCKS 9959 4,579.500.00 (20,500.00) 400 03 033
: 5omooooo FHLB - MORTG. CERT2 25YrNc|x 99.48 4,972,650,00 (27.150.00) 400 D44 0.45
I20K4HME 5000.00000 FHLB - MORTG CERT2YMeIYriX : : ; ) 0.56 4,979,800.00 (20,400.00) 450 047 0.48
GG, T BO00LORON" FHLE . MOKTG CERYEIMNEIYY - - A0 00RRI00E T BR0000000° . 6 -G ] S AM. 04T - 048
32ax4HME 5,000,000.00 FHLB - MORTG. CERT.2YmNe1YrX 450  ORRI00?7 0954 4,979.600.00 [20,400.00) 450 047 0.48
Nzexalda _5poouoouo FHLB - MORTG. CERT 1.5YiNcbMo : 4,853,150.00 {6.850.00) 502 o4 048
5,000,000.00 "FHLE - MORTG. CERT 2YiNe1¥riX 450 S0A172007 5, 9955 497765000 {22,350,00) 450 060 062
- LI MIORTSE CRREARCONDNC. .+ &2t | HOMEURORS .4 Ro0DO0DED! . . WAeT: - ASEII00: . I AT 086 o2
_5,000,000.00 FHLB - MORTG. GERT 2YNe1Yr1X 29.55 497765000 {22,250,00) 450 080 082
B OOROORDE: FHLEF: MR CEN P2 A ot . oY) " AERR00.00 pa0nm ;AR 08 T
5,000,000.00 FHLE - MORTCG. CERT 2YTNcSko .84 4,991,750.00 {6.250.00) 500 074 07
i mm 33 Q) 00000 - AN OS4- - 087
9,99G,600.00 {9.400.00) 500 088 0Bg
L D0l [18.20000)" K00 086 oM
4,909.450.00 (55000) 530 089 052
5,000,050,00 4,750.00 515 098 104
gk S (6:000.00)" - - 843 008 - 108
5,000,800.00 600.00 525 102 108
- SOuN0d X D B0000 S5 08 108
N 9.912,00000 {B£.100.00) 418 103 1.08
2% - $ 90220000 - CREA0OO0 L+, A0 KARI. 118
|omoxmm HLE - MORTG, CERT.2.1¥iNctMo ] 9,000,200.00 (B00.00) s34 1142 118
1 A0BAeon] TN MORTI: CERT 2HEYDC " 100,04 800106000, 420075 .. CEAD LR 12
10,000,000.00 FHLE - MORTG, CERT.2.1¥rNtiMo 99.99 9,006,000.00 {1,100.00) 535 116 1.23
© T DTN FHLE MORTG. CERT IVINGAWAX .- .'100.05. i Hoa ", - 40000 - BAOY 118 1.2
5,000,000.00 FHLB - MORTG, CERT.2YrNe1Yr X 5,005,050.00 5,850.00 550 122 1.20
oM FiE] I L0V it ©10,000,80000° 980000 S0 1 - 12
10,000,00000 FHLE - MORTG, CERT 2.5¥rNeTYr 10,008,100.00 8,100.00 498 128 133
<" SO000,0000 - KRR : MORTG. CERNIVRMVHY - gast” e 4020000 4800 137 142
5,000,000.00 FHLB - MORTG, CERT.2YrNc1YrX e _ 9989 4,984,550.00 45,350.00 5.28 139 1.46
T d000A0R00: PRI MORTG. CERTVNGTIR: . . €83 0BHSR008 ¢ - . s 1 C A S5000 (1545000 = 443 148
H28X4G54 10,000,000.00 FHLB - MORTG. CERT 2.5¥rNcsMol 505  OB/22/2006 10,000,00000  100.30 10,0129,700.00 28,700.00 5.08 1 41 148
NTOEEOS’ - SO0ROO0T PHLEES MORTE CERT 257X .~ + . 530" 00220008 © . - 00 - 5,008,550.00-: 3650000 < i 50 M 148
2128X5MPO 10,000,000.00 FHLB- MORTG. CERT. 2YMNc1¥riX 5_2_5 11/07/2008 8,997,500.00 {2/500.00) 526 187 1.69
MZNGRED - o.000(00000; Fi ] IR Ficliag i 82T 122008 T AP0010000 (900003 | 836 8L AT
HzRdvUe 0173072008 5,013,600.00 13,600.00 500 181 1.02
12 o i o forkerop il . ; - et
F12BXACHY 10,000,00000 10028 10,027 50000 27 900,00 500 187 199

Faged
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Manth End Portfolic Holdings Report

S1IOFINGY |

. mmw mmmmﬁm . 553
JIETET 5,000,00000 FED NAT MORTG ASSOC.AYrNcTYHX 563 OAR292009 5,003,150.00 3,150.00 963 214 233
STIETING - 10,000,000.00 FELMATMORTG ASSOCIINGYAX . 550 0BOO0N0 10.037,500.00 WH000 550 248 234
36F7590 80500000 FED NAT MORTG ASSOC 3¥iNe2YriX 540  DGR62009 6,826,299.65 24,295.65 540 230 249
HMETR | 18000000100 FED NAT MORTGASAGEAezYriX’ 5,407, 08202009 15.048,550.00 48,0%0.00 540 230 249
J12E6FTZRT 10,000,000.00 FEQ NAT MORTG ASSOC 3YrNc2Yry 525 D29 2009 10,M5,600.00 15,600.00 5.25 234 259
IMETRT S.000000.00 FEDNATMORTGS ASIOC TrmcariX 526 00202000 5007 R00.00 7.000.00 525 24 2859
3136F75DS 15,000,006.00 FEC NAT MORTG ASSOC 3¥Nc2YriX 515  10R02009 15,018,750.00 18,750.00 515 243 267
IHEOM2A0 S0000KL00 ‘FEDNATMORT ASSOCIYINGIBYHX 5207 - 112059000 4.900,300.00 {4,700.00} 520 248 273
J1358M2A0 2,000,000.00 FED NAT MORT ASSOCIYNGT SY1X 520 112002009 4,995 300.00 4,700,000 5.20 248 273
3MWFTIFE 5,000.000.00: FEG NAT HORFG ASSOC Tvricado 880 120000 4.508.000.00 (3100000 550 250 21
3136FTTR7 . 1000000000 FED NAT MORT ASSOCIYINGLSYHX 510 12404/2009 %,875,000.00 {25,000.00) 510 252 297
IFEART ‘S000000.00. K20 HAE MDY ARSOCIVINGIYrSeom 525 1212000 4087 500,00 - " (44,500,008 82 2m e
3138F2ARG 15,000,000.00 FED NAT MORTG ASSOC.3YHoi Y 517 12M14/2000 14,953,200.00 {46,800.00) 517 255 279
MV - 10.000000.00 FED NAFHIORT ASSOCIVINCI BYriX 800 12189000 0.506,00.00 300 258 26t
3136F8853 10,000,00000 FED NAT MORTG ASSOC3YHNC! 5Yr 500 A2M18/2000 £,962,500.00 {34,700.00) 5mM 258 281
ST 5,000,000.00  FESRNT MORTS ASSOCIVNGIVIX - 863 12482006 400898000 Hazeery 543 256 281
3136F9BB0 10,000,000.00 FED NAT MORTG ASSOC.3¥rNe! Yr 511 12182000 ,859,400.00 {30,037 50) 512 258 28
HIOFRGE .- 8,000,000.00 | FED NATEIORTG ASSOC SYiNoIile  “5.48 - 12212000 A902800.00 (1B4187% 598 257 28
I36FacC.2 . 500000000 FED NAT MORTG ASSOC 3YtNe3o 5.50 122872000 4,955,300.00 {4,700.00) 5.50 257 283
i 500000000 -FED RATAOHTG ASSO0 SYiNCIYHX. 525 - 120200000 . 490088000 525 258 283
3136F8EZ7 5.000,000.00 FED NAT MORTG ASSOC 3vNetYBem 525 1202802000 4,909,050.00 {10,950.00) 525 250 283
N ‘S000000.00  FEFHAYMONTG ASSOC IiciYBam 5255, 120200000 <D A ONR050.00 525 238 28
31350m2us 5,000,000.00 FED NATMORTG ASSOC 3YNcI¥riX 525 121282000 | ABS0,E50.00 (5.200.00) 528 258 283
MasEn NAT MGG ASSOC MyiMeao . 550, . 122002000 © . aEeR 10 850 287 283
H3IGFBDFY 10,000,000, uu FED NAT MORTG ASS0C 3¥Nc1X 506 0NOW2AHMD 10,006,300.00 6,300,00 505 262 286
IO 10000000 FED HAY IGRTG ASSOC IV NCIYAX; . 808 G0N0 . 00820000 508 26 288
H1350MING 5,000,000.00 FED NAT MORTG ASSOC JYmci¥rIX 525 OWHIR010 4,590,550.00 (7.787.50) 526 282 287
. e Sbidones Pevs AT GIGIVENASROC FrNciISVEX . 528 DU ERE ¥ U7 T I T A 12 208 2%
31359MMLL .. 10000,000.00 FED NAT MORTG ASSOC 3YNG15Y1X 625 012272010 0,008,300:00 £,300.00 52 26 290
3136FBEHA . 10000,000.00 FED NAT MORTG ASSOCG 3YINCL.SYr 548 017292010 9,595,800.00 (6.20000) 518 267 292
31359_'\'7403' . 5,000,000.00 FED NAT MORTS ASSOC 3YrNc1YrIX 4,996,900.00 (3,100.00} 538 266 293
IRIEAL 2 10000000 FEO R R ASEOE SR SIX " T IU4omonion. 625 273 290
1 IGEBAMT 2,850,000, oo FED NAT MORT ASSOC&SYrNcQMBer 2,942,625.00 (? 5000 530 2% 328
YW - P : Vel L H000.000.00 L 83 042 Q92
m 035 D04 | W 857,492.914.25 [11Ii,13?r 52 312 177 191
BAN L o808 T - - -5 ) 114 120
554 umsrzmz RiLil - 554 457 534
i y." : X - 58 822 - 1aX
- 53 3.70 4,80
a 526 - 008 ' 008
. 525 110.1) 0.08
- 1o00d000kod; ReeEaMCSERIAAS - : 10,000,000.00 .. S L HATAE - 54 048 | 028
15,000,600.00 TOYOTA MTR CREDIT MMNMA 15,000,000.00 90,80 {17,250.00) 525 0.56 on
B DRRDORD G AR LMD MANNARA; - : 495100000 " Q020" 16080000 477 088 . 0ee
500000000 GE CAP GORP Asa/AAAAA ] 8200.00 474 085 0.68
90,003,000 SRIVATR BT FOO ARGRAMALA Tio00m0E. B9 024 083
15,000,000.00 HBOS TSY SVCS NY As2/AA 1.87 532 089 092
10000 o0 FONORA k ¥ 8% 0% 0w
15,000,000.00 UBS AG STAMFORD A Ax2 ] 540 089 093
T oy iy 4 ¥ - AAN -

£ 1 A0 000760 MoLETNEC K DRBANDEAGY AMAL. 3] M. sy oz
1.00000000 RNERSIDECNTY#SSETMAAA 308G 025 0.25
1.35000000 YOSEMITECACMNTCOLLEGEAANA; 3 3 _(7.827.50) g2 0.42 042
20000000 CEEDA KT HiE: e g el T iy S AR e
1545,000.00 RCC GO BONDS 2004B Afc/Aa3 1,550,671.00 - 1,524,107 75 (16,783.25) 240 042 042
!,455,000.00 AA37 288,80 3,400, 04105 (AT 175.55 3.80 0.37 037
NCD - NE_Go_TmaLE co -
SETWEAY ' EUARSC OFIFUECAND ARSAMA © 7 T 4pgoasstan 10000 U s0ge0died 0 S TL - 830 003 002
TAOIOFSS0  50,000,000.00 RBSGREENWICH CAPI'MLMHPT 50,000,000.00 100,00 50,000,000.00 - 529 004 0.04
. 50,03033000 ROYAL BANK OFCANADAAIHN §0,000,000.0¢  100.00 50,000,000.00 - 53 .08 n.m
* SE000.000000; LNSDK it OF AP - . 000 10000 . - sopodecoos. . v - 32 o2 onz
50,000,000,00 SOCIEI'EGENERALEAH.IPHF'I# 50,000,000.00 1_00.00 . BL000,000.00 - 529 017 017
VL 00000007 CITIGROUS AaEGE " 80,000,00000° - 10000 L sOD0000000: 1T T L 83 a4y 0ar-
HSTTFEG! . Iﬁo,mm.m_vRA_BpBANKA_HfPM‘Hf - mmm_ou_ 100.00 mmomooo - 527 1% 019
06TIPIVGE . 5000000000 10000 \500_0%?0,90.. T 532 023 023
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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 Commitiee and approved by the
County Board of Supervisors.

California Government Code County lnvestment Policy

CA AGENCY BONDS 5YEARS  NO LIMIT 0.18%

US,TREASURY - |oWEARS  NOLIMIT - - _ e

LOCAL AGENGY OBLIGATIONS |5YEARS  NO LIMIT INVESTMENT GRADE  0.08%

FEDERALAGENCIES .~ {5YEARS . -NOLIMIT - AM- - NA 5344% -

BILLS OF EXCHANGE 270DAVS  .40% (1) A1/P1/F1 -

COMMERCAL PAPER ~ -{270DAYS 04 AP AVPYRL D 25.34%

CERTIFICATE & TIME DEPOSITS S5YEARS 0.3 ' ALPLFL 13.62%

REPURCHASE -~ [ivEARS  NoumImT AYPYFL. .

AGREEMENTS - b e S L Si o _

REVERSE REPOS ezoavs 02 60 DAYS 10% MAX N/A ‘ -
ED. TERM NOTES flovears - 03 A . ¢ JaYEARS - 2DMMAX - AAZABZ/AA G - 3.48%

CalTRUST SHORT TERM FUND | /A N/A N/A oAy uguibiTy 0.01 Board Approved 0.88%

MUTUALFUNDS vleooas@ 02 1 awmea  Jowwy: uqumlw 02 Yy 203 - -

SECURED BANK DEPOSITS ~ |SYEARS  NO LIMIT

MORTGAGE PASS- ARS. 0.2 -

THROUGH SECURITIES R SUER. TR .

LOCAL AGENCY N/A NO LIMIT ' 3VEARS 0% MAX ' -

INVESTMENT FUNDS _

CASH/DEPOSIT ACCOUNT N/A - oA L AN NA . - NA 297% .

1 No mare than 304% of this catcgory may be rnvested with any one commercial bank

2 Mutual Funds maturity may be | a5 ALE Maturity not exceeding 50 days

2 Or must have an investment adwsor with not Ie-ss 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 manth historical cash fiow model. Based upon projected cash receipts and matu-
rating investments, there are sufficient Funds to meet future cash flow disbursements over the next 12 manths.

03/2007

03/2007 ?87.4 8715 84.2) . . . 14.9 8223
04/2007 1,508.7 7385 7672 782.1 . 3520
05/2007 635.1 1,172.3 (537.2) 244.9 727.8
06/2007 755.6 885.2 {120.6) 1153 1810
07/2007 728.3 o083.1 (254.8) 139.5 - 129.1
08/2007 755.2 8439 (88.7) 88.7 - 194.6
0972007 5421 6711 {129.00 126.0 . 105.0
1072007 8314 795.4 36.0 36.0 510
11,2007 T40.5 6941 46.4 82.4 80.0
12/2007 1,4916 7197 7719 854.3 9.0
01/2008 717.7 1,406.1 {688.4) 165.9 136.0
02/2008 836.6 787.9 487 2146 111
Totals 10,327.2 10,568.8 {241.6) 357.2 2,978.9 4,195.2
7.85% 65.44% 92.15%

THIS COMPLETES THE REPORT REQUIREMENTS OF CALIFORN!A GOVERNMENT CODE 53646 Page 8




