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SUBMITTAL TO THE BOARD OF SUPERVISORS 7-’%
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA !

FROM: Treasurer-Tax Collector SUBMITTAL DATE:
July 9, 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 June, 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

1| 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

siorgain”,
Don Kent — Assistant Treasurer-Tax Collector
Current F.Y. Total Cost: $0 In Current Year Budget: N/A
FIN[;'\:T(XAL Current F.Y. Net County Cost: S0 Budget Adjustment:
Annual Net County Cost: $0 ! For Fiscal Year: 2007-2008
SOURCE OF FUNDS: Positions To Be ]

Deleted Per A-30

Requires 4/5 Vote| [ |

C.E.O. RECOMMENDATION:
BY:

Christopher M. Hans

County Executive Office Signature

Per Exec. Ofc.:

Prev. Agn. Ref.: | District: | Agenda Number: 2 4 7
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Liguidity

Public frust
Maximum Rate of
Return

l County Adminsstrative (enter ’

E____ “Summer Rate Wave” J

The summer heat is not the only thing rising this June. Long term
interest rates had a huge jump in yields this month. The 10 year
Treasury jumped over 35 bps. from a low of 4.92% on June 4™ to a
high of 5.30% on June 12, which will likely further increase the
pressures in the housing market. This trend is very similar with the
2 year Treasury as well, with a jump of almost 14 bps. from a low
of 4.97% to a high of 5.10%.

This move was hard on the heels of former FED Chairman Afan
Greenspan predicting higher rates were imminent; so much for “old
soldiers just fade away”. Some of this increase is due to positive
economic news here in the U.S. Moreover, an increase in interest
rates overseas has put pressure on U.S. interest rates to keep
pace with foreign central banks, as well as remaining competitive
in a tight market; a very large number of buyers of U.S. Treasury
debt are foreign central banks.

For the ninth consecutive meeting, the FOMC left rates unchanged
at 5.25% on their June 28" meeting, maintaining an inflation risk
bias. However, the FED statement afler the meeting was less
hawkish than earlier meetings; it still appears that inflation is the
FED’s predominant concem. Rates have moderated since their
highs mid-month and are now closer to levels seen at the begin-
ning of June. The overall trend could continue upwards, barring
any further problems as a result of the subprime mortgage market
meltdown, as rates continue to increase abroad. In the fong run,
the Pool yield will benefit if this should occur.

(F= W:M

Paul McDonnell
Treasurer-Tax Collector

Economic Indicators of
Importance

Durable Goods Drders-released on June
27th -2 8% actuzi vs. - 1.5% Suvey

Gross Domestic Product (BDF) -reieased on
June 28th 7% actual vs. .8% suney

Consuener Confidence— Index- released on
June 26th 102.9 actual vs. 105 Suney

Factory Orders-reieased on July 3rd - 5%
actualvs. -1.2% survey

Employment Shuation- released on June
st Unemployment 4.5% actual vs. 4.5%
suney Nonfamn paymils M/M  change
157,000 actua! vs. 135,000 survey

Consumer Price Index- released on June
15th . 7% actual vs. .6% survey;
core CPI . 1% actval vs. .2% survey

Sﬁapshnt

At month's end, the Fed Funds rate
remained at 5.25%. The 2 year T-Note
was yielding 4.87% (down Sbps) while
the 10 year T-Note was yielding 5.03%
{up 13bps). For June, the Pool had an
increase of 1 bp. in the average
monthly yield.

Portfolio Statistics

Month-End Book Vake $ 4.757,119.372 | $4,999.179,741 | $5.484 286,694 $4,700,110.339 | $4,552,435695 | 54,534,811 540

Month-End Market Value* § 4,752.010,568 | $4.993,963,302 | $5,483,370,456 | $4,697,880,401 | § 4.550,957,799 | $4,528,343 596

Paper Gain or (Loss) L (5,108,808 5 (5.216,439)] s (916.238)| 8 (2220938)] &  (1,477.897)| 5 (6,467 544)
Percent of Paper Gain or Loss -0.11% -0.10% -0.02% -0,05% -0.03% -0.14%
Yield Based Upon Book Vake 5.17 5.16 513 5.09 505 5.02
Weighted Average Maturity (Yrs) 1.06 0.99 0.99 0.96 0.94 0.95
Modified Duration 1.14 1.07 0.91 0.88 0.87 0.88

*Matkel valugs do pot include accreed 1terest

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

Aaa/MR1 BY MCODY'S INVESTOR SERVICES
AAA/V1+ BY FITCHRATINGS
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Portfolio Characteristics Market Data

Market Value Market Value So/25r07 e
Federal Agency 2,802,711,103 { |Federal » 502,711 103 /29 /31/07
Cash Equivalent & NI 252,000,000 { |Agency ’ ’ ’ DItA 134086 13,6276
Commercial Paper 668,802,334 AAA 475,707.000 S&P 500 150335 153062
Negotiable CDs 700,005,131 NASDAQ 260323 2,60452
Medium Term Notes 284,051,238 f;-‘lul rP-1 or 1,368,897,465 Crude Qil (barrel} 7068 6401 |
Municipal Bonds 18,655,762 ete -

. . Gold lounce) 650.90 656,85
Certificates of Deposit 20,000,000 | )R 104,695,000 : . —
Local Agency Obligation 5,695,000 Prme Rate B2o%  B2S%
Taotal 4,752,010,568 | |Total 4,752,010,568 IMonth LIBOR  5.36% 5.36%

Municipal  Certificales Fed Fund 5.245% 5.225%
. Bonds 4 of Deposit Futures
M"dr:g‘"e:e"“ 039% | 042% LocalAgency A1/ PAorbetler R {for 07/07)
5.98% et 03"19;:;"
Negotiable U.S. Treasury Yield Curve

1:: ?:;s% - -

’ R Agency 06/29/07 05/31,/07  Oiff.

Commercial . 58.98%

Paper Cash ———-
14 DB% Equivalent & Federal Agency 3n 4.82 %'?3 08
h;lF 59% & M 493 4,96 03
Market Value | 3Y 482 486 o5
a0 days or Less 377.637.377 | 00 10Y 503 4.90 13
30 - 90 Days 1.000,332,771{ ., 29.12% P — T
90 Days - 1year 1,187,063,189
! ! ' 20%
1-2¥ " T
2Years 708,506.413 | Yield Curve
2 3ears 1.383.758,617 e G5/ 312007 08/ 29) 2007
0% — —
Over 3 Years 6,712,200 30daysz 30-90 50 Days- 1-2 2-3 QOver3 53
Tatal 4,752.010.568 ortess  Days 1Year  Years Years Years o e
s ot
a9 -
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DESCRIPTIOY

CASH - UBOG DEPOSIT ACCOUNT

. 25,000,000.00 UBOCMANAGED RATE ACCOUNT S 07ANR00T 2500000000 10000 25,000,000.00 - 547 0408 008

25.000.000.00 T 25,000, 00000 25.,000,600,08 - 517 008 no9
CLTR - CALYRUST SHORT TERM FUND

54,000,000.00 CALTRUST SHORT TERM FLIND 529  g7i31/g007 | 54,000,000.00 _ 100.06 54,000,000.00 529 008 0.08

54,000,000.00 54,000,000.00 54,000,000.00 - 573 oom 0.0%
CPD - COMMERCIAL PAPER - DiSCOUNT
539435039 50,000.000.00 LLOYDS TSB B Al+/P1 528  DIAA00T 46,956,000.00  99.91 49,955,000.00 - 528 0.0 L]
Q556N TG 16,721 000.00 BNP PARIBAS FIN A1+/P1 520 07062007 10.566,141.11  BB.5E 10.566,141.11 528 om .0z
HITWIUSS 25,000,000.00 ING A1+P1 522 07H%2007 487012500 D868 24.670,125 00 - 529 003 003
49TWILAZ 14,000,000.00 ING A1 471 522 0702007 1381527000 9858 13,815.270.00 529 D03 0.03
8823V 20,000,000.00 TOYOTA MOTOR A1+/P1 519 p7FM/2007 19521368 67  97.81 19,521,360 87 532 005 0.05
3695918 50,000,000.00 GE CAPITAL At+/P] 519 08AM/2007 AXEBOBTE00 97 36 48,680,875.00 - 531 .09 rog
S14TIUVEY 5.000,000.00 UNWERSITY OF CA A1+P1 519 0806/2007 491566250 953 4,915,562.50 528 010 010
8ITIIHVFE 50,(00,000.00 TGYOTA MOTOR Al1+F1 519 0811572007 4857550000 9715 48,575 500,00 53 0tz 013
36958V 50.000,000.20 GE CAPITAL A1+/PF 513  oaZoz0e? 43509.875.00 9742 48,508,875.00 524 017 017
P254EBVXE 50,000,000.00 CREDNT SUISSE Al+P1 520 0BEA2007 90ITFIIIe eA0d 49,011,777 78 - 530 047 o1y
TRN0EVAG 50,000,000.00 ROYALBANK OF CANADA A1+/P1 525 QOW2007 4930286687  98.6% 49,302 668 87 - 530 013 018
#4370 1ABD 11,000,000.00 ING A1+/P1 518 LODEIDOT 1076258333 97.B4 10,762,583.33 - 528 048 019
7e00gBWO1 25.000,000.00 ROYAL BANK OF CANADA A1+P1 515 09242007 2045044097 9784 24,459 440 97 . 527 63 024
0556M1WSa 40,(00.000.00 8NP PARIBAS Af+P1 517 087262007 39,121950.00 ©7.80 38,921,550 00 - 528 0.2 024
T48TTLWUT 50,000,000.00 RABCOBANK At+P1 514 (9282007 4578038888 98.72 49,358,500.00 T3040 527 024 0.25
S9018K14 50.000,000.00 MERFILL LYNCH A1+ 520 102007 43,11166667 SAES 49,346,500 00 22883322 529 025 D25
40410TXAD 50.000.000.00 HBOS TSY SERVICE Al+P1 515 10M02007 487054722 94.56 49,275,000.00 56485270 529 07 0z
ADAZTEXRS 30,000,000.00 HSBC USA INC A1+ 516 NS0T 449693056 B2 49,166 500,00 459 569 44 58 0 032
BORATHIT 30.000,000.00 TOYOTA A1+t 518 10/3122007 29.132175.00 9825 29, 475,600,00 34342500 520 033 034

640,731,000.00 66€,707,742.37 558,892,334 .01 2,184,501 65 525 018 048
FFCB - FED FARM CREDIT BANK
HI3IVMIT 10,000,000.00 FED FARM CREDAT BANK1YrNe 550 07AN207 10,001,30000 100102 10,001,800.00 - 548 001 o0
313315R62 10,000,000.00 FED FARM CREDIT BANCEYrNeX Mo 418 D7i2002007 10,000,000.00  100.00 10,000,000.00 418 006 008
31335LK7 8,365,000.00 FED FARM CREDNT BANK2 5Y NcBido 356 OTR007 8361,73242 9996 8,361,732 42 - 358 008 o8
3ISMAS 5.000,000.00 FED FARM CRETHT BANKZ.5Y iNceMa 365 QAMG00T 500000000  100.00 5,000,000.00 365 0.1 0.12
3132155ve 10,000,000.00 FEDY FARM CREDIT BANK2 SYrNoAM 420 0HIARNCT 10,000,000.00 100.00 10,000,000.00 - 420 02 0
313315MND 5.000.000 00 FED FARM CREDIT BANK2. 75Y NcOM 370 11002007 500000000 99.41 4,970,300.00 28700.00) 370 033 0.38
I1IBIXGYS 12,000.000.00 FED FARM CREDIT BAMNK 1YiNc 488 1201172007 997530000 %975 9.975,000.00 {30000 510 044 045
313310023 5.000.000 0 FED FARM CREDIT BANK 1Y 513 D1A82008 499720000 0084 4,952 200.00 500060 518 053 056
313I1SRMT 6.285,000.00 FED FARM CREDIT BANKZ DZYINCIM 413 02M42008 6885,00000 9925 6,633,362 50 {S1837500 413 080 083
HANYAES 7.500,000.00 FED FARM CRETHT BANK2.5YrNciMo 454 02272008 TAS5.31250 894 7 AS5 450,00 (39,88250) 457 072 a7s
MIFINCKE 5,000,000.00 FED FARM CREDIT BANK1 5YrNcIMa 522 oSO200E 4597 50000 99.04 4,992.200.00 (5.500.00) 525 08 084
3313V 5.000.000.0¢ FED FARM CREDAT BANKIY NGt YT 425  DSNH2008 500000000  99.00 4.954,700.00 (45300000 423 083 088
I1I31SNB4 5.000,000.00 FED FARM CREDIT BANK3YNcIMo 434 OSMN2008 500000000  99.16 4,957,800.00 @2,20000) 424 088 089
HIWLGY 5,000,000.00 FED FARM CREDIT BANK2 4N 470 DSIVZ000 500000000 9947 4973, 450,00 (26550000 470 087 0s0
INVLGE 8,000,000.00 FED FARM CREDIT BANK 2.4-NC" 470 OS232008 TEe625000 9R47 7.957.520.00 {30,735.00) 472 067 G99
HIZSD42 5,000,000.0¢ FED FARM CREDIT BANKIVNE1Y X 413 0608 5000,000.00 9886 4.943,.750.00 (56250000 443 DBS 4
HIZISRI 10.000,000.00 FED FARM CREDIT BANK3Y NcEMo 444 0782008 1000000000  99.09 9,900,400.00 (9050000 444 100 108
213318063 10,000,000.0¢ FED FARM CRECIT BANK3YINcIMo 448 072172008 9,803 75000  9R.19 9.918,800.00 74950000 450 101 1.06
313315263 10.000,000.00 FED FARM CREDNT BANKIY Nc1Yr 455 QBAM2008 9,907,500.00  99.22 9,921 ,500.00 (65800000 480 104 11p
3133154v2 5,000,000.00 FED FARM CREDNT BANK3YNiYrX 462 (0SMB2008 486843750 W2 4,960.950.00 {3740750) 48B3 193 120
ANV 5.000,000.00 FEQ FARM CREINT BANK3ViNctYriX 482 OSB2008 500000600 9922 4,950,950.00 (39050000 462 113 120
NIJVEBVZ  10,000,000.00 FED FARM CREDIT BANK, 2YiNe 1Y 513 10102008 9.997,10000  99.69 B.968,600.00 (28200.00) 514 121 128
I3BAEST 7.000,000.00 FED FARM CREDIT BANK 2YiNc1Yr 510 117282008 700000000 99.63 6.573.750.00 (2825000 510 134 142
313MELYE 5,000,000.00 FED FARM CREDIT BANK 2YiNc 501 02AR00E 499715000 9965 4,982 ,800.00 (14,350.00) 504 146 157
F13NKCLS 5,000,000.00 FED FARM CREDIT BANKD 5YrNcIMo 535 (05062000 4,993.800.00  98.81 4,990,550,00 @1s000) 536 173 195
313IAATA 7.469.000.00 FED FARM CREDIT BANK 2YNcibo 525 05072000 TABSOIZA0 9972 FA48.012.11 {18,000 29) 327 173 1.86
IMIZINLCE 5.000,000.00 FED FARM CREDIT BANK 2YrNc1Yr 514 0572272000 4007.150.00  90.69 4.982,800.00 (14350000 597 178 190
33IKZCH 10.000,000.00 FED FARM CREDIT BANK 2YINc1 Yr S04 052242009 1000000000 9968 95560000 (34.400.00) 514 178 1.90
3133INCZT 5,000,000.00 FED FARM CREDIT BAMKIYMNG1YrX 525  TAN2000 500000000  99.81 4,990 650,00 0350000 525 219 2%
31331XMBS 5.000,000.00 FED FARM CRECIT BANK 3YNc1¥riX 52% 0125200 500000000 9475 4,587 500.00 (12500000 525 233 253
32100 10,000,000.00 FED FARM CREDIT BANK 3YrNe1Yr 515 0AD2010 10,000,000.00 9934 ,834,400,00 #560000 515 253 274
HIFAUBE 5,000,000.00 FED FARM CREDIT BANK 3¥rNctYr 515 4082010 500000000 9934 4,957 200.00 (3280000) S35 253 278
313310vL3 10,000,000.00 FED FARM CREDIT BANK 37 e ¥r 520 DBANG010 $.994,00000 59.50. 9,650,000.00 4120000y 523 255 280
31331XvL3 5.000,000.00 FED FARM CREDHT BANK 37 NctYr 520 448200 499515000 9950 4,975,000.00 (0150000 534 255 280
MG $,000.000.00 FED FARM CREDIT BANK 3¥rNe1YT 520 QaMS2N0 500000000  99.50 4.975,000.06 {25.000.60) 520 255 28
AZVONAEG 10,000,000.00 FED FARM CREDIT BANK 3YNCtYr 520 Q43N0 10,000,000.:00 9544 9,943,500.00 (56200000 520 259 284
AR 5,000, 000.00 FED FARM CREDIT 8AN 3YrMe Yt 524  0ANOAITI0 DO0.00 __59.47 45000 550, 5.24 298
260,249,000.00 260,136,744.82 259,050,671.03 (10B8,067.73) 479 123 133

FHLE - FEE} HOME LOAN BANK o
MIAKAIBE 5.000,000.00 FED HOME LOAN BANK2 5Y NctMo 360 O7THI2007 5,000,000.00° 100,00 * 5,000,000.00 - 380 O04 004
213IXCDET 5,000,000.00 FEQ HOME LOAN BANK 1Y Ne 550 07202007 4950,30000 9557 4,998 30000 - 554 008 0.06
TAEWD 5.750,000.00 FED HOME LOAN BANKZ 75YINCIMoS 400 (72002007 5745,10158 ~ Has8s 5,T49,001.55 - 330 0487 o7
3AANGGC2 10,000,000.00 FED HOME LOAN BANKY YN 535 0BAN2007 10,000,000.00 100.00 10,000,060.00 - 538 D09 .09
IHIANCHOD 10.000,000.50 FED HOME LOWN BANICZY e Mo 430 OR0Z200F 1000000000 10000 '~ 10,000 000,00 - 430 009 Qop
I3l 5.000.000.00 FED HOME LOAN BANK 151 Hc Mo 530 0AM52007 5.000,00000 100.00 5,000,600.00 - 530 012 013
IRCOCA . 5,000,000.00 FED HOME LOAN RANK ZYrNcIWo 450 - 08232007 5,000,00000  100.00. - 5,000,000.00 - 45 015 013
313INAZE. 8,155,000.00 FED HOME LOAN BANK 2 5¥rNclr 375 OAZAZOOT 415500000  100.00 8.155,000.00 - 375 D45 015
SEIDICVTT 5,000.000.00 FED HOME LUAN BANKZYiNCIMo : 425 CQOM007 5.000,000.00 100.00" * 5,000,000.00 - 425 018 099
3133XERLS 5.000.000.00 FED MOME LOAN BANK1.5YHNcMo 504 DRMDBR007 500000000 10000 5.000,000,00 - 504 0a8 019
33AXCY3 S.000,000.00 FED HOME LOAN BANKIY N YHX T 430 08172007 5,000,00000 100,00 5,000,000.00 - 438 02 o2
I33IXAYRT? 10,000.000.00 FED HOME LOAN BANKZ 5¥riNe1Yr 400 0872472007 10,000,000.00  10C.00 10,000,000.50 - 400 D23 024
Ji30DE0: 5.000,000.00 FED HOME LOAN BANX2YNGTYHX | 425 oaowz0o7 498820125  BO.TT 4.908,281.25 ) - 437 024 D24
3133XDaG1 3.000,000.00 FED HOME LOAN BANK2YrNc1Ma 435 Do2A007 50000000 8975 4 987 560.00 {12.500.00} 435 024 025
3133XEBKO 10,000,000.00 FEL HOME LOAN BANKZ 5YiNeIMa 425 (e82007 1000000000  99.72 5.071,500.00 {28,90000p 425 028 025
133XDGCY 5,000.000.00 FED HOME LOAN BANKZY e 1Yl X 450 10M22007 490600275 9675 4,887 500.00 {B593.75) 454 028 029
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N
5,000,000.00 FED HOME LOAN BANKZY iNe1Y 11X
5.000,000 00 FEQ HOME LOAN BANKZY N YA
5.000,000.00 FED HOME LOAN BANKZ.5YHciin
1,000,000.00 FED HOME LOAN BANKZYNC tho
5,000.000.00 FED HOME LOAN BANK 2.5YiNcMo
5,000,000 00 FED HOME LOAN BANK 2 25M06My
5,000,000.00 FED HOME LOAN BANK 3YrHcBMo
5,000,000 00 FED HOME LOAN BANK2 25Mc3Mo
5.000.000.00 FECH HOME LOAN BAMI 17Ne
5.000.,000.00 FED HOME EOAN BANK 3¥ ety
1G,000,000.00 FEG HOME LOAN BANK, 2. 75YMc1Ma
5,000,000 00 FED HOME LOAN BANK 2 5% tNcho
500000000 FED HOME LOAN BANK 257 NctMo
10,000,000 00 FED HOME LOAN BANK 2.75 ¥iNc1Y
5,000,000.00 FED HOME LOAN BANK2, 25YrNc 1Y
5,000,000.00 FED HOME LOAN BANK 3YrNetMo
10.000,000.00 FEC HOME LOAN BANK 17 iHciMo1X
12,000,000.00 FED HOME LOAN BANK 17YrNg
5,000.000.00 FED HOME LOAN BANK, 2.5YNc3Mp
10000 000 00 FED HOME LOAN BANKyRRCIMe
10,000,000.00 FED HOME LOAN BANK 3¥rNcite
5.000.000.00 FED HOME LOAN BANKZ 25YHc3Mo
10,000.000.00 FED HOME LOAN BANKI¥ric1 iz
10.000,000.00 FED HOME LOAN BANKIYrNcIMo
6,465,000.00 FEC HOME LOAN BAMIC 1 5¥iNciMo
5,000,000 00 FED HOME LOAN BANK 3¥ N 1yri
5,000.000.00 FED HOME LOAN BANKZ S¥NctYriX
5,000.000 00 FED MOME LOAN BANK1.75¥YNCH Y10
10,000,000.00 FED HOME LOAN SANK1.5YNe 1hMlerm
5.000.000.00 FED HOME LOAN BANK 2YiNg 1Yy
5,000,000.00 FED HOME LOAN BANK3Y Ve Mo
5.000,000.00 FED HOME LOAN BAMKIY NoEMa
5,000,000.00 FED HOME LOAN BANK 1.5YNoGMo1X
10,000,000.00 FED HOME LOAN BANKZ SYiNctyrn
5,00.000.00 FED HOME LOAN BANKIYiNcEMo
5,000.,000.00 FED HOME LOAN BANKIYNc 1Y,
5,000,000.00 FED HOME LOAN BANKIY iHoSMr
500000000 FEDHOME LOAN BANK 2fiic
5.000,000.00 FED HOME LOAN BANK 1.5YiNcMa
5.000,000.00 FED HOME LOAN BANK 2 NG
5.000,000.00 FED HOME LOAN BANKAYcEMo
10.000.000.00 FED HOME LOAN BANK, 1.5 hcMa
5.000.000.50 FED HOME EOAN BANK2NGEMo
5,000,000 00 FED HOME LOAN BANK3YNcEMa
5.000.000.00 FED HOME LOAN BANK 2¥rNctYriX
5.000,000.00 FED HOME LOAN BANK ZYihcto
5,000,000.00 FELY HOME LOAN BAMK? 75-nc3benm
5,000,000 00 FED HOME LOAN BANKIYNG¥iiX
5,000.000.00 FED HOME LOAN BANK 3.5YmNetYr
5.000.000.00 FED HOME LOAN BANK2YMc1Ys
5,000,000.00 FED HOME LOAN BANK 2YMeaMo
5.000.000.00 FED HOME LOAN BANKZ-NCEMG
5,000,000.00 FELY HOME LOAN BANK 3¥rNciTitX
5,000,000.00 FED HOME LOAN BANK2 5YrNc1¥riX
5,000,000.00 FED HOME LOAN BAMIC 2YTMNc1Yr X
5.000.000.00 FED HOME LOAN BANK 2VrNeivo
15,000,000.00 FED HOME LOAN BANK ZYiNc 1Mo
10,000.000.00 FED HOME LOAN BANK 2YrNc 1Mo
5,000,000.00 FED HOME LOAN BANK 2¥Hcoko1X,
15,000.000.00 FED HOME LCAN BANK ZYrhctyrix
5.000,000.00 FED HOME LGAN BANK, Z¥NcYriX
184,000.,000.00 FED HOME LOAN BANKIVINGZYr1X
5.000,000.00 FED HOME COAN BANKIINGI YriX
5,000.000.00 FED HOME LOAN BANKIYINGIYr1X
10,000,000.00 FED HOME LCAN BAMNKIY Nc2Yr1X
5,000,000,00 FED HOME LO#N BANK 3-HCZ 1X
5,000.000.00 FED HOME LOAN BANK 3-NCZ 1X
30.000,000.00 FEE HOME LOAN BANKZ, TSY N 3o
10,000,000.00 FED-HOME LOAN BANK 2.5Y NcBilic
5.000,000.00 FED HOME LOAN BANK 2.5YN6MBerm
101,006,000.00 FEQ HOME LOAMY BANKIY c¥r1X
10,000,000.00 FED HOME LOAN BANK3YMc2Yr1X
10,000,000.90 FED HOME LOAN BANKIYNC1 S¥riX
5.000.000.00 FEC HOME LOAN BANKIY et SYFIX_
10,000,000.00 FED HOME LOAN BANK 3YiNc1 5Yr
5,000.000.00 FED HOME LOAN BAMKIY N1 S¥r1X
5.000,000.00 FED HOME LOAN BARK JYNc2Yr1X
5,000,000.00 FED HOME LOAN BANK 2¥Ncivo
10,000,000.00 FED HOME LOAN BANK 3¥rhe2Yr1X
5.000,000.00 FED HOME LOAM SANKIYNc2Yr X
5,000.000.00 FEL HOME LOAN BANIK F¥TNcY T X
5,000.000.00 FED HOME LOAN BANK 2¥mNc2Y¥r21X
10.000.000.00 FED HOME LOAN BANKIY NG 5¥r1X
5,.000,000.00 FED HOME LOAN BANK 37NcIYrX

450
458
L]:x]
435
430
340
4 42
4.38
350
400
425
EAE]
40%
427
400
525
513
443
400
400
5.00
400
4.0F
542
460
5.00
5.3%
538
400
445
438
5.0
450
452
41.40
445
5.13
533
513
4.7%
5.30
475
185
549
535

530

.02
425
508
550
527

5.63
525
53
550

550

530
525
538
542

575

575
558
563

583

540

537

5.50
53
529

5.

532
.30
530
529
550
500
5.00
500
5.00
310
50

101 272007
10122007
101972007
F2S2A07
10/2H2007
11092007
11082007
11e2007
1171622007
1F162007
120472007
1207/2007
12142007
2r4ia7
127282007
12F2B200F
0171172008
011672008
017262008
0210472008
0204/2009
027282008
NIO2008
031472008
044102008
04112008

06132008

DK 0040 00
5,000,000.00
5,000,000.00
£.000,000.00
5,000,000.00
5,000.00.00
5,000,000.00
4,996,875.00
2,969,050.00
5,000,000.00
5,997,500.00
5.004,000.00
5,000,000.00

10,004,000.00
4,961,406 25
5,000,000.00

10,000,000.00
12,956,100.00
4,909,218.75
10,600,000.00
16,000,000.00
5,000.,000.00
10,000,000.00
10,000.000.00
8,4855,000.00
4,969,306 66
5,000,000.00
5 006,000.00
9,954,500.00
5,000,000.60
5,000,000.00
5,000,000.00
4,509,100.00
9,912,000.00
5.500,000.00
5 000,000.00
5,000,000.00
4,003.900.00
5,000,000,00
4,989, 100.00
4,907 500.00
10,000,000.00
5,000,000.0¢
4,998 43750
5,00€.000.00
1,969,050.00
5,000,000.00
5,000,000.00
£,000,000.00
5,000,000.00
5,000,000.00
4.997 656.25
5,000,000.00
5,000,000.00
2,000,000.00
5,000,000.00
15,0041.000,00
10,000,000.00
£,999,500,00
15.000,000.00
4,969,500.00
10,000,000.00

*5,000,000.00
5,000,000.00

10.000,000.00
5,00(000.00
5,000,000.00

20,000,000.00

19,000.000.00
5,000,000.00

$0,000,000.00

. 10.000.000.00

9,097 55025
5,000,000.00
10,000,000.06
5,000,000.00
5,000,000.00.
5,D00,000.00

9.990,000.00 .

5,004, 200.00

5,000,00000

5,000,000.00
10,000,000.00
4,968,300.00

b 75
9972
9975
5968
9963
o521
baes
#4563
9531
.44
9950
Gt
9938
9947
50 3
95.91
9984
5947
9918
59.1%
]
29.09
905
P9.54
99.44
99.72
59.97
904
28.72
.19
po gy
100.00
B9 50
5922
55.00
5913
20.84
e
59.84
8631
99.91

5931

4,687 500,00
4 587 500 00
4,965 55000
997,500 0O
4,862,500.00
4,981.250 0O
4,965,650.00
4 982,600.040
4,881,250.00
4.965 BSD.00
9,943,800.00
4.975.000 00
4,473,450.00
,937.500.00
4.473,450.00
4.965,650.00
9,990,600.00
12.879,720.00
4,973,450,00
9.915.800.00
9,918,600.00
4,987,500.00
9.909,400,00
9.909,400.00
6.460,591.70
4,971 500,00
4.945,850.00
4,998 .450.00
9.993,800.00
4,935.950.00
4,959 400,00
4,954 700.00
5.000,500.0¢
9,959 400.00
4.560.850.00
4,954 700.00
4,950,250.00
4,962,200.00
4,995,300.00
4,992,200.00
4,965 850,00
9.980.500 00
4,968,750.00
4,965 850 00
4.958,450.00
4,943,750 DD
4,992.200.00
£.979,700.00
£.932,600,00
4,581,250.00
5,000,000.00
4,089 050.00
4.965,306.00
5,001,550.00
8.965,060.00
4,893,750.00
14,995,350.00
9,996,500 00
4,095.300.00
14,578 600 00
5,000,000.00
10,006,200,00
5,000,000.00
5.000,000.00
10,028,100.00
5,017 200.00
5,017,200.00
29,962,500.00
9,978,100,00
4,996,900 00
9.943,800.00
9,984 400.00
.581,300.00
4,993,750.00
9,964,%00,00
£ 992,200.00
4,992,200.00
4,806.900.00
9,540,500.00
4,970,300.00

" 4.970.200.00

#.970,200.00
9,558, 300.00
4,570 200 O

(12.500.00)
{12 500,00}
{14,050.00%
(2 54 600
{17.200.00)
(18,750 00
{34,350.00)
(14,075 (0}
(8.700.00
{34,356 00)
(53,700.04)
€25 D0 00)
(26,550.60)
(52,500 00)
{17,958 25)
(34,350 00}
{0.400.080}
{16,380.00)
(25.7668.75}
(81.200 0)
(81,200.00)
(12,500 0G)
{90,600.00)
(50,600.00)
{4,008.30)
259324
(14,050.00)
(1.550.009
{4.700.000
(64,050.00)
{40,800 00)
(45, 300,00}
1.906.00
47 400.00
(36,050.00}
(45.300.00)
(#3,750.00)
{1,700.00)
(4,700,000
310000
(31,250.00)
(340000}
(31,250,003
{32,787 500
{1.550.000
{5,300 00)
(F,200.00)
{20,200.00)
(67,200.00)
{18.750.00)
(8,606 25)
{4,700.00)
1.550.00
{14,040.00)
{6.250.00)
(4,850,00
3,100,000
(4,200 00
(23,400.00)
S00.00
B,300.00
28,100.00
17.200.00
17.200.00
(37, 500.00)
(21,800.00)
(3,100.00)
8.200.003
{15.500.00)
(18,356.25)
(5.250.00)
15,800.60)
{7.800.00)
(7.800.00%
13,1000}
(49,400,003
28.700.000
(24,700.00)
(26,700.00)
{43,700.00)
{18,000 00)

4.50

450
450
453
435
4.30
140
445
448
350
4
4.26
419
4.05
435
1.00
525
318
444
4.00
400
5.00
400
4.02
532
503
5.00
535
539
400
145
138
513
537
452
440
145
519
533
524
477
5.30
475
470
5.40
536
530
502
25
509
550
5.29
530
583
524
538
550

531
5.25
538
542
575
575
559
563
583
5.40
537
5.50
533
528
.20
532
5.30
5.30
528
550
5.04
5.00
500
5.00
5.10
509

0.28
L]
0.30
0.31
0.33
0.35
0.38
037
.37
a7
.42
043
0.45
5.48
0.49
0.49
051
052
0.58
058
0.58
064
067
068
075
75
0.39
08z
0.93
0.95
097
0.98
099
101
102
103
103
1.04
1,04
1.04
107
106
111
112
145
147
128
129
1.36
143
1.45
143
148
153
155
160
163
177
t72
183
154
162
153
183
1.8
138

189
199
20t
202
208
97
207
207
207
z08
21z
213
213
273
212
21z

029
om
032
033
03
036
038
038
0.3a
043
044
045
049
050
050
0.54
o&s
059
080
050
067
070
om
078
nts
2m
0.96
097
101
163
1.04
105
1.07
1.08
1.08
1.09
111
141
111
113
1.12
118
120
122
125
136
1.38
142
154
1.57
1.60
161

187
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waLLE® FAWCE .

S DESTRIPTION T :
3133XKHQ 30,000,000.00 FED HOME LOAN BANK 2YNeMo 550 1DMB2009 3000000000 9954 29.881,400.00 (18,800.00}
HIIKHFBD 10,000,000.00 FEQ HOME LOAN BANKZYtNCTY BERM 505 102000 10,000000.00 9941 2.940.600.00 (59, 400.00) 505 244
HIIXHMV 5.000,000.00 FED HOME LOAN BANKIYNeZYT1X, 520 H/30/2000 500000000 9972 4.985,550.00 (1405000) 520 218
3IAHLLY 10.000,000.00 FED HOME LOAN BANKIY N1 5¥11X 5.25% 11022000 100000 00 §975 0 575,000.00 {25.000.00) 525 218
3133XHNZ 5.006.000.00 FED HOME LOAN BANKYNG2YrX 525 11032000 500000000 99.61 4.990.650.00 ©350.00) 525 218
3133IXHGE7 5,800.000.00 FED HOME LOAN BANKAYNcEMo 550 1102000 490875000 50.ER 4,992,750 00 (5.00000) 551 215 zas
J1A2XHHNS £.000.000.00 FED HOME LOAN BANK3YNcEMo 550 11032009 499821875 9054 4,986,900.00 231375 S5t 215 235
HIIKHEGL 5.000.000.00 FED HOME LOAN BANKIYINCIY X 525 $TAI208 489500000 99 &1 4 890,650 O {4.350.00) 528 219 2.38
HMIIXHKET 10,000,000.00 FEQ HOME LOAN BANKIY™e3MoBarm 5.50 120872009 10,000.000.00  99.91 ,990,600.00 O40000) 550 2268 245
AIINEET 30,000,000.00 FED HOME LOAN BANK 2¥rNc 1Mo 512 12222009 3000000000 99.68 28,956,300 00 (19320000 532 228 248
3130047 10.000.000.00 FEE HOME LDAN BANKIY N1, 5YBerm 508 123002000 16,000,000.00  99.38 9,937 500.00 B2,50000) 5080 227 251
HIXIHLE 15,000.000.00 FED HOME LOAN BANK 3viNc3Mo 550 12600 15000000.00 B2 8% 14,581.250.00 118,750 00) 550 232 258
3AXIPS1 5.000,000.00 FED HOME LOAN BANK 3YtNc1Yr 532 D2052HE 496450000 99.56 4,982,800.00 t11,70000) 536 235 261
313IXKAFD 15.000,000.00 FED HOME LOAN BANK 3YiHeTho S50 03052010 15,000.000.00 9624 14,976,600.00 (23400 00) 550 242 268
J3IXMCE 5,000,000.00 FED HOME LOAN BANE 3YTNGIMg 550 03082010 500000000  99.91 4,995,300.00 “70000) 550 Z43 2.68
31IIKSYEZ 10,000,000.00 FED HOME LOAN BANK 3YINctMo 550 03122010 10000,000.00  92.B1 9.561,300 00 (1870000 550 244 270
31IIXKGS0 70.000,000.00 FESHOME LOAN BANK 3¥iNc1Mo 550 040072010 5000000000  99.81 49,006,500.00 93500000 550 259 27
I IIXKGLE 5.000,000.00 FEO HOME LOAN BANK 3¥Nc2Yr1X 503 D4M62ZM0 5,(K10.00000 9934 4,567 200 00 32.800.06) 503 255  2.80
MIXNGTE 10,000,000.00 FED HOME LOAN BANK 3YNciMo 555 (4122010 10,000,000.00  99.28 9,847,500.00 (12500000 555 254  zar
AIIKKLYS 15,000,000.00 FED HOME LOAN BANK TYiNe1 5Yr 510 4ANMG 1500000000 8934 14,501 800.00 8400000 510 258 284
INAIXKNET 5,000,000.00 FED HOME LOAN BAMK 2YrNe1YrX 525 (08072010 499921975  99.68 4,982,800.00 {te41075) 528 280 288
3133%KOL2 12,000,000.00 FED HOME LOAN BANK 3¥YNet 5Yr1X 508 05072010 12000,000.00  99.34 14,921 280 00 (78,720.00) 508 261 2.85
3134XKS20 4.235,000.00 FED HOME LOAN BANK 3-NC2 1X 500 0512010 423500000 9925 4,203,237.50 M.7e250 500 262 287
H3IXLAPS 5.000.000.00 FED HOME LOAN BANK 3¥NcIYriX S30 0G0 500000000 PEED 4,984 400.00 (15,600.00) 530 287 293
IM3GCYE2 10.000,000.00 FED HOME LOAN BANKSYNGS 57X 515  DBM1200 10,000,0000  99.50 9,950,000.00 (50000000 515 270 288
IINLTHO 5,000,000.00 FED HOME LOAN BANK 3¥mNe2¥r 528 06112010 500000000 99.80 4.593,750.00 8250000 528 268 2.5
313AXLETS 15,000,000.00 FED HOME LOAN BANK 3 tNeZYr 536 08252010 1500000000  109.00 15,000,006.00 - 535 273 299
HIIXLF 2 . 500000000 FED HOME LOAN BANK 3YrNc2'r 550 OBZEL010 500000000 100.34 501720000 17,200 00 550 273 300

954,605,000.00 994,373,020.72 991,898,522,0¢ (24749871) 504 1357 1.66

FHLC - FHLB - MORTG. CERT. .
IM28X4DY4 5.000,000.00 FHLE - MORTG. CERT.2YNcBMo 400 O7MM2007 500000000 100.00 5,000,000.00 - 400 o4 004
312804478 5,000,000 00 FHLE - MORTE, CERT 2.25¥Nc1X 400 DA V2007 5, DOL0G0.00 100 OF 5, D00, G 00 - 400 0n otz
12AXAATY 5.000,000.00 FHLE - MORTG. GERT.2.25¥iNc1¥r 400 08/M0/2007 5,000.000.00  100.00 5,000,000.00 . 400 an 0.2
3128X4HME 5,000,000.00 FHLB - MORTG. CERT 2Ymc1YHX 450 OBZ22007 5,000,00000  100.00 5.000.000.00 - 450 014 015
3126X4GXI 5,000,000.00 FHLE - MORTG. CERT.2YNc1 Yy 440 082272007 5,000,000.00 100,00 5,000,000.00 - 440 014 DS
11ZBX4HME 5.000,000.00 FHLE - MORTG. CERT.2YNctY 11X 450 OBZ2PO07 300000000 1M.00 5.000,000.00 - 450 014 015
312840044 5.000,000.00 FHLH - MORTG. GERT. 1 5YrMcSMo 502 0842007 5.000.000.00 106.00 5,000,000.00 - 502 015 015
3128%3522 10.000,000.00 FHLB - MORTG. CERT.2.5vNcSMo 400 08/24/72007 10.000,000.00  108.00 0,000, 00000 - 400 023 024
I128XK4KEQ 5.000.000.00 FHLE - MORTG. CERT. ZYNcSMo 475 0927/2007 5,000,000.06  100.00 5,000,000.00 - 400 024 025
A1ZBXAPXI 5,000,000.00 FHLE - MORTG, CERT.2YMIYrX 450 1001172007 500000000 9675 4,987 .600.00 (1240000 474 D28 az8
3128X4RLT 5,000,000.06 FHLB - MORTG. CERT.ZYNctia1X £71 101172007 500000000 9691 4.990,350,00 (@B5000) 471 D28 Q26
I12EXAPHS 5.000,000.00 FMLB - MORTG. CERT.2YNgi YriX 450 10H 12007 500000000 9975 4,987 500.00 (1240000) 474 o028 0.28
IZAXAPKY 5,000,008.00 FHLB - MORTG. CERT.2NcBMo 500 1092007 500000000 59.58 4.993,950.00 (B.05000) 45 030 03
I128X4ALS 5,000,006 00 FHLB - MORTG. CERT.2.5YNcEMo 420 1170072007 500000000 9956 4.878.150.00 @185000) 420 035 0%
J12BXALKS 5,000.000.00 FHLE - MORTG. CERT.ZY iNcEMo 500 1202007 500000000 9582 4,994 200,00 (3800000 500 D42  0M4
J12BXAXNG 10.000.000.00 FHLB - MORTG. CERT.ZYiNgiYOIX 462  01/11.2008 0000000 99.70 8.570,200.00 (29.800.00) 482 0.5 054
120K 10,000,000.0¢ FHLB - MORTG. CERT 2YiHcBhot X 500 01182008 1000000000  $9.79 9,078 700.00 (21,300.00) 500 053 0.58
H2BKAYF2 5.000.000.00 FHLE - MORTG. CERT.2YiNcEMo SO0 M/282008 500000000 9977 4,388 60000 11,400.00} 500 055 0.58
317X 4Yad 5.000,000.00 FHLB - MORTG. CERT. 1.75-NC3MO 530 /M08 5000,00000  99.92 4,906,050.00 [B.950.00) 530 056 056
M26X4vEd 15,000,000.00 FHLB - MORTS. CERT 1.75-NCIMO 530 QuIL2008 15000000080 9892 14,928,150.00 (11850000 530 056 0S8
2804001 10,000,000.00 FHLB - MORTS. CERT2-NC1 BERM 513 03M 72000 10,000,000.00 9581 6,960,600.00 (19400000 513 0688 072
3126X38H1 10,000.000.00 FHLB - MORTG. CERT. 3¥ iNciibin 418 DARKN08 10.000,000.00 9915 9.915,400.00 {8460000) 418 072 D75
312BX4ASD 5,000,000.00 FHLE - MCORTG, CERT 3YiNci Yr 430 0050 500000000 5916 4,958.050.00 41850000 430 D82 085
I128X4202 10,000,000.00 FHLB - MORTG. CERT 2 1YNcEMo 50 080712008 10.000,000.00 9051 9,950,500.00 (9.500.060 534 082 086
HIBXAZED 10.000,000.00 FHLE - MORTG. CERT 2 1YrNcBMo 535 OS222008 19,00000000 9991 9,680.900.00 {#.10000y 535 086 0.0
J128%AVE? 10,000,000.00 FHLB - MORTG. CERT 2. 5YhieBMa1 500 DS/ME2008 10,000.000.00 9872 9,972,300 00 (27.700000) 500 D83 097
31280va1 10,006,000.0¢ FHLB - MORTG. CERT 2 5¥ el Yr 498 DBETI000 10000,000.00 9970 9,070,400.00 (20600000 458 096 100
3 Z8X4DVD 5.000,000.00 FHLB - MORTE. CERT.3YNctMoSte 450 07112008 500000000 $9.66 4,983 200.00 (16,800.00) 450 098 1.04
ITZOXHFF2 10,000,000.00 FHLS - MORT. CERT.3¥MNe1Y X 450 DADA2008 10.000,000.00  99.13 9.917,900.00 (82,1000 45 104 110
HZBXAHKD 5,000.000.00 FHLE - MORTG. CERT.3YMNe1Yr1X 453 DATS2008 483020000 9823 4,964,600.00 25.400.00 528 107 142
S12BX4HK0 5.000,000.00 FHLE - MORTG, CERT.IYNe1Yr1X 463 DBHN2008 500000000 9929 4.564,500,00 (35400000  48) 107 113
312BX4G54 H,000.000.00 FHLB - MORTG. CERT .2 57INCEMoT 505  DAZII008 000000000  99.75 9.974,500,00 (25500000 505 108 1.5
3128X5F06 3.000,000.00 FHLE - MORTG CERT 2 SYiNGBMo 1X 530 QuZ2008 500000000 100.00 5,000,000.00 - 530 108 115
HZBXAMA1 5.000,000.00 FHLB - MORTG, CERT. 443 OSPIZ008 496125000  99.08 4,952 500,00 ars00 508 198 1.23
I2EXING2 5,000.000.00 FHLR - MORTG, CERT.IYNcEMe 475 DO2W2008 500000000 9934 4,967 200,00 (2,80000)  AH7 199 125
F128XSMPD 10,000,000.00 FHLB . MORTG. CERT. 2¥rNctYrIX 525 107008 1000000000  §9.B5 5,986, 200,00 {13,600.00) 525 128 1.3
3128 5d54 10,000,000, 08 FHLB - MORTG. CERT. ZYriciMo 550 {2M32000 10.000,000.00 5997 9,997,300.00 (2,700.0M 550 150 183
N2BXAGTO 10,000,000.00 FHLB - MORTG, CERT A¥rNe2Yr{X 502 REATI0R 10,000,000.00  §9.54 9,953 800.00 46.200.00) 502 155 167
J1ZBX590 - 5,000.000.00 FHLB - MORTO. CERT. Iy iiciMe - 550  0305/2009 5,000,00000 99.50 4,908,05(,00 (195000 550 154 168
312845090 5.000,000.00 FHLE - MORTG. CERT. 2¥rNciMo S50 03052008 5.000,00000  99.56 £,998,050.00 {(LB5000) 550 158 1.68
2axs4ug 5,000,000.00 FHLE - MORTS. CERT ZYrNcBMOIX 525 5072000 '5.000,00000 9953 +.991,700.00 @000 525 173 1o
H2BxEAU9 5.000.000.00 FHLB - MORTG. CERT 2YrNoBMat X 535 DSOTI2009 . 490295000 9983 4.541,700.00 (7,250,000 526 173 1.86
B128%88AT 20,000,000.00 FHLS - MORTS. CERTY NGt YrtX 525 DROL009 00000000 99.79 . 19,958 400,60 (41,8000 525 1M 193
31 28XBCHT 15.000.000.00 FHLB - MORTG. CERT 2YiNc 17X 531 08252000 15.000,00008 D3.ES 14,961,850.00 (18,150,006} 531 186 199
IZXERGS 10,000,000.0¢ FHLE - MORTS. CERTYYrNc1YiBemm 590 067282000 10000,000.00  99.52 $,952,300.00 41700008 510 147 1.99
IS 500000050 FHLE - MORTG GERT 2. SrHeITrR 530 DEAXZ009 S.000000.00 9961 4,590.250.00 @150.00) 530 1354 213
I ZAXSHNT 10,000,000.:00 FHLS - MORTIG. CERT. 32X 541 (2&009 1000000000 100.00 9,999,700.00 (300003 541 199 217
S1ZBNEMES 10,000,000.00 FHLE - MORTE, CERT.2¥Nc2YMX 511 11002009 1000000000  99.56 9,955,500.00 4450000y 511 247 235
F12EX5T04 10,000.600.00 FHLB - MORTG CERT Z¥sNoSMoBemn 538 117232000 299097500  UL.74 9,974,100.00 ea7s000 53 221 241
3128X5003 10,000,000.00 FHLB - MORTS, CERT3Y hcihaBlerm 540 11242009 1000000000 9676 5.975,600.00 (24400000 540 221 2.41
3120X5TU2 10,000,000 20 FHLB - MORTC CERT 3¥rMct SYHX 505 42MER009 16,000,00000  99.37 8.937,100,00 (62900000 505 220 247
3128X5TLZ 5.000,000.00 FHLE - MORTGE. CERTIY NG SYrX 505 124802009 300000000 9937 4,868 550.00 (31,450.00) 505 2% 247
3285w T 10,000,000.00 FHEB - MORTQ. CERT.2YNc1Yr 505 127292009 1000000000 041 9,940.500.00 (50.500.00) 505 232 250

3128X5vT2 10.000.000.00 FHLE - MORTG. CERT. INC-2¥r S.04  DLOSR0I0 000000000 9535 9.938,200.00 (57, E00.00 S04 228 52

Faed




I2BXEVGO
$128%5UB2
3128X5VHA
28x5YX3
3ZBXSYH
H28XSKVS
31265864
J1ZBESCES
212BXETAG
312625740
212BX5%45
2IBA5AM
3128X56P8
H128XBENS
ELPIN o

$0.000,000.00 FHLE - MORTG. CERT. 3¥rNe2¥riX

FAR o IPTIG
15.000.000.00 FHLS - MORTG, CERT.3YNG2Yr
10,00¢,000.00 FHLE - MORTG CERT 3YNcT. 511X
10.000,000.00 FHLB - MORTG, CERT 3 Nc2Yr
20,0 TR, OF FHLB - MORTG. CERT 3% ileiMo
15.000.000.00 FHLB - MORTG. CERT. 3¥iNciMo
T0OOG 000.00 FHLE - MORTE. CERT 3¥rNciMo
10.000,000.00 FHLB - MORTG, CERT. 3¥NcEho

5,000 000.00 FHLB - MORTS. CERT. 3¥NoMa
10.000.000.00 FHLE - MORTG CERT 3¥rHc1 5YriX.
10.000.000.00 FHLA - MORTG CERT 3¥ et 511X

5.000,000.00 FHLE - MORTG. CERT 3¥tNe1YriX,
15.M0.000.00 FHLE - MORTIS. CERT 3NCHX

5.000.000.00 FHLB - MORTG. CERT 3YMcZYrX
20,000,000.00 FHLB - MORTS. CERT 3¥iNeYe1x

MATURITY |

BOOK VAL iE’

585,000,000.00

FHMA - FED NAT MORTG ASS0C.

J1339MYET
21IEFTERY
31350MGoa
335G
IS
13594282
11 3590K51
A135OMKS
IIEFLTZ
31358MZHS
31350M2H5
122K
M IOMIKZ
1358MP5G
II6F FKRT
3136FTREL
3136FTPET
31358MEBE
J1IEFTOM2
312BFTFE2
M 350MFES
I1I59MFES
HFEMFES
IT35eMUG2
3T3SBMXTS
313550MG40
3135004030
31359MB53
JUIBFTTCY
MIGFTXRE
1355M2L6
3TISFIXS0
IT5emla7
I3AsaAL2T
HIBFTEIZ
HIBFTRVI
I1I59M2GT
A13I6FA0XD
31350MAFT
3135MF4
J1250MEHS
31359459
J2BHITRI
IHFTURZ
36T
3136FAGEY
3150MERD
IIGFTXRSY
H3BFIXE
IIFTRET
M3GFENRZ
21IGFANG4
31288ADGH
I129BADSE
MIGFTI0
J16FTS08
MIMFTESE
IFTZRT
SYIEFT2RT
J1IEFT5HE
IIGFTS0S
31350M240
135920
1 35eMZAD
313EFTTFa
MIBFTTRT
B135FBABT

5,000,000.00 FED NAT MORTG ASSOC. 2¥eNe 1Y,
5.000.000.00 FED NAT MORTG ASSOC 2¥NcIMo
5,000,000.00 FED NAT MORTG ASSOC. 1.5Y NeIMo
5.000.000.00 FED NAT MORTG ASSOC.1.5Y NeiMa
5.000,000.00 FED NAT MORTG ASS0C.1.5¥Ne
S5.000.000.00 FED MAT MORTG ASSOC TYNcIYrX
5,000,000.00 FED NAT MORTG ASSOC. 1.5YNciMn
5,000.000.00 FED NAT MORTG ASS0C. 1.5¥rNctMo
5,000,000.00 FED NAT MORTG ASSOC. 2¥Ne im0
10.000.000.00 FED NAT MORTG ASS0G. 1¥iNe
10,000,000.00 FEDY NAT MORTG ASS0C 1YiNc
5.000.000.00 FED MAT MORTG ASSOC ¥ 1¥r X
S.000,000.00 FED RAT MORTG ASSOC 2YNCI¥HX
5.000,000.00 FED NAT MORTG ASSOT. 1.5vhe
§.000,006.00 FED NAT MORTG ASSOG. 2.25Y riNcaM
5.000.000.00 FED NAT MORTG ASS0C. 2YNeTYriX,
5,000,000.00 FED HAT MORTG ASSOC, 2¥THe YriX
5,000,000.00 FED NAT MORTG ASSOC. 2YING1Yr X
£.000,000.00 FED NAT MORTG ASSOG. ZYNcEMo
10,000.000.00 FED NAT MORTG ASSOS 2.5Y MotYr
5.000.000.00 FEC RAT MORTG ASSOC 2YiNe1Yr1X
S.D00000.00 FED NAT MORTG ASSOC. Yo Y1y,
5.000.000.00 FED NAT MORTG ASSOC 2¥iNcAYrX
5.000,000.00 FED NAT MOURTE ASSOC 1.5¥Ne
5.000,000.00 FED NAT MORTG ASSOC. 3¥rNe1 YriX
10,000, 000.00 FED MAT MORTG ASSOC 27N vriX
5,000,000.00 FED NAT MORTG ASSOC 2YNG1YHX
7.595000.00 FED NAT MORTG ASSOC.1.571Ne
10,000,000.00 FED NAT MORTC ASSOC 2 25Y iNeM
20,000.000.00 FED MAT MORTG ASSOC. 2.1 Moo
5,000,000.0¢ FED NAT MORT ASSOC1 5YNcBerm
5.000,000.00 FED NAT MORT ASS0C5YiNcSMaRBenm
5,000,000.00 FED NAT MCRTG ASSOC.ZYNe1YH X
5.000,000.00 FED MAT MORTG ASSOC 2¥ic1vr X
15,000,000.00 FED MAT MORTG ASSOC ZYNcTTrX
5.000.000.00 FED NAT MORTC ASSOC 2.5Y NGBMo
5,000,000.00 FED NAT MORTG ASSOC. 2YNc1Yr1X
5.000.000.00 FED NAT MORTG ASS0C. 2YINcIMe
10.006.000.00 FED MAT MORTGS ASSOC 2YrNciMa
5,000.000.00 FED NAT MORTG ASSOC. 3YNcEMo
500000000 FED NAT MORTG ASS0GC 2YNC TriX
5.000,000.00 FED NAT MORTG ASSOC 2¥Me 1YY
5.000.000.00 FEGC NAT MORTG ASSOC Y iNcMo
12,000,000.00 FED MAT MORTG ASSOC_ 3YNrYrY
500000000 FED NAT MORTG ASSOC 3-Nc3me
5,000,000.00 FED MAT MORTS ASSOC Z¥rhctMa
30,000,000.00 FED NAT MORTG ASSOC. 2-NCIMO
5.000,000.00 FED NAT MORTG ASSOC. 3YrNctMo
£,000,000.00 FED RAT MORTG ASS0OC. Y iNcio
5.000,000.00 FED NAT MORTG ASSOGC 3YrNcGMe
20,000.000.00 FED NAT MORTG ASSOC2YNcIMo
15.000,000.00 FED MAT MORTS ASSOC ZY¥rNetYrid
5,000,000.00 FED NAT MORTG ASS0C 2YrKetYrX
10.000.000.00 FED NAT MORTG ASSOC 2YiNetTH X
+0,000,000.00 FEE MAT MORTG ASSOC. FHcITriX
6,805.000.00 FED NAT MORTG ASSCC.3YMCZYr1X
15.000,000.00 FED NAT MORTS ASSOC. 3YNcZYrIX
10,000,000.00 FED NAT MORTG ASSQC 3¥Ne2YriX
5,000,000.00 FED NAT MORTG ASS0C 3YrNeZYrX
30,000,000.00 FED NAT MORTG ASS0C, 37rNcTMo
+5,000,000.00 FED NAT MORTG ASSOC YNy 1X
5.000.000.00 FEQ MAT MORT ASS0C3¥Nc1 SYr1X
5,000,000.00 FED NAT MORT ASSOC3YNCY SYM1X
15,000.000.00 FED NAT MORT ASS0C 3YNc1.5YrX
5,000,000.00 FED MAT MORTG ASSOC, 3YThciMe
10000,000.00 FEF NAT MORT ASSOCIYiHe! STrX
5.000.000.00 FEC NAT MORT ASSOCIYINCTY iBarm

9327
$3.40
9927
8882
9904
B80.84
2989
9.82
5920
59,28
5045
5838
el |
B89.76

100.08

100.00
5991
100.00
10000
96 82
b5 05
9954
9994
5978
0o
ok
N
9931
o8 ad
59,50
6075
.75
80.72
95.73
29.28
99483
24.53
5963
100.00
50,06
.15
9884
9916
B9.56
99,51

7.9
100.00
100.0¢
100,03

86.83

$9.B6

59.97

.91

58.67

00 DHOA2010 15,000,000.09
507 Q112D 10 000,000.00
500 MO0 10,000,000.00
557 mI2zoN0 20,000,000 59
S50 (262010 15,000,000.00
550 0L26200 10,000,000.00
555 2n0asni0 10,00,000.00
550 QINSEMG 5,000.000.00
505 D200 10.000,000.08
505 030D 10,000,000 00
513 0N2BZ010 5.000,000.00
507 Q4272010 15,000,001 00
SO0 05282010 4.995 882 90
525 DROZ01D 20,000,000.00
540 O0SHSZ01C  10,000,000.00
584 897 157 50
15 QTNZ007 5,000,000.00
425 07272007 4995 312 50
505 DAMOZOOT 5,000,000.00
SO0 Coer42007 5,000, 000.00
188 DAZIROOT 4,950.980.54
430 0S0M2007 4.997.600.00
520 0972872007 5,000,000.00
520 090262007 4.998 250,00
475 12572007 5,000,000.00
S15 11212007 10,006 400,00
545 112172007 9,900,90.00
490 11282007 5,000, 000.00
490 11282007 5,500,000.00
525 120372007 4996250 00
440 1272872007 8,897,187 .50
A82  Vz2R2007 5,000,000.00
488 122072007 5.000,500-00
£25 01112008 5 000.,000.00
500 GIN82006 8,000,000.06
430 (12262008 10.000.000.00
475 02012008 49952501
475 (20172008 5,000,000.00
475 020172008 995,266 15
540 020172008 5,021.900 00
186 Q2008 4.504,502.08
500 0227008 10,000,000 00
513 D22E2008 4,908,250 00
430 0SMS2008 7,507 859,04
492 OSAHE/008 10,000,000 00
529 053072008 15.996,875.00
525 D6112008 5,000,000.00
300 OR12/2008 4,857 650.00
570 0772008 5,0000,000.00
570 072008 5.000,000.00
550  0814/2008 15,000,000.06
500 08152008 £870.050.00
526 112002008 5,001,900.00
545 012200 5,000,000.00
540 Q2672000 10,000,000.00
508 O1/272008 4,807 250,00
535 O172vz008 4,008 100,00
5325 0202009 5,000.000.00
535 02062009 4,093,600 00
505 (212009 12,000,000.00
525 00772009 5,000,000.00
500 0122008 5,000,600.00
550 0000 30,000.000.00
550 DRIZO09 £,000,000.00
550 Q42002000 4,908,375.00
550 CAZOROMD 4 5495.500.00
543 06042000 20,000,000.00
530 0BHEZ009 15,000,000 00
530 OM1Z000 4,994,050.00
538  0BA9/2009 10,000,000.00
550 0832009 10,000,000.00
540 DM26/2000 £,205,000.00
540 0B2AN2009 15,000,000.00
525  (B26/2000 10.000,000.00
525 020200 5.000,000.00
S50 10272009 25,981,000.00
S35 10302000 15,000,000.00
520 117202009 3,000,000.0¢
520 112002009 5,000,000.00
520 11202008 14,595650.00
550 121172000 5,000,000.00
510 12042008 10,000,000.00
535 12112000 5,000,000.00

Pagen

GalN-LOss

14,851,100.00
9,840,200.00
2,527.100.00
19,964 400 60
14,976.300.00
9,984 200.00
9,985,000.00
4,580, B0 ()
9,929,100.08
9929 100 00
4,574 400.06
14,906 S50 00
4 960,350.00
19,552 608,00

533,165,050 00

5,000,000.00
4995112 50
5,000,000.00
5,000,000.60
4,960,908.04
4 597 500.00
4.996,900.00
4,906,500 00
4,.584,050.00
9,990.606.00
$.990,600,00
4,.990,650.00
4,590 650,00
4,796, 600.00
8.955,000.00
4,587 500.00
4.987,500.00
4,585 050 00
7,962 480.50
9.937.500.00
453125000
4,881 250 00
4,981.250.00
5,000,000.00
4,953.150.00
9.975.000 00
4,292.200.00
7.027 522 20
9,965,500.06
19,081 200,00
4,992 200,00
4,895.300.00
5,000.000.00
5,000,000.00
15.,004.650.00
4,981.250.00
4,993,750.00
4,995,450.00
9,590,600.00
4.981,250.00
4,992,200.00
4,993,750 00
4,992.400.00
11,940,000.00
4,560,050.00
4,990 650.00
26,990,700.00
4990 450.00
4,996.450,00
4,996 450,00
15,861,200, 00
14,981 250.00
4.998,450.00
9.995,500.90
10,015,000-00
5,502,500.45
14,995 350,00
9,571,900.00
4,505550.00
20.962.500.60
14,943,750.00
4,545 950,00
4,986, 550,00
14,957 850.00
4,583750.00
2,350,000 00
4.979.700.60

L WeM77000 000
|

{104,900,00)
{59,800.00)
(72,900.00)
(35,600.00}
{23,700.00)
{15,800.00)
(41,000.00}

(9.100.00)
(76,900.00)
(79,500 00)
(25,600.00)
(93,450.00)
(35,522.90)

1LTE07.90)

13,700.00)
{2,350 0O)
{10,650.00)
{15,800.00)
£300.00)
{2,250,00}
{8,350.00}
HEEOD
42,187 50)
{12,500.00
£12,500.00)
(14,050.00)
17,526.00)
[62,500.00)
(44,000,003
{18,750.00)
(14,038.13)
(21, 500003
4864194
{25, 000.00)
3.550.00
13,683,16
(34,400.00)
(15.675.00}
7.800.00)
37.650.00

485000
#1,200.00
@8,150.00)
1,550.00)
8,400.00)

115,000.00)
{5,:500.00)
{5,250.00)
8,200,009

{80,000.00)

(10.950.00)

9,350.00)
19.200.00)
11,550.00)

1575.00

255000

(42,800,003

{18,750.00)

1,800.00
(3.100.00)
15,600:00
210055
{4,850.00)

{28,100.00}

{14,050.00

(28,500 D)

{55,250.00

{14,050.00)

(14,050.00)

(37.800.00)
16,250,003

(50,000.00)

(20,300.00)

5.50
508
505
513
5.07
5.03
5.25
540

T

415
4.30
5.05
5.00
527
4.40
520
221
475
5.08
525
4.50
490
5.30
442
408
4.83
4.53
5.00
4.30
4.80
475
480
S05
520
5.00
529
.07
492
5.30
535
5.00
5.0
570
5.50
532
52

545
540
5.19
5.27
5.25
537
505
525
5.00
§.50
5.50
5.52
5.53
343
530
5.43
537
5.50
540
340
375
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5.5

515
520
520
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232
I3z
235
242
248
249
2.50
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2EY
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1.54

.
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[/R1]
0135
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0.15
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D24
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032
040
040
0.4z
D48
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D4
o5
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0.58
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0.58
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0.64
082
0.85
D.EB
0.9
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0.98
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1.06
1.06
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1.45
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147
1.47
147
1.4
1.51
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1.50
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1.88
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1.82
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221
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2,58
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D08
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o1s
015
013
025
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.40
0.40
042
Q.42
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050
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[+R- 15
0.54
0.55
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59
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[+X:F
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085
X
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163
154
1.70
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ta1
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225
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2.4G
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240
ZA3
24
245




' DESCRETION
31 BGFBARG 15.000.000.00 FED NAT MORTG ASSOC 2y Mc1yra

MUNI - MUNICIPAL BONDS

317
HITLIEMD TEO000.00. 00 FED MAT MORT ASSOCIY MY 5 500
J13BFEAS3 10,000,000.00 FEDMAT MDRTG ASS0CTY NG SYr 500
313560204 5.000,000.0¢ FED NAT MORTG ASSOC ¥riNeTYr% 513
1 3EFBBEO 10.000,000.00 FED NAT MORTG ASSOC 3¥rNe 1T 511
31 I6FaEGS £.000,000.00 FED NAT MORTEG ASSOC IYtc VB 515
INIEFECLZ 5.000,000.00 FED NAT MORTG ASS0C 2¥iNcIMo 550
MG £5.000,000.00 FED NAT MORTG ASSOC 3YiNcIYr X 525
II3GFEBZT 5.000,000.00 FED MAT MORTG ASS0C 3YNe 1 YBerm 535
I MFRZT 5,000,000.00 FEO NAT MORTG ASSOC S¥NCTYBermn 525
31358m2us 5,000,000.80 FED NAT MORTG ASS0C . 3¥rNc1Y11X 525
IWFAC2 6.285,000.00 FED NAT MORTG ASSOC. IV iNcIMe 550
J12EFEDF B 10.000.000.60 FED MAT MORTG ASEOC 37ihct X 505
MIEBOFS 10.000,000.00 FEF NAT MORTG ASSOC 3YiNcaYiiX 505
1H355MINT 5.000.000.00 FED MAT MORTE ASSOC TNl ¥riX 5325
31ISOMALS 5.000,000.00 FED NAT MCRTG ASSOG 3YNC! STIX 526
H I5HMSLY FILO00,000.00 FED NAT MORTG ASSCD 3¥Ncl SY1X 525
I1250M4XE 5.000,000.00 FED NAT MORTS ASSOC 1Y iNc2¥riX 523
T136FEE H4 10.000,000.00 FED MAT MORTES ASSOC 3YiNcT Syr 518
F135aMAND 3500000000 FECHNAT MORTE ASSOC 3rriictMolX 533
1355Ma03 5.000.000.00 FED NAT MORTG ASS0C I¥HCI¥rX 538
HMEBFAD +0.000,000.00 FEQ NAT MORT ASSOC AYNGT SYrX 525
I1350M5ND 5.000,000.00 FED NAT MORTG ASSOC 3¥rNc 1 YriX 530
N258MSHY 5.000,000,00 FED NAT MORTS ASSOC S¥iNcHYriX 5.30
1I6FEIG 15,000,000.00 FEQ NAT MORTS ASSOC 3¥iNcIMg 550
FHAEFRIGT 35.000,000.00 FED NAT MORTG ASSOGC 31iciMe 5.50
NIEGMEE4 10000,000.00 FED MAT MORTG ASSRC 3¥THCTY K, 520
HI59M6B4 10.000,000.00 FEQ HAT MORTS ASSOGC 3-NCIYR 520
ISR 12,000, 00000 FED MAT MORTG ASSOC 37 NeYriX 520
F1ISOAGEL 5.000,000.00 FEDNAT MORTG ASSGC 3¥ricl YriX 520
F1355Maa4 3,000,000.00 FEDMAT MORTG ASSOC I7Nc1YHX 520
31350004 5.000,000.00 FED NAT MORTG ASSOC TYiNeTYrX 520
I12EOMEGS 5,000,000.00 FED NAT MORTG ASSOGC 3¥rhctyrix 525
MISHMEGS 10.000,000.00 FED HAT MORTS ASS0G T¥iiciYrX 525
31 6FRISS 5.000,000.00 FED HAT MORTE ASSOC T¥iHcEMo 535
31350M7T4 15.000.000.00 FECHMAT MORTG ASSOG 3¥iMcTYriX 5.3
IISHMTTA 5.000.000.00 FED NAT MORTG ASSOC 3YNC1YriX 530
HISOMTT4 10,000 000.00 FED MAT MORTG ASSOC ¥ HctYriX 5.3
FNISOMTT4 10.000,000.00 FED NAT MORTS ASEOC. 3MCIN 530
IIBFEKSI 30,000,600.00 FED NAT MORTG ASSOC 3YrNciMo 5.40
3136FELED 30.000.000.00 FED NAT MORTG ASSOC 3¥rNcIMo 5.50
3136FBLGE 10,000,000.50 FED NAT MORTG ASSOC 3¥iNcTYrX 530
31298ACF? 5.000,000.00 FED NAT MORTS ASSOC 3¥NcIMo 555
BNIEFEAMT  2,950,000.00 FED NAT MORT ASSOCS: SYtNcBBar 5.30
971,038,000.00
LAQ - LOCAL AGENCY OBLIGATIONS
4.000,000.00 CORAL CAMS Srs 2006 509
935,000.00 MARCH JPA 567
. _ 75000000 US MISTRICT COURTHOUSE
5,635,000.00
MMF - MONEY MARKET FUND
—_ 173000,000.00 BARCLAYS & FUND 5.2
173,000,000 06
MTNG - MED TERM NOTES
BZRIPEV 15,000,000.00 TOYQYAMTR CREDIT AsatAANAAL 525
IBIEICZI0 5.000,000.00 GE CAP CORP AaarAnAAAL 4z
IEHGZZ0 5.000,000.00 GE CAP CORP Ada/ASAMAA, 425
74851059 10.000,000.00 PRAVATE EXFT FDG AaatAAs/Asn 575
SSBECAKE TATO000.00 MBMA AMER BK MA ARAINA 538
S52EEQANS 13, 500,000,080 MENA AMER BX NA AAAAA + 534
AD11ABYT 15,000.000.00 HBCS TSY SWCS MY Au2ihA 538
89233PC20 1500000000 TOYOTA MTR CREDIT Any/AAARAA 5.35
SOIBINCKE 15,000.000.00 UBS AG STAMFORD AA#HAAZ 540
172967852 9200,000.00 CIIGROUP INC AzalAAAAAA 50
172507659 15,000,000.00 CITIGROUP INC Aa$AAAA 356
172867880 5.000.000.00 CITIGROUP INC AAAa1 350
JINIOAGH 5,401,000.00 BANK OF AMERICA A1 /AARM 3.85
S4UT4EIDS 10,000,600.00 WELLS FARGO AAs bl %13
WAGTIGEXS 14,647, 000,00 WELL S FARGO CO At 350
PAGTALEXS 1.698.000.00 WELLS FARGOCT Asa/AAAAAA 350
S5266LEH 10:000,000.00 MBI GLOBAL FDG AMVARAAMA 530
TAOTTENSE 10,000,000.00 RABORANK AssAANASA 526
T4977ENSS 5.000,000.00 RABOBANK AGiMARANS - 526
0253744RE 17,168,000.00 AMERIGAN INTL GROUP Aa2ini/As 268
DB4BGACS 10.000,000.00 BERKSHIRE HATH AsalA AL 338
DBELACS 13,525,000.00 BERKSHIRE HATHAWAY AtAAVAMR 338
SS20GLEE2 - $0,000,000.00. MBEA GEDEAL FDG ARMAAMARA, 535
JOEIGNTL 5.000,000.00 GE CAP CORP AsaifAAAAA 377
S5200LEL 5,000.000.00 MBLA FLOBAL FOG AawibAAAAs 530
S5I6ELFCS 5,000,000.00 MBIA GLOBAL FDE AsafAAAAAA 534
BMICHS 10,000.000.00 GENERAL ELECTRIC Adn/AARAAN 313
TASTIEPQO 15.000,000.00 RASOBANK NED NYAGa/AARRRA 530
206,617, 000.00

MATLPITY -

1211472009
12182009
1zrer2009
121820009
12182008
1202172008
1228/2009
122B2009
12282009
12282008
12128:2008
2282000
M/OBZ010
MA082010
T zo
o1zz2otg
oizaeme
DIz
282010
1262010
G2M0
[t lrriranli}
2282010
022612010
Q22010
o32erang
032820
L.y i)
Da62010
DA220T0
02282010
Da2s2ria
0326872010
W20
Gart22010
462010
041672010
A52010
05182010
Rty vail ]
04262010
02010
G042 a
0 (eHy200

051272008
OFMS202

567 DBMS2020

b7mi2007

HAL2007
HITER2008
CHTSR008
o1A52008
YA V200
11152008
MA200s
C2AH 2008
{02/01/2008
D20t2008
022008
02012008
02 572008
3 zons
L2008
T4AD472008

| 0442202000

BEDGZ008
DEAR008
OSMTS2008
1152008
1152008

102008

1053002008
1211272008
[ frar.i ]
12009

DEAH2008

B

| PRICE

M. vALLE

(?,ESD o

1500000000 9947 14.920,350.00 517 228 248
10.000,000.00 5931 9,931,200.00 6700000 500 %28 247
8097 0000 9925 9,925 000 .00 (72,200 0 501 228 247
490021875 9958 4,978,150.00 Q1.000.75 - 513 220 247
280043750 093§ 9,937 500.00 {841,927 50} 512 2re 247
499921875 9544 4,971,500,00 (27.315.7%) 518 230 s
5000.00000  99.84 4,582 700,00 (7,800 00) 550 230 250
500000000 9975 4,087 .500.00 {12,500 040) 525 231 250
500000000  99.59 4,379.700.00 (20,300000 525 23 250
500000000 95.59 4,879.700.00 2030009 525 M 250
480585000 9975 4,987,500.00 {8,350 00) 520 231 250
6.204,937.15 9984 6,275,195 40 (974175 550 230 250
1000000000 99.41 9,940.600.00 (SS40000)  S05 229 2.53
9.991,00000 9941 9.940.600.00 {S0400000 508 220 253
450843750 2975 4,887 500,00 {10,837 50} 526 229 254
500000000 $68.59 4,554 £00.00 (15.600.00) 525 22 2.57
1000000000 9959 9,968 800.00 31.200.00) 525 232 257
500000000  99.75 4,987 500.00 (1250000) 523 234 259
10,000,000.00 5250 8.350_000.00 150,{00.00) 518 234 259
35.000,000.00 9981 34,924,550.00 (65450007 533 233 259
5000000  99.88 4,593,750.00 25000 538 234 260
1000000000  59.59 9,968,860,00 (31.200.00) 325 240 2.55
500000000 9975 4,587 500,00 (1250000 530 4 2E7
490875000 9975 4,987,500.00 (1250000 531 24 287
1500000000 9084 14,976 600,00 {2340000) 550 247 273
3500000000 9984 2 545, 400,00 (54.600.00) 550 247 273
0,000,000.00  99.81 9.581,300.00 (13,700.00) 520 248 274
980422000  BAM 9,981.300.00 {1292000) 522 248 274
1299220000 9981 2,975.690.00 (16,510.000 522 249 274
5.0000c00¢ 98.81 4.990,650,00 @.360.00m 520 249 274
5000006000  09.81 4,950,650 06 {#.350.007 520 249 2.7d
500000000  SA.81 4,900 850,00 (8350000 530 Z48 274
5000,000.00  99.69 4,584 400,06 (15800000 525 249 274
1050000000  99.69 2,968,500.00 {11206000 525 240 274
459021875 00856 4,982 800.00 {16,418.75} 5.3 253 2.19
15,000,000.00 99.72 14,557 850,00 (215000 530 254 280
5000.00000  99.72 4,585,650.00 {14,650.00) 530 254 2.50
1000000000  §9.72 9,971.900.0¢ (20100.000 530 254 280
1000000000 9972 9,91 500.00 (2B10000) 530 254 280
3000000000 9883 29,900,400 00 (93,600.000 540 255 289
3000000000 99.78 29,534,300, 00 (65.700.00) 550 256 283
1000000000 99.72 9,071,900.0¢ 29,100.00) 3 258 284
495843750 9088 4,982,750.00 (4687.50) 558 286 293
295000000 8953 . 293516450 __{13,835.5 $30 270 296
970,573,378.12 968,556,863.99 197652413 524 180 1.96
400000000 10000 4,000,000.00 - 5.2¢ 083 0.87
935.000.00 100.00 935, 000,00 567 423 5.05
760,000.00  100.00 7150,000.00 - 567 907 1287
5685000.00 559500000 - 540 249 AT
173,000,000 00 100.00 173,000,000.00 - 528 o008 0.pa
173,000,000.00 173,000,000.00 - 528 008 0.0%
15000,000.00 9650 14,504,850 .00 (15,150,000 525 037 D32
435120000 99.43 4.971,550.00 19.750.00 4717 D52 035
495455000 9943 4,071,550.0¢ 17,000.00 474 052 055
10,053,300.00 100,19 10,018 800.00 (34500.00) 5.9 (52 0.55
TATO 0852 D0.08 7.470,.280.06 @76088) 534 052 055
1350000000 9998 13,496,805.00 (310600 536 D52 055
1500820313 100.05 15,004,205 00 1.87 532 0se 0.59
15,000,000.00 9985 14,977.500.00 (z25000m 535 055 0S8
1500000000 99.85 14,977,050.00 | 29s00m 5S40 058 0sa
90541600 9459 ,106.925.00 52.072.00 526 057 0.5¢
14789.5500¢ 5000 14,848,350 .00 58,800.00 53 057 0.55
493400000 5809 4,649,450.00 15 450.00 530 0S7 059
830099225 9902 531830418 234tm 3 080 063
820540000  09.04 £,903.200.00 (1500.00) 547 087 a0
1442303325 8056 1443549732 1407 532 0T 077
1ET2,548.06  95.56 1,873,480.88 o osRm 545 0.7 0.77
10,000.000.00 9954 B9.954,400.00 " (45, 500,00} 5% o7 B.B2
1000000000  99.70 9,965,800.00 (3020000) 526 082 0.85
500000000 9.7 4,584,500,00 CQI510000 328 g8 085
1577708464 9781 16,791,162 40 14,077.78 525 085 088
97020000 97.58 9,758.000.00 56,000.00 51 124 120
TBMTISTS 9758 19,052,495.00 35,340.25 54 124 1.30
10,000,000.00.  90.34 9,934,400.00 ©I600000 535 123 130
4B57.50000 97.82 4.891,200.00 13,700.00 529 127 1.34
500000000 9972 4,955,550.00 {14,050.009 530 13 1.45
5,000,00000 5988 499375000 (8250.00) 534 145 157
964330000 9643 9.642,600.00 (700.00) 506 187 1.76
15,000,000.00 9563 . 14,573 500.00 L {26,100.00} 530 1.ED 1.2
284,032, 279.00 284,051,237 B2 18,550.02 28 o083 0.8



. )
. i : o] . i H .
LUsIP o ; P MATLRITY B0 'E* WALLES ! GAIN LSS pur®

TORATZHG 1,560,000.00 SAN JOSE REVE RF B ASA/Aaa 407 0ARN/2007 156024550 10002 1,560,249 60 - 408 009
07368808 1.350,600.00 YOSEMITE CA CMNTCOLLEGEASA/S A 393 URMR007 13501600 10002 1,350,216.00 . 392 008
120911E55 2,000.000.00 CSCDA AAA 412 0801/2007 200032000 T00.02 2,000,320.0¢ 411 oos 0.0%
TEABEFAVS 1.545,000 00 RCC GO BONDS 20048 AA-Aad 363 UBAH7Z00T 155087100 100.38 1,556,871.00 - 349 009 r.09
SATET2ANS 1.000,000.08 MERCED PENSION-TAXBLE AAA/faa 590 08152008 1011,74000 10KES 1.006,539.00 {5.20% 00 S0 106 113
FHTISEEIT 1,000 D000 SAN DIEGD PENSIDN AsaiAMs 388 DBASZD0R BA4,BTO.00 9850 585 040 0 17000 504 107 113
S443BEGPT 1,500.000.00 LA REDEV TXE B Aza/AAAAAA 388 120112008 147436500 98.28 1,473,855.00 51008} 515 138 1.43
130795482 1.200,000.00 CA DEV TAB At PEN AaafAASAAL 506 DETT2009 120000000  $9.50 1.165,.212.00 (478800) 5D 180 153
S5375HING +.855,000.00 MSR PWR TXB SUB AsafAAAARA 345 O7A1/2009 170632635 9668 1,793,376.90 204545 504 187 204
44644322 2.200,000.00 LA USD TXB 2005 D AsarAAAAAA 506 0009 220030800 G978 2.195.050.00 (5.258.00) 505 184 zm
ASESETV.I2 3.625,000.00 INDETRY |RA TXB 1A AaatbbAhag, . __AS50  0SA1/2010 57280000 47.79 . 354503250 (27.76750) 5010 261 284

18,835,000.00 14,702,065.95 18,555,762.00 {46,002.95) 4866 1326 1.36
NCD - NEGOTABLE CD
DS050YFE2 50,000,000.00 BANK OF AMERICA A1+/P1 528 (Q7AX2007 50,500,000.00  100.00 50.000,000.00 - 528 0.0 oot
BEUSOE42G 50.000,000.00 SYENSKA HANDELSBANKEN AaalAAA 530 DTAM2Z007 5000062361 100.00 50,000,623.61 - 529 004 oQd
25213E7EZ 50,000,000.00 DEXIA BANK NY BRANCH Al +£1 529 07132007 50000,731.57  100.00 50,000.731.57 . 528 04 004
263K N 50,000.000.00 LIBS AG STAMFORD A1+F1 529 OTMH2007 50.000,872.49  100.00 20,000 872 49 - 523 D05 008
25153GKA3 50,000,000.00 DEUTSCHE BANK AAAA 5M 0FH2007 5000108550  100.00 50,001,585.50 - 531 008 009
5394 30XB4 50,000,000.00 LLOYDS BANK A1+F4 530 072007 S0,000,765.20 100.00 50,000,765 20 - 520 0.08 .08
2255083C7 50,000,000.00 CREDIT SUISSE A1+P1 531 DRZGR007 50,000,000.00 100.00 50,000,000.04 - i3 0q7 0.17
78009HTS0 50.000.000.00 ROYAL BAMK OF CANADA Aaa/fAa 528 D&3172007 50.000,000.0¢  100.00 50,000,000.00 - 5286 047 017
17300014 50.000,000.00 CITIGRGUP A1+P14 4+ 531 OOTNR007 50,600,000.00  100.00 50,000,000.00 - 53 018 018
S 1A2XYS 50.000,000.00 TORONTEG DOMIMOM A1+Pt 520 00202007 50.001.052.45 100.00 50.001,052.45 - 528 020 024
RETF = 50,000,000.00 CALYON NY Al+P1 529 O0WRN07 50,000,000.00  100.00 50,000,000.00 - 529 024 o
404148.JFLE S0,000,000.00 HBOS TREAS SRVCS A1 +P1F1+ 531 10/%2007 50,001,851.81 100,00 £0,000,000.00 (185181 530 028 030
0BTIP1ICE 50,000,000.00 BARCLAYS CAPITAL A1+P1F1+ 529 10242007 50,000,000.00 100.00 50,000,500.00 - 528 0.3t a2
T4977FLES 30.000,000.00 RABOBANK At+F1F1+ 530 05407/2008 30,000,000 00 100.00 30,000.000.00 - 530 082 0%
TAITT14TY 20,000,000.00 RABOBANK AT+HP1ET+ . 577 052172008 20.000,000.00  100.00 20,000,000.00 - 522 oss oo

T00,000,000.00 700,006,582.63 700,005,130.82 185187y 529 opas 030

TCD - TIME DEPOSITS

10,000.000.00 CITIZENS BUSINESS BANK S21  0oM22007 10,000,000.0¢  100.00 10,000,000.00 - s 83 02
. .. 10,000.000.00 CITIZENS BUSINESS BANK i 515 U207 000000000 106.00 10.000,600.00 - 595 025 028

20,260,000.00 20,000,000.00 20,000,000.00 - 518 02 023
TOTAL A,774,727,000.00 4,757,119,372.11 4,752,010,567.70 5,108,304.61) 51T 1,08 114

1. The market vahse ared yiedd of chorlderm momey market securites are based on pufchase price
2. Mrerage life 5 e umber of years unil prinial B rvhumed of Moty wewghbed by roarket value.
3. Lotal Agency Cigaton: tave varabip Bl cslpors, spad o Pod
. Modifed Turaton P pelcertage price change of m seoumy #or s given change
The hughied the mocified Arabion of 2 securty  the higher the .



Treasurer's Pooled Investment Fund June 2007

Summary of Authorized Investments

fhe Treusurer’s Pooled investment Fund was in FULL COMPLIANGE with the Treasurer's Statement of Investment Policy. The County’s investment Policy 1s
more restrictive than the California Government Code. This policy is reviewed annually by the County’s Investment Oversight Committee and approved by the
County Bouard of Supernvisors.

California Government Code County Investment Policy
lnvestment GMumj Authoriz Authorized e Actual Riverside
Category Pertfolio

CA AGENCY BONDS 5 YEARS NO LIMIT ) 3 YEARS 15%/ $150MM  A/AZ/A . 3%
LS. TREASURY 5 YEARS NO LIMIT ABA 5 YEARS 100% AAA
LOCAL AGENCY OBLIGATIONS |5 YEARS MNC LIMIT 3YEARS 2.50% INVESTMENT GRADE 0.12%
FEDERAL AGENCIES 5 YEARS NG LIMIT AAA 5YEARS LY N/A 58.98%
BILLS OF EXCHANGE 270 08Y5 Al 180 DAYS 3 ALPIFL
COMMERCIAL PAPER 27D DAYS  40% A1/P1 270 DAYS A% AL/PL/FL 14.08%
CERTIFICATE & TIME DEPOSITS |5 YEARS 3 1 YEAR 25% MAX ALPLFL 15.15%
REPURCHASE 1 YEAR NO LMIT 45 DAYS 4086/ 25% AL/P1/FL
AGREEMENTS TERM MAX
REVERSE REPOS 92 DAYS 20 80 DAYS 10% MAX N/A
MED. TERM NOTES 5 YEARS 30% A 2YEARS 20% MAX AASRIZFAA, 5.98%
CalTRUST SHORT TERM FUND WA BN/A N/A DALY LIQUIDITY 1% Board Approved L14%
MUTUAL FUNDS S0 DAYS 1y 20 ABA/RAE 3y DAILY UQUIDITY  20% AM Y203

RATINGS AGENCIES
SECURED BANK DEPOSITS 5 YEARS NO UMIT 1 YEAR i
MORTGAGE PASS- S YEARS 2% AASECURITY N/A N/A
THROUGH SECURITIES A-|SSUER
LOCAL AGENCY N/A WO HMET 3YEARS 0% MAX
INVESTMENT FUNDS
CASH/DEPOSIT ACCOUNT MN/A MNsA NSA N/A N/A N/A 4.17%
£ Np mote than 30% of this category ingy be imvested with afy ane ComMMmEere i bank
7 Misual Funds maturity may be terprered 85 weighted average Mty Aok eaceeding S0 days
4 O must fave an investment atvisor with not less then 5 YERIS waperieAce ang with assels under management of $500, 000,000

Projected Cash Flow

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

PRy

07/2007

07/2007 7283 083.1 {254.8) 204.9 - 730.8
08/2007 755.2 8439 (88.7) 88.Y - 399.6
09/2007 542.1 6711 {129.0) 129.0 - 4210
10/2007 8314 7954 36.0 36.0 341.0
11/2007 7405 694.1 46.4 82.4 80.0
12,2007 1,491.6 719.7 7719 8543 79.0
0172008 737.7 1,406.1 (688.4) 165.9 167.0
02/2008 836.6 787.9 48.7 214.6 1395
03,2008 730.2 8129 (82.7) 131.9 57.5
04,2008 1,503.0 884.9 618.1 750.0 37.8
05,2008 609.0 1,367.9 (758.9) 8.9 - 182.2
06/2008 737.2 948.2 {211.0) 211.0 - 55.0
Totals 10,2228 10,9152 {692.4) 6425 2,680.4 4,114.6
13.51% 56.35% 86.49%

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




June 2007 Treasurefs_ Pooled 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




