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SUBMITTAL TO THE BOARD OF SUPERVISORS o
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA \PA

FROM: Treasurer-Tax Collector SUBMITTAL DATE:
June 8, 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 May, 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”.

G a

Don Kent - Assistant Treasurer-Tax Collector

Current F.Y. Total Cost: $0 In Current Year Budget: N/A
FINI;\NT(iAL Current F.Y. Net County Cost; $0 Budget Adjustment:
A Annual Net County Cost: S0 For Fiscal Year: 2006-2007
SOURCE OF FUNDS: ‘ Positions To Be| —
' ! _Deleted Per A-30 -
| Requires 4/5 vote| [ ]
C.E.O. RECOMMENDATION:
Nay/ %
BY: N4 \
County Executive Office Signature Christopher M. Hans

Prev. Ag.n. Ref. - | District: | Agenda Number: 2 2 7
[ ]




COUNTY OF RIVERSIDE

Monthly Report

Treasurer’s Pooled Investment Fund

May 2007

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

Investment Objectives

*  Safety of Principal

e Liguidity

*  Public Trust

*  Maximum Rare of
Return

-l

County Administrative (Center |

“Wait a FED Minute ”

For the seventh consecutive meeting, the FOMC Ieft rates un-
changed at their May 9™ meeting maintaining their prediction of
a pick-up in economic growth. The combination of inflation be-
ing higher than what the FED desires with increased risks from
continued fallout in the housing sector suggests there may be
little reason for them to move in the coming months. FED
heads acknowledged in their minutes “the comection of the
housing sector was likely to continue to weigh heavily on eco-
nomic activity through most of this year”, which is somewhat
longer than previously expected. We shall see.

Economic indicators for the month seem somewhat mixed at
this point. GDP, came in at 0.6%, less than the expected 0.8%:
not the same for consumer confidence which rose to 108 from
106.3 in April. This suggests higher confidence in the econ-
omy, which may be buoyed by the low unempioyment rate of
4.5%, even in the face of the housing slump. Inflation seems to
be in check at 2.3% (year-over-year, ex. food & energy), but,

- still at the high end of the FED’s comfort level of between 1% to
: 2%. Factory orders were up as manufacturing gains steam after
. @ runoff in remaining inventories.

As the year progresses and the FED keeps it status quo
stance, we'll continue to keep a close eye as to the direction of
interest rates and will look for investment opportunities as they
present themselves,

(F= e It

Paul McDonnell
Treasurer-Tax Collector

Economic Indicators of
Importance

Durnbie Goods Orders-released on May
24th .6% actual vs. 1.2% suney

Gross Domestic Product (GDP) -released on
May 31st 6% actual vs. .B% suney

Consumer Confidence— Index- released on
May 29th 108.0 actual vs. 105 suney

Factory Orders-releasad on june 4th 3%
actual vs, . 7% survay

Empiloymant Sttuation- rzleased on June
1st Unemployment 4.5% actual vs, 4.5%
survey Nonfarm paymlls M/M  change
157,000 actual vs. 135,000 surey

Consumer Price Index- released on May
15th 4% actual vs. .5% survey;
cora CP .2% actusl vs, 2% suney

Snapshot

At month's end, the Fed Funds rate
remained at 5.25%., The 2 year T-Note
was yielding 4.92% (up 32bps) while
the 10 year T-Note was yielding 4.90%
{up 27bps). For April, the Pool had an
increase of 3 bps. in the average
monthiy yield,

Portfolio Statistics

Aprl March

December

February Jamuary
Month-End Book Value $ 40909179741 |% 5484286604 % 4700116339 | $ 4552435606 | § 4504811540 % 4973386716
Month-End Market Value* $ 4893963302 |5 548337045 ] § 4,697 880,401 | $ 4550957799 | § 4,528,343,5-§E § 4967898816
Paper Gain or {Loss) 3 (5.216,438)| § (916,238)] § (2,229,938)| § {1,477 897} § (6,467,944 $ {5,688,095)
Percent of Paper Gain or Loss -0.10% -0.02% -0.05% -0.03% -0.14% -0.14%
Yiekl Based Upon Book Value 5.16 513} 5.09 5.05 5.02 5.01
Weighted Average Maturity {Yrs) 0.99 0.99 0.96 094 0.95 0.78
[Modfied Buration 1,071 091 0.88] 0.7 0.88 0.73

"Market values do not inglude acmued interest

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

Aaa/MR1 BY MOCDY'S INVESTOR SERVICES
AAA/V1+ BY FITCHRATINGS




May 2007

Treasurer's Paoled Investment Fund

Portfolio Characteristics

CREDIT QUALITY
Markat Value Market Value

Federal Agency 2,708,070,944 | [Faderal
. 2,708,070,944
Cash Equivalent & MVIF 161,000,000 | {Agency
Commercial Paper 1,166,362,824 364,810,455
Negotiable CDs 650,004,079
Mediumn Term Notes 263,175,839 Q;L;rp-'l or 816,366,903
Municipal Bonds 19,634,617
Local Agency Obllgatlon 5,715,000
Total 4,993.963,302 Total 4,993,963,302
Municipal Certificatas
: Bonds i
Madium T: of Depaosit
S Nots T ~.03%% | 0.40% LocalAgency A/ PAorbeter o

Okligation
011%

5.27% 36%

P

Market Data
Major Indices

05/31/07  04/30/07
DIlA 136276 130625
S&P 500 153062 1,48237
NASDAQ 260452 252509
Crude Oil (barrel) 64.01 85.17
Gald {punce;} 656.95 67202
Prima Rate 8.25% 8.25%
3FMonth LIBOR  5.36% 5.355%
Fed Fund 5.25% 5.245%
Futures
(for QB/07)

U.S. Treasury Yield Curve

13.02% 05/31/07 04/30/07  Diff.

co;'n::er:ia' Cash Federal o 3M 473 491 -18
>33gy,  Equivalents Agency Federaf Agency
y MMF 54.23% % 55% 6M 436 5.03 -07
3

; a, :
MATURITY 2Y 492 80 3z
Market Value |, 5Y 4.86 451 35

30 gays or Less 750,460,061 0% 0¥ 4.90 463 27

30 -90 Days 772_.533..543 20% 29.79% 26.79% 30Y 501 481 .20

98 Days - 1Year 1487,528.301 |,

1-2 Years 640,985,431 o | 15.03% T1547% Yield Curve

2-3Years 1,337,753,765 o

av, 0% 4 o e 014/ 30/ 2007 s =2 D5/ IV 2007

Over3 Years 4,652,108 Jdays 30-90 90Days- 1-2 2.3 Ower3 .

Total 4,593,963,302 or Less Days 1 Year Years Years Years ‘:__E/ﬁi::=' — — —
aa N il —P—
ard—- AY

12 Month Gross Yield Trends ) N -
L]

I~ ool Yield) ~w— T 14
ss o
. A . __-—-—:———-::"—:__;_':r::::_’_%_“ » IMO  SMO 2YR 5YR KYR 10
e J———
- ____._."
s g "’M Yield Curve Spread
4 [+ -}
35
3
o I i 5 I . B E:]
BEREBEEREERE

* Treasurers Institutions Maongy Marked Index { TMMI) is Iy and repx By the R County Treasurer's Capital Markels dhision. itls
2 composite index denved from the averaga of INrge mutthbiNon doitar AAA rated Prime (funds rhar invest in 8 diversified portfolio of LLS, doNar
aenomma(ed muney mavket instrments Mowoing U5, Treasuries, el paper, i af
ec.) partfolios that the Treasurer tacks. Further detals avalable upon request.
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Month End Portfalio Holdings Repart

CASH - UBOC DEFOSIT ACCOUNT

25,000,000.00 UBOC MANAGED RATE ACCOUNT 517 Qo3v20a7 25,000,000.000 100,00 25,000,000.00 - 517 008 pos
25,000,000.00 25,000, 000.00 25,004,000.00 - %17 008 o8
CLTR - CALTRUST SHORT TERM FUND
54,000,000.00 CALTRUST SHORT TERM FUND 529 06/0:2007 54,000,000.00 _106.00 54,000,000.00 - 529 008  po8
24,000,000.0¢ 54,000,000.00 54,000,000.00 E 529 ooa  bas
CPD - COMMERCIAL PAPER - DISCOUNT .
H2620T13 50,000,000.00 UBS FINANCE A1+/P1 523 DELH/2007 941182500 9882 49,411 825.00 - 32 . 0.00
TARTILTIS 50,400,009.00 RABGBANK A1+/P1 530 0amTar 4999253889 96.99 49,992 635,60 . 530 - 0.00
0556CITTY 50,000,000.00 BMWY US CAP A1 530 084172007 4459263080 99.90 49,962,830.80 - 530 . 0.00
0680B1T19 50,000,000.00 BANK OF AMERICAAT+P1 531 06172007 4599282500 99.99 49,982,525.00 - 54 . 0.00
740011709 50,000,000.00 HARVARD UMVERSITY Al+P1 502  0S062007 40,724,003.03 9745 48,724,081.23 - 515 001 0.0
433855180 25,000,000.00 SOCIETE GEMERALE Al+P1 521 D8M12007 2498553125 9874 24,385,531.25 . 527 003 0.03
HG20TI4 50,000,000.00 UBS FINANCE A1+/P1 521 081072007 917710444 98.23 49,117,194.44 - 530 005 Q0s
0G60P1TLS 25.000,000.00 BANK OF AMERICA A1+/P1 522 Q6200007 2454325000  §9.17 24,543,250.00 - 532 005 g5
47318GTL3 29,330,000.00 JOHNSON & JOHNSON A1+P1 520 QRAN2007 26.523,200.97  §0.51 2092320067 - 527 005 005
EMIMFTS2 50.000,000.00 WAL MART AT+F{ 520 0A262007 4935000000 68870 49,350,000,00 - 527 D47 o.or
088017V 25,000,000.00 BANIK OF AMERICA A1+/F1 522 (822007 2451082500 9404 24,510,625.0¢ - 532 004 008
ABB7XI TV 50,000.000.00 GREENWICH CAPITAL A{+P1 520 08292007 924188667 9849 49.241,666.87 - 520 008 0.08
833858L27 50,000,000.00 SQOCIETE JENERALE A1+/P1 520 070067 822075000  S9.44 £9,220,750.00 - 520 o008 008
0556N 158 10,721,000.08 BNP PARIBAS FIN A1+P1 520 07082007 10566 141.11 9958 10,568.141.11 - 528 og8 010
MaTWILSS 25,000,000.00 ING A1+P1 . 522 O7OW007 24870,125.00 9498 24,870,125.00 - SW 010 edr
HETWELAZ 14,000,000.00 ING A1+HP1 522  Q7/HM2007 1381527000 9868 13,815.270.00 - 528 0.1 0.1
89233HLLY 20,000,000.00 TOYOTA MOTOR A1+/P1 518  O7AHAR007 1952138467 9761 19,521,366, 67 . S% 013 013
8050018 50,000,000.00 GE CAPITAL At+P1 519 0AN172007 45860,875.00 97,38 48,580,875.00 - 53 018 047
411UveD 4,000.000.00 UNIERSITY OF CA Al+P1 519 08082007 491508250 9831 4.915,862.50 - 526 018 018
89233HVF 50,000,000.00 TOYOTA MOTOR A1+ 540 08MS2007 4857550000 9715 48,575,500.00 . 534 o2 D2t
WIEANVZ 50,000,000.00 GE CAPYTAL A1+P1 - 513 OaZaz007 00987500 9702 49,000,875.00 - 54 0.4 025
22S4EBVKE 30.000,000.00 CREDIT SLASSE At+P1 520 DAB1R007 48M7 77778 SH8E 49,340,500.00 srInRE .30 024 0.25
73000BWAD 50,000,000.00 ROYALBANK OF CANADA Af+P1 523 0BN4/2007 4330280007  BES2 49,311,500.00 8.833.33 530 025 028
A55TWI WS 11,000,000.00 ING Af+P1 518 D9AGS2007 10762,583.33 9858 10,845,340,00 82,756.67 529 Q28 0.27
FIOsBWRT 25,000,000.00 ROYAL BANK OF CANADA Al-+P1 515 RRW2007 4ATAM0H7 9133 24,503.250.00 123,808.03 527 o 032
0558N1WSE 40,000:000.00 BNP PARIBAS AY+/P1 ST 0B/28/2007 3812185000 $8.30 39,321 60000 189,650,00 528 03 032
AT 50,000,000.00 RABCBANK A1+/P1 514 088zZ007 4378638580 94.28 49,137,500.00 st 527 032 03
SOU1BKX14 50,000,000.00 MERRILL LYNCH A1+P1 520 1012007 49111 888.67 9824 49,119,060.00 733333 529 032 034
A0410TXAS 50,000,000.00 HBOS TSY SERVICE Af+/P1 545 10A02007 A7053M7.22 %A1y 49,054,000,00 34555278 529 035 n3e
A4Z7SKRS 50,000,000.00 HS8C USA INC At+R1 518 102007 4869093056  97.89 48,545,500.00 248,560 24 529 038 040
B9ZAZHNXT 30,000,000.00 TOYOTA A1+P1 510 103172007 2913217500 _97.81 .00 211,725.00 528 041 0432
1,185,051 000.00 1,164,347 581.51 1,166,162,024.42 1,905,16291 529 016 Dis
FFC8 - FED FARM GREDIT BANK
J1IMEYNT 5,000,000.00 FED FARM CREDIT BANKZY N 382  0BANZ00T 5,000,000.00  100.00 5,000,000.00 - 382 - 000
INBIF3 5,000.000.00 FED FARM CREDIT BANKYYriNe1 384 0BOTZ007 5,000.000.00 100.00 5,000.000.00 - 3s4 002 oz
MIVCVE 5,000,000.00 FED FARM CREDAT BANIKL.TSY NG 445  0&252007 4990,706.00  99.97 4,556,700,00 - 447 007 a7
21331WMI7 10,000,000.00 FED FARM CREDIT BANKIYMN: 550 QTAN2007 16,001,800.00  100.02 19,001,800.00 - S48 008 008
313315RE2 10.000,000.00 FEC FARM CREDIT BANK2Y Hc3Ma 13 07202007 10,000,000.00 100.00 10,000,000.00 - 418 013 044
I1INBLKT B,365,000.00 FEQ FARM CREINT BANK2 5YNciMn ASE  G7/27r2007 B361.73242 p956 8,361.732.42 - 358 015  DI§
IS 5,000,000.00 FED FARM CREDIT SANKD 5YNGEMa 385  08/10:2007 5,000,00000 100.00 5,000,000.00 - 385 018 049
3123155V6 10,000,000.00 FED FARM CREDIT BANK2 SYIN=3M 420 0972472007 10,000,000.00  94.69 9.968,800.00 31200000 420 0.31 032
M3IITISMNO 5,000,000.00 FED FARM CREDIT BANK2 75Y rNcBM 370 11002007 500000000  99.34 4,057 200.00 (3280000 370 043 044
MIZIAGVE 10,000,000.00 FED FARM CREDIT BANK 1¥iNc 488 121112007 997880000 $9.72 9.971 500,00 (690000 S0 050 453
313312 5.000.000.00 FED FARM CREDIT BANK 1Yc 513 01182008 409720000 9.8 4,963,750.00 @A450000 515 080 0S4
I331SRMT 6,855,000.00 FED FARM CREDIT BANKZ B2YNCIM 413 0242008 BA85,000.00 9918 629,093 80 (55,908.20) 413 na&d ot
ANINVAES 7.500,000.00 FEC FARM CREDIT BANKZ.5YtheiMo 454 03/27/2008 749531250 9934 7,450,800.00 @45125m 457 o7 ne2
3IAMXCKE 5.000,000.00 FEC FARM CREDIT BANK?.5¥INc3Mo 522 D5A002008 4907 80000  99.81 4.990,650.00 (750000 525 088 052
13315VWAT 5,000,000.00 FEL FARM CREDIT BANKSYrMcl Yr 423 05062008 5,000,00000 99.00 4,§50,000.00 (50000000 423 0.8 0.94
313315XB4 5,000,000.0¢ FED FARM CREDIT BANK3YiNGIMo 434 0SHE2008 500000008 D08 4,553,150.00 (46850000 434 084 Qg7
333VLGE 5,000,000.0¢ FED FARM CREDIT BANKZ 4Nc 470 052372008 5,000000.00 9944 4,971,500.00 @R810000) 470 094 098
IIVLGE 8,000.000.00 FED FARM CREOIT 8ANK 2 4 NG £70  05/2372008 790625000  99.44 7,055 040.00 #1.21000) 472 034 094
IS4 5,0040,000.00 FED FARM CREDIT BANKIYNe1Yr1X 413 DAMZ008 5.000,000.00 94.74 4,936,050.00 60,950.00} 413 103 108
M331SR39 10,000.000.00 FED FARM CAEDIT BANKIY(NcBMo 444 DTMBL008 10,000,000.00  99.00 9,900.000.00 (10000000 444 107 113
I1INS062 10,000,000.0¢ FED FARM CREDIT BANKIYriNcIMo 448 0772008 9.993,750.00 99.09 9,909,400.00 (8435000 450 108 114
N3INE262 10,000,000.04 FED FARM CREDIT BANKIY et yr 455  QBD4/2008 9.007.500.00 9913 9,612,500.00 73.000.00) 460 112 1.18
133 54v2 5,000,000.00 FED FARM CREDNT BAMNGYNctYrX 462 0ANAE 498843750  90.13 4.954,250,00 218750 463 121 128
31331842 6.000,000.00 FED FARM CREDIT BANK3YNe1YrX 462  09/08/2008 500000000 DEA2 #.956,250.00 [43,750.00) 482 1.2 128
313V 10,000,000.00 FEC FARM CRELMT BANK 2YiNctYr 513 1040v2008 2897,10000 9983 9.982,500.00 34800000 514 128 1.38
F1IIIXEST 7.000.000.00 FED FARM CREINT BANK 2YNet1Yr 510 11282008 700000000  96.58 8,969,410.00 (3059000 510 142 150
31331XLYS 5.000,000.00 FED FARM CREDIT BANK 2¥iNG 501 01222008 400715000  $9.50 4,579,700.00 (174500 504 153 185
B1AFIXCLA 5,000.000.00 FED FARM CRECHT BANKZ.5YNeaMo 535  D506/2009 4.993,30000 $5.61 4,960,550,00 8,150.00) 538 1.8 19
IZTUXT TABR000.00 FED FARM CREDIT BANK 2¥iNcIMo $25 05072000 TABE01240 9089 744580872 (20,31584) 527 181 1.54
IININZCE 5,000,000.00 FED FARM CREDHT SAMNK 2¥HclYr 514 052272000 4.997,150.00 9986 4,532.800.00 £14,350.000 517 188 18
3133INZCH 10,000.000.00 FED FARM CRECHT BANK 2YrNc1Yr 514 QmZ2009 10,000.000.00 9958 9,965,000.00 (34400000 514 145 198
MM3IINCZI 5,000,000.00 FED FARM CREDIT BANKIYrMCIYrX 525 1132000 500000000 59.84 4,992 200.00 {7 800,00} 5.25 2 248
31331XMB5 5,000,000.00 FED FARM CREDIT BANK 3¥Ne1Yr1X 525 /2N2010 5000,000.0¢ 99.75 4,447 .500.00 (12500000 526 240 286
31320088 10,000,000.00 FED FARM CREDIT BANK 3¥NctYr 515 0402010 10.060,000.00  99.41 9,940 800.00 5940000y 515 287 286
NINXUBE 5,000,000.00 FEL FARM CREDIT BANK 3¥rie1Yr 515 D400 500000000 99.41 4,970,300.00 R8700000 505 287 288
3t331KVL3 10,000,000.00 FED FARM CREDIT BANK 3YNg1 ¥r 520 482010 250180000 9953 9,853,100.00 (38700000 523 2482 258
A13I1KN3 5,000,000.00 FEQ FARM CREDIT BANK 3Yrie1Yr 520 04182010 459515000 8953 4,.97%,550.00 {18,500.00) 4 282 288
313TIXVLI 5.000.000,00 FEQ FARM CRECHT BANK 3¥Nel¥r 520 DANSR010 500000000  99.53 4,976,550.00 (2345000 520 262 288
31331XWKE 15,000,000.00 FED FARM CREDIT BANK 3YiNe1 YT 520 04307210 10,000,000 99.47 9,948 500.00 53,9 520 288  2¢2
270,219,000.00 270,135,444.83 268,974,022.54 115742008 474 1.21 130
FHLE - FED HOME LCAN BANK
M33IXPHCT 5.000,000.00 FED HOME LOAN BANKZ, SYrNciMo 51 08X12007 5,000,000.00 100.00 5,0410,000.00 - s - 0.00
H3IAKMZD 5,000,000.00 FED HOME LOAN BANK2 5¥riciMo 400 06/15/2007 5.000,000.00 100.00 5,000,000.00 - 3158 004 0.04




Month End Portfolio Hokdings Report

PiR i CESCRIFTI LCDLPON

LG i PRWE R valuE-
MIAXALST 5,000,000.00 FED HOME LOAN SANKZ. 5¥rNcoio 38

100.00 5,000,000.00

MIIKGDEL $.000,000.00 FED HOME LOAN BANK1Y NG 550 1 99,67 4,508,300.00 - S5 013 G4
I133XBWDY 5,750,000.00 FED HOME LOAN BANKZ.75YmNe3MoS 400 Q7/282007 5,749,101.56  99.98 5.748,101.58 - 330 045 gas
31IINCGC2 10,000,000.00 FED HOME LOAN BANK1YrNe 538 0AXN2H07 10,500,000.00 100.00 16,000,000.00 - 53 08 ni7
313INNCHOY 10,000,000.00 FED HOME LOAN BANKZYNc1Mo 430 0oZ2007 10.000,000.00 10000 10,00€,000.00 - 430 07T 047
31 R2cjqus 5.000.000.00 FED HOME LOAN BANK 1.5¥NcIMo 530 0BNSR2007 5.000,00000 100.00 5,000,000.00 - 520 Q20 021
3133X0QCo 5,000,000.00 FED HOME LOAN BANK Z¥rNc3Mo 450 0872372007 5,000,000.00  100.00 5,000,000,00 - 450 o0z on
3133XAR26 8,155,000.00 FED HOME LOAN BANK 2.8YNe1 ¥l 375 0824/2007 8,155,000.00 100.00 2,155,000.00 - 375 023 023
IFAXCVTT 5,000,000.00 FED HOME LOAN BANKZYrNc3be £25 pwnAAT 5000,000.00 099.94 4.996,300.00 (3.100.00) 425 026 027
J1IIAERLS 5.000.000.00 FED HOME LOAN BAMKI SYrNc3Mo 504 0SOR0DT 5,000,000.00 99.54 4,996,000 .00 {3.100.00) SHM 026 0.7
IHANCYI 5,000,000.00 FED HOME LOAN BANKZY Ne1Yri X 430 06N 42007 500000000 99.75 4,987 500,00 (12500.00) 438 0z 029
3133XDET3 5,000,000.00 FED HOME LOAN BANKIY Mc3MoStep 547 0942007 5000,00000 100.00 5,000,000.00 - 454 028 029
MIKAY2T 10,000,000.00 FED HOME LOAN BANKZ.SYrNc1Yr 400 OB/2472007 10,000,000.0¢  99.63 9,942,500.00 (37,5000 400 031 032
M33XDOD2 5,000.000.00 FED HOME LOAN BANK2YMeTYrX 425  DS28007 458828125 9969 4,984, 400.00 (3.881.25 437 am Q32
133X0BGT 5.000,000.00 FED HOME LOAN BANK?YiNciMo 435 (0r2a2007 500000000 95.72 4,05,050.00 {1405000 435 032 033
ST3IXBBKD 10,000,000.00 FED HOME LOAN BANKZ.5YMNeIMo 425  osearn0? 10,000,000.00  99.89 9.968,500,00 (3120000) 425 03 01
I1RADGCS 5,000,000.00 FED HOME LOAN BANK2Y Mc1Yri X 4508 101272007 4960,003.75  SO.TS 4,587 500.00 B593.75) 454 03 037
3122XpGCe 5,000,000.00 FED HOME LOAN BANK2YNC1Yn X 450 10122007 500000000 9975 4,987 500.00 (12,500.08) 450 03 097
3I3XDCECo 5,000,000.00 FED HOME LOAN BANKZYNG1YHX 450 10M22007 5,000,000.00 9975 4,997 500.00 (125000 450 036 037
3133XBFKE 5.000,000.00 FEQ HOME LOAN BANKZ, 5YNeiMe 450  10MN2007 500000000  09.72 4,985 950.00 (1405000 450 037 039
A13X06E1 1.000,000.00 FED HOME LOAN BANK2YNe 1Mo 463  1025M07 1,000,00000 9975 947,500.00 @50000) 483 039 040
3133XOM44 5.000.000.00 FED HOME LOAN BANK 2 5¥NcIMo 435 1072812007 5.000.0000¢  $9.83 4,081.250.00 {$8,750.00) 435 040 o.41
F13IACISI 5,000,000.00 FED HOME LOAN BANK 2 25N08Ma 430 110872007 500000000 9959 - 4,879,700.00 @0,30000) 430 041 044
I3IIX0AM2 5,000,000.00 FED HOME LOAN BANK 3¥NcSMo 340 171972007 5000,000.00  99.19 4,959,400.00 40B00.06) 240 043 D44
#HAIXD202 5,000,000.00 FED HOME LOAN BANK2 25Nc3Mo 442 1112007 490887500 9983 4.981,250,00 (15825.00) 445 045  Qua
A1TMAINFE 5,000,000.00 FER HOME LOAN BANK 1¥rNg 438 11162007 496995000 98.59 4,979.700.00 (10250.00) 448 D045 048
3133X9BNS 5.000,000.00 FED HOME LOAN BAMNK 3YiNci Ma 250 1171842007 500000000 90.19 4,959,400.00 4060000  A50 043 048
313XAPCS 10,000,000.60 FEQ HOME LOAN BANK 2.75YrNciMo 400 120482007 299750000  99.34 9,934,400.00 6210000y 401 043 0.51
312IXBVAD 5,000,000.00 FED HOME LOAN BANK 2,5¥rNcObio 42 120772007 5000,00000 9947 4,973450,00 (2655000 435 050 Qs2
3IXEYQ2 5,000,000.00 FED HOME LOAN BANK 2 5¥iNcBMo 419 121142007 500000000 9941 4,970,300.00 (2670000 419 052 054
3IIXAYAD 10,000,000.0¢ FED HOME LOAN BANK 2.75 YrNc1Y 405 122412007 1000000000  99.31 £,931,300.00 (BA7O0.00) 405 054 057
133%DATS 5.000,000.00 FED HOME LOAN BANICZ, 25Y e Yt 427 122WZ007 - 490140826 D941 4,970,300.00 [@1106.25) 435 05 058
1IIXGTNG .000,006.00 FED HOME LOAN BANK 3Y1iNei Mo 400 12082007 500000000 99.25 4,962,500.00 (37500000 400 055 058
31 RNKP2 10.000,000.00 FED HOME LOAN BANK 17rNcBMo1X 528 01711/2008 10,000,000.00  599.94 9,993,800.00 (8,200.00) 525 054 G.52
T3P 13,000,000.00 FED HOME LOAN BANK, 1Yt 513 C1Ae/2008 12.008,100.0¢  99.83 12,983,750.00 (1235000 518 080 0g3
3133KBNS3 5,000000.00 FED HOME LOAN BANK 2.5YNcIMo 443 012942008 4959,21875 904 4,970,300.00 (28,918.75) 444 084 087
HAZKAESS 10,000,000.00 FED HOME LOAN BANK 3yRnG 3o 400 02042000 1000000000 9913 9,912,500.00 (87.500.00) 400 085 (058
3133XAESE 10,000,000.00 FED HOME LOAN BANK 3YrNcIMo 400  (2ZOA08 1000000060 96,13 §,912,500.00 a7.500.00) 400 085 O&8
I133X0VAR 5.000,000.00 FED HOME LOAN BANK2 25Y (Nc3Ma 500  02ZM2008 §,000,00000 96.72 4,085,950.00 (14050000 500 07 075
F13IRATSE 10,000,000.00 FED HOME LOAN BANKIYrNG1 Y1 X 400 DAN0I08 10,000,000.00  99.00 9,900,000.00 (100000.00) 400 475 078
3133NASMO 10,000,000.00 FED HOME LOAN BANK3YNGIMa 402 0942008 10,000,00000  99.00 9,900,000.00 {10000000) 402 078 o074
3133%HAQS B.465,000700 FED HOME LOAN BANK 1.5¥HeIMo 532 04f10r2008 546500000  G9.91 6.458,922.90 BO77.16) 5 082 086
3N IXBGRO 5,000,000.00 FED HOME LGAN SANK 3¥iNc1YriX 480 044192008 4968,30600 9941 4,970,300.00 901,34 503 083 oAy
NIIXOTV3 5.000,000.00 FED HOME LOAN BANK2, 5YrNetYr1X 500 DS32008 500000000  09.66 #.964.400.00 (15600000 500 098 1.00
HIIXGAVE 5,000,000.00 FED HOME LOAN BANK T 75YNc1Yr1X 535 081000 500000000 9957 4,998,450.00 (1550000 535 097 104
3133XJ6E 10.000,000.00 FED HOME LOAN BAMKY 5YNctMBerm 538 06/18/2008 990850000  99.94 9,003.800.00 @70000)  53% 0.9 106
IIIXFSRS 10,000,000.00 FED HOME LOAN BANKZYMNe1Y1X 54 DeHE2608 10,000,060.00 100.00 10,000 00400 - 541 050 105
I1IIXC2ZS 5.000.000.00 FED HOME LOAN BANK 2¥iNciYr 400 0BRMZ008 500000000 9850 4,929,700.00 Fo.3000m 400 103 1.08
3133XGT08 5,000,000.00 FED HOME LOAN BANKFYiNc1Ma 445 (70872008 500000000 99.08 4,954,700.00 (45,300.00) 445 1.05 111
3123XCBFI 5.000.000.00 FED HOME LOAN BANKAYNcBMo 428 0712008 5.000,00000  99.00 4,850,000.00 (50,000.00) 438 1.08 112
I IBKIME 5.000,000.00 FED HOME LOAN BANK +.5rNcodoTX 520 g7M72008 490810000 100.00 5,000,000.00 1,500.00 533 108 113
MAIKEEHR 10,006,000.00 FED HOME LOAN BANK2 5YiNe1Yr1X 490 0742008 991200000 9658 6.958,300.00 44,300.00 537 108 115
HNIIKCK3S 5.000,000.00 FED HOME LOAN BANKIYNcIMo 452 072802008 5.00000000 9413 4,050.250.00 #3,750.00) 452 110 1.18
IN1IINCI4E 5,000,000.00 FEQ HOME LOAN BANKIYNe1Yr1X 440  OTA/2008 500000000  99.00 4,950,000,00 (50000.00) 440 110 118
3133%C20 5,000,000.00 FED HOME LOAN BANKAY iNcBMo 445 080172008 5000,00000 99.03 4,954,550.00 4845000} 445 119 147
ITNXGHAD 5.000,000.00 FED HOME LOAN BANK 2-NC 513 08M8/2008 458010000  ©0.78 4,589,050.00 (50.000 524 192 119
313IXGH4A9 5,000.000.00 FED HOME LOAN BANK 2¥rNc 513  DAOA/Z008 4593,500.00 9978 4.569,050.00 4850000 519 112 112
HIBKIRTT 5.000,000.00 FED HOME LOAN BANK 1.5¥iNciMo 533  0BASR008 5000,000.00 93.88 4,903 750.00 B25000 533 t42 119
31IAXCS61 5,000,000.00 FED HOME LOAN BANKIYNciMo 473 08152008 4997,500.00 9922 4,960,850.00 (36550000 477 114 1.21
M 33xpqus 10.000,000.00 FED HOME LOAN BANK 1.5YrNeiMa 530 DBHSZ008 1000000000 99.84 5,984 40000 {15,600.00) 530 114 1.21
I3IACUHA 5,000,000.00 FED HOME LOAN BANK3NcGMo 475 Q5M2/2008 5,000,00000 99.31 4,965,850,00 (3435000) 475 119 t.28
JNIINCYHS 5.000.000.00 FEQ HOME LOAN BANK3IYiNcEMo 489 0WUS2008 499843750 8922 4,960,950.00 (3TAB7SQ) 470 121 1.28
MIAAGTT 5,000,000.00 FEQ HOME LOAN BANK 2VeNe1Yr1X 540 Q02008 5.000,00000 9997 4,908,450,00 (550000 5480 123 1%
TIIRGUN 5,000.000.00 FED HOME LOAN BANK 2¥iNcEho 535  OS287008 4969,050.00  99.84 4,992,200.00 (8.850.00) 536 1.25 133
ITIDUGS 5,000,000.00 FED HOME LOAM BANK1.T5-neSbenm 530 11472008 500000000 P98 4.990,850.00 (9350.00) 530 138 144
3133XDRX1 5,000.000.00 FED HOME LOAN BANK3YMNE1¥rX 502 11072008 500000000 9953 4.976,550.00 3450000 502 138 1.44
I NIKBXT? 5,000,000.00 FED HOME LOAN BANK 3.5¢NctYr 425 120112008 5,000,00000 8853 4,020 55000 (T3 450.00) 425 10 1.51
3133XEBQT 5,000.000.00 FED HOME LOAN BANK3Y NG 1YY 508 o1M22009 500000000 95.58 4,978,150.00 {21850.00) 509 150 182
333NN 5,000,000.00 FED HOME LOAN BANK 2¥rNciMo 550 01232008 §,000.000.00 100.00 5,000,000.00 - 550 152 1.65
MBIKPTT 5,000,000.00 FED HOME LOAN BANK2-MCEMO 527 D009 420785825 90.75 4,987 500,00 (10,15529) 529 155 168
HIDIPWYL 5,000,000 00 FED HOME LOAN BANIC 3¥ic1 YriX 530 020572009 5000,00000 9988 4,993,750.00 25000 320 155 109
FIINGFPY 5.000,000.00 FED HGME LOAN BANK2 SYrNc1¥riX, 563 (22008 5000,00000 100.06 5,003,150.00 3,150,00 563 160 1.74
AIIXIZFE §,000,000.00 FED HOME LOAN BANK 2YriNe1 Yri X 525 QNTR009 200000000 9984 B,955,880.00 [14,040.00) 524 162 1.75
313IXKAST 5.000.000.00 FED HOME LOAN BANK 2YricIMo 538 032009 500000000 99.91 4,995,300.00 #7000 538 1e8 180
SYIIXKEY? 15,000,000.00 FED HOME LOAN BANK 2YriNc1io 550 04172000 1500000000 9897 14,906,350.00 ME5000) 550 175 188
I1IIKKVDe 10.000.000.00 FED HOME LOAN BANK 2¥iNciMo 550 05212008 1000000000 §9.97 9,966 90000 {3.100.00) 550 184 1.88
HIZXKTZE 5,000,000.00 FEC HOME LOAN BANK 2YrNcBVo1X 530 Dav2e2009 499850000 9991 4.985,300,00 420000) 53M 185 149
3123XKZZ1 10,000.000.00 FED HOME LOAN BANK 2Yriici Ma1X 550 (05292009 10,000,060.00  100.63 10,003,100.00 310000 550 186 200
HIIXFENT 10,000,000.00 FED HOME LOAN BANKIYTNGZYr1X 542 082009 10,000,000.00 100.13 10,012,500.00 12,500.00 542 190 08
JM2IXFING 5,000.000.00 FED HOME LOAN BANK3YMNe1 Y X 575 O7Men2008 5.000,000.00  100.08 5,003,150.00 315000 575 1M 210
IFIMFING 5.000,000.00 FED HOME LOAN BANKIYNC1YriX 575 C70R2008 5,000,000.00 100.08 $,003,150.00 3,150.00 575 1.9 210
313AXFTYS H,000,000.00 FED HOME LOAN BANKIYNe2YH X 5.58 Q71472009 10,000,000.00  100.38 10,037.500.00 37,500.00 559 193 212
NAINGAF) 5.000.000.00 FED HOME LOAN BANK 3-NG2 1X 583 07212009 5.000,000.00 100.41 5.020,300.00 20,300.00 563 195  2te
3133XGOFD 5,000.000.00 FEDY HOME LOAN BANK 3-NC2 1X 583 07212009 500000000 100.41 5,020,300.00 20,300.00 563 195 214

Paay




Month End Pertfolic Hokdings Report

HMIIxHDE 30,000,000.00 FED HOME LOAN BANK2 75YNcIMo
J3IHLND 10.000,01.00 FED HOME LM BANK 2.5YNoSMo

HIIKIYCE 5,000,000.00 FEQ HOME LOAN BANK 2.5YNSMBerm
AIINGNFT 10,000,000.00 FED HOME LOAN BANKIYNcZYr1X
IMIIXGELY 10,000,000.00 FED HOME LOAN 8ANKIYINC2YHX
3139%HaLS 10,000,000.00 FED HOME LOAN BANKZY (Nct,5Yr1X
FTADAHIFT 5,000,000.00 FED HOME LOAN BANKIYNai SYHX
HIIXH2M3 10,000,000.00 FED HOME LOAN BANK 3¥riNct 5vr
3133KHM3 5,000,000.00 FEDQ HOME LOAN BANKIYNG1 5YrMX
3133XHIPS S.000.000.00 FED HOME LOAN BANK 3¥iNeZYrX
HIINXNEIS 5,000.000.00 FED HOME LOAN BANK 2YiNciMG
I133AHFAS 10,000,000.00 FED HOME LOAN SANK 3¥Nc2¥r1X
313AXHFAS 5,000,000.00 FED HOME LOAN BANK3YrNC2YrX
3133XHFAS 5,000,000.00 FED HOME LOAN BAMK 3YrNc2Yr X
3133KHFAS 5,000,000.00 FED HOME LOAR BANK I¥rNc2Yr21X
MAZKHEKE 10,00,000.00 FED HOME LOAN BANKIYING1.5YMX
I3BKHFAS 5,000,000,00 FED HOME LOAN BANK 3¥riNe2vr{X
H3IXNHQ1 30,000,300.00 FED HOME LOAN BANK 2YrNo3Mo
NIRHFD 10,000,000.00 FED HOME LOAN BANK3YiNc1YrBERM
312XHMVI 5,000,000.00 FED HOME LOAN BANKSYNG2Yr1X
F13IXHLE 10,000,000.00 FED HOME LOAN BANKAYTNG! . SYriX
I1IIKHNL2 5.000,000.00 FED HOME LOAN BAMKIYNe2YH X
31IAKHGIT 5,000,000.00° FEC! HOME LOAN BANKTY iNcMo
H IZAHHNS 5,000.000.00 FED HOME LOAN BANKIYMNcAMO
IIIAHEN 5.000,000.00 FED HOME LOAN BANKIYNc1Yr1X
1IIXHKET 10,000.000.00 FED HOME LOAN BANK3YNc3MoBerm
ITIDLRET 30,000,000.00 FED HOME LOAN BANK 3¥cHctho
3133X.047 18,000,000.00 FED HOME LOAN BANKIYNcl 5¥Berm
IS 15,000,000.00 FED HOME LOAN BANK 1¥rNcIMo
AIKIPSA 5,000,000.00 FED HOME LOAN BANK, 3YiNc1Yr
I1BIKKAFY 15,000,000.00 FED HOME LOAN BANK 3¥rhciMo
A3ININCE 3.000.000.00 FED HOME LOAN BANK 3¥rNc3Mo
JMIIVER 10,000,000.04: FED HOME LOAN BANK 3Y¥rhofiki
NIIAKGHO 50.000000.00 FED HOME LOAN BANK 3YiNciMo
IIIXKGU 5,000,000.00 FED HOME LOAN BANK 3¥rNo2YriX
HAWKGTS 10.000.000.00 FED HOME LOAN BANK ¥rNcIno
IS 15,000,000.00 FED HOME LOAN BAMK 2¥rNcl 5Yr
3123XENDT 5.000,000.00 FED HOME LOAN BANK 2YrNs1Yr1X,
JIINKQL2 12,000,000.00 FEQH HOME LOAN BANK 3Nt S7riX
IIIKKEZ9 4235 000,00 FED HOME LOAN BANK 3-HGZ 1X
964,E6D%,000.00

FHLG - FHLB - MORTG, CERT.
2BX4DG3 10,000,000.00 FH1 B - MORTG. CERT.2¥Nc1Yr

ITZANATKS 5,000.000.00 FHLB - MORTG. CERT. Z¥rNcMa
3128K40Y4 5,000,000.00 FHLB - MORTO, CERT 2¥rctbo
I128X4ATS 5,000,000.00 FHLB - MORTG. GERT.2 25YNz1X
3128X4ATA 5,000,000.00 FHLE - MORTQ, CERT.2 25ViMeT¥r
12EXAHME 5,000,000.00 FHLE - MORTS. CERT 2¥ic1 YriX
312804623 5,000,000.00 FHLS - MORTG, CERT.2¥Ne 1T
126X4HME 5.000,000.00 FHLE - MORTS. CERT 2¥tNc1VrX
INZBAAMA 5.000.000.00 FHLE - MORTS, GERT.1.5¥NciMo
312823522 10.000,000.08 FHLB - MORTG, CERT.25¥ Mo
F10XAKED 5,000,000.00 FHLB - MORTG, CERT.Z¥rNcEMa
3128X4PN3 5,000,000.00 FHLA - MORTG, CERT 2¥ e 1YriX
3126XARLY 5,000,000.00 FHLE - MORTG . CERT 2¥rNcBio! X
3128X4PX3 5.000,000.00 FHLB - MORTG, CERT.2¥rhe1¥r1X
1 28X4PK1 5,000,000.00 FHLA - MORTS. CERT.ZN6Mo
312BX4ALS 5,000,000.0¢ FHLE - MORTG, CERT.2 5YrNoSMo
1 26X4UKS 5,000,000.06 FHLE - MORTE. GERT.ZYfMNcBMo
H2BK4XNG 10,000,000.0¢ FHLB - MORTS, CERT.2¥MNc1vrX
26X420 10,000,000.00 FHLE - MORTG. CERT ZYNctMo1X
I2BAAYF2 5,000,000.00 FHLA - MORTG. CERT.2¥MctMo
FzNAYeE 5,000,000.00 FHLB - MORTG. CERT.1.75-NCIMO
312A%4168 15,000.000.00 FHLE - MORTG, CERT.1 75-NCIMG
31284051 10.000,000.00 FHLE - MORTG. CERT 2-NC1 BERM
3128%36H1 16,000,000.00 FHLE - MORTG. CERT, 3¥Ncaba
312BK4AS0 5,000,000.00 FHLB - MORTG. CERT AYNGTYr
3128X4202 10,000.000.00 FHLB - MORTG. GERT.2.1¥rNeSMo
3128X4260 10,000,000.00 FHLB - MORTO, CERT 2. 1Y Noivo
3128KSC09 5,000,000.00 FHLB - MORTG. CERT. 2¥riictYriX
3128X4v57 10,000,000.00 FHLB - MORTS. CERT.2.5¥NaBMol
32BXAV1 10,000,000.00 FHLS - MORTG. GERT.Z,5¥rNctYr
H2EXADWS 5,000,000.00 FHLS - MORTG, CERT. T iNoSuoSta
12BXAFF3 10.000,000.00 FHLE - MORTG. GERT.3¥mNCIYHX
2BR4HIK0 5,000,000.00 FHLE - MORTG, CERT.¥Nc1Yr1X
F128X4HHE 5,000,000.00 FHLE - MORTG. CERT.3¥NGTYrX
J12BX4G54 10,000,000.00 FHLE - MORTG. CERT 2.5¥rNcBMat
3128X5F86 5,000,000.00 FHLA - MORTG CERT 2.5Y oMo tX
1ZAXAMA1 5,000,000.00 FHLB - MORTG. GERT.

F128X4NG2 5,000,000.00 FHLA - MORTS, CERT.3YNoEMo
3126X5MP 10,000,000.00 FHLB - MORTG. CERT, Z¥rNc1YriX
3128X5RED 5,000,000.00 FHLB - MORTG, GERT. 2¥rNcSMatX
3128x5d54 10,000,000.00 FHLE - MORTG. CERT. 2¥iNciMo
3128X4G79 10,000,000.00 FHLE - MORTG. CERT.3YrNe2Yr1X

405
400
400
4.00
4.00
4.50
4.40
450
502
400
475
450
4M
450

30,040,00.00

[

DA2B2008 10,000,000.00 9984 9,984,400.00 637 208 225
OS472000 500000000 100.00 5,000,000.00 550 207 2z
05082008 10,000,000.00 100.03 10,003,100.00 533 208 228
CE0a2000 10,000,000.00 99.91 9,990,600.00 528 208 .28
CAZAND 996785625  99.83 9,587,500.00 529 213 232
DH22009 5,000,00000 99.81 4.995,300.00 53 214 m
Q2872008 10000,00000 0988 6.987 500,00 (1250000 530 214 213
ON2ZE2000 5.000,000.00 $5.68 4,953,750.00 @25000 53 24 2
0942942008 5.000.000.00 9591 4,995,300.00 #700.00) 526 215 233
L 10/542000 5.000,000.00 9997 4,990,450.00 (1550000 550 215 235
101872000 9.900,00000 99.47 2,545 900,00 43,10000) 504 220 238
101672009 5,000,00000 9947 4.673,450.00 (28.55000) 500 220 238
10182008 5000,000.00  99.47 4.573,450.00 (28,550.00) 500 220 238
10H6/2009 5,000,000.00 9947 4,972,450.00 (20.55000y 500 220 233
10ME2008 10,000,000.00 99.63 9,062,500.00 {37.500000 510 220 238
1162000 4986,30000 9947 4,973,450.00 (14850000 509 220 23
10/ /2009 30,000,000.00 99.57 29,990,700.00 (9300.00) 550 219 238
1072372009 10,000,000.00  99.50 9,950,000,00 (50000000 505 222 240
10£30/2009 5,000,00000  99.81 4,950,650.00 (9350000 520 224 242
19022009 10,000,00000 9081 9,88¢,300.00 (18,70000 526 224 243
1170372008 5.000,000.00 95.88 4,993,750.00 5250000 S25 24 24
1032008 00875000 9094 4,008,900,00 (1850000 S5 233 243
11/0¥2000 499821875 90.97 4,960,450.00 78875 551 227 243
11172009 400500000  69.51 4,900,650.00 (4350.00) 520 227 246
12108/2009 10,000,000.00 59,87 9,996,900.00 @3.10000) 550 220 253
1272212009 30,000,000.00 99.72 20,615,700.00 (8430000 532 21 2.56
12730/2000 10.000,000.00 9947 6.945 500.00 (52,900.00) 508 234 254
012672010 15,000,000.00  99.04 14,990,700.00 (@i00: 550 239 20
0252010 499450000 99.72 4,385.950.00 (8850.00) 538 242 289
o010 15,000,000.00 9058 14,931,230.00 (18,750.00) 550 250 275
oanasn1g 5.000.000.00  99.97 4,959.450.00 (1550000 550 251 277
oanzre10 1W000,00000 99.88 9,997,500.00 (12500000 550 232 278
Q40672010 50,000,000.00 99.83 49,937 500.00 (8250000 550 259 268
04416872010 500000000  99.41 4,270,300.00 (20,70000) 509 283 288
4192010 10,00000000  96.94 9,893,500.00 G000 555 282 289
047302010 15,000,000.00 9941 14,910,00.00 {89,100000 S0 287 2@
0507/2010 4,999 21675  99.60 4,884,400.00 (1421875 526 288 254
0SAT72010 12,000,000.00 0044 11,932.560.00 (6744000) 508 285 294
05H 172010 423500000 $9.31 4,205,905.55 (29.08445) 500 270 355
969,173,550.73 967,090,500.011 123349207 51 151 164
REZRr200T 908585200 99.09 9,085,852 00 - 412 ©o7 9.0
0622007 5.000,000.00 100.00 5.000,000.00 - 400 008 008
07H 32007 5.000,000.00 100.00 5,000,000.00 - 400 0.1 0.2
DaMV2007 5,000,000.00 100.00 5,000.000,09 - 400 D018 Da9
0O2007 5,000,000.00 100.00 5,000,000.00 - 400 018 o019
/2212007 500000000 100.00 5,000,000.00 - 450 0 g3
De/z2/2007 5,000,000.00  100.00 5,000,000.00 - 440 022 02
oanRrRmT 500000000 100.00 5,000,000.00 - 450 022 a2
08/2472007 $,000,000.00 100,0¢ 5,800,000.00 - 502 0z 0
DN2A42007 10,000000.00 9962 9,962,100.00 (37,000.00) 400 0.3 0.32
US27/2007 5.000,000.00 9985 4,992 500,00 FS0000 40D 032 033
1OH 172007 500000000  99.7% 4,057,350.00 (12850000 474 035 038
1M 172007 500000000 9992 4,961,000.00 (@000,00) 47t 035 038
10/M1/2007 5.000,0000¢ 99.75 4,887,350.00 {1285000) 474 D35 038
" AWIv2007 5000,0000c 99.92 4,900,050.0 (3850.00) 480 037 .39
102007 5000,00000 99.52 4,976,200.00 22800000 420 043 044
1200572007 5,000,00000 99.84 4.601,850.00 {8,150, 500 049 052
0171172008 10,000,000.00 98.70 4,589,800.00 (30200.00) 482 059 062
Q1A /2008 10,000,00000  99.30 9,679,800.00 (2020000 500 080 064
01/28/2008 500000000 9877 4,988 450,00 (11550000 500 063 066
Q172008 5.00000000 9993 4,806,450 0¢ '{3,550.00) 530 084 QBT
01/31/2008 15000,000.00  96.93 14,568 350,00 {10850.00) 530 D84 D87
QAN TI2008 1000000000  59.81 9,964,500.00 (19500000 513 078 480
02872008 10,000,000.00  §9.07 5,907,300.00 (92700000 418 080 083
05/5/2008 5.000,0000C 99.09 4,954,350.00 (45650.00) 430 050 093
DS0F2009 10,000,000.00  99.89 £.988,704.00 (11.200.00) 534 080 004
0S/22/2008 10,000,000.00  ©99.80 9,968,600.00 (1140000} 535 ©CO4 068
081372008 5.000,00000  100.01 5.000,300.00 300.00 550 047 1.04
0O/ /20108 10,000,000.00 99,69 9,063,700.00 {1,30000 500 088 105
08/27/2008 10,000,000.00 D968 9,065,500.00 (34400000 498 1.04 1.08
0741172008 5.000,000.00 9958 4,978,000.00 2200000 450 105 112
DBAM/2008 1000000000 99.08 9,008,200.00 {91,80000) 450 112 1.18
81 572008 493920000 99.20 4,000, 150,00 20,850.00 528 114 121
08H 52008 500000000 $9.20 4,960,150.00 (39,85000) 463 115 121
ovz2r2008 10,000000.00 99.69 9,989,700.00 (31200000 505 110 123
DaZ/2008 500000000 99.91 4,965 650.00 (4350.00) 530 118 12
0812000 4,961,25000 9594 #,646,950.00 430000 508 1M 1M
09/25/2008 500000000 99.24 4,961 950,00 (39.05000) 48T 126 133
11072008 10,060,00000 8279 9,479.200.00 (20,800 040 525 138 144
121172008 5000,00000  99.92 4,596,200.00 {3.80000) 525 142 143
02132009 1000000000 9954 9,993,500.00 8,100.00) 550 158 171
02272009 1000000000 9650 9,850,000.0¢ (50000000 502 163 175




Month End Fortfolio Hoklings Repor:

3128X590 5,000,000.00 FHLE - MORTG, GERT, Z¥rNciMy

3128X590 500000000 FHLE - MORTG. CERT. ¥ NcaMo
312BX5M45 10,000,000.00 FHLE - MORTG. CERT.2YrNelio
328X54U9 5,000.000.08 FHLE - MORTG, CERT 2¥rNcBMai X
312854009 5,000,000.00 FHLB - MORTG, GERT 2YiNoMo1X
1ZBNSRGS 10.000,000.00 FHLA - MORTG. CERTIYrNcTYrsim
S120X5C30 5,000,000.00 FHLS - MORTG GERT 2.5¥rNe1 Y X
312BX5HNA 10,000,000.00 FHLS - MORTG, CERT.3YNc2X
A120K5M84 10,000.000.00 FHLE - MORTS, CERT.3YrNEZYHX
128X57D4 10,000.000.00 FHLA - MORTG CERT 2YrNcBMoBam
F28X5Q03 10,000,000.00 FHLB - MORTG, CERTIYhoMoBenm
31ZBXSTUR 10.000,000.00 FHLB - MORTG CERT,2¥rMct 5¥riX
3128K5TU2 5,000.000.00 FHLE - MORTG, CERTIYiNe! 5YHX
31280507 10.000.000.00 FHLB - MORTE, CERT.3¥rc1Yr
I28N5WT2 10,000,000.0¢ FHLE - MORTS. CERT, INC-2Yr
T12BX5¥G0 15,000.000.00 FHLE - MORTG, CERT 3YiNcZYr
31Z8X50A2 10,000,000.00 FHLE - MORTG CERT 3YiNc1 5Yr X
3128X5VH8 10,000,000.00 FHLE - MORTS, CERT 3¥rhe2Yc
EIFLVEP LY 20,000.000.00 FHLB - MORTS, CERT 3¥rNcalo
328XV 15,000.000.00 FHLB - MORTS. CERT, 3¥rNc3Mo
NZRAERVS 10,000,000.00 FHLB - MORTG. CERT. 37iNcIte
3128%5864 10,000,000.00 FHLS - MORTG. CERT, 3YrNeMo
3120K5C85 5,000.000,00 FHLS - MORTG. CERT. ¥rNclia
3126X5Ta0 10,000.000.00 FHLA - MORTS CERT 3¥mNcl 5YriX
3128X5T40 10,000.000.00 FHLB - MORTG CERT 3YeMet 5YHX
12BASKA5 5,000,000.00 FHLE - MORTS. CERT 3YcTYriX
IS 15,000,000.00 FHLE - MORTG. GERT. 3NCZIX
3120X50P8 5,000.000.00 FHLE - MORTG, CERT AYiNc2Y¥riX
555,000,000.00
FNMA - FED NAT MORTG ASS0C.
I 3SMYET 5.000,000.00 FED NAT MORTG ASSOG. Zf Ne1¥r1X
I136F7EDS 5,000,000.00 FED NAT MORTG ASS0C. 2Y e
250MGeE 5.000,000.00 FED MAT MORTS ASS0C.1.5¥ieiMo
31350MG31 5,000,000.00 FED NAT MORTG ASSOC.1 5¥MNcilo
313500420 5,000,000.00 FED NAT MORTG ASSOC. 5% NG
31350MZA2 5.000,000.00 FED NAT MORTG ASSOC.2YmNe1YM1X
31359MKE1 5,000,000.00 FED NAT MORTG ASSOC. 1.5¥rNcBMa
F13I5IMKS 5,000.000.00 FED NAT MORTG ASSOC. 1.5¥NeGMo
IFALTZ 5,000,000.00 FEQ NAT MORTG ASSOC 2¥rNclio
31350M2H5 10,000,000.00 FED NAT MORTS ASSOC. 1 YiNe
IEAMIHS 10,000,000.00 FED NAT MORTG ASSOC 1¥ife
ISIMEKZ 5,000,000.00 FED NAT MORTG ASSOC 2YNGIYr1X
1350MZK2 5,000,000.00 FED NAT MORTG ASSOC.ZfNeT¥rX
31356MPs8 5,000,000.00 FED NAT MORTG ASSOC. 1.5¥Nc
J1EFTKRT 9.000.000.00 FED MAT MORTG ASSOG.2.25¥ NI
3136F7PET 5,000,000.00 FED NAT MORTG ASSOC.2YiNG1 Y1X
31BFTPEL 5,000,006.00 FED NAT MORTG AZS0GC 2YiNcTYriX
31350MEBS 5.000,000.00 FED NAT MORTG ASSOC.2YmNE1¥X
IO #,000,000.00 FED NAT MORTI ASSOC 2YiNcBMo
IBFIFER 10.000,000.00 FED NAT MORTS ASSOC.2 5¥eNel'r
II5UMFES 5.000,000.00 FEC NAT MORTG ASSOC. 2¥rNGTYTX
313SAMFES 5.000.000.00 FED NAT MORTS ASSOC. 2¥ive 1 YHX
31350MFE5 5,000,000.00 FED MAT MORTG AS5OC.2YrNG1 YHIX
3135052 5,000.000.00 FED NAT MGRTG ASSOC 1.5¥Ne
3135MKTS 5,000,000.50 FED NAT MORTG ASSOC. 3YiNeTYiX
BG4 10,000,000.00 FED NAT MORTS ASSOC.2YNcT¥riX
3359M38 5,000,000.00 FEQ NAT MORTG ASS0OC. 2YrNe1YH X
21355MB93 7,8995,000.00 FED NAT MORTG ASS0C.1.5¥MNc
IIIFITCH 10,000,000.00 FED NAT MORTG ASSOC. 225Nk
3130FTXRZ 20,000,000.00 FED NAT MORTG ASSOC.2.1¥ oMo
31350M2L8 5,000.000.00 FED NAT MORT AESOG 1 5YNCBMBam
3136F3AS0 5.000,000.00 FED NAT MORT ASSOCSYMcEMoBemn
31359MUZT 5,000,000.00 FED NAT MORTG ASSOC. 2YiNa1YHX
I350MUZ7 5,000.000.00 FED NAT MORTG ASSOC.2YMetYiX
MIBF73I2 15,000,000.00 FED NAT MORTO ASSOG 2YNeHYriX
313BFTRV1 5.000.000.00 FEQ NAT MORTG ASS0C 2.5¥iNciMo
I1IGAOT 5.000.000.00 FED NAT MORTG ASSOC 2¥rNc1 YriX
3136F8DX0 5.000.000.00 FED NAT MORTG ASS0C, 2YrNeiMa
31I59M4FT 10,000,000.00 FED NAT MORTG ASSOC 2YMNciMc
31350MF24 5,000,000.00 FED NAT MORTG ASSOC 3V NeBMa
31350043 5,000,000.00 FED NAT MORTG ASSOC 2YiNGTYITX
31350M4SS 5,000,000.00 FED NAT MORITG ASS0C 2¥ Mot ¥riX
H2BREZR2 5.000,000.00 FED NAT MORTS AS50C
11I8FTUF2 12,000,000.00 FED NAT MORTG ASSOC.I¥NeZYrX
3136708 5.000.000.00 FED NAT MORTG ASS0C. 3he3ma
3136FBGED 5.000,000.00 FED NAT MORTS ASSOC 2YrNcSMo
11355048RS 30,000.000,00 FED NAT MORTG ASEQC, Z-NCIMO
3136FTAS 5.000,000.00 FED NAT MORTG ASEOC. 3¥HcEMg
3138F7RS1 5,000,000.00 FED NAT MORTG ASSOC. 3 iNctio
MIFIRS1 5.000,000.00 FED NAT MORTG ASSOC. 3YrHcBbMo
F36FPEI? 5,000,000.00 FEQ NAT MORTG ASSOC.IVMGYHIX
A136F7140 10.000,000.00 FED NAT MORTES ASSOC. 3YNeZ¥r X
31MF7SE 8,805.000.00 FED NAT MORTG ASS0C. 3YNeIYrX
I13EF7Se 15,000,000.00 FED NAT MORTG ASSOC. 3¥Ne2Yr1X
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3.00
525
545
540
508
525
525
535
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112472000
12M152008
1212000
TR 2009
TAS2010)
tme200
017142010
0tn22010
122010
W8N
0262010

CA2T2010
Q5282010

OTA 2007
WPr2702007
o007
DBZ242007
Q2FI2007
05072007
082872007
Q6R2B/2007
252007
hlralrirg
212007
117232007
1172822007
1280352007
12282007
1207
122002007
172008
011872000
01262008
020172008
D2 /2008
0240172008
02/01/2008
DXI2/2008
0A27/2003
22612008
05052008
DWVI2008
O520/2008
812008
06M22008
GTHTR0CA
OFH TrA008
1472008
0B/15/2008
142072008
/2372008
01282009
M2TR2009
C120008
122009
D2/062000
024122009
WR2ATR200%
N 2209
03272009

5,00, 000.00
10,000,000.00
5,000,000.00
4,99,950.00
10,000,000.00
5,000,000.00
16.000,000.60
10,000,000.00
9,596,375.00
10,000,000.00
10.600,800.00
5,000,000.00
10,000,000.00
10,060,000.00
15,000,000.00
10,00000.00
10,000,000.00
20,000,000.00
15,000,000.00
10,000,000.00
10,000,000.60
5,000,000.00
10,000,006.00
10,000,000.00
5,000,000.00
15,040,000.00
4,995 869 90
B54,474,009.90

5,000,000.00
4,59531250
5,000,000.00
5,500,000.00
4,900,908 94
4,967,600.00
,000,000.00
4,999.250.60
5,000,000.00
10.006.400.00
9,990,900.0¢
5,000,000.00
5,000,000.00
4,308 250.00
2,997,187.50
5,800,000.00
5,000,000.00
5,000,000 00
,000,000.00
10,000,000.00
4,395.250.00
5,000,000.0¢
499528078
5,021,900.00
4,904,500.00
10,000,000.00
4,968,250.00
7,907,850.04
18.000,000.00
15,956,875.00
5,000,000.00
4,857 .850.00
5,000,000.00
5,000,000.00
15,000,000.00
4,970,050.00
5,001,800.00
5,000,000,00
10,000,000.00
4,997 250,00
4,994,100.00
5,000,000.00
4,996,800.00
12,000,006.00
5,000,000.00
5,000,000 00
30,000,000.00
5,000,000.00
+,996.675.00
4,966,500.00
5,000,000.00
10,000,900,00
8 2415,000.00
5,000,000.00

B6.95
9985
99.95
99 84
.04
#9.53
50.54
100.04
50.59
9978
99.79
2948
8943
9943
B9.45
9534
9,48
5034
90 .85
oB.a7
9047
99.92

9085 .

9937
937
9951
9943
59.26

100,00
8651
10660
10000

3982
9875
100.00
10G.60
5078
9994
79.54
pe.at
o581
#9.97
2047
9IS
9975
9572
5678
§6.34
$0.58
3956
s
100.03
9.87
8975
&9 84
59.09
1]
9985
25.91
772
100.08
100.08
100.00
3956
93,78
9694
99.58
5956
9.5
--F:1]
|

DOAT
%5
94.81
5097
100.00
100.00
100.0¢
100.03
10019
100.00
100.00

4,967 250.00
4,997.250.00
9.994,700,00
4.542,200.00
4,992 200,00
9,852,900.00
4,902, t50.00
10,004,000.00
9.958,900,00
9.977,500.00
8,979.100.00
9,947,000.00
4,973,950.00
9,547,600.00
9,945,400.00
14,900,700.00
9,545,900.00
2,833,500.00
14,970,600.00
14,980,800.0¢
2,957,200.00
9,092.300.00
4.992.450.00
,937,100.00
9,937,100.00
4,975.550.00
14,915,100.00
4,962,800.00
§53,231,302.00

5,000,000.00
4,995.312.50
5,000,000.00
£,000,000.00
4,950,995.94
4,387 500,00
5,000,000.00
5,000,000.00
4,589,050,00
,593,800.00
,983,300.00
4.290,850.00
4,590,850.00
4,569.450.00
8562.210.00
4.987,500.00
4,087,500.00
4,385,950.00
7,382.450.00
9,934,400.00
4,979,700.00
4.979.700.00
4,379,700.00
5.001 550.00
4,045,450.00
9,975,000.00
4,982.200.00
752256530
,962,500.00
15,975,000.00
4,990,850.00
4,885 950.00
5,009,450.00
5,093,156.00
15,000,000.00
4.978,150.00
4,889.050,00
4,366 900,00
9,987.500.60
4.979,150.00
4,990,850.00
4,990,650.00
4,960,600.00
11,936.280.00
4,387,500.00
4,000.550.00
29.990,700.00
5,000,000.00
5,000,000,00
5.000,000.00
5,001,550.08
10,014,500.00
,805,000.00
15,009,000.00

2.750.00)
(2.730.00)
(5,300.00)
(7.a00.00)
(6,750.00)
(47.100.00)

(7,450,000

4,000.00
(41,100.00)
{18.375.0m
(21),900.00)
{52,100.00)
(26,050.00)
{52,400.00}
(34,800.00}
(96,300.000
{54,100.00)
86,500.00)
(29,460,001
(19,200.00)
(12,800.00)

7,700,000

(7.550.000
{52,900 00}
(62,900.00)

3,082 90
(1,848,707 90)

{10,150.00}
750.00
(10,950.00)
{12,600.00)
2.900.00
(8.350.000
{9,350.000
2200.00
44,077.50)
{12,500.00)
12,500.00}
{14,050.00
(17,520,000
(65.500.00)
{15,550.00)
(20,300.00}
(15,506,18)
(20,350.00)
£3,041.94
(25,000.00)
395000
14,706.26
(37, 500.00)
{21,875.00)
(9,350.00)
28,300.00
* 3,150.00
3.150.00
8,100.00
{12,850.00)
(3.100.00)
{12,500.00)
{19, 100.00)
(7 450,00}
8,350.00}
(8.000.00%
{82,720.00)
(12,500.00)
(3.350.00)
(9,300.00)
3125.00
450000
1,550.00
18,300.00

5.50
5.50
550
5325
5.28
5.1g
530
241
511
539
540
5.05
505
305
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5.00
507
5.00
552
5.50
5.50
5.55
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.05
5.05
513
507
503
5.01

415
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5.05
.00
327
4.40
3.20
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4.75
2.08
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4.90
490
530
4.42
4.88
+.05
488
5.00
4.3
.80
4.75
4.80
5.05
520
5.00
¥ ]
507
4.92
330
5.25
5.00
570
570
£.50
332
5
5.45
540
510
527
525
537
3.05
325
5.00
5.50
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.52
353
563
5.50
5.40
5.40

1.64
184
154
181
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1.80
.02
2.08
224
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2
3
2.3t
b5
238
2ar
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338
235
2249
238
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258
57
284
275
1.48

o1
0.15
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0.23
0.28
0
0.32
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.28
0.40
0.48
0,55
0.55
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0.80
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584
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0.70
0.71
0.72
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0.96
0.94
0.98
1.06
1.06
143
1.4
1.40
1352
1.53
154
1.54
158
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187
1.70
1.76
1.78
1.78
169
150
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205

1.7
1.76
1.7
1.4
1.94
207
2
225
243
Z43
248
2.55
2.55
258
280
28
262
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2.68
269
70
are
2.81

28

2.82
x5

298
1.5

012
016
0.18
023
024
027
03
0.33
0.40
048
048
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050
0.51
0.58
.58
058
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0.84
0.85
.87
067
a8y
0.87
0.3
0.75
0.7s
0.9
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1.00
1.03
104
1.3
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.21
1
140
185
1.58
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167
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1.88
1.89
189
]
2.08
224
224




Month End Portfolie Holdings Report

‘-

IFFIRT 10,000,000.00 FED NAT MORTG ASSOC YiNcZYrX, 525 OQ20A2009 10,000000.00  99.78 9.518,100.00 (21,900,00} 215 23
3136F7ZRT 5,000.000.00 FED NAT MORTG ASSQC 3YiNcZYr1x 525 09292009 500000000 99.78 4,989,050.00 (10,9500, 525 215 2
MIBFTSHE 30,000,000.00 FED NAT MORTG ASSOC. 3¥Nc?Mo 550  10M27/2000 20891,000.00 99.91 29,071,800.00 (192000M 551 221 241
IIBFTEDS 15,000,000.00 FED NAT MCRTG ASSOC 3¥rNe2¥ri X 515  10/30:2009 1500000000  96.88 14,848,400.00 151600000 515 224 34z
ANTROMIAD 5,000,000.00 FED NAT MORT ASSOCIYrial SYHX 520 117202009 5000,00000 075 4,087.500.00 (1250000 $20 229 248
31359M2A0 5.000,000.00 FED NAT MORT ASSOGAYINGL.SYrX 520 112072008 5.000,000.00 9975 4,987,500.00 (12500.08) 520 229 248
31350M2A0 15,000,000.00 FED NAT MORT ASSOC 3¥Ncl SYriX 520 1tRw2008 14,905,650.00  99.7% 14,962 50000 (3315000 521 23% 248
JIFTIFR 5.000,000.00 FED NAT MORTG ASSOGC.3YrNc3Mo 550 12M12008 500000000 9994 4.996,900.00 (3100000 550 224 251
HNMFTTET 16,000,000.00 FED NAT MORT ASBOCIYNCt SYM1 X 310 12042000 10,000,000.00 95.58 9,058 300.00 (43,700.00) 510 277 252
31MFaA1 5,000.000.00 FED NAT MORT ASR0CSYrMNe YiBenm 525 12M1/2009 5.000.00000 9566 4.952,800,00 (17.20000) 525 238 253
IIBFIARE 15,000,000.00 FEL NAT MORTG ASSOC.3¥rNetYrQ" 517 12142000 15,000,000.00  99.33 14,029.850,00 7035000 517 220 254
A3 10,000,000.00 FED NAT MORT ASSCGAYING.SYr1X 500 12182009 10,060,000.00 99.44 9,843,800.00 (58.200.00) 500 2.3 2.55
I136FSBS3 10,000.000.00 FED NAT MORTG ASSOCTYrNel Svr 500 121672000 999720000 9931 9,831,300.00 B5%000 501 231 285
31259M2M4 5,000,000.00 FED NAT MORTG ASSCL.2YMNcTYrX 513 12HB2009 499921875  99.68 4,642,800.00 (1641875) 513 2M 255
MIBFABE0 1,500,000.00 FED NAT MORTG ASSOC.3YNa1Yr St 12182000 098,437.50  50.44 9,543,300.00 (54837500 512 2 285
M3EFIBGSE 5.000,000.00 FED NAT MORTG ASSO0C I¥iNg1YiBe 515 1202172009 432021875 9950 4.975,000.00 24,219.75) 516 231 2.55
3RFICIZ 5,000,000.00 FEC' NAT MORTG ASSOC 3YrNcIMa 550 1282000 500000000  90.08 4,893,750 00 0250000 550 232 258
F1IFMZLE 5.000.000.00 FED NAT MORTE ASSOC 3¥iNe1 YA 525 12282008 50000000 9978 4,589.050.00 {10,950.00} £25 233 2,58
3138F8BZT 5,MKLOBI.00 FED NAT MORTTG ASSOG 3YNcTYEamn 525 1222008 5,000,000.00 ° 99.68 4,962,800.00 (17.20000p 525 233 254
3136F882Z7 5.000,000.00 FED NAT MORTG ASS0OC 2he! YBerm 525 12/28/2009 500000000 99.66 4.992,500.00 {17,20000) 525 233 284
HI5BMAE 5,000,000.00 FED NAT MORTG ASSOC.3YMNcTYrX 525 121202009 499595000  99.70 4,989,050.00 @80000) 528 23 238
313EFACI2 6,205,000.00 FEL NAT MORTG ASSOC.3YNeIMp 550 12282009 B.2M4 53715 9998 8.277,143.75 (776340 550 232 258
33aFIDFY 10,000,000.00 FELY KAT MORTG ASS0G. 3¥TNc1X 505 A0 10000,000.00 8947 9,846,000.00 {53,100.00) 505 238 281
A136FBDF 10.000,000.00 FED NAT MORTG ASSOC 3¥rHzYr X 505 (IANZ010 9,991,00000 9947 9,045,900.00 4100000 508 236 281
I1ISIMIKY 5,000,000.00 FED NAT MORTG ASSOC 3YMc1 YriX 525 01172010 490043750 9075 4,907,500.00 (10937500 526 238 282
31355MAL4 5,000,000.00 FED NAT MORTG ASSOC TYNet 5Y1X 525 01/2272010 500000000  9D.7S 4,957 500.00 (1250000 525 238 265
31350M4L4 16,000,000.00 FED NAT MORTEG ABSOC 3¥Net 5Y1X 525 0122201 1000000000 9475 9.875,000.00 R500000] 525 238 285
II5AMANE 5,000,000.00 FED NAT MORTG ASSOC 3YNe2YriX 523 D1RH010 500000000 8878 4,989,050.00 (10550000 523 241 2A7
3136FIEH 10,000,000.00 FED NAT MORTIS ASSOC 3¥eNet SYr 518 0120210 10,000000.00  99.58 9,356,300.00 43700000 518 242 287
EJEL T 35.000,000.00 FED NAT MORTG ASS0G 3¥ricbial X 533 M28FM0 25000,000.00 99.88 34,856,250.00 43750000 533 241 287
135HM403 5,000,000.00 FED NAT MORTG ASZ0C 31 Y X 538 020172010 5,000,00000 9.88 4,963,750.00 625000y 538 24 263
3136FBFAR 10,000,000.00 FED NAT MORT ASSOC 3¥Nc1 SYriX 528 022272010 10,000,000.00 99,72 9,971,900.00 (28,10000) 525 247 27
31359M5ND 5.000,000.0C FED NAT MORTG ASBOC 3YiNcTYr1X 530 gzeem010 5,000,00000 59.81 4,900,850.00 (950,000 530 248 275
J1259M5NS 5.000,000.00 FED NAT MORTG ASSOG 3¥iNcTYrX 530 0228200 499875000 SB.81 4.990,650.00 {8.40000) 53 248 275
J1WFRIGT 15,000,000.00 FED NAT MORTG ASSOC 3¥rNa3Ma 550 (022010 15,000,000.00  68.85 14,081,250 00 {1B,750000 550 254 28t
31I6FRIGT 35,000,000.00 FED NAT MORTG ASS0OC 3Y¥rNcIMo 5.50 0322010 3500060000 99.88 34.958,250,00 {43,750.00) 550 254 4B
I1359MEB4 10,000,000.00 FEC RAT MORTG ASSOC 3¥rNe1¥rX 520 (V262010 10,000.000.00  99.54 9,584,400.00 (15800000 520 257 242
31359MEB4 10,000,004.50 FED MAT MORTI ASSOC A NGIYR 520 03262010 BHMZN00  S9Ed 9,904,400,00 @B0000 S22 257 28
313500854 13,000,000.00 FED NAT MORTS ABSOC F¥mNeTYrid 520 032472010 1299220000 99.34 12,979,720.00 (1248000 522 257 28
F1358MGB4 5.000.000.00 FED NAT MORTG ASSOC 2Ymu1YrX 520  03/20:2010 500000000 99.84 £.992 200.00 (7800003 520 257 22
31I50ME34 5,000,000.00 FED NAT MORTG ASSOC TYiNeIYrX 5N 0328200 500000000  S9.84 4.992,200.00 (7800.00) 520 257 262
3135aM684 5,000.000.00 FED NAT MORTG ABSOC 3YNetYriX 520 0362010 500000000 96.54 4,802.200.00 Fa0000 520 257 282
3 ISOMBGS 5,000,000.00 NAT MORTG ASSOGC $¥iNct ¥riX 325 03262010 500000000 90.89 4,384,400.00 (500000 525 257 28
31359M6063 10,000,000.00 FED NAT MORTG ASSCOC 3¥chNe!VriX 525 (3262010 10,000,000.00  99.69 9,963,800.00 (31.20000) 525 257 282
HIGFRIET 5,000,000.00 FED NAT MOFTO ASSOC 2¥NcEMo 535 0422010 496021875 9068 4,962 500,00 (sHars 538 28 287
I1358MTT4 15,000.000.00 FED NAT MORTG ASS0OC YN YL 530 Q4162010 15000,000.00 99.75 14,952,500.00 (37.50000) 530 262 280
IASOMTTH $,000,000.00 FED NAT MORTS ASBOC FYmetYriX 530 caM82010 $,000,00000 56.75 4,607 500.00 (123008 530 262  za0
31355M7T4 10,000,000.00 FED NAT MORTG ASSOG 3¥rNc1YrX 530 O#182010 1050000000 987§ 9.975,000.00 [@5000.00) 530 262 a8
31356M7T4 11,(XK,000.00 FED NAT MORTG ASS0C.3NC1X 530 DaeEO0 10,000,000.00  60.75 9,975,000.00 (25.00000) 53¢ 282 268
3136FAKS3 30,000,000.00 FED NAT MORTG ASSOC 3¥NciMo 54D D4AS2ND 3000000000 99.72 29,915,700.00 8430000 540 262 289
316FALBY 30,000,000.00. FEC NAT MORTG ASSOC 3¥rleiMa 550 Q47262010 30,000,00000  ©9.01 29,943,900.00 (G6,10000 550 284 291
M3BFALGE 10,000,000.08 FED NAT MORTG ASSOGC 3¥rNg1¥r1X 530 402010 10,000,000,  §9.72 9,971.900.00 28,1000y 530 266 292

2 38FAMT 2.550,000.00 FED NAT MORT ASS0C5Y icOMBer 530 06M472910 2550,00000  99.56 2.937,108.50 {12,8971.50} 530 270 304
$21,035,000.00 320,590,090.62 915.523,018.99 [1.757.071.43) 34 184 104

LA - LOCAL AGENCY OBLIGATIONS
4,000,000.00 CORAL CANS Sra 2008
335,000.00 MARGH JPA

520 0sH242008 4,000,000,00. 100.00 4,000,000,00 - 53 om 0.35
586 OTNS2012 #35,000.00 10000 ¥35,000.00 - 5685 430 £13

780,000.00 US DISTRICT COURTHOUSE 566  DBHSZ020 760,000,006 100.00 780,000.00 - 564 890 1305
— 3.715,000.00 — i B T 5,715,000.00 5.715,000.00 - 539 258 3.3

MMF - MONEY MARKET FUND

82,000.000.00 BARCLAYS 01 FUND

42,000,000.00
MTNC - MED TERM NOTES
a2IPT " 15,000,000.00 TCYOTA MTR CREDNT AssiAAATRAA
I50E2GZI0 3.000,000.00 GE CAP CORP AanAAAIAAA
369820220 $,000,000.00 GE CAP CORP Aan/AAAAAA
TAZES1CE9 10.000,000.00 PRIVATE EXPT FOG AaaiAAMAAL
S52ECAKS 7AT3,000.00 MENA AMER BX, NA ARAMSA
S526EQAKY 13,500,000.00 MENA AMER BI NA ARA/EA+
40411887 15,000,000.0¢ HBOS TBY SWCS NY As2iAA
BE233PC20 15.000,000.00 TOYOTA MTR CREDIT AaatAAA/AAL
0 IXCHE 15,000,000.00 U8S AG STAMFORD AAHASZ
172067R5% §,200,000.00 CITIGROUR ING Ana/AAA/AAA
172987859 15,000.,000.00 CITIGROUP INC Aal/A0AA~
172067859 5,000.000.00 CITIGROUF tNG AfjAal
339030AG3 8,401,000.00 BANK OF AMERICA Anl/ANRA
94974805 10,000,000.00 WELLS FARGO AA+iAal
HMGTIOEXS 14.547,000.00 WELLS FARGC CO Aa1fAA+
S5EBELEN 10.000,000.00 MBS GLOBAL FDG Aan/AAAAAA
TAGTTENSS 10.000,000.00 RABCBANK Asa/ARA/AAN
TASTTENSS 5,000,000.00 RABOBANK Aaafashin
ORBAT4ARE 17.188.500.00 AMERICAN INTL GROUP AsZiIANAA
TR4G84ACS 10.000,000.00 BERXEHIAE HATH AzniAlAans
35266LEEZ 10,000,000.00 MBIA GLOBAL FOG Asa/ABA/AAN,

528 0ABO07 #2,000,000.00 _ 100.60 82 000,000.00 - 52 008 0qa
82,000,000.00 £2,000,500.00 ] 1% 0.08 X

525 1141472007 15,000,00000  99.29 14,902, 750.00 (17.25000) 5325 044 O4s
425 01152008 485180000 9934 4,966 800,00 1500000 477 080 083
425 (NA1572008 435455000  99.34 4,966,500.00 1225000 474 080 (083
575 01/152008 10,053,200.00 10025 10,025.000.00 {28.20000) 319 058 08
534 17152008 TAS04802 2008 7475,307.92 (3719000 534 05 083
$38 01152008 1350000000 99.96 13,495,140.00 (486000 536 0.5 063
535 0173072008 15,000,203.13  100.05 15,000,205.00 187 532 oBé 067
535 0201/2008 1500000000 9983 14,974,050.00 (2595000 535 084 a7
540 G210172000 1500000000 99.84 14,976 450.00 (23550000 540 084 GE7
350 020172009 05491000 5384 9,003,004 00 3808800 526 064 Q67
350 0210172000 1478055000 9G4 14,825,550.00 WO0C00 5M 0S4 087
350 021172008 433400000 5384 4,341 350.00 785000 530 0584 067
288 022004 230889205 002 5,310,353.21 138090 538 063 0T
413 031072008 9,90540000 9895 9,854,600 00 (1050000 517 075 b7
350 0442008 1442263205  5A4D 14,417,335.04 ®2821 532 08 085
530 04232008 1000000000 9952 9.851,800.00 4320060 530 088 090
526 05062008 1000000000 99.69 9,958 500.00 (31500000 528 083 093
526 05062008 500000000 9968 4,984,250.00 fI5,750.00) 528 083 093
288 05152008 1877708464 9765 18,763,603.60 IR0 525 a2 098
338 104152008 S70120000  $740 9.739.800.00 ABEOOCO 521 1M 138

535 10182000 10,000,00000  56.32 9,332,300.00 {87 700.00) %35 130 138




TLG

il

! Dur ™ |

RS PAR ; % FTiON PRICE v 5 KIAT "
BHE2GNI4 5,000,000.00 GE CAP CORP AaalAAR/AAR 485750000 67.85 4,882 700.00 25.200.00 529 135 142
S52BELEUS 5,000,000.00 MBIA FLOBAL FDNG AsmAMMAAA 230 121212008 500000000 9080 4,584,400.00 (15800000 530 142 154
55266LECS 5.000.000.00 MBIA GLOBAL FOG AnafAAAAAA 534 D208 500000000  90.77 4.985,500.00 (11,50000) 534 15 1.85
3EPE2GHIA 10,000,000.00 GENERAL ELECTRIC AamAANDAR 343 172009 084330000 96.24 9,626 400.00 {18,900.00) 505 174 1.84
T49T7EPQO 15,000,000.00 RABGBANK NED NY Ana/AAMAAA 530 053172009 15,000,000.00_ 100.00 15,000, 000,00 - 530 187 200
165,394,000.00 %3,242478.19 263,175,830.T7 (166,637.42) E27T  pag 043
MUNI - MUNICIPAL BONDS
TOSOCIERS 1,000,000.00 RIVERSIDE CNTY ASSET Asa/hAA 335 060112007 990,240.00  99.03 990,340.00 - 388 . 0.00
PIBA4TZHE 1,560,000.00 SAN JOSE REVE RF B ARAtAaa 407 08012007 1,560,24950 10002 1.560,242.80 - 4906 018 0.17
G8TISSADS 1,250,000.00 YOSEMITE CA CMNTCOULEGEAAAIARS 393 08012007 135021800 100.02 1,350,218.00 - 392 018 047
130011ESS 2,000,000.00 CSCOA AAA 412 0BA1200F 200032000 100.02 2,000.320.00 - a1 e 07
TBEBEPAVS 1,545,000.00 RCC GO BONDS 20048 AAAa3 363 00112007 1.550.874.00 10038 1,$50,871.00 - a4 0w a7
SEPGT2ALS 1,000,000.04 MERCED PENSION-TAXBLE Add/Aaa 590 68152008 1,011,74000 10068 1,008,769.00 #437100) 500 113 121
7979832 1,000,000.00 SAN DIEGO PENSION AsalAAs 328 oM1S2008 85487000 5833 983,260.00 (161000} 504 11§ 121
S443BECRT 1,500,000.00 LA REDEV TXB B AsarAAAAAR 398 1200172008 147438500 83,08 1.471,155.60 3210000 545 141 151
139795AB3 1,200,000.00 CA DEV TXH A1 PEN AsaiAAAAAA 508 08M1/2000 120000000 59.57 4,184,240.00 (5180000 506 193 2m
5537514N9 1,855,000.00 MSR PWR TXB SUB Asa/AAAAAA A48 QTAN22006 1.790.326.35 984S 1,790.126.95 FA6740) 504 195 209
Sania3a3 2.200,000.00 LA USD TXB 2005 D Asa/AAAIAAA 500 07/0172009 2,200,308.00 S9.67 2.192,852.00 FASBON 505 1M 209
456567V 362500000 INDSTRY IRE TXB 1A AsarAAARAA 450 05/01/2010 3572 BO0.00 9779 2,544 915,00 7.985, 500 268 292
19,535,000.50 19,892,405.95 19,534,616.55 I57.789.80) 461 128 138
NCD - NEGOTIABLE CD
7BO10FNK1 50,000,000.00 B35 GREENWICH A1+P1 528 coaw207 50,000,000.00 104,00 50,000,000.00 - 528 605 Q05
0BOSOYFB2 %0.000,000.00 BANK OF AMERICA A1+/P1 528 07032007 50,000,00¢.00  100.0¢ 50.000,000.00 - 528 004 6.09
SEUSOEA20 30,000,000.00 SYENSKA HAMDELSBANKEN Aaa/AhA 53 D7HR2007 50,000,623.51 100,00 50,000,823.491 - 529 0.0 0.42
25213EZE2 50,000,000.00 DEXM, BANK NY BRANCH A1+81 520 07MA2007 50,000731.57  100.00 50,000,731.57 - 528 011 012
H026IKNW 50.000,000.00 UBS AG STAMFORD A1+/Pq 529 QIMAI007 5000087249 100,00 50,000,872 49 - 520 013 013
25153GKX3 50,000,000.00 DEUTSCHE BANK AARA 531 OTM200T 50,001,085.50 100.00 50.001,085,50 - 53t 016 Qtr
539430784 50,000,000.00 LLOYDS BANK A1+/P1 530 Q172007 50,000.785.20  100.0¢ 50,000,765.20 - 529 016 047
22550A3CT 50,000,000.00 CREDIT SLHSSE Al+P1 53t 0&/2972007 50,000,000.00  100.00 50,000.000.00 - 531 024 0.25
TANSHTE0 50,000,000.00 ROYAL BANK OF CANADA AnardAS 528 0832007 50,000,000.00 100.00 50,000,000.00 - 528 024 028
B911AZXYS 50.000,000.00 TORONTS DOMNIGH A1+P1 52% GM22007 5000105245  100.00 50,000,000.00 (105245 526 027 028
131 TDESM4 50,000,000 CALYON NY Al+P1 20 CO2W007 - 5000600000 100.00 50,000, 044,00 - 529 0.3 0.32
0673P13C8 50,000,000.00 BARCLAYS CAPITAL At «/P1/F1+ 520 H¥24/2007 50,000.000.00  100.00 50,000,000.00 - 520 038 040
TAOTIFLES 30,000,000.00 RABOBANK A1+P1F1+ 530 0547/2008 30,000,000.00 100.00 30,000,004.00 - 53 080 054
T497T14T1 20,000.000.00 RABCBANK A1+P1/F1+ 522 06721/2008 20,000,000.00  100.00 20,000,000.00 - 522 084 098
650,000,000.00 £50,005,130.52 450,004,073.37 (105245] 529 o.2¢  0.25
TCD - TIME DEPOSITS
10,006,000.00 CITIZENS BUSINESS BANK S21  ee1272007 10,000,000.00 100,00 15,000,000.00 - 521 027 028
10,000,000.00 CITIZENS BUSINESS BANK 515 10M12007 10.600,000.00  100.00 10,006,000.00 - 515 D32 0.34
20,000,600.00 20,000,000.50 20,000,000,00 . 518 p30 231
TOTALS 5,022,554,000.00 4,984,179,740.59 4,993,963,302.05 (B.218438.48) 548 099  1.07




Treasurer's Pooled Investment Fund May 2007

Summary of Authorized Investments

The Treasurer's Pocied 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 palicy is reviewed annually by the County's investmant Oversight Committee and approved by the
County Board of Supervisors.

Catcs : : 15 oLt SEPS
GA AGENCY BONDS NO LIMNT 15%/ $150MM  A/A2/A 3%
1.5, TREASURY S YEARS NO LIMIT AAA S YEARS 100% ARA -
LOCAL AGENCY OBLIGATIONS |5 YEARS NO UMIT 3 YEARS 2.50% INVESTMENT GRADE 0.11%
FEDERAL AGENCIES S YEARS NO LIMIT PAA 5 YEARS AAA N/A 54.23%
BILLS OF EXCHANGE 270 DAYS  40% ¢y 180 DAYS 3% Al/PI/FL -
COMMERCIAL PAPER 270 DAYS  40% Al/PL 270 DAYS 40% AL/PY/F1 23.36%
CERTIFICATE & TIME DEPOSITS |5 YEARS 3 1YEAR 25% MAX AL/PL/F1 13.42%
REPURCHASE 1YEAR NO UMIT 45 DAYS A0%/25% AL/PL/FL -
AGREEMENTS . TERM MAX
REVERSE REPDS 92 DAYS 20% B0 DAYS 10% MAX N/A -
MED. TERM NOTES 5 YEARS 30% A 2 YEARS 20% MAX AA/Aa2/AA 5.27%
CalTRUST SHORT TERM FUND  |N/A MN/A N/A DAILY LIQUIDITY 1% Board Approved 1.08%
MUTUAL FUNDS S0 DAYS (27 20% AMA/Aaia (3} DAILY LIQUIDITY 20% AAA DY 20F 3 -

RATINGS AGENCIES

SECURED BANK DEPOSITS 5 YEARS NO LIMIT 1YEAR 2% -
MORTGAGE PASS- 5 YEARS 20% AA-SECURITY N/A N/A -
THROUGH SECURITIES A-ISSUER
LOCAL AGENCY N/A NO LIMIT 3 YEARS O% MAX
INVESTMENT FUNDS
CASH/DEPOSIT ACODUNT N/A N/A N/A NFA N/A N/A 2.14%
*+ No more than 30% af this category may be invested with any one commercia! bank
2 Mutal Funmgds may be D as weig Fverage malurity nol exceeding 50 days
3 Gr miust have an investrment aovisor Wi ROt fess than 5 years expaniance and with assets wunder maragement of 500,000,000
Projected Cash Flow

The Pooled Investment Fund cash ficw 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 aver the next 12 months.

Wonth

Monthiy Required WMat. &

06,2007

06/2007 756.6 8852  {129) 169.6 . 756.3

ai/2007 728.3 9583.1 {254.8) 254.8 - 478.8

08/2007 755.2 8439 (88.7) 88.7 ; 399.6

09/2007 542.1 6711 {129.0) 1290 . 376.0

10/2007 831.4 795.4 360 36.0 281.0

11/2007 740.5 694.1 46.4 82.4 80,0

12/2007 idqme 719.7 Frp ] 8543 T9.0

0172008 T17.7 14061 (688.4) 165.9 157.0

02/2008 8366 787.9 487 214.6 1395

03/2008 730.2 8129 (82.7) 1319 57.5

04/2008 1,503.0 884.9 618.1 750.0 36.1

05/2008 $09.0 1,367.9 (758.9) 8.9 0.0 182.2

Totals 10,241.2 10,8522 {811.0) 651.0 3,033.0 4,348.2

13.02% 60.67% 36.98%

THIS COMPLETES THE REPORT REQUIREMENTS OF CALIFORNIA GOVERNMENT CODE 53648 Page 8
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County Administrative Center
4080 Lemon Street, 4th Floor - Capital Markets
Riverside, CA 92502-2205
capitalmarkets@co.riverside.ca.us
www.countytreasurer.org |
(951) 955-3967




