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SUBMITTAL TO THE BOARD OF SUPERVISORS % ;_3(5 P‘ £
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA '

FROM: Don Kent, Treasurer-Tax Collector 'SUBMITTAL DATE:
' February 14, 2012

SUBJECT: Treasurer's Monthly Disclosure Report on Investments

RECOMMENDED MOTION: That the Board of Supervisors receives and files the Treasurer's
“Monthly Disclosure Report on Investments” dated January 2012.

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
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several trends on earning performance, average weighted maturity, and the portfolio’s “paper loss
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Don Kent, Treasurer-Tax Collector
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Requires 4/5 Vote| [ |

C.E.O. RECOMMENDATION: APP

Ty
BY: L «/W

Karen E Jonson

County Executive Office Signature

MINUTES OF THE BOARD OF SUPERVISORS

On motion of Supervisor Stone, seconded by Supervisor Benoit and duly carried, IT
WAS ORDERED that the above matter is received and filed as recommended.

Ayes: Buster, Tavaglione, Stone and Benoit
Nays: None : Kecia Harper-lhem

Absent: Ashley ‘ Cle the Bogrd
Date: February 28, 2012 S By: /
Xc: Treasurer - Depu N

Prev. Agn. Ref.: | | District: ALL |Agenda Number: 2 o 1 O






County of Riverside
Treasurer’s Pooled Investment Fund

2012

January

“The January Effect”

2012 has started with a pleasant surprise
coming from stronger equities markets both here in
the US. and abroad; the DJIA alone is up 3.5% with
other indices experiencing similar gains.  The phe-
nomenon known as the January Effect occurs with an
increase in buying following a drop in price that
typically happens in late December when investors
seeking to create tax losses to offset capital gains, sell
equities.

This trend was first observed by an invest-
ment banker named Sidney Wachtel in 1942 and
again in the 1980’s by University of Chicago graduate
student Donald Kiem. This trend suggests that if our
stock market is up in January, then close to 80% of
the time it will be a positive year. We'll have to wait
and see if this year follows suit as it's been a nice
start to the New Year for investors. As a fellow vet-
eran stockbroker and friend Tom Watson used to say,
“as goes January so goes the rest of the year.”

Uncertainty still continues for Greece and
other Euro nations; it seems almost daily there is a
plan to fix the issues only to end in more delays for
action. Our hope is that they can come up with solu-
tions prior to March when a Greek default is immi-
nent as this could potentially place more downward
pressure on interest rates in the U.S. with another
flight to quality trade.

Other headwinds blowing our way are
rising energy costs due to the geopolitical concerns of
a volatile Middle East. There continues to be saber
rattling by Iran, Syria and Israel with the result being
the US. responding by sending multiple carrier bat-
tle groups to the area and into the Straits of Hormuz.
Rising oil prices would have negative impacts on
global economic recovery.

In other news, Moody’s Investor Services
released a recent report and outlook for U.S. local
governments which remains negative. They state,
“given diminished financial reserves and expendi-
ture reduction efforts already made,.local govern-
ments face tough budget choices to balance revenues
and expenditures. Continued weak revenue perform-
ance resulting from a tepid U.S. economic recovery
could be further challenged by a European recession.
Expected reductions in federal spending will likely
add to pressure as states continue to cut aid to local
governments. While economically sensitive revenue
streams have improved since the depths of the recent
recession, real estate assessed values remain de-
pressed and in some cases continue to decline, affect-
ing property tax receipts, which are a primary reve-
nue source for most municipal entities.”

Lastly, at the FOMC’s regularly scheduled
meeting of January 25%, at which it left the bench-
mark fed funds rate unchanged, they stated “the
Committee expects to maintain a highly accommoda-
tive stance for monetary policy and is likely to war-
rant exceptionally low levels for the federal funds
rate at least through late 2014.” These comments by
the Fed extend what was originally projected by
another year, impacting interest earnings further for
fixed income investors.
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Don Kent
Treasurer-Tax Collector

Capital Markets Team

Treasurer-Tax Collector
Don Kent

Asst. Treasurer-Tax Collector
Jon Christensen

Investment Manager
Giovane Pizano

Asst. Investment Manager
Angela Tressler

Investment Objectives

The primary objective
of the treasurer shall be to safe-
guard the principal of the funds
under the
treasurer's control, meet the li-
quidity needs of the depositor,
and achieve a return on the
funds under his or her control.

RIVERSIDE COUNTY TREASURER’S POOLED INVESTMENT FUND IS CURRENTLY RATED:
Aaa/MR1 BY MOODY’S INVESTOR’S SERVICE AND AAA/V1 BY FITCH RATINGS

Month End
Market Value (%

December

October

August 5,100,678,315.32

Month End Book

5,093,145,011.06

Paper Gain or

7,533,304.26

Paper Gain

0.15

Yrs to Modified

Maturity

Book

Duratio

0.56 1.20 1.18

The Treasurer's Pooled Investment Fund is comprised of the County, Schools, Special Districts,

and other Discretionary Depositors,




Asset Allocation

REPOS

150,000.00 150,000.00 100.00%  0.15% 008 008
MMKT 105,000.00  105,000.00 105,000.00 100.00%  0.03% 003 .003
CALTRUST FND . 54,000.00 54,000.00 54,000.00 100.00%  0.52% 003 .003
LOCALAGCY INVST|  50,000.00 50,000.00 50,000.00 100.00%  0.38% 003 .003
DDA/PASSBK 20000000  200,000.00 200,000.00 100.00% 011%  .003  .003
LOCALAGCY . 560.00 560.00 56000  100.00% 1.03% 8378 8378
USTREASBONDS |  155,000.00 155,518.66 155,316.50 99.87% 032% 423 423
FHLMC DISC NOTES 2000000 1997140 19,993.75 100.11% 016% 466 466
FHLMC BONDS 74899100  749,247.99 750,434.36 100.16% 0.78% 874 2316
FNMA DISC NOTES 100,000.00 99,866.03 99,921.88 10006% 014% 840  .840
FNMABONDS | 98885000 98980598 99213362  10024%  0.83% 768 2375
FHLB DISC NOTES 120,00000  119,787.48 119,953.48' 100.14% 0.18% 638  .638
FHLB BONDS ©1951,28000 195295126  1,954,480.11 100.08%  0.36% 766 940
FFCBDISCNOTES |  32,000.00 31,917.01: $32,000.00 100.26%  0.26% 165 165
FFCBBONDS | 25170500  252,038.03 252,823.76 10031% 0.63% 1049 1128
FMACDISCNOTES |  123,00000  122,751.08 122,975.63 10018% 021% 381 381
FARMER MAC 37,500.00 37,502.38 37,600.78 100.26% 0.61% 1258 1258
MUNI BONDS 98,695.00 98,930.55 98,930.55 100.00% 047% 491 491
COMM PAPER 150,000.00  149,731.34 149,824.52 100.06%  0.35% 239 239
NCDS | 150,000.00 150,000.00 150,000.00 100.00% 019% 125 125

150,000.00

2,000,000.00

1,000,000.00

(000's)

%
I
-
é

REPOS
MMKT

SCHEDULED PAR %

DDA/PASSBK
FNMA BONDS
FHLB DISC NOTES
FHLB BONDS
FFCB DISC NOTES
COMM PAPER

CALTRUST FND
LOCAL AGCY INVST FND
LOCAL AGCY OBLIG

US TREAS BONDS

~ FHLMC BONDS
FNMA DISC NOTES

FHLMC DISC NOTES

Sl Scheduled Book [l Market
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Average Life Distribution

REPOS
MMKT
CALTRUST
LAIF
DDA/PASSBK
LOCAL AGCY OBLIG

FHLMC BONDS
FNMA BONDS
FHLB DISC NOTES
FHLB BONDS
FFCB BONDS

FARMER MAC
MUNI BONDS

USTREAS BONDS |
FHLMC DISCNOTES |

FNMA DISC NOTES |

FFCB DISC NOTES |

FMAC DISC NOTES

150,000.00
105,000.00
54,000.00

50,000.00
| 200,000.00

© 8,000.00

9,960.00

COMM PAPER

NCDS

50,000.00

~ 15,000.00

©10,000.00

31,000.00

$25,000.00
5,000.00

65,00000
100,000.00

-140,000.00 -
20,000.00 -

©109,121.00
100,000.00
105,000.00
120,000.00
- 1,329,205.00
7,000.00
145,705.00
123,00000

81,595.00
85,000.00 -

~293,000.00

405,000.00

489,585.00

71,000.00

13750000
5140.00

© 204,850.00
. 285,000.00

©20,000.00

4,000,000.00
3
g
g
§ 2,000,000.00
0.00 -

0-1 Mos

1-3 Mos

3-12 Mos

1-2¥r

YEAR IN MATURITY

2-3Yr

>3Yr

150,990.00

12,00000

142,020.00

- 183,850.00 |

42,500.00

10,000.00

150,000.00
105,000.00
54,000.00
50,000.00
200,000.00

560.00

'155,000.00
20,000.00
748,991.00

100,000.00

988,850.00

120,000.00

1,951,280.00
32,000.00
251,705.00

123,000.00

3750000

98,695.00
150,000.00
150,000.00

REPOS - Scheduled Par
MMIT - Scheduled Par
CALYRUSY PND - Schadulad Par
LOCAL AGCY INVST FND - Scheduled Par
DDA/PASSBK - Scheduled Par
LOCAL AGCY OBLIG ~ Scheduled Par
US TREAS BONDS - Scheduled Par
PHLMC DISC NOTES - Scheduled Par
FHLMC BONDS - Scheduled Par
FNMA DISC NOTES - Scheduled Par
FNMA BONDS ~ Scheduled Par
FHLB DISC ROTES - Scheduled Par
FHLB BONDS - Scheduled Par

FFCB DISC NOTES - Schaduled Par
FFCB BONDS - Scheduled Par
FMAC DISC NOTES - Scheduled Par
FARMER MAC - Schaduled Par
MUNI BONDS - Scheduled Par
COMM PAPER - Scheduled Par
NCDS - Scheduled Par

RIVERSIDE COUNTY TREASURER-TAX COLLECTOR



Credit Quality

AAA

AA

NR
NA

.

'4,558,941.00

Ell Asa - 83%

AAT

AA-

© 168,540.00

173,040.00

25,000.00
411,060.00
150,000.00

MOODY'S

1,693,426.00
3,032,615.00
24,480.00
175,000.00
411,060.00
150,000.00

E As2-3% M NR-7%
MR Aa3-0% B Blank- 3%

4,562,228.35
168,540.27
172,771.34
25,225.75
410,813.46

1,697,023.34
3,032,036.35
24,480.27
175,225.75

410,813.46.
150,000.00

‘:,‘%

150,000.00

BB AAA - 31%

4,568,181.98
168,540.27
172,864.52

25,225.75
411,136.41
150,000.00

S&P

1,700,747 .66
3,034,358.84
24,480.27

175,225.75
411,136.41
150,000.00

100.13%
100.00%
100.05%

100.00%

100.08%
100.00%

BN AA-0% WM NR- 7%
BN AA+-55% [N AA--3% [ BLANK- 3%

100.22%
100.08%
100.00%
100.00%
1100.08%
100.00%

0.53%
0.26%
10.39%
1 0.25%
0.22%
1 0.15%

0.59%
0.49%
' 0.68%
0.20%
0.22%
0.15%
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Month End Portflio Holdings

Maturity Yield to Par Book Market Jnre 3 Modified Years to
Pescription Date Coupon  Maturity Value Value Price Market Value Gain/l oss Duration Maturit
REPO UBS TRIPARTY REPO  02/01/2012 170 170 100,000,600.00 100,000,000.00 1060.000000 100,000,000.00 0.00 .003 003
REPO UBSTRIPARTY REPO  02/07/2012 120 120 50,000,000.00 50,000,000.00 100.000000 50,000,000.00 0.00 019 019
MMKT
POIXX FEDERATED PRIME 02/01/2012 097 097 0.00 0.00 000000 0.00 0.00 000 003
WEFJXX WELLS FARGO 02/01/2012 108 108 0.00 0.00 .000000 0.00 0.00 .000 .003
HERITAGE '
BPIXX BLACKROCK 02/01/2012 149 0.00 0.00 000000 0.00 0.00 .000 .003
FIPXX FIDELITY MMF 02/01/2012 .151 0.00 0.00 .000000 0.00 0.00 000 003
GOIXX FEDERATED GOV 02/01/2012 010 5,000,000.00 - 5,000,000.00 100.000000 5,000,000.00 0.00 003 003
MORGAN STANLEY 02/01/2012

100,000,000.00 100,000,000.00

CALTRUST FND

CLTR CALTRUST SHT TERM"  02/01/2012

54,000,000.00

54,000,000.00

LOCAL AGCY INVST FND
-LAIF LAIF

02/01/2012

DDA/PASSBK
CASH UBOC MANAGED RATE

02/01/2012 200,000,000.00

LOCAL AGCY OBLIG
LAO IST COURTHOU

US TREAS BONDS |

912828NS5  U.S. TREASURY BOND  06/30/2012 625 487 10,000,000.00 10,022,265.63 100.220000 10,022,000.00 -265.63 412 414
912828NS5  U.S. TREASURY BOND - 06/30/2012 625 .385 15,000,000.00 15,045,703.13 100.220000 15,033,000.00 -12,703.13 413 414
912828MU1  U.S. TREASURY BOND  03/31/2012 1.000 282 15,000,000.00 15,109,570.31 100.150000 15,022,500.00 -87,070.31 164 164
912828NS5  US. TREASURY BOND  06/30/2012 625 413 15,000,000.00 15,039,843.75 100.220000 15,033,000.00 -6,843.75 413 A14
912828NS5 U.S. TREASURY BOND  06/30/2012 625 324 25,000,000.00 25,089,843.75 100.220000 25,055,000.00 -34,843.75 413 414
912828NS5  U.S. TREASURY BOND  06/30/2012 .625 294 20,000,000.00 20,076,562.50 100.220000 20,044,000.00 -32,562.50 413 414
912828PH7 U.S. TREASURYBOND  08/31/2012 .375 342 15,000,000,00 15,006,445.31 100.160000 15,024,000.00 17,554.69 581 584
912828NX4  U.S, TREASURY BOND  09/30/2012 375 327 10,000,000.00 10,006,640.63 100.170000 10,017,000.00 10,359.37 665 666
912828NS5  U.S. TREASURY BOND  06/30/2012 625 222 15,000,000.00 15,059,179.69 100.220000 15,033,000.00 -26,179.69 413 414

912828NS5 _ U.S. TREASURY BOND K . 15,000,000.00 15,062,606.70 100.220000 15,033,000.00

FHLMC DISC NOTES

313396ZQ9 FHLMC DISC NOTE 07/20/2012 160 160 10,000,000.00 9,985,066.67 99.968750 9,996,875.00 11,808.33 467
07/18/2012 .150 150 10,000,000.00 9,986,333.33 99.968750 9,996,875.00 - . 10,541.67 462

FHLMC

3137EACG2 FHLMC 01/09/2013 1375 1.407 10,000,000.00 9,990,300.00 101.125000 10,112,500.00 122,200.00 929 942
3134G1GQ1 FHLMC 08/28/2012 1.000 709 5,000,000.00 5,029,450.00 100.468750 5,023,437.50 -6,012.50 579 575
3134G1GQ1  FHILMC 08/28/2012 1.000 694 10,000,000.00 10,061,850.00 100.468750 10,046,875.00 -14,975.00 579 575
3134G1GQ1  FHLMC 08/28/2012 1.000 732 10,000,000.00 10,054,100.00 100.468750 10,046,875.00 -7,225.00 579 575
3134G1GQ1 FHLMC 08/28/2012 1.000 699 5,000,000.00 5,030,400.00 100.468750 5,023,437.50 -6,962.50 ©.579 575
3137EACL1 FHLMC 10/28/2013 875 937 5,000,000.00 4,990,300.00 100.843750 5,042,187.50 51,887.50 1721 1.742
3134G1SG0  FHLMC 3.5YrNc6éMo 03/03/2014 1.250 1.250 5,000,000.00 5,000,000.00 101.312500 5,065,625.00 65,625.00 2.045 2.088
3134GIWT7 FHLMC 11/26/2012 515 470 5,000,000.00 5,004,700.00 100.281250 5,014,062.50 9,362.50 816 822
3134G1XG4 FHLMC 2YrNc6Mo 10/29/2012 500 .500 5,000,000.00 5,000,000.00 100.093750 5,004,687.50 4,687.50 741 .745
3137EACK3 FHLMC 2.2Yr 07/27/2012 1.125 514 10,000,000.00 10,102,700.00 100.468750 10,046,875.00 -55,825.00 486 488
3137EACR8 FHLMC 3Yr 02/25/2014 1.375 1.375 5,000,000.00 5,000,000.00 101.656250 5,082,812.50 82,812.50 2.019 2,071
3137EACR8 FHLMC 3Yr 02/25/2014 1.375 1.465 10,000,000.00 9,973,100.00 101.656250 10,165,625.00 192,525.00 2,018 2071
3134G1VG6  FHLMC 2Yr 10/30/2012 625 650 5,000,000.00 4,998,000.00 100.343750 5,017,187.50 19,187.50 746 748
3134G2Ci4  FHLMC3Yr 04/29/2014 1.350 1.160 5,000,000.00 5,027,800.00 101.875000 5,093,750.00 65,950.00 2198 2244
3137EACP2  FHLMC 2Yr 11/30/2012 375 .385 14,121,000.00 14,118,881.85 100.218750 14,151,889.69 33,007.84 831 833
3137EACL1 FHLMC 3Yr 10/28/2013 875 790 11,000,000.00 11,022,330.00 100.843750 11,092,812.50 70,482.50 1.722 1742
3134G2FT4 FHLMC 2.25Yr ) 08/13/2013 875 611 5,000,000.00 5,028,775.00 100.687500 5,034,375.00 5,600.00 1.516 1.534
3134G2KY7 FHLMC 2.25YrNc6MoB  09/23/2013 750 750 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 1.627 1.647
3134G2KY7 FHLMC 2.25YrNc6MoB  09/23/2013 750 750 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 1.627 1.647
3134G2KY7 FHLMC2.25YrNc6MoB  09/23/20613 750 761 7,000,000.00 6,998,250.00 100.062500 7,004,375.00 6,125.00 1.638 1.647
3134G2UP5 FHLMC 5YrNc1YrB 08/22/2016 1.750 1.750 10,000,000.00 10,000,000.00 100.781250 10,078,125.00 78,125.00 4.330 4.562
3134G2WB4  FHLMC 5YrNc3MoB 08/25/2016 1.250 1.250 5,000,000.00 5,000,000.00 100.312500 5,015,625.00 15,625.00 4.402 4.570
3134G2WJ7  FHLMC 5YrNc6MoB 08/24/2016 1.500 1.506 5,000,000,00 4,998,500.00 100.062500 5,003,125.00 4,625.00 4.367 4.567
3134G2vS8  FHLMC3.5YrNc6MoB 02/23/2015 875 875 10,000,000.00 10,000,000.00 100.000000 10,000,000.00 0.00 3.003 3.066
3134G2WB4 FHLMC 5YrNc3MoB 08/25/2016 1.250 1.250 5,000,000.00 5,000,000.00 100.312500 5,015,625.00 15,625.00 4.402 4.570
3134G2WU2 FHLMC 2YrNc6MoB 08/22/2013 600 600 5,000,000.00 - 5,000,000.00 100.000000 5,000,000.00 0.00 1.545 1.559
3134G2YB2  FHLMC 2YiNc3MoB 08/23/2013 500 500 5,000,000.00 5,000,000.00 99.906250 4,995,312.50 ~4,687.50 1,550 1.562
3134G2YD8  FHLMC 5YrNc6MoB 08/24/2016 1125 1.125 5,000,000.00 5,000,000.00 100.062500 © 5,003,125.00 3,125.00 4415 4.567
3134G2YD8  FHLMC 5YrNc6MoB 08/24/2016 1125 1125 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 4415 4.567
3134G2YB2  FHLMC 2YrNc3MoB 08/23/2013 .500 500 5,000,000.00 5,000,000.00 99.906250 4,995,312.50 -4,687.50 1,550 1562 .
3134G2YB2  FHLMC 2YrNc3MoB 08/23/2013 .500 .500 5,000,000.00 5,000,000.00 99.906250 4,995,312.50 -4,687.50 1.550 1.562
3134G2YK2 FHLMC 2YrNc1YrE 09/06/2013 450 450 10,000,000.00 10,000,000.00 99.937500 9,993,750.00 -6,250.00 1.587 1.600
3134G2YK2 FHLMC 2YrNclYrE 09/06/2013 450 450 5,000,000.00 5,000,000.00 99.937500 4,996,875.00 -3,125.00 1.587 1.600
3134G2ZF2  FHLMC 5YrNc6MoB 09/01/2016 1.000 1.000 5,000,000.00 5,000,000.00 100.031250 5,001,562.50 1,562.50 4.451 4.589
3134G2ZJ4 FHLMC 5YrNc3MoB 09/06/2016 1.000 1.000 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 312500 4.464 4.603
3134G2YM8 FHLMC 3YrNc6MoB 09/02/2014 .750 .750 5,000,000.00 5,000,000.00 99.968750 4,998,437.50 <1,562.50 2.549 2.589
3134G2ZN5 FHLMC 5YrNc3MoB 09/06/2016 1.125 1.125 10,000,000.00 10,000,000.00 100.093750 10,009,375.00 9,375.00 4.448 4.603
3137EACK3 FHLMC 11Mo 07/27/2012 1125 203 10,000,000.00 10,086,400.00 100.468750 10,046,875.00 -39,525.00 487 488
3134G2Y]5 FHLMC3Yr 09/19/2014 500 500 10,000,000.00 10,000,000.00 99.812500 9,981,250.00 -18,750.00 2,608 2,636
3134G2A36 FHLMC 2YrNc6MoB 09/09/2013 550 .550 5,000,000.00 5,000,000.00 99.968750 4,998,437.50 <1,562.50 1.593 1.608

3134G2C83  FHLMC 5YiNc6MoB 09/02/2016 1.000 1.000 10,000,000.00 10,000,000.00 100.062500 10,006,250.60 6,250.00 4.453 4.592
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Month End Portflio Holdings

Maturity Yield (o Par Book Market Unreatized NModified Years To

CUsIP Description Date Coupon Maturity Value \ alue Price Market Value Gain/T.oss Duration Maturity

3134G2B92  FHLMC 2YrNc3MoB 03/13/2013 .500 .500 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 1110 1115
3134G2D74 FHLMC 2YrNc3MoB 09/20/2013 600 .600 10,000,000.00 10,000,000.00 99.968750 9,996,875.00 -3,125.00 1.622 1.638
3134G2H39 FHLMC 3YrNc6MoB 09/29/2014 800 800 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 2.621 2.663
3134G2D66  FHLMC 2.5YrNcéMoB . 03/14/2014 625 625 5,000,000.00 5,000,000.00 99.937500 4,996,875.00 -3,125.00 2.097 2118
3134G2D66 FHLMC 2.5YrNcéMoB  03/14/2014 625 625 3,350,000.00 3,350,000.00 99.937500 3,347,906.25 -2,093.75 2.097 2118
3134G2G48  FHLMC 5YrNc6MoB 09/28/2016 1.350 1.360 5,000,000.00 4,997,500.00 100.156250 5,007,812.50 10,312.50 4.480 4.663
3134G2ZB1  FHLMC 2YrNc6MoB 09/06/2013 500 550 5,000,000.00 4,995,000.00 99.968750 4,998,437.50 3,437.50 1.585 1.600
3134G2L34  FHLMC 2YrNc6MoB 09/30/2013 .550 .550 10,000,000.00 10,000,000.00 100.000000 10,000,000.00 0.00 1.654 1.666
3134G2N81  FHLMC 5YrNc6MoB 09/29/2016 1.250 1.250 10,000,000.00 10,600,000.00 100.156250 10,015,625.00 15,625.00 4.496 4.666
3134G2L34  FHLMC 2YrNc6MoB 09/30/2013 550 .550 5,000,000.00 5,000,000.00 100.000000 5,000,000.00 0.00 1.654 1.666
3134G2K84  FHLMC 3YrNc6MoB 09/30/2014 750 750 10,000,000.00 10,000,000.00 99.875000 9,987,500.00 -12,500.00 2.629 2.666
3134G2L34  FHLMC 2YrNc6MoB 09/30/2013 550 560 20,000,000.00 19,996,000.00 100.000000 20,000,000.00 4,000.00 1.654 1.666
3134G2134 - FHLMC 2YrNc6MoB 09/30/2013 .550 550 10,000,000.00 10,000,000.00 100.000000 10,000,000.00 0.00 1.654 1.666
3134G2N81 FHLMC 5YrNc6MoB 09/29/2016 1.250 1.250 7,020,000.00 7,020,000.00 100.156250 7,030,968.75 10,968.75 4.49 4.666
3134G2YI5  FHLMC3Yr 09/19/2014 500 599 10,000,000.00 9,970,700.00 99.812500 9,981,250.00 10,550.00 2.607 2,636
3134G27128 - FHLMC 3YrNc6MoB 10/17/2014 750 750 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 2.673 2712
3134G2Q62 FHLMC 2YrNc6MoB 10/03/2013 500 520 5,000,000.00 4,998,000.00 99.937500 4,996,875.00 -1,125.00 1.660 1.674
3134G2U91 FHLMC5YrNc6MoB - 10/13/2016 1.000 1.010 5,000,000.00 4,997,500.00 100.125000 5,006,250.00 8,750.00 4.566 4.704
3134G2T69  FHLMC 5YrNc6MoB 10/13/2016 1125 1.156 5,000,000.00 4,992,500.00 100.187500 5,009,375.00 16,875.00 4.550 4.704
3134G2U42 FHLMC2Yr 10/15/2013 375 483 15,000,000.00 14,967,300.00 99.968750 14,995,312.50 28,012.50 1.696 1707
3134G2v41  FHLMC 2YrNc3MoB 10/25/2013 600 .600 10,000,000.00 10,000,000.00 100.000000 10,000,000.00 0.00 1.719 1734
3134G2V41  FHLMC 2YrNc3MoB 10/25/2013 600 .600 5,000,000.00 5,000,000.00 100.000000 5,000,000.00 0.00 1.719 1734
3134G2W40 FHLMC 3YrNc6MoB 10/24/2014 800 .800 10,000,000.00 10,000,000.00 99.531250 9,953,125.00 46,875.00 2.690 2732
3134G2W40 FHLMC 3YrNc6MoB 10/24/2014 800 800 5,000,000.00 5,000,000.00 99.531250 4,976,562.50 -23,437.50 2.690 2732
3134G2W40 FHLMC 3YrNc6MoB 10/24/2014 800 .800 5,000,000.00 5,000,000.00 99.531250 4,976,562.50 -23,437.50 2.690 2732
3134G2W40 FHLMC 3YrNc6MoB 10/24/2014 800 .800 5,000,000.00 5,000,000.00 99.531250 4,976,562.50 -23,437.50 2.690 2732
3134G2W40  FHLMC 3YrNc6MoB 10/24/2014 .800 .808 10,000,000.00 9,997,500.00 99.531250 9,953,125.00 -44,375.00 2.690 2732
3137EACY3 FHLMC 3Yr 11/25/2014 750 755 10,000,000.00 9,998,467.22 100.625000 10,062,500.00 64,032.78 2.778 2819
3137EACY3 FHLMC 3Yr 11/25/2014 .750 761 5,000,000.00 4,998,300.00 100.625000 5,031,250.00 32,950.00 2778 2819
3134G2W99  FHLMC 5YrNc6MoB 10/13/2016 1.250 1.250 5,000,000.00 5,000,000.00 100.218750 5,010,937.50 10,937.50 4.534 4.704
3134G2W73  FHLMC 2YrNclYrE 10/18/2013 500 516 5,000,000.00 4,998,437.50 99.968750 4,998,437.50 0.00 1702 1715
3134G2Y89  FHLMC 3.5YrNc1YrB 04/24/2015 1.000 1.007 5,000,000.00 4,998,750.00 100.187500 5,009,375.00 10,625.00 3.163 3.230
3134G2Y55 FHLMC 2YrNc6MoB 10/25/2013 550 550 5,000,000.00 5,000,000.00 100.000000 5,000,000.00 0.00 1.720 1734
3134G22H4  FHLMC 2YrNc6MoB 11/04/2013 700 700 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 1.742 1762
3134G22H4 FHIMC 2YrNc6MoB 11/04/2013 700 .700 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 1.742 1762
3134G22H4 FHLMC 2YrNc6MoB 11/04/2013 700 700 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 1.742 1.762
3134G23]9  FHLMC 2YrNc6MoB 11/15/2013 600 600 10,000,000.00 10,000,000.00 100.062500 10,006,250.00 6,250.00 1775 1.792
3134G23M2  FHLMC 2YrNc6MoB 11/08/2013 630 630 10,000,000.00 10,000,000.00 100.062500 10,006,250.00 6,250.00 1.755 1773
3134G23M2  FHLMC 2YrNc6MoB 11/08/2013 630 630 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 1.755 1773
3134G3A14  FHLMC 1YrNc3MoB 12/14/2012 350 .350 20,000,000.00 20,000,000.00 100.000000 20,000,000.00 0.00 .867 871
3137EACZ0 FHLMC 2Yr 11/27/2013 375 .580 10,000,000.00 9,958,700.00 99.937500 9,993,750.00 35,050.00 1816 1.825
3134G3BQ2 FHLMC5YrNclYrB 11/28/2016 1.375 1375 5,000,000.00 5,000,000.00 100.562500 5,028,125.00 28,125.00 4.642 4.830
3134G3BF6  FHLMC?2Yr 12/23/2013 625 626 10,000,000.00 9,999,800.00 100.593750 10,059,375.00 59,575.00 1.879 1.896
3134G3BS8  FHLMC 2YrNc1YrE 12/06/2013 700 .700 5,000,000.00 5,000,000.00 100.031250 5,001,562.50 1,562.50 1.830 1.849
3134G3BS8  FHLMC 2YrNc1YrE 12/06/2013 .700 700 5,000,000.00 5,000,000.00 100.031250 5,001,562.50 1,562.50 1.830 1.849
3134G3BL3  FHLMC 3YrNc1YrB 12/05/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.281250 5,014,062.50 14,062.50 2.793 2.847
3134G3BL3  FHLMC 3YrNclYrB 12/05/2014 1.000 1.000 5,000,600.00 5,000,000.00 100.281250 5,014,062.50 14,062.50 2.793 2.847
3134G3BL3  FHLMC 3YrNc1YrB 12/05/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.281250 5,014,062.50 14,062.50 2.793 2.847
3134G3BL3 - FHLMC 3YrNc1YrB 12/05/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.281250 5,014,062.50 14,062.50 2.793 2.847
3134G3BL3  FHLMC 3YrNclYrB 12/05/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.281250 5,014,062.50 14,062.50 2.793 2.847
3134G3BA7 FHLMC 2YrNclYrB 12/05/2013 700 700 5,000,000.00 5,000,000.00 100.125000 5,006,250.00 6,250.00 1.828 1.847
3134G3BL3  FHLMC 3YrNc1YrB 12/05/2014 1.000 1.000 10,000,000.00 10,000,000.00 100.281250 10,028,125.00 28,125.00- 2,793 2.847
3134G3CV0  FHLMC 3YrNc1YrB 12/19/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.218750 5,010,937.50 10,937.50 2.832 2.885
3134G3DP2  FHLMC 3.5YrNc1YrB 06/19/2015 1.020 1.020 10,000,000.00 10,000,000.00 100.281250 10,028,125.00 28,125.00 3.314 3.384
3134G3EB2  FHLMC 3.5YrNc2YrE 06/30/2015 1.000 1.000 5,000,000.00 5,000,000.00 100.281250 5,014,062.50 14,062.50 3.363 3414
3134G3DY3 FHLMC 3YrNclYrB 12/19/2014 875 875 5,000,000.00 5,000,000.00 100.250000 5,012,500.00 12,500.00 2.838 2.885
3134G3EN6  FHLMC 3.5YrNc2YrE 06/30/2015 1.000 1.000 5,000,000.00 5,000,000.00 100.218750 5,010,937.50 10,937.50 3.363 3414
3134G2U42 FHLMC 1.5Yr 10/15/2013 375 400 5,000,000.00 4,997,700.00 99.968750 4,998,437.50 737.50 1.697 1.707
3134G3GG9  FHLMC 3YrNclYrB 01/09/2015 850 850 10,000,000.00 10,000,000.00 100.281250 10,028,125.00 28,125.00 2.895 2,942
3134G3GZ7 FHLMC 2YrNc1YrE 01/03/2014 .500 500 5,000,000.00 5,000,000.00 100.125000 5,006,250.00 6,250.00 1910 1.926
3134G3HD5 FHLMC 2YrNc1YrB 01/24/2014 600 600 5,000,000.00 5,000,000.00 100.125000 5,006,250.00 6,250.00 1.966 1.984
3134G3HD5 FHLMC 2YrNc1YrB 01/24/2014 600 .600 5,000,000.00 5,000,000.00 100.125000 5,006,250.00 6,250.00 1.966 1984
3134G3HD5 FHLMC 2YrNc1YrB 01/24/2014 600 600 5,000,000.00 5,000,000.00 100.125000 5,006,250.00 6,250.00 1.966 1.984
3134G3HA1 FHLMC 3YrNclYrB 01/23/2015 875 875 5,000,000.00 5,000,000.00 100.218750 5,010,937.50 10,937.50 2,932 2981
3134G3HA1 FHLMC 3YrNclYrB 01/23/2015 875 875 5,000,000.00 5,000,000.00 100.218750 5,010,937.50 10,937.50 2932 2981
3134G3HA1 FHLMC 3YrNc1YrB 01/23/2015 875 875 5,000,000.00 5,000,000.00 100.218750 5,010,937.50 10,937.50 2932 2981

3134G3HA1 _FHLMC 3YrNclYrB 01/23/2015 6,500,000.00 6,500,000.00 100.218750 6,514,218.75 14,218.75 2.981

1SC NO
313588M85 FNMA DISC NOTE 11/01/2012 140 140 50,000,000.00  49,935,444.44 99.937500 49,968,750.00 33,305.56 . 753
313589AC7  FNMA DISC NOTE

01/03/2013 .140 140 50,000,000.00 99.906250 49,953,125.00 22,541.67 . 926

49,930,583.33

FNMA BONDS

31398AV90  FNMA 3YrNc2Yr 07/16/2013 1.300 1317 5,000,000.00 4,997,500.00 100.406250 5,020,312.50 22,812.50 1439 1458
3136FM7D0  FNMA 5YrNc1.5Yr 08/17/2015 1.000 1.000 5,000,000.00 5,000,000.00 100.031250 5,001,562.50 1,562.50 3.458 3.545
31398A3N0 FNMA 09/24/2012 625 .700 5,000,000.00 4,992,300.00 100.343750 5,017,187.50 24,887.50 643 649
31398A3A8 FNMA 09/03/2013 1.050 1.058 5,000,000.00 4,998,750.00 100.968750 5,048,437.50 49,687.50 1.565 1592
3136FPEL7  FNMA 3YrNc6Mo 09/09/2013 1.050 1.050 5,000,000.00 5,000,000.00 100.906250 5,045,312.50 45,312.50 1.582 1.608
3136FPEL7 . FNMA 3YrNc6Mo 09/09/2013 1.050 1.050 5,000,000.00 5,000,000.00 100.906250 5,045,312.50 45,312.50 1.582 1.608
3136FPEL7  FNMA 3YrNc6Mo 09/09/2013 1.050 1.050 5,000,000.00 5,000,000.00 100.906250 5,045,312.50 45,312.50 1.582 1.608
3136FPEL7 FNMA 3YrNc6éMo 09/09/2013 1.050 1.084 5,000,000.00 4,995,000.00 100.906250 5,045,312.50 50,312.50 1.581 1.608
3136FPEL7 FNMA 3YrNc6Mo 09/09/2013 1.050 1.050 5,000,000.00 5,000,000.00 100.906250 5,045,312.50 45,312.50 1.582 1.608
31398A3N0  FNMA 09/24/2012 625 704 5,000,000.00 4,992,000.00 100.343750 5,017,187.50 25,187.50 643 649
31398A3L4 FNMA 3YrNc6Mo 09/17/2013 1125 1.132 5,000,000.00 4,999,000.00 101.156250 5,057,812.50 58,812.50 1.602 1.630
31398A314 FNMA 3YrNc6Mo 09/17/2013 1125 1125 10,000,000.00 10,000,000.00 101.156250 10,115,625.00 115,625.00 1.602 1.630
31398A314 FNMA 3YrNcéMo 09/17/2013 1125 1125 5,000,000.00 5,000,000.00 101.156250 5,057,812.50 57,812.50 1.602 1.630
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Month End Portflio Holdings

CLsir
31398A314
31398A314
3136FPGA9
3136FPEX1
31398A3R1
31398AH54
31398A4H2
31398A4H2
31398A4H2
31398AP71
31398AT77
31398AT77
31398A571
31398A5Z1
3136FPXX0
3136FPZD2
3136FP6X0
3136FPUC9
3136FPUC9
31398A3K6
3136FRGK3
31398A5W8
3136FPUCY
31398AVZ2
3136FRKM4
31398A5Z1
31398 A6F4
3135GOBN2
3135GOBR3
3136FRYK3
3135GOBR3
3136FRZX4
31398AT77
3136FRC84
3135GOBX0
3136FRK44
31398A5W8
3136FRM26
3135G0CD3
3135G0CQ4
3135GOCR2
3135GOCUS
3135GOCUS
3135GOCN1
3136FRW66
3135GOCW1
3135GOCW1
3135G0CZ4
3135G0CZ4
3135G0DAS
3135G0DB6
3136FRS46
31398AT77
3136FRW66
3136FRV59
3136FRS46
3136FR2A0
3135G0DB6
3135GOCN1
3135GODK6
3135GODK6
3135G0DK6
3135GOCZ4
3135G0CZ4
3135G0CZ4
3136FR4E0
3135GODNO
3135G0DQ3
3135G0DQ3
3135G0DQ3
3135GODNO
3135G0DT7
3135GODT7
31398A4Té6
3135GOCN1
3135GODR1
3135GODR1
3135G0DV2
3136FR4E0
3136FR4E0
3136FR4E0
3136FTCX5
3136FTDJ5
3136FTFT1
3135GOEM1
3135GOEQ2

Description
FNMA 3YrNc6Mo
FNMA 3YrNc6Mo
FNMA 3YrNc2Mo
FNMA 3.25YrNc6Mo
FNMA 3.5YrNc6Mo
FNMA
FNMA 3YrNc6Mo
FNMA 3YrNc6éMo
FNMA 3YrNc6Mo
FNMA 2.2Yr
FNMA 2.2Yr
FNMA 2.2Yr
FNMA 3YrNc6Mo
FNMA 3YrNc6Mo
FNMA 4Yr
FNMA 4YrNc2Mo
FNMA 5Yr
FNMA 2Yr
FNMA 2Yr
FNMA 4Yr
FNMA 3.25YrNc1YrE
FNMA 3Yr
FNMA 2Yr
FNMA 5Yr
FNMA 4.25YrNc1YrE
FNMA 3Yr
FNMA 1.75 Yr
FNMA 3YrNc1YrE
FNMA 2.25Yr
FNMA 3YrNcSMoB
FNMA 2Yr
FNMA 3YrNc1YrE
FNMA 1Yr
FNMA 3YrNclYrE
FNMA 3YrNc6MoE
FNMA 3.5YrNc1YrB
FNMA 3Yr
FNMA 3YrNc6MoE
FNMA 3YrNc6MoE
FNMA 2YrNc1YrE
FNMA 2YrNc6MoB
FNMA 3YrNe2YrE
FNMA 3YrNc2YrE
FNMA 3YrNclYrE
FNMA 5YrNc1YrB
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 3YrNc6MoB
FNMA 3YrNc6MoB
FNMA 3YrNc1YrE
FNMA 2YrNc6MoB
FNMA 5YrNc1YrB
FNMA 11Mo
FNMA 5YrNc1YrB
FNMA 5YrNc1YrB
FNMA 5YrNclYrB
FNMA 5YrNc1YrB
FNMA 2YrNc6MoB
FNMA 3YrNclYrE
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 3YrNcéMoB
FNMA 3YrNc6MoB
FNMA 3YrNc6MoB
FNMA 5YrNc6MoB
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 3YrNc6MoB
FNMA 3YrNc6MoB
FNMA 2Yr
FNMA 3YrNc1YrE
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 5YrNc6MoB
FNMA 5YrNc6MoB
FNMA 5YrNc6MoB
FNMA 5YrNc1YrB
FNMA 5YrNclYrB
FNMA 5YrNeclYrB
FNMA 3YrNcl1YrB
FNMA 3YrNc3MoB

Maturity

Date
09/17/2013
09/17/2013
09/20/2013
12/17/2013
03/21/2014
04/04/2012
10/08/2013
10/08/2013
10/08/2013
06/22/2012
07/30/2012
07/30/2012
11/19/2013
11/19/2013
11/26/2014
12/03/2014
02/04/2016
10/30/2012
10/30/2012
03/14/2014
07/25/2014
12/18/2013
10/30/2012
03/13/2014
08/24/2015
11/19/2013
12/28/2012
06/27/2014
08/09/2013
06/30/2014

08/09/2013 -

07/18/2014
07/30/2012
07/25/2014
08/01/2014
02/23/2015
12/18/2013
08/22/2014
09/02/2014
09/06/2013
09/06/2013
09/12/2014
09/12/2014
08/28/2014
09/21/2016
09/06/2013
09/06/2013
09/12/2014
09/12/2014
09/12/2014
09/12/2013
09/14/2016
07/30/2012
09/21/2016
09/14/2016
09/14/2016
09/21/2016
09/12/2013
08/28/2014
09/27/2013
09/27/2013
09/27/2013
09/12/2014
09/12/2014
09/12/2014
09/28/2016
09/26/2013
09/27/2013
09/27/2013
09/27/2013
09/26/2013
10/17/2014
10/17/2014
10/30/2012
08/28/2014
10/03/2013
10/03/2013
10/18/2013
09/28/2016
09/28/2016
09/28/2016
10/26/2016
10/26/2016
11/09/2016
11/07/2014
11/07/2014

Coupon

1125
1125
1.000
1125
1.350
1.000
1125
1125
1.125
1.250
1.125
1.125

.800

800
1.050
1.125

463

500

500
1.250
1.700

750

500
2.750
2.000

375
1.000
500
800
500
1.200
1.125
1.020
1.100
1.000
750
1.000
1.000
450
550
625
625
650
1.000
500
500
.850
850
750
600
1125
1125
1.000
1.050
1125
1.000
600
650
600
600
600
850
850
850
1.250
500
.550
550
.550
.500
700
.700
500
650
500
500
550
1.250
1.250
1.250
1.250
1.000
1.500
1.000
1.000

Yietd to
Maturity
1125
1125
1.017
1.141
1.350
410
1125
1125
1.125

403

625

1.000
.500
.500
.850

750
600
1.140

1.021
1.071
1.146
1.000
.600
.650
600
600
600
.850
.850
.850
1.260
.520
.550
.550
.550
.525
700
.700
228
650
500
500
.550
1.250
1.255
1.250
1.250
1.006
1.500
1.000
1.000
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Par
Value
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
15,000,000.60
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
4,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
20,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
19,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
16,000,000.00
5,000,000.00
12,685,000.00
10,000,000.00
10,000,600.060

Book
Value

5,000,000.00
5,000,000.00
4,997,500.00
4,997,500.00
5,000,000.00
10,088,900.00
5,000,000.00
5,000,000.00
5,000,000.00
10,145,800.00
10,124,000.00
10,114,300.00
10,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
9,990,000.00
14,988,000.00
9,991,000.00
4,996,000.00
5,000,000.00
4,941,950.00
5,002,000.00
10,454,500.00
5,000,000.00
4,991,250.00
5,002,000.00
5,000,000.00
9,983,000.00
10,000,000.00
9,979,200.00
5,000,000.00
5,045,700.00
5,000,000.00
5,002,735.00
5,000,000.00
10,063,305.58
5,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,800.00
10,000,000.00
4,996,250.00
5,043,785.00
4,995,000.00
3,996,000.00
4,995,000.00
5,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
4,997,500.00
4,998,000.00
10,000,000.00
5,000,000.00
5,000,000.00
4,997,500.00
5,000,000.00
5,000,000.00
20,059,800.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
4,998,750.00
5,000,000.00
10,000,000.00
4,998,500.00
12,685,000.00
10,000,000.00
10,000,000.00

Market
I ‘]‘i e
101.156250
101.156250
100.093750
101.218750
101.531250
100.156250
101.312500
101.312500
101.312560
100.437500
100.500000
100.500000
100.562500
100.562500
100.562500
100.562500
100.281250
100.156250
100.156250
101.718750
100.281250
100.750000
100.156250
104.718750
100.468750
100.562500
100.218750
100.218750
100.312500
100.062500
100.312500
100.281250
100.500000
100.218750
100.000000
100.218750
100.750000
100.03125¢
100.031250
100.062500
100.000000
100.031250
100.031250
100.000000
100.343750
100.031250
100.031250
99.968750
99.968750
100.218750
100.031250
100.406250
100.500000
100.343750
100.375000
100.406250
100.468750
100.031250
100.000000
100.031250
100.031250
100.031250
99.968750
99.968750
99.968750
100.156250
99.906250
99.968750
99.968750
99.968750
99.906250
99.812500
99.812500
100.250000
1060.000000
99.937500
99.937500
100.062500
100.156250
100.156250
100.156250
100.343750
100.218750
100.718750
100.281250
100.250000

Market Value
5,057,812.50
5,057,812.50
5,004,687.50
5,060,937.50
5,076,562.50

10,015,625.00
5,065,625.00
5,065,625.00
5,065,625.00
10,043,750.00
10,050,000.00
10,050,000.00
10,056,250.00
5,028,125.00
10,056,250.00
10,056,250.00
10,028,125.00
15,023,437.50
10,015,625.00
5,085,937.50
5,014,062.50
5,037,500.00
5,007,812.50
10,471,875.00
5,023,437.50
5,028,125.00
5,010,937.50
5,010,937.50
10,031,250.00
10,006,250.00
10,031,250.00
5,014,062.50
5,025,000.00
5,010,937.50
5,000,000.00
5,010,937.50
10,075,000.00
5,001,562.50
10,003,125.00
10,006,250.00
10,000,000.00
5,001,562.50
5,001,562.50
5,000,000.00
5,017,187.50
5,001,562.50
5,001,562.50
4,998,437.50
4,998,437.50
5,010,937.50
10,003,125.00
5,020,312.50
5,025,000.00
5,017,187.50
4,015,000.00
5,020,312.50
5,023,437.50
10,003,125.00
5,000,000.00
10,003,125.00
5,001,562.50
5,001,562.50
4,998,437.50
9,996,875.00
4,998,437.50
5,007,812.50
4,995,312.50
9,996,875.00
4,998,437.50
4,998,437.50
4,995,312.50
4,990,625.00
4,990,625.00
20,050,000.00
5,000,000.00
4,996,875.00
4,996,875.00
10,006,250.00
10,015,625.00
5,007,812.50
5,007,812.50
10,034,375.00
5,010,937.50
12,776,173.44
10,028,125.00
10,025,000.00

Unrealized

Gainy/l oss
57,812.50
57,812.50
7,187.50
63,437.50
76,562.50
-73,275.00
65,625.00
65,625.00
65,625.00
-102,050.00
-74,000.00
-64,300.00
56,250.00
28,125.00
56,250.00
56,250.00
38,125.00
35,437.50
24,625.00
89,937.50
14,062.50
95,550.00
5,812.50
17,375.00
23,437.50
36,875.00
8,937.50
10,937.50
48,250.00
6,250.00
52,050.00
14,062.50
-20,700.00
10,937.50
-2,735.00
10,937.50
11,694.42
1,562.50
3,125.00
6,250.00
0.00
1,562.50
1,562.50
0.00
17,187.50
1,562.50
1,562.50
-1,562.50
-1,562.50
10,937.50
3,125.00
24,062.50
-18,785.00
22,187.50
19,000.00
25,312.50
23,437.50
3,125.00
0.00
3,125.00
1,562.50
1,562.50
-1,562.50
-3,125.00
-1,562.50
10,312.50
-2,687.50
-3,125.00
-1,562.50
-1,562.50
2,187.50

15,625.00
9,062.50
7,812.50

34,375.00

12,437.50

91,173.44

28,125.00

25,000.00

Maodified
Duration

1.602
1.602
1.613
1.851
2.091

175
1.660
1.660
1.660

391

495

494
1.781
1.781
2.766
2782
3.974

747

747
2.075
2421
1.858

747
2.040
3.394
1.780

906
2.369
1.510
2.387
1.510
2.420

495
2.446

2.994
1.865
2.509
2.536
1.587
1.585
2.583
2.583
2,551
4.506
1.586
1.586
2.571
2,571
2.576
1.600
4.470

4505
4.480
4.470
4.506
1.600
2.551
1.642
1.642
1.642
2571
2571
2571
4493
1.641
1.643
1.643
1.643
1.641
2,676
2.676

748
2.551
1.661
1.661
1701
4.493
4.493
4.493
4.570
4.602
4.574
2.716
2.716

Years Fo
Maturity

1.630
1.630
1.638
1.879
2137
175
1.688
1.688
1.688
392
496
496
1.803
1.803
2.822
2.841
4.014
748
748

- 2118
2482
1.882
748
2115
3.564
1.803
910
2.405
1.523
2414
1523
2463

2482
2501
3.066
1.882
2.559
2589
1.600
1.600
2616
2,616
2575
4.644
1.600
1.600
2.616
2.616
2.616
1.616
4625

4.644
4.625
4.625
4.644
1616
2575
1,658
1.658
1.658
2.616
2.616
2616
4.663
1.655
1.658
1.658
1.658
1.655
2712
2712
748
2575
1.674
1.674
1715
4.663
4.663
4.663
4.740
4.740
4.778
2770
2770



Month End Portflio Holdings

3135GOET6
3135GOFA6
3135GOFF5
3135GOFE5
3135G0FA6
3135G0FA6
3135G0FA6
3135GOFS7
3135G0FWS
3135GOFWS
3135GOFWS
3135GOFY4
3135GOFZ1
3136FTQN
3135G0GAS
3135G0GAS
3135G0GAS
3135G0GAS5
3135G0GAS
3135G0GAS
3136FTMT3
3136FTMP1
3135GOFZ1
3135G0GC1
3135GOFZ1
3135G0GE7
3135G0GE7
3135GOFZ1
3135G0GG2
3135G0GG2
3135G0GG2
3135G0GG2
3136F1SB6
3136FTSH3
3136FTTQ2
3135GOGM9
3135GOGM9
3136FTUE7
3136FTUE7
3135GOGRS
3135GOGRS
3136FTUE7
3136FTVW6
3136FTYTO
3136FTZT9
3136FTZP7
3136FTB65

313384ZN2
313384C80
313384D71
313384F61
313384M71

3133XVNT4
3133XWKU2
3133XXTU1
3133XYHDO
3133702E7
3133XWW47
313370TA6
313370TB4
3133XWKU2
313370778
3133XXPV3
3133XXPV3
3133XYY58
3133XWKU2
3133XXPV3
313371PM2
3133XXPV3
313371UC8
3133XXPV3
313372KE3
3133XYVCé6
3133XWKV0
3133736H0
313373A81
3133XWBW8
313373CZ3
313373F98
313373JR4
313373RC8

FHLB DISC NOTES

FHLB DISC NOTE
FHLB DISC NOTE
FHLB DISC NOTE
FHLB DISC NOTE
FHLB DISC NOTE

FHLB BONDS

Description
FNMA 3YrNcl1YrE
FNMA 2YrNc6MoB
FNMA 3YrNclYrB
FNMA 3YrNclYrB
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 2YrNclYrB
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 3Yr
FNMA 3YrNc6éMoB
FNMA 5YrNc1YrB
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 2YrNc6MoE
FNMA 5YrNc1YrB
FNMA 5YrNclYrB
FNMA 3YrNc6MoB
FNMA 3YrNe2YrE
FNMA 3YrNc6MoB
FNMA 3YrNc6MoB
FNMA 3YrNc6MoB
FNMA 3YrNc6MoB
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 2YrNcé6MoB
FNMA 2YrNc6MoB
FNMA 5YrNc1YrB
FNMA 5YrNc1YrB
FNMA 5YrNcl1YrB
FNMA 3YrNc2YrE
FNMA 3YrNc2YrE
FNMA 3YrNcéMoB
FNMA 3YrNc6MoB
FNMA 2YrNc6MoB
FNMA 2YrNc6MoB
FNMA 3YrNcéMoB
FNMA 5YrNc1YrB
FNMA 3YrNc6MoB
FNMA 3YrNc6MoB
FNMA 5YrNc1YrB
FNMA 5YrNc1YrB

FHLB 3Yr
FHLB 2.5Yr
FHLB 2.25Yr
FHLB

FHLB

FHLB

FHLB 3Yr
FHLB 3Yr
FHLB 2Yr
FHLB1.5Yr
FHLB22Yr
FHLB 2.2Yr
FHLB1.75Yr
FHLB 2Yr
FHLB2.2Yr
FHLB 2.6Yr
FHLB 2.2Yr
FHLB 3.2Yr
FHLB2.2Yr
FHLB 4Yr
FHLB 5Yr
FHLB 3Yr
FHLB 2.5Yr
FHLB3Yr
FHLB 2.5Yr
FHLB 3Yr
FHLB 2.25Yr
FHLB3Yr
FHLB 3.25Yr

Naturity
Date
11/07/2014
11/14/2013
11/14/2014
11/14/2014
11/14/2013
11/14/2013
11/14/2013
11/21/2013
11/25/2013
11/25/2013
11/25/2013
12/19/2014
12/05/2014
11/21/2016
11/29/2013
11/29/2013
11/29/2013
11/29/2013
11/29/2013
11/29/2013
11/21/2016
11/23/2016
12/05/2014
12/05/2014
12/05/2014
12/05/2014
12/05/2014
12/05/2014
12/06/2013
12/06/2013
12/06/2013
12/06/2013
12/07/2016
12/20/2016
12/28/2016
12/23/2014
12/23/2014
12/29/2014
12/29/2014
12/27/2013
12/27/2013
12/29/2014
12/28/2016
01/30/2015
01/30/2015
01/30/2017
01/30/2017

07/18/2012
08/21/2012
08/28/2012
09/12/2012

12/14/2012
06/08/2012
07/12/2012
06/14/2013
04/02/2012
03/09/2012
08/28/2013
07/29/2013
06/08/2012
03/27/2012
05/18/2012
05/18/2012
03/30/2012

© 06/08/2012

05/18/2012
06/26/2013
05/18/2012
12/27/2013
05/18/2012
02/04/2015
06/18/2015
03/14/2014
09/26/2013
04/29/2014
05/15/2012
05/27/2014
08/15/2013
05/28/2014
07/30/2014

Coupon
900
640

1.000
1.000
640
640
640
600
625
625
625
750
1.000
1.625
650
650
650
650
650
650
1125
1125
1.000

1.000
1,000
1.000
1.000
750
750
750
750
1.000

160

1750

1.375
1.260
1.625
750
1.125
875
850
1375
.500
1125
1125
.750
1375
1125
500
1.125
875
1125
373
.850
2.375
1.000
1.350
1.210
1.500
1.000
1.375
1.250

Yield (o
Matarity

.600
625
625
625
728
1.000
1.625
650
650
.650
650
650
.650
1125
1125
1.000
.850
1.000
1.000
1.000
1.000
750
750
750
750
1.000
1.250
1500
825

1.000

160
.200
170
170

1.612
1.212
1.260
1.198
750
886
.851

459

RIVERISIDE COUNTY TREASURER-TAX COLLECTOR

10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
15,000,000.00
10,000,600.00
5,000,000.00
5,000,000.00
5,000,000.00
12,000,000.00
10,000,000.00

" 20,000,000.00

5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
4,740,000.00
5,425,000.00

10,000,000.00
30,000,000.00
20,000,000.00
10,000,000.00
50,000,000.00

5,000,000.00
5,000,000.00
5,000,000.00
15,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
11,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
20,000,000.00
10,000,000.00
10,000,000.00
15,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
7,500,000.00
10,000,000.00
5,000,000.00

3ook
\alue
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,006,700.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
15,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
12,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
20,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
4,740,000.00
5,425,000.00

9,985,155.56
29,939,500.00
19,965,716.66
9,982,811.11
49,914,291.67

5,020,050.00
5,017,100.00
5,000,000.00
15,185,100.00
5,000,000.00
10,040,000.00
5,003,500.00
5,001,442.61
10,126,900.00
5,000,000.00
10,108,600.00
10,109,600.00
11,055,770.00
5,081,600.00
10,119,200.00
9,976,500.00
20,206,000.00
9,982,000.00
10,095,500.00
15,000,000.00
5,091,325.00
5,140,200.00
5,000,000.00
10,000,000.00
5,044,075.00
5,000,000.00
7,500,000.00
9,986,700.00
5,000,000.00

NMarket
Price
100.218750
100.062500
100.250000
100.250000
100.062500
100.062500
100.062500
100.000000
100.062500
100.062500
100.062500
100.937500
100.093750
100.531250
100.125000
100.125000
100.125000
100.125000
100.125000
100.125000
100.125000
100.312500
100.093750
100.187500
100.093750
100.093750
100.093750
100.093750
100.031250
100.031250
100.031250
100.031250
100.125000
100.375000
100.437500
100.125000
100.125000
100.125000
100.125000

99.937500
99.937500
100.125000
100.312500
99.968750
99.937500
100.375000

100.437500

99.986000
99.977556
99.976778
99.975111
99.937500

101.312500
100.437500
100.500000
101.812500
100.125000
100.125000
100.843750
100.781250
100.437500
100.062500
100.312500
100.312500
100.125000
100.437500
100.312500
100.281250
100.312500
100.968750
100.312500
100.375000
101.625000
104.156250
101.062500
102.093750
100.312500
102.500000
101.031250
102.406250
102.031250

Market Value
10,021,875.00
5,003,125.00
5,012,500.00
10,025,000.00
10,006,250.00
5,003,125.00
5,003,125.00
5,000,000.00
5,003,125.00
5,003,125.00
5,003,125.00
10,093,750.00
5,004,687.50
5,026,562.50
10,012,500.00
5,006,250.00
15,018,750.00
10,012,500.00
5,006,250.00
5,006,250.00
5,006,250.00
12,037,500.00
10,009,375.00
5,009,375.00
5,004,687.50
5,004,687.50
5,004,687.50
5,004,687.50
5,001,562.50
20,006,250.00
5,001,562.50
5,001,562.50
5,006,250.00
10,037,500.00
10,043,750.00
5,006,250.00
5,006,250.00
5,006,250.00
5,006,250.00
4,996,875.00
4,996,875.00
10,012,500.00
5,015,625.00
9,996,875.00
4,996,875.00
4,757,775.00
5,448,734.38

9,998,600.00
29,993,266.67
19,995,355.56
9,997,511.11
49,968,750.00

5,065,625.00
5,021,875.00
5,025,000.00
15,271,875.00
5,006,250.00
10,012,500.00
5,042,187.50
5,039,062.50
10,043,750.00
5,003,125.00
10,031,250.00
10,031,250.00
11,013,750.00
5,021,875.00
10,031,250.00
10,028,125.00
20,062,500.00
10,096,875.00
10,031,250.00
15,056,250.00
5,081,250.00
5,207,812.50
5,053,125.00
10,209,375.00
5,015,625.00
5,125,000.00
7,577,343.75
10,240,625.00
5,101,562.50

in ¢
Gain/ioss
21,875.00
3,125.00
12,500.00
25,000.00
6,250.00
3,125.00
3,125.00
0.00

43,750.00
6,250.00
6,250.00
6,250.00
6,250.00

-3,125.00

-3,125.00

12,500.00

15,625.00

-3,125.00

-3,125.00

17,775.00

23,734.38

1344444
53,766.67
29,638.90
14,700.00
54,458.33

45,575.00
4,775.00
25,000.00
86,775.00
6,250.00
-27,500.00
38,687.50
37,619.89
-83,150.00
3,125.00
-77,350.00
-78,350.00
-42,020.00
-59,725.00
-87,950.00
51,625.00
-143,500.00
114,875.00
-64,250.00
56,250.00
-10,075.00
67,612.50
53,125.00
209,375.00
-28,450.00
125,000.00
77,343.75
253,925.00
101,562.50

Nadified

Puration
2721
1.771
2735
2,735
1.771
1.771

1771

1.791
1.802
1.802
1.802
2.845
2.793
4,591
1.812
1.812
1812
1.812
1.812
1.812
4.655
4.661
2.793
2.801
2.793
2.793
2.793
2.793
1.829
1.829
1.829
1.829
4.716
4,719
4.709
2.852
2.852
2.865
2.865
1.892
1.892
2.865
4.758
2971
2978
4.862

Years lo

Maturity
2.770
1.789

1.849
1.849
1849
1.849
4.855

4912

871
353
447
1370
170
104
1575
1493
.353
153
296
296
162
353
296
1.403
296
1.907
296
3.014
3.381
2118
1.655
2.244
288
2321
1540
2323
2496
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Month End Portflio Holdings

Malurity Yield to Par Boak Market Unrealized Madified Years 1o

CUsIr Pescription Date Coupon Maturity Value Value Price Market Value Gainy/loss Duration Maturity

313373Y22  FHLB1Yr 05/23/2012 .250 250 35,000,000.00 35,000,000.00 100.062500 35,021,875.00 21,875.00 309

313373Y22  FHLB1Yr 05/23/2012 .250 .230 10,000,000.00 10,001,985.40 100.062500 10,006,250.00 4,264.60 309

3133742B5  FHLB1Yr 05/29/2012 230 230 20,000,000.00 20,000,000.00 100.062500 20,012,500.00 12,500.00 325

313373537  FHLB 2.25Yr 08/28/2013 750 671 5,000,000.00 5,008,850.00 100.656250 5,032,812.50 23,962.50 1.567

313373Y22  FHLB1Yr 05/23/2012 250 234 5,000,000.00 5,000,800.00 100.062500 5,003,125.00 2,325.00 309

313373Y22  FHLB1Yr 05/23/2012 250 203 13,810,000.00 13,816,076.40 100.062500 13,818,631.25 2,554.85 309

3133XXPV3  FHLB1Yr 05/18/2012 1125 213 7,000,000.00 7,058,783.69 100.312500 7,021,875.00 -36,908.69 295

313374EY2  FHLB1Yr 06/20/2012 .250 .250 10,000,000.00 10,000,000.00 100.062500 10,006,250.00 6,250.00 386

313374EY2  FHLB1Yr 06/20/2012 250 .250 10,000,000.00 10,000,000.00 100.062500 10,006,250.00 6,250.00 386 386
313374EY2  FHLB1Yr 06/20/2012 250 .250 10,000,000.00 10,000,000.00 100.062500 10,006,250.00 6,250.00 .386 386
313374EY2  FHLB1Yr 06/20/2012 250 .250 10,000,000.00 10,000,000.00 100.062500 10,006,250.00 6,250.00 .386 386
313374EY2  FHLB1Yr 06/20/2012 .250 .250 10,000,000.00 10,000,000.00 100.062500 10,006,250.00 6,250.00 .386 386
3133747C8  FHLB 3YrNclYrE 06/20/2014 1.000 1.000 5,990,000.00 5,990,000.00 100.250000 6,004,975.00 14,975.00 2.350 2.386
313374A83  FHLB 2YrNc6MoA 06/28/2013 650 650 5,000,000.00 5,000,000.00 100.031250 5,001,562.50 1,562.50 1.399 1408
313374EV8  FHLB 2YrNc1YrB 06/28/2013 600 600 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 1.400 1408
313374FU9  FHLB3Yr 07/07/2014 910 910 10,000,000.00 10,000,000.00 101.156250 10,115,625.00 115,625.00 2.400 2433
313374157  FHLB 1YrNc3MoB 07/27/2012 375 375 5,000,000.00 5,000,000.00 100.031250 5,001,562.50 1,562.50 486 488
313374157  FHLB1YrNc3MoB 07/27/2012 375 375 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 486 488
313374KV1  FHLB 1YrNc3MoB 07/25/2012 .350 .360 5,000,000.00 4,999,500.00 100.031250 5,001,562.50 2,062.50 481 482
313374N63 - FHLB2Yr 05/30/2013 500 500 10,000,000.00 10,000,000.00 100.281250 10,028,125.00 28,125.00 1.324 1.329
313374181  FHLB1Yr 07/06/2012 270 270 10,000,000.00 10,000,000.00 100.062500 10,006,250.00 6,250.00 429 430
313374181  FHLB1Yr 07/06/2012 270 270 5,000,000.00 5,000,000.00 100.062500 5,003,125.00 3,125.00 429 430
3133XXPV3 FHLB1Yr 05/18/2012 1125 223 5,000,000.00 5,038,900.00 100.312500 5,015,625.00 -23,275.00 .295 29
313374QD5 FHLB7Mo 02/15/2012 130 154 8,000,000.00 7,998,900.96 100.000000 8,000,000.00 1,099.04 041 041
3133XXPV3  FHLB1Yr 05/18/2012 1125 214 10,000,000.00 10,078,600.00 100.312500 10,031,250.00 -47,350.00 295 296
3133745V3 - FHLB1Yr 07/30/2012 .250 255 5,000,000.00 4,999,750.00 100.062500 5,003,125.00 3,375.00 495 496
3133745U5  FHLB1YrNc3MoB 08/10/2012 350 350 1,875,000.00 1,875,000.00 100.062500 1,876,171.88 1,171.88 523 526
3133745V3  FHLB1Yr 07/30/2012 250 250 10,000,000.00 10,000,000.00 100.062500 10,006,250.00 6,250.00 495 496
3133745V3  FHLB1Yr 07/30/2012 250 264 5,000,000.00 4,999,274.10 100.062500 5,003,125.00 3,850.90 495 496
3133745U5  FHLB 1YrNc3MoB 08/10/2012 .350 .350 625,000.00 625,000.00. 100.062500 625,390.63 390.63 523 526
3133745U5  FHLB 1YrNc3MoB 08/10/2012 350 .350 1,250,000.00 1,250,000.00 100.062500 1,250,781.25 781.25 523 526
313374YB0  FHLB1Yr 07/25/2012 250 274 10,000,000.00 9,997,573.00 100.062500 10,006,250.00 8,677.00 481 482
313374Y61  FHLB2Yr 08/28/2013 500 567 10,000,000.00 9,986,100.00 100.250000 10,025,000.00 38,900.00 1.571 1575
313374Z]2  FHLB 1.5YrNc3MoB 02/08/2013 500 500 5,000,000.00 5,000,000.00 100.000000 5,000,000.00 0.00 1.013 1.025
3133XYWB7 FHLB 1.75Yr 08/22/2012 875 31 10,000,000.00 10,059,900.00 100.375000 10,037,500.00 -22,400.00 555 559
3133755F0  FHLB1Yr 07/30/2012 250 304 20,000,000.00 19,989,319.60 100.062500 20,012,500.00 23,180.40 495 496
3133755W3  FHLB 2YrNc3MoB 08/23/2013 700 .700 5,000,000.00 5,000,000.00 100.031250 5,001,562.50 1,562.50 1.545 1.562
3133755W3  FHLB 2YrNc3MoB 08/23/2013 .700 700 5,000,000.00 5,000,000.00 100.031250 5,001,562.50 1,562.50 1.545 1.562
3133755W3  FHLB 2YrNc3MoB 08/23/2013 700 700 5,000,000.00 5,000,000.00 100.031250 5,001,562.50 1,562.50 1.545 1.562
3133756E2  FHLB1Yr 08/24/2012 310 310 20,000,000.00 20,000,000.00 100.093750 20,018,750.00 18,750.00 562 564
3133756E2  FHLB1Yr 08/24/2012 310 259 16,700,000.00 16,708,491.95 100.093750 16,715,656.25 7,164.30 562 564
313375AH0 FHLB1Yr 08/08/2012 125 241 9,000,000.00 8,989,650.00 99.968750 8,997,187.50 7,537.50 519 521
313375BG1  FHLB9Mo 05/11/2012 200 223 15,000,000.00 14,997,396.00 100.031250 15,004,687.50 7,291.50 276 277
313375BN6  FHLB1Yr 08/16/2012 200 .200 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 541 542
313375BT3  FHLB 1YrNc6MoE 09/07/2012 280 280 10,000,600.00 10,000,000.00 100.000000 10,000,000.00 0.00 598 603
313375D61  FHLB 1YrNc3MoE 09/10/2012 2350 350 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 606 611
313375D38  FHLB 1YrNc6MoE 09/11/2012 .300 300 5,000,000.00 5,000,000.00 100.060000 5,000,000.00 0.00 609 614
313375D38  FHLB 1YrNc6MoE 09/11/2012 300 300 10,000,000.00 10,000,000.00 100.000000 10,000,000.00 0.00 609 614
313375D38 . FHLB 1YrNc6MoE 09/11/2012 300 300 15,000,000.00 15,000,000.00 100.000000 15,000,000.00 0.00 609 614
313375CR6  FHLB 1YrNc6MoE 09/16/2012 300 300 10,000,000.00 10,000,000.00 100.000000 10,000,000.00 0.00 607 611
313375DH7  FHLB 1YrNc6MoE 09/12/2012 .300 .300 10,000,000.00 10,000,000.00 100.000000 10,000,000.00 0.00 612 616
313374UA6 FHLB11Mo 07/16/2012 260 183 5,040,000.00 5,043,528.00 100.093750 5,044,725.00 1,197.00 457 458
313375C62  FHLB9Mo 05/15/2012 130 172 25,000,000.00 24,992,250.00 100.000000 25,000,000.00 7,750.00 287 .288
313375FN2  FHLB1Yr 09/14/2012 240 240 30,000,000.00 30,000,000.00 100.031250 30,009,375.00 9,375.00 618 622
313375GV3  FHLB 5YrNc3MoB 09/21/2016 1.000 1.000 7,500,000.00 7,500,000.00 100.093750 7,507,031.25 7,031.25 4.506 4.644
313375EU7  FHLB 10Mo 06/07/2012 160 .203 28,000,000.00 27,990,480.00 100.031250 28,008,750.00 18,270.00 350 351
313375]U2  FHLB 18MoNc6MoB 03/15/2013 250 .250 5,000,000.00 5,000,000.00 100.000000 5,000,000.00 0.00 1119 1121
313375KR7  FHLB9Mo 06/07/2012 150 .188 5,000,000.00 4,998,586.70 100.031250 5,001,562.50 2,975.80 350 351
313374VY3  FHLB1.5Yr 01/29/2013 375 250 5,000,000.00 5,008,800.00 100.187500 5,009,375.00 575.00 992 997
313375KR7  FHLB9Mo 06/07/2012 150 193 10,000,000.00 9,996,800.00 100.031250 10,003,125.00 6,325.00 .350 351
313375LY1  FHLB 1YrNc6MoE 09/28/2012 .300 300 15,000,000.00 15,000,000.00 100.031250 15,004,687.50 4,687.50 657 660
313375]Z1  FHLB5YrNc3MoB 09/23/2016 1.000 1.000 5,000,000.00 5,000,000.00 100.125000 5,006,250.00 6,250.00 4.511 4.649
313375C70  FHLB1Yr 08/22/2012 160 .203 10,000,000.00 9,995,800.00 100.000000 10,000,000.00 4,200.00 557 559
313375MR5  FHLB 1YrNc3MoB 09/28/2012 300 300 . 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 657 660
313375MR5  FHLB 1YrNc3MoB 09/28/2012 .300 .300 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 657 660
313375L.H8  FHLB 1.5YrNcéMoB 03/28/2013 250 .250 10,000,000.00 10,000,000.0¢ 100.000000 10,000,000.00 0.00 1.155 1.156
313375PE1 - FHLB 1YrNc3MoB 09/28/2012 .300 300 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 657 660
313375M53  FHLB 1.5YrNc3MoB 03/27/2013 375 392 10,000,000.00 9,997,500.00 100.000000 10,000,000.00 2,500.00 1.150 1.153
313375PA9  FHLB 5YrNc3MoB 09/29/2016 1.000 1.000 5,000,000.00 5,000,000.00 100.093750 5,004,687.50 4,687.50 4.528 4.666
313375RP4 ~ FHLB1Yr 09/19/2012 125 215 5,000,000.00 4,995,500.00 99.968750 4,998,437.50 2,937.50 632 636
313375QY6  FHLB 1YrNc3MoB 09/28/2012 310 310 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 657 660
313375UB1  FHLB 1YrNc3MoB 10/19/2012 .340 .340 25,000,000.00 25,000,000.00 100.031250 25,007,812.50 7,812.50 715 718
313374FQ8 - FHLB 1YrNc3MoB 07/17/2012 350 .303 5,000,000.00 5,001,890.00 100.031250 5,001,562.50 -327.50 459 460
313374FH8  FHLB 1YrNc6MoB 07/16/2012 .330 274 5,000,000.00 5,002,230.00 100.031250 5,001,562.50 -667.50 457 458
313374VY3  FHLB1.2Yr 01/29/2013 375 .315 20,000,000.00 20,015,866.20 100.187500 20,037,500.00 21,633.80 992 997
313374VY3  FHLB1.2Yr 01/29/2013 375 310 7,750,000.00 7,756,634.00 100.187500 7,764,531.25 7,897.25 992 997
313375UW5  FHLB 5YrNc3MoB 10/20/2016 1.000 1.010 5,000,000.00 4,997,500.00 100.125000 5,006,250.00 8,750.00 4.586 4.723
313375XR3  FHLB 1YrNc6MoB 10/25/2012 330 .330 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 731 734
313375XH5 FHLB1Yr 10/24/2012 230 .259 20,000,000.00 19,994,200.00 100.031250 20,006,250.00 12,050.00 729 732
313375XD4  FHLB 1YrNc6MoB 10/25/2012 .300 .300 10,000,000.00 10,000,000.00 100.031250 10,003,125.00 3,125.00 731 734
313374VY3  FHLB1.2Yr 01/29/2013 375 315 10,000,000.00 10,007,870.00 100.187500 10,018,750.00 10,880.00 992 997
313375XR3  FHLB 1YrNc6MoB 10/25/2012 . 330 335 10,000,000.00 9,999,500.00 100.031250 10,003,125.00 3,625.00 731 734
313375X51  FHLB1Yr 10/24/2012 220 220 15,000,000.00 15,000,000.00 100.031250 15,004,687.50 4,687.50 729 732
313375XD4  FHLB 1YrNc6MoB 10/25/2012 .300 .300 20,000,000.00 20,000,000.00 100.031250 20,006,250.00 6,250.00 731 734
313375R33  FHLB 1YrNc3MoE 10/03/2012 350 .350 2,800,000.00 2,800,000.00 100.125000 2,803,500.00 3,500.00 670 674
3133764H5  FHLB 1YrNc6MoE 11/16/2012 350 .350 15,000,000.00 15,000,000.00 100.062500 15,009,375.00 9,375.00 .789 795
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Maturity

Description Date Coupon

3133764J1  FHLB1YrNc3MoE 11/16/2012
3133767C3  FHLB1Yr 11/07/2012
313376A70  FHLB1YrNc6MoB 11/23/2012
313376A54  FHLB1YrNc3MoB 11/26/2012
313376A47  FHLB2Yr 11/29/2013
313376AR6  FHLB 1YrNc6MoB 11/23/2012
313376BUS  FHLB1Yr 11/15/2012
313376CC7  FHLB1.25YsNc6MoB~  01/17/2013
313376CW3  FHLB 1.5Yr 05/21/2013
313376CW3  FHLB 1.5Yr 05/21/2013
313376ED3  FHLB 1YrNc6MoB 12/07/2012
313376CW3  FHLB 1.5Yr 05/21/2013
313376DW2  FHLB1Yr 11/29/2012
313376CW3 FHLB15Yr 05/21/2013
313376CW3  FHLB15Yr 05/21/2013
313376CW3  FHLB1.5Yr 05/21/2013
313376DL6  FHLB13Mo3MoB 12/07/2012
313376DL6  FHLB 13Mo3MoB 12/07/2012
313376DE2  FHLB1.5Yr 05/28/2013

313376G33  FHLB 13MoNc6MoB 01/07/2013
313376G33  FHLB 13Mo6MoNcB 01/07/2013

313376D85  FHLB18Mo 05/16/2013
313376G33  FHLB 13MoNc6MoB 01/07/2013
313376GK5  FHLB1.5Yr 06/03/2013
313376HD0  FHLB 1YrNc6MoB 12/17/2012
313376C86  FHLB15Yr 05/07/2013
313376JE6 - FHLB1.5Yr 05/30/2013
313376]D8  FHLB1Yr 01/11/2013
31337655  FHLB15Yr 07/09/2013
313376]Y2  FHLB15Yr 06/19/2013
31337655  FHLB15Yr 07/09/2013
313376)D8  FHLB1Yr 01/11/2013
313376Kj3  FHLB18Mo 06/21/2013
313376/D8  FHLB1Yr 01/11/2013
313376jD8  FHLB1Yr 01/11/2013
313376K]3  FHLB18Mo 06/21/2013
313376GT6  FHLB1.5Yr 05/30/2013
313376LH6  FHLB 18MoNc3MoB 06/28/2013
313376GT6  FHLB1.5Yr 05/30/2013
313376)D§  FHLB1Yr 01/11/2013
313376)D§  FHLB1Yr 01/11/2013
313376K]3  FHLB15Yr 06/21/2013
313376JD8  FHLB1Yr 01/11/2013
313376LH6  FHLB 1.5YrNc3MoB 06/28/2013
313376K]3  FHLB15Yr 06/21/2013
313376LR4  FHLB1Yr 12/13/2012
313376G58  FHLB1Yr 12/28/2012
313376G66  FHLB13Mo 12/21/2012
313374VY3  FHLB13Mo 01/29/2013
313376GT6  FHLBL5Yr 05/30/2013
313376LW3 FHLB1Yr 01/04/2013
313375QX8  FHLB9Mo 09/26/2012
313376BE4  FHLB9Mo 09/10/2012
313376KL8  FHLB1.5Yr 06/21/2013
313376ML6  FHLB 1YrNc6MoB 12/28/2012
313376MA0  FHLB 13MoNcIMoE 01/08/2013
313375F]1  FHLBSMo 08/24/2012
313375F]1  FHLB8Mo 08/24/2012
313376MK8  FHLB 1Y:Nc3MoB 01/08/2013
313376MP7 FHLBIYr 01/03/2013
313376D36  FHLB1.5Yr 05/16/2013
313376ML6  FHLB 1YrNc6MoB 12/28/2012
313376MP7 FHLB1Yr 01/03/2013
313376ML6 ~ FHLB 1YrNc6MoB 12/28/2012
313376MP7 FHLB1Yr 01/03/2013
313376P58  FHLB1.5Yr 06/28/2013
313376MZ5 FHLB1Yr 01/18/2013
313376PL3  FHLB1YrNc3MoB 01/15/2013
313376J55  FHLB1.5Yr 07/09/2013
313376PL3  FHLB 1YrNc3MoB 01/15/2013
313376A%  FHLB1.5Yr 05/03/2013
313376PA7  FHLB L5YrNc3MoB 07/12/2013
313376QN8  FHLB 1YrNcOMoE 01/18/2013
313376QN8  FHLB 1YrNcOMoE 01/18/2013
313376QU2  FHLB L5YrNc3MoB 07/12/2013
313376RHO  FHLB1.25Yr 04/12/2013
313376UF0  FHLB2Yr 01/29/2014

313376VS1 _ FHLB 13MoNcOMoE

FFCB DISC NOTES
313312UR9  FFCB DISC NOTE 03/23/2012
313312WG1 _FFCB DISC NOTE 05/01/2012

NDS
31331GNQ8  FFCB 04/24/2012
31331GYPS  FFCB3Yr 06/18/2012

450

325
320
300
.300
375
210
375
400
375
210
400
210
210
400
350
400
350
210
210

210

250

.300
210
300
250

210

300

2.250
2125

Yield o

Maturity
350
203
320
350
470

310
325
.325
340
325
320
.300
.340
375
249
375
400
375
244
400
239
214
380

400
344
229
210
348
215

37
.208
.203
198
203

200
153
143
361
.250
250
147
147
.300
210
290
250
.204
.250
204
.350
.203
.300
.350
300
293
420
.300
.300
400
.243
375

271

1.762
2210
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Pax
Value
10,000,000.00
5,000,000.00
5,000,000.00
20,000,000.00
5,000,000.00
5,000,000.00
20,000,000.00
10,000,000.00
10,000,000.060
10,000,000.00
10,000,000.00
15,000,000.00
5,000,000.00
15,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
15,000,000.00
10,000,000.00
15,000,000.00
15,000,000.00
10,000,000.00
15,000,000.00
10,000,000.00
10,000,000.00
15,000,000.00
25,000,000.00
10,000,000.00

15,000,000.00
10,000,000.00
15,000,000.00
10,000,000.00
10,000,000.00
15,000,000.00
15,000,000.00

9,000,000.00

8,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,355,000.00

5,000,000.00
25,000,000.00
18,000,000.00

7,000,000.00
10,000,000.00
10,000,000.00
15,000,000.00
10,000,000.00
15,000,000.00
25,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00

5,000,000.00
10,000,000.00

5,000,000.00
10,000,000.00

10,000,000.00
10,000,000.00
10,000,000.00

5,000,000.00

25,000,000.00
7,000,000.00

5,000,000.00
5,000,000.00

5.000.000.00

Book
\alue
10,000,000.00
4,999,830.00
5,000,000.00
20,000,000.00
4,997,944.55
5,000,000.00
19,997,400.00
16,000,000.00
9,999,500.00
9,999,500.00
10,000,000.00
15,000,000.00
4,999,850.00
15,000,000.00
10,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
15,000,000.00
10,000,000.00
15,000,600.00
15,000,000.00
10,000,000.00
15,000,000.00
10,000,000.00
9,994,300.00
15,000,000.00
24,989,425.00
10,000,000.00
10,000,000.00
10,000,000.00
9,996,359.34
10,000,000.00

15,001,381.80
10,000,000.00
15,001,350.00

15,011,550.00
14,999,250.00
9,000,000.00
8,003,520.00
9,999,200.00
9,999,700.00
9,999,168.10
10,375,399.35
5,001,450.00
25,000,000.00
18,012,582.00
6,999,839.00
10,005,900.00
10,000,000.00
15,000,000.00
10,005,140.00
15,007,710.00
25,000,000.00
10,000,000.00
10,001,400.00
10,000,000.00
5,000,330.00
10,000,000.00
5,000,330.00
10,000,000.00
9,999,670.00
10,000,000.00
10,088,810.82
5,000,000.00
10,010,200.00
5,000,000.00
10,000,000.60
10,000,000.00
10,000,000.00
9,999,629.90
5,000,000.00

24,934,000.00
6,983 013.33

5,066,900.00
4,988,000.00

5000,000.00

Market
Price
100.000000
100.031250
100.062500
100.000000
100.156250
100.062500
100.031250
100.062500
100.093750
100.093750
100.062500
100.093750
100.031250
100.093750
100.093750
100.093750
160.000000
100.000000
100.031250
100.062500
100.062500
100.093750
100.062500
100.062500
100.031250
100.062500
100.125000
100.031250
100.093750
100.062500
100.093750
100.031250
100.093750
100.031250
100.031250
100.093750
100.093750
100.031250
100.093750
100.031250
100.031250
100.093750
160.031250
100.03125¢
100.093750
100.031250
100.031250
100.000000
100.187500
100.093750
100.031250
100.031250

99.968750
100.125000
100.031250
100.062500
100.031250
100.031250
100.031250
100.031250
100.031250
100.031250
100.031250
100.031250
100.031250
100.062500
100.000000
100.000000
100.093750
100.000000
100.125000
100.600000
100.093750
100.093750
100.031250
100.000000

99.968750
100.000000

100.000000
100.000000

100.500000
100.750000

Market Value

10,000,000.00

5,001,562.50

5,003,125.00
20,000,000.00

5,007,812.50

5,003,125.00
20,006,250.00
10,006,250.00
10,009,375.00
10,009,375.00
10,006,250.00
15,014,062.50

5,001,562.50
15,014,062.50
10,009,375.00

5,004,687.50

5,000,000.00
10,000,000.00
15,004,687.50
10,006,250.00
15,009,375.00
15,014,062.50
10,006,250.00
15,009,375.00
10,003,125.00
10,006,250.00
15,018,750.00
25,007,812.50
10,009,375.00
10,006,250.00
10,009,375.00
10,003,125.00
10,009,375.00
10,003,125.00

5,001,562.50
10,009,375.00
15,014,062.50
10,003,125.00
15,014,062.50
10,003,125.00
10,003,125.00
15,014,062.50
15,004,687.50

9,002,812.50

8,007,500.00
10,003,125.00
10,003,125.00
10,000,000.00
10,374,415.63

5,004,687.50
25,007,812.50
18,005,625.00

6,997,812.50
10,012,500.00
10,003,125.00
15,009,375.00
10,003,125.00
15,004,687.50.
25,007,812.50
10,003,125.00
10,003,125.00
10,003,125.00

5,001,562.50
10,003,125.00

5,001,562.50
10,006,250.00
10,000,000.00
10,000,000.00
10,094,454.69

5,000,000.00
10,012,500.00

5,000,000.00
10,009,375.00
10,009,375.00
10,003,125.00
10,000,000.00

4,998,437.50

5,000,000.00

25,000,000.00
7,000,000.00

5,025,000.00
5,037,500.00

Unrealized

Gain/loss

0.00
1,732.50
3,125.00

0.00
9,867.95
3,125.00
8,850.00
6,250.00
9,875.00
9,875.00
6,250.00

14,062.50
1,712.50
14,062.50
9,375.00
4,687.50

0.00

0.00
4,687.50
6,250.00
9,375.00

14,062.50
6,250.00
9,375.00
3,125.00

11,950.00

18,750.00

18,387.50
9,375.00
6,250.00
9,375.00
6,765.66
9,375.00
6,225.00
1,762.50
6,386.40

12,680.70
3,125.00

12,712.50
5,125.00
3,125.00
2,512.50
5,437.50
2,812.50
3,980.00
3,925.00

2,300.00
0.00
9,375.00
9,375.00
3,125.00
370.10
-1,562.50

66,000.00
16,986.67

-41,900.00
49,500.00

Muodified
Duration

1.383
1.326
1.403
1.326

943

943
1.383

1.403
1.383
865
907
.888
993
1.326
924
652
608
1.383
907
934

.563
934
921
1.288
907

907
921
1.403
962
953
1.435
953
1.251
1441

U

Years Lo
Maturity

.795

770

814

822

1.830

814

TR

964

1.304

1.304

.852

1.304

1.304
1.304
1.304
852
852
1323
937
937
1.290
937
1.340

1.266
1329
948
1.438
1.384
1438
948
1389
948
948
1.389
1329
1408
1.329
948
948
1.389
948
1408
1.389
868
910
890
997
1.329
929
655
611
1.389
910
940

564
940
926
1.290
910
926
910
926
1.408
967
959
1438
959
1.255
1447
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Month End Portflio Holdings

Maturity Yield to Par Boak Market Unrealived Moditied Years To

BPescription Date Coupon Maturity Value Value Price Market Value Gain/loss Duralion Maturity

31331GYP8  FFCB3Yr 06/18/2012 2125 2210 3,000,000.00 2,992,800.00 100.750000 3,022,500.00 29,700.00 376 381
31331GYP8  FFCB3Yr 06/18/2012 2125 1.374 8,500,000.00 8,637,785.00 100.750000 8,563,750.00 -74,035.00 378 .381
31331JQUO0  FFCB 3Yr 06/03/2013 1.600 752 10,000,000.00 10,211,890.00 101.750000 10,175,000.00 -36,890.00 1.322 1.340
31331JY56  FFCB2Yr 11/02/2012 400 .540 10,000,000.00 9,972,900.00 100.125000 10,012,500.00 39,600.00 750 756
31331J6A6 - FFCB3Yr 12/23/2013 1.300 1.300 5,000,000.00 5,000,000.00 101.812500 5,090,625.00 90,625.00 1.863 1.89%
31331J6A6  FFCB 3Yr 12/23/2013 1.300 1.300 5,000,000.00 5,000,000.00 101.812500 5,090,625.00 90,625.00 1.863 1.89%
31331J7A5  FFCB 1.5Yr 07/10/2012 500 500 10,000,000.00 10,000,000.00 100.156250 10,015,625.00 15,625.00 440 441
31331J7A5  FFCB 1.5Yr 07/10/2012 500 500 9,205,000.00 9,205,000.00 100.156250 9,219,382.81 14,382.81 440 a4
31331J6A6  FFCB3Yr 12/23/2013 1.300 1184 5,000,000.00 5,015,550.00 101.812500 5,090,625.00 75,075.00 1.864 1.8%
31331KET3  FFCB 2.5Yr 09/23/2013 980 1.029 10,000,000.00 9,988,000.00 101.062500 10,106,250.00 118,250.00 1.622 1.647
31331KGN4  FFCB 3Yr 04/07/2014 1.400 1.400 10,000,000.00 10,000,000.00 102.250000 10,225,000.00 225,000.00 2134 2,184
31331KHV5  FFCB 5Yr 04/20/2016 .355 .366 10,000,000.00 9,995,000.00 100.281250 10,028,125.00 33,125.00 4192 4.222
31331KKT6  FFCB 1Yr 05/16/2012 210 224 25,000,000.00 24,996,600.00 100.031250 25,007,812.50 11,212.50 290 290
31331KEV8  FFCB 1¥Yr 06/22/2012 290 244 5,000,000.00 5,002,450.00 100.062500 5,003,125.00 675.00 391 392
31331KNH9 FFCB1Yr 06/13/2012 240 .240 20,000,000.00 20,000,000.00 100.062500 20,012,500,00 12,500.00 366 367
31331KPC8  FFCB2.2Yr 08/20/2012 250 .250 20,000,000.00 20,000,000.00 100.000000 20,000,000.00 0.0¢ 551 553
31331KQU7 FFCB 1.5Yr 01/07/2013 400 400 5,000,000.00 5,000,000.00 100.156250 5,007,812.50 7,812.50 930 937
31331KPDé6  FFCB 2.5Yr 11/20/2013 625 .700 5,000,000.00 4,991,100.00 100.531250 5,026,562.50 35,462.50 1.787 1.805
31331KML1  FFCB 1Yr 06/01/2012 210 0 0 213 5,000,000.00 4,999,850.00 100.031250 5,001,562.50 1,712.50 334 334
31331KMM9 FFCB 1.5Yr 12/03/2012 350 .376 10,000,000.00 9,996,600.00 100.093750 10,009,375.00 12,775.00 836 841
31331KMM9  FFCB 1.5Yr 12/03/2012 .350 .340 5,000,000.00 5,000,650.00 100.093750 5,004,687.50 4,037.50 837 841
31331KUW8  FFCB 2.25YrNc3MoA 11/18/2013 500 522 5,000,000.00 4,997,500.00 100.000000 5,600,000.00 2,500.00 1.785 1.800
31331KWNé  FFCB 18MoNc3MoA 02/25/2013 . .350 .383 5,000,000.00 4,997,500.00 100.000000 5,000,000.00 2,500.00 1.062 1.071
31331KZ]2  FFCB 2Yr 09/23/2013 350 .400 10,000,000.00 9,990,100.00 100.031250 10,003,125.00 13,025.00 1.636 1.647
31331KB82  FFCB2Yr 10/03/2013 .350 400 5,000,000.00 4,995,050.00 100.031250 5,001,562.50 6,512.50 1.664 1.674
31331KZK9 - FFCB 1.25Yr 11/23/2012 240 254 5,000,000.00 4,999,200.00 100.000000 5,000,000.00 800.00 .809 814
31331KK74  FFCB 3YrNclYrA 11/07/2014 850 .850 5,000,000.00 5,000,000.00 100.375000 5,018,750.00 18,750.00 2.724 2770
31331KK74  FFCB 3YrNclYrA 11/07/2014 .850 850 5,000,000.00 5,000,000.00 100.375000 5,018,750.00 18,750.00 2.724 2.770

31331K5K2  FFCB 2Yr

6,000,000.00 6,005,625.00

5,997,600.00

100.093750 8,025.00

FMAC DISC NOTES .
31315KWW6 FMAC DISC NOTE 05/15/2012 210 210 25,000,000.00 24,946,770.83 100.000000 25,000,000.00 53,229.17 287 288
-31315KXU9 FMAC DISC NOTE 06/06/2012 210 210 20,000,000.00 19,957,416.67 100.000000 20,000,000.00 42,583.33 347 348
31315KYT1  FMAC DISC NOTE 06/29/2012 220 220 20,000,000.00 19,955,511.11 99.968750 19,993,750.00 38,238.89 410 411
31315KZF0 FMAC DISC NOTE 07/11/2012 210 210 8,000,000.00 7,982,966.67 99.968750 7,997,500.00 14,533.33 443 444

31315KYW4 FMAC DISC NOTE 07/02/2012 . . 50,000,000.00 49,908,416.67 99.968750 49,984 375.00 75,058.33 418 419

FARMER MAC

31315PVU0 FARMER MAC GTD 05/10/2013 760 .760 5,000,000.00 5,000,000.00 100.343750 5,017,187.50 17,187.50 1.265 1.274
31315PVU0 © FARMER MAC GTD 05/10/2013 760 .760 5,000,000.00 5,000,000.00 100.343750 5,017,187.50 17,187.50 1.265 1.274
31315PVU0  FARMER MAC GTD 05/10/2013 760 .750 12,500,000.00 12,502,375.00 100.343750 12,542,968.75 40,593.75 1.265 1274

31315PSH3 04/25/2013

FARMER MAC GTD

15,000,000.00

15,000,000.00

100.156250

15,023,437.50

MUNIBONDS

20775BND4 CT HFA 05/15/2012 2.180 2.180 850,000.00 850,000.00 100.0060000 850,000.00 0.00 284 .288
041042RK0  ARKANSAS ST 07/01/2012 1.250 1.240 1,440,000.00 1,440,273.60 100.019000 1,440,273.60 0.00 414 416
93974CWW6 WASHINGTON ST 02/01/2012 630 630 9,960,000.00 9,960,000.00 100.000000 9,960,000.00 0.00 003 003
649791EB2  STATE OF NEW YORK  09/01/2012 650 650 23,040,000.00 23,040,000.00 100.000000 23,040,000.00 0.00 .580 586
801320AV4 COUNTY OF SANTA 06/29/2012 270 270 25,000,000.00 25,000,000.00 100.000000 25,000,000.00 0.00 416 411
677521LG9  OHIO STATE GO 05/01/2013 740 .740 5,140,000.00 5,140,000.00 100.000000 5,140,000.00 0.00 1241 1.249
677521LH7  OHIO STATE GO 05/01/2014 1190 1.190 2,000,000.00 2,000,000.00 100.000000 2,000,000.00 0.00 2210 2.249
880541QG5 STATE OF TENNESSEE ~ 08/01/2012 .500 301 6,265,000.00 6,274,522.80 100.152000 6,274,522.80 0.00 501 501

646039TR8 _ NEW JERSEY ST TRAN . . 25 000,000.00 25,225 750.00 100.903000 25,225 750.00

36959HC62 GE CAPITAL CORP 03/06/2012 330 331 35,000,000.00 34,941,929.17 99.974500 34,991,075.00 49,145.83 {096 .096
36959HD46  GE CAPITAL CORP 04/04/2012 .350 351 30,000,000.00 29,946,625.00 99.931750 29,979,525.00 32,900.00 175 175
36959HEF0  GE CAPITALCORP 05/15/2012 380 .381 50,000,000.00 49,894,444.44 99.852667 49,926,333.33 31,888.89 .286 288

3699HFD4 34,948 345.83

GE CAPITAL CORP

06/13/2012

35,000,000.00 99.793111 34 927,588.89 -20,756.94

NCDS

78009NAQ9 ROYAL BANK OF 02/27/2012 180 180 50,000,000.00 50,000,000.00 100.000000 50,000,000.00 0.00 074 074
CANADA
78009NAVS ROYAL BANK OF 03/05/2012 180 .180 50,000,000.00 50,000,000.00 100.000000 50,000,000.00 0.00 093 093

78009NBD7 = ROYALBANKOF 16/2012 . —ri _50,000.000.00 _ 50,000,000.00 00.000000 _50,000,000.00
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Full Compliance

The Treasurer's

of Supervisors.

Investment Category
MUNICIPAL BONDS
(MUNI)

U.S. TREASURIES

LOCAL AGENCY
OBLIGATIONS (LAO)
FEDERAL AGENCIES

PAPER (CP)
CERTIFICATE & TIME
DEPOSITS (NCD &
TCD)

|[REPURCHASE
AGREEMENTS
(REPO)

REVERSE REPOS

MEDIUMTERM |
NOTES MTNO)
CALTRUST SHORT
TERM FUND
MONEY MARKET
MUTUAL FUNDS
LOCAL AGENCY
INVESTMENT FUND
(LAIF)

ACCOUNT

Pooled

Maximum

Maturity
5YEARS

5 YEARS
5 YEARS
5 YEARS

270 DAYS

5 YEARS

1YEARS

| 5YEARS
NA

60 DAYS @

NA

92 DAYS

Investment

Authorized

% Limit

NO LIMIT

NO LIMIT

NOLIMIT .

NO LIMIT
40%

30%

 NOLIMIT

20%

os0%

NA

20%

NA

Quality
S&P/
Moody's

NA

NA
NA

AAA

-~ A1/P1

NA

NA
NA

NA

- AAA/Aaa

@

NA

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

Maximum

Maturity
3 YEARS

5 YEARS
3 YEARS
5 YEARS
270 DAYS

1 YEAR

45 DAYS

60 DAYS
3 YEARS

DAILY

LIQUIDITY

DAILY
LIQUIDITY
DAILY
LIQUIDITY

in FULL

Quality
Authorized S&P/
% Limit Moody's
15% AA-
/Aa3/AA-
100% NA
25%  INVESTME
: NT GRADEI
100% NA

40%  At/Pi/R1

5.79%

85.40%

25%  A1/P1/Fl
Combined
40%max, Al/P1/Fi|]  000%
25% interm -
repoover? . ~ ~'_ |
10% NA 0.00%
20% - AA/Aa2/
. AA -
1.0% NA 0.99%
20%  AAAwye|| om% |
o3 |
; RATINGS | |
Max $50 NA
million
 NA  NA

T Mutual Funds maturity may be interpreted as weighted average maturity not exceeding 60 days.
2 Or must have an investment advisor with not less than 5 years experience and with assets under management of $500,000,000.

THIS COMPLETES THE REPORT REQUIREMENTS OF CALIFORNIA GOVERNMENT CODE 53646
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