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

FROM: Don Kent, Treasurer-Tax Collector SUBMITTAL DATE:
October 16, 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 September 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

3 "

several trends on earning performance, average weighted maturity, and the portfolio’s “paper loss

' s

Don Kent, Treasurer-Tax Collector
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MINUTES OF THE BOARD OF SUPERVISORS

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

Ayes: Buster, Tavaglione, Stone, Benoit and Ashley
Nays: None Kecia Harper—lhem
Absent: None

Date: November 6, 2012
XC: Treasurer
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County of Riverside

Treasurer’s Pooled Investment Fund

2012

September

“QE3 to Infinity and Beyond ”

For the better part of this year, the
capital markets have been expecting quantitative
easing, part three (QE3) from the FED, from one
meeting to the next, depending on the most cur-
rent economic indicators. As we moved into
August, our stock markets were rallying strongly
on the hope of further balance sheet expansion
programs based on their comments.

At its regularly scheduled meeting on
August 1s¢ the FED stated, “Economic activity
decelerated somewhat over the first half of this
year. Despite some further signs of improve-
ment, the housing sector remains depressed.”
The biggest surprise was the statement “The
Committee will closely monitor incoming infor-
mation on economic and financial developments
and will provide additional accommodation as
needed”. This was the wind up before the pitch.

Some thought Bernanke & Co. would
wait a bit longer reasoning that they should keep
the powder dry and for the dust to clear from the
upcoming and contentious presidential election.
Clearly, the FED felt differently and on Septem-
ber. 13% at its regularly scheduled meeting
launched QE3, a $40 billion a month open-ended
mortgage backed securities (MBS) bond buying
program “to infinity and beyond.”

The FED stated, “The Committee is
concerned that, without further policy accommo-
dation, economic growth might not be strong
enough to generate sustained improvement in
labor market conditions.” In other words, until

employment begins to show signs of recovery.
Furthermore, “To support continued progress
toward maximum employment and price stabil-
ity, the Committee expects  that a highly accom-
modative stance of monetary policy will remain
appropriate for a considerable time after the
economic recovery strengthens.” They've sug-
gested through 2015.

The FEDs’ statement also suggests
that with the QE3 launch, they have clearly shift-
ed away from concern about inflation to a no-
holds barred slugfest on maximizing employ-
ment. However, many capital markets observers
wonder, will buying MBS bonds promote real
employment and economic growth? Moreover,
will this program continue to support the emerg-
inghousing recovery that we so. desperately
need, or was this politics at its finest a couple of
months before a very important election?. Only
time will tell as the concern is that markets are
too reliant and accustomed to FOMC interven-
tion.

Next up, cooler temperatures as we
welcome the fall season that is upon us, the elec-
tions, and, the looming debate of the fiscal cliff
prior to year-end. Stay tuned to your business
news; you can be assured that we will in manag-
ing the assets of the Pool on behalf of our deposi-
tors.

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-bf BY MOODY’S INVESTOR’S SERVICE AND AAA/V1 BY FITCH RATINGS

Modified

Duration

Yrs to

Paper Gain or

Month End
Market Value (S

Month End Book Paper Gain Jook

Value (%) Loss ($) or Loss (o) Yield (")

August 5,187,622,985.61 5,179,796,928.68

4,648,181,202.16 4,642,625,742.15 5,555,460.01

April 5,926,568,258.87 5,920,236,964.13 6,331,294.74 0.11 0.44 1.10 1.08

The Treasurer's Pooled Investment Fund is comprised of the County, Schools, Speczal Districts,
and other Discretionary Depositors.




Current Market Date

Economic Indicators

Released on: Indicator Definition
10/5/2012  Nonfarm Payrolls - Counits the number of paid employees working

M/M change : part-time or full-time in the nation's busmess and
L y , -governmentestabhshmen‘a; e e o -
10/5/2012 Unemployment Rate Measures the number of unemployed as a 8.1% 7.8%

percentage of the labor force.

Durable Goods Orders - Refleets the new orders placed with domestic
MM change ~ manufacturers for 1mmed1ate and future dehve Yy
o of factory hard goods : ~

Réal Gross Domestic The broadest measure of aggregate economic | — 17% 1.3%
Product - Q/Q change activity and encompasses every sector of the
economy. GDP is the country's most

0/27/2012

comprehensive economic scorecard.

10/4/2012 ‘Fact‘ory Orders - M/M  Represents the dollar level of new orders for both -6.0% -52%
change durable and nondurable goods.

‘ L3009 ‘ Probability fo
1,440.67 . FOMC Date FOMC Date
2,799.19 : Fed Move 10/24/2C )
Decrease t0 0.00%  42.0°
Increase to 0.25%
Increase to 0.50%
Increase to0 0.75%

Gold (USD/OZ) $ 177210 $ 80.09

U.S. Treasuries

6-Month

12Month 016 (0.01)]

2-Year 0.23 0.01

3-Year 031 002

5-Year 0.63 0.04

7-Year 105 005
8 [10-Year 1.16 (0.39)
8 |30-Year 2.82 015

RIVERSIDE COUNTY TREASURER-TAX COLLECTOR 2



TIMMI

AAA Rated Prime Institutional The Treasurer’s Institutional Money Market Index
(TIMM]) is compiled ‘and reported by the Riverside
County Treasurer’s Capital Markets division. Itis a
composite index derived from five AAA rated prime
institutional money market funds. Similar to the
o Treasurer’s: Office, prime money market funds invest
015%’ | in a diversified portfolio of U.S. dollar denominated
o money market instruments including U.S. Treasuries,
o R sl government agencies, commercial paper, certificates
Morgan Stanley Institutional Prime » of deposits, repurchase agreements, etc. TIMMI is
Liquidity Fund MPFXX 0.16% currently comprised of the five multi billion dollar
; " Gaw funds listed to the left.

Money-Market Funds
Fund . Symbol 7 Day Yield

1.00% - == P00l Yield

0.80% < e TIMMI

0.60% -

0.40 % - R

0.20% <

OO(X) % 1 L] 1 L L] L]
Sep-11 Nov-11 Jan-12 Mar-12 May-12 Jul-12 Sep-12

Cash Flows

Required Actual Available to
Monthly Monthly Matured Investments Invest > 1

Month Receipts Disbursements Difference Investments Balance Maturing Year

(11558)

(564.52)

TOTALS 10,858.91 (909.14) 671.67 3,293 .93 1,311.90
13.40% 65.70% §6.60%

* All values reported in millions ($).

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

RIVERSIDE COUNTY TREASURER-TAX COLLECTOR 3



Asset Allocation

REPOS 180,000.00 180,000.00
MMKT 10,000.00 10,000.00
CALTRUST FND 54,000.00 54,000.00
LOCALAGCYINVST|  50,000.00 50,000.00
DDA/PASSBK 1 170,000.00.  170,000.00
LOCAL AGCY 53500 . 535.00
US TREAS BILLS 50,000.00 4991547

US TREAS BONDS 255,000.00 255,415.62
FHLMC DISC NOTES 12500000  124,819.35
FHLMC BONDS 653,871.00° 65370334
FNMA DISCNOTES | ~ 150,000.00  149,787.15
FNMABONDS |  804,420.00 804,860.41
FHLB DISC NOTES 302,000.00 301,478.18
FHLB BONDS 1,480,140.00  1,480,423.46
FFCB DISC NOTES 28500000 28453461
FFCB BONDS 196,000.00  196,099.16
FARMERMAC 52550000 5249138
MUNIBONDS | 4551500 4563578
COMM PAPER  150,00000  149,874.33

180,000.00 100.00%  0.13% 003 003
10,000.00 100.00%  0.03% 003 003
54,000.00 100.00% 041% 003 .003.
50,000.000  100.00% 036% 003 003
170,000.00 100.00%  0.08% 003, .003
535.00° '100.00%  0.92% 7712 7712
4998178 10013% 019% 356 356
255,241.35 ©9993% 021% 840 840
12492825 10009% 018% 473 473
655,626.74 10029% 0.63% 1390  2.033
149,937.50 10010% 015% 374 374
806,837.88 10025% 0.80% 862  2.681
301,785.34 10010% 0.18% 526 526
1,481,860.62 100.10%  0.34% 657 798
©284,90345 100.13%  0.19% 401 401
19647972 100.19% 051% 948 1145
5258690  100.18% 0.61% 987 1321
4563578 100.00% 047% 813 813
149,964.48 100.06%  0.22% 09 .09

1,500,000.00
0 1,000,000.00
\§a 500,000.00
o.oo---g—:-:-—u Yy -
HHIBHBLHHE
328> Qv 3ng z
AT HHEH
§ gggg % g g SCHEDULED PAR %
B Scheduied Book [l Market
== FHLMC BONDS - 13%
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Maturity Distribution

REPOS 180,000.00

MMKT 10,000.00 -
CALTRUST FND | 54,000.00 -
LOCAL AGCY INVST | 50,000.00 -
FND

DDA/PASSBK 170,000.00 -
LOCAL AGCY OBLIG . -
US TREAS BILLS - -
US TREAS BONDS - -
FHLMC DISC NOTES | 25,000.00 | -
FHLMC BONDS | - 2412100
FNMA DISC NOTES | - 50,000.00
FNMABONDS | - 5500000
FHLB DISCNOTES | 37,00000 50,000.00
FHLB BONDS 37,800.00  65,000.00
FRBDISCNOTES | -
|FFCB BONDS ' - 30,000.00
S st
MUNIBONDS - -
COMMPAPER | 6500000 8500000

180,000.00
- - - - 10,000.00

- - - - 54,000.00

_, _ ] g

- - - - 170,000.00

- - - 53500 535.00 |
5000000 - - - 50,000.00
113000000 12500000 - - 255,000.00
100,00000 = - - 125,000.00
15,000.00  248,000.00 356,750.00 10,000.00 | 653,871.00
100,00000° - - - 150,000.00
85,000.00  90,000.00 = 314,740.00 259,680.00  804,420.00
21500000 - - - 30200000
1,122,590.00 162,000.00  72,750.00 20,000.00 1,480,140.00
T I Wty B
80,00000 51,00000 25000.00 10,00000  196,000.00
3750000 - 1000000 500000  52500.00
3592000 759500 200000 - 4551500
CRet W sl B - o

3,000,000.00

2,000,000,00

SCHEDULED PAR (000's)

1,000,000.00

0.00 -
0-1 Mos

1-3 Mos

3-12 Mos

1-2¥r

YEAR IN MATURITY

23Yr

>3Yr

RIVERSIDE COUNTY TREASURER-TAX COLLECTOR



Credit Quality

2 | 4,370,591.00 4,370,197.40  4376,744.64  100.15%  0.44%
Aa 110,000.00 9,999.35 10,005.85  100.07%  0.47%
Aal ) 7,140.00 7,140.00 7,140.00  100.00%  0.87%
A2 | 1591500 16,038.52 16,03852  100.00%  0.40%
Aa3 ~162,300.00 162,17159  162,261.74 100.06%  0.23%
NR © 448,035.00 448,026.38 448,114.05 100.02%  0.19%

MOODY’S S&P

% N AAA - 119% S AA- - 0%
" . AA+ - 79% W NR - 9%
A AA - 0%

AAA 571,621.00 572,503.40  574,899.78  100.40%
AA+ | 3,966,11000  3,964,617.67  3,968,95519  100.11%  0.38%
- - 23,930.00 24,050.78 124,050.78  100.00%  0.38%
4,285.00 428500 428500  100.00%  0.23%
| 448,035.00  448,026.38 44811405  100.02% !

RIVERSIDE COUNTY TREASURER-TAX COLLECTOR






Month End Portfolio Holdings - .

Maturity Maturity Iay Book Market NMarket fize Aadified Years Tu
CUsIP Description BDate Coupon ToMat Vatue \alue Price Value inv Duration Maturity

UBS TRI PARTY REPO

GOIXX FEDERATED GOV 10/01/2012 017 017 5,000,000.00 5,000,000.00 100.000000 5,000,000.00 - .003
MORGAN STANLEY GOV 10/01/2012 5,000,000.00 3000,000.00 _100.000000 000.00

CALTRUST FND

CALTRUST SHT TERM FUND 10/01/2012

54,000,000.00

54,000,000.00 100.000000 54,000,000.00

10,/01/2012 50,000,000.00 50,000,000.00 50,000,000.00

100.000000

DDA/PASSBK
CASH UBOC MANAGED RATE

170,000,000.00 170,000,000.00 100.000000 170,000,000.00

LOCAL AGCY OBLIG

LAO US DIST COURTHOUS 06/15/2020 917 917 535,000.00

535,000.00 100.000000 535,000.00 - 3.956

US TREAS BILLS \
912795520 U.S. TREASURY BILL 02/07/2013 185 185 50,000,000.00 49,915,465.28 99.963565 49,981,782.44 66,317.16 355 356

912828PR5  U.S, TREASURY BOND 01/31/2013 625 151 10,000,000.00 10,047,265.63 100.164000 10,016,400.00 (30,865.63) 337 337 4
912828Q7Z6 U.S. TREASURY BOND 05/31/2013 500 181 10,000,000.00 10,042,187.50 100.215000 10,021,500.00 (20,687.50) .665 .- .666
912828QK9  U.S. TREASURY BOND 02/28/2013 625 176 10,000,000.00 10,047,265.63 100.199000 10,019,900.00 (27,365.63) 413 414
912828PR5  U.S. TREASURY BOND 01/31/2013 625 199 45,000,000.00 45,168,750.00 100.164000 45,073,800.00 (94,950.00) 336 337
912828QZ6 U.S. TREASURY BOND 05/31/2013 .500 243 15,000,000.00 15,044,531.25 - 100.215000 15,032,250.00 (12,281.25) 665 666
912828Q76 U.S. TREASURY BOND 05/31/2013 500 249 15,000,000.00 15,043,359.38 100.215000 15,032,250.00 (11,109.38) 665 666
912828QW3  U.S, TREASURY BOND 07/31/2013 375 251 25,000,000.00 25,033,200.00 100.164000 25,041,000.00 7,800.00 831 833
912828RK8  U.S, TREASURY BOND 09/30/2013 125 196 20,000,000.00 19,983,593.75 99.934000 19,986,800.00 3,206.25 999 1.000
912828RK8  U.S. TREASURY BOND 09/30/2013 125 196 20,000,000.00 19,983,593.75 99.934000 19,986,800.00 3,206.25 999 1.000
912828RK8  U.S. TREASURY BOND 09/30/2013 125 189 10,000,000.00 9,992,578.13 99.934000 9,993,400.00 821.87 999 1.000
912828SB7  U.S. TREASURY BOND 01/31/2014 250 225 25,000,000.00 25,008,789.06 100.047000 25,011,750.00 2,960.94 1.330 1.337
9128285B7  U.S. TREASURY BOND 01/31/2014 250 222 25,000,000.00 25,009,765.63 100.047000 25,011,750.00 1,984.37 1.330 1.337

912828RN? _U.S TREASURY BOND _2 25.000,000.00 2501074219 100.055000 _ __25013.750.00 3,007.81 1.080 1.085

FHLMC DISC NOTES

313397DU2  FHLMC DISC NOTE 04/01/2013 210 210 50,000,000.00 49,894,416.67 99.944000 49,972,000.00 77,583.33 .500 501
313396K85  FHLMC DISC NOTE 10/16/2012 135 A35 25,000,000.00 24,990,812.50 99.999000 24,999,750.00 8,937.50 .044 044
313397GE5 .

FHLMC DISC NOTE __ 05 70 . 50,000,000.00 4993412500 99013000 49.956500.00 _

FHLMC BONDS

3137EACG2 FHLMC 01/09/2013 1.375 1.407 10,000,000.00 9,990,300.00 100.330000 10,033,000.00 42,700.00 275 277
3137EACL1 FHLMC 10/28/2013 875 937 5,000,000.00 4,990,300.00 100.705000 5,035,250.00 44,950.00 1.066 1.077
3134G1SG6  FHLMC 3.5YrNc6Mo 03/03/2014 1.250 1.250 5,000,000.00 5,000,000.00 101.200000 5,060,000.00 60,000.00 1.407 1422
3134GIWT7 FHLMC 11/26/2012 515 470 5,000,000.00 5,004,700.00 100.054000 5,002,700.00 (2,000.00) 156 156
3137EACRS FHLMC 3Yr 02/25/2014 1375 1375 5,000,000.00 5,000,000.00 101.570000 5,078,500.00 78,500.00 1.383 1.405
3137EACRS FHLMC 3Yr 02/25/2014 1375 1.465 10,000,000.00 9,973,100.00 101.570000 10,157,000.00 183,900.00 1.382 1.405
3134G1VG6 FHLMC 2Yr 10/30/2012 625 650 5,000,000.00 4,998,000.00 100.037000 5,001,850.00 3,850.00 082 .082
3134G2C14  FHLMC3Yr 04/29/2014 1.350 1.160 5,000,000.00 5,027,800.00 101.699000 5,084,950.00 57,150.00 . 1.552 1.578
3137EACP2  FHLMC 2Yr 11/30/2012 375 .385 14,121,000.00 14,118,881.85 100.045000 14,127,354.45 8,472.60 167 167
3137EACL1 FHLMC3Yr 10/28/2013 875 790 11,000,000.00 11,022,330.00 100.705000 11,077,550.00 55,220.00 1.067 1.077
3134G2FT4 FHLMC 2.25Yr 08/13/2013 875 611 5,000,000.00 5,028,775.00 100.506000 5,025,300.00 (3,475.00) .865 868
3134G2U42 FHLMC 2Yr 10/15/2013 375 483 15,000,000.00 14,967,300.00 100.166000 15,024,900.00 57,600.00 1.036 1.041
3134G2W73  FHLMC 2YrNclYiE 10/18/2013 .500 516 5,000,000.00 4,998,437.50 100.011000 5,000,550.00 2,112.50 1.044 1.049
3134G2Y89  FHLMC 3.5YrNclYrB 04/24/2015 1.000 1.007 5,000,000.00 4,998,750.00 100.037000 5,001,850.00 3,100.00 2517 2,564
3137EACZ0 FHLMC 2Yr 11/27/2013 375 580 10,000,000.00 9,958,700.00 100.171000 10,017,100.00 58,400.00 1.152 1.159
3134G3BQ2  FHLMC 5YrNc1YrB 11/28/2016 1.375 1.375 5,000,000.00 5,000,000.00 99.732000 4,986,600.00 (13,400.00) 4.013 4.164
3134G3BF6  FHLMC 2Yr 12/23/2013 625 626 10,000,000.00 9,999,800.00 100.449000 10,044,900.00 45,100.00 1.222 1.230
3134G3BS8  FHLMC 2YrNcl1YrE 12/06/2013 700 700 5,000,000.00 5,000,000.00 100.044000 5,002,200.00 2,200.00 1174 1.184
3134G3BS8  FHLMC 2YrNclYrE 12/06/2013 700 .700 5,000,000.00 5,000,000.00 100.044000 5,002,200.00 2,200.00 1174 1184
3134G3BL3 FHLMC 3YrNclYsB 12/05/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.097000 5,004,850.00 4,850.00 2145 2181
3134G3BL3  FHLMC 3YrNclY:B 12/05/2014 1.000 1.600 5,000,000.00 5,000,000.00 100.097000 5,004,850.00 4,850.00 2145 2181
3134G3BL3  FHLMC 3YrNclY:B 12/05/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.097000 5,004,850.00 4,850.00 2145 2181 A
3134G3BL3  FHLMC 3YrNc1YrB 12/05/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.097000 5,004,850.00 4,850.00 2145 2181
3134G3BL3  FHLMC 3YrNclYrB 12/05/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.097000 5,004,850.00 4,850.00 2.145 2181
3134G3BA7 FHLMC 2YiNc1YrB 12/05/2013 700 700 5,000,000.00 5,000,000.00 100.052000 5,002,600.00 2,600.00 1171 1181 #
3134G3BL3  FHLMC 3YrNcl1YrB 12/05/2014 1.000 1.000 10,000,000.00 10,000,000.00 100.097000 10,009,700.00 9,700.00 2,145 2.181
3134G3CV0 FHLMC 3YrNclYrB 12/19/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.109000 5,005,450.00 5,450.00 2184 2219
3134G3DP2  FHLMC 3.5YrNclYrB 06/19/2015 1.020 1.020 10,000,000.00 16,000,000.00 100.139000 10,013,900.00 13,900.00 2.668 2.718
3134G3EB2  FHLMC 3.5YrNc2YrE 06/30/2015 1.000 1.000 5,000,000.00 5,000,000.00 100.658000 5,032,900.00 32,900.00 2.699 2.748
3134G3DY3 FHLMC 3YrNclYrB 12/19/2014 875 875 5,000,000.00 5,000,000.00 100.155000 5,007,750.00 7,750.00 2188 2219
3134G3EN6 FHLMC 3.5YrNc2YrE 06/30/2015 1.000 1.000 5,000,000.00 5,000,000.00 100.798000 5,039,900.00 39,900.00 2699 2.748
3134G2U42 FHLMC 1.5Yr 10/15/2013 375 400 5,000,000.00 4,997,700.00 100.166000 5,008,300.00 10,600.00 1.037 1.041
3134G3GG9  FHLMC 3YrNclYrB 01/09/2015 850 850 10,000,000.00 10,000,000.00 100.146000 10,014,600.00 14,600.00 2244 2277
3134G3GZ7 FHLMC 2Y1Nc1YrE 01/03/2014 .500 500 5,000,000.00 5,000,000.00 100.008000 5,000,400.00 400.00 1.251 1.260
3134G3HD5 FHLMC 2YrNclYrB 01/24/2014 600 600 5,000,000.00 5,000,000.00 100.097000 5,004,850.00 4,850.00 1.308 1.318
3134G3HD5 FHLMC 2YrNclYrB 01/24/2014 600 600 5,000,000.00 5,000,000.00 100.097000 5,004,850.00 4,850.00 1.308 1.318
3134G3HD5 FHLMC 2YrNclYrB 01/24/2014 .600 600 5,000,000.00 5,000,000.00 100.097000 5,004,850.00 4,850.00 1.308 1.318
3134G3HA1 FHLMC 3YrNclYrB 01/23/2015 875 875 5,000,000.00 5,000,000.00 100.152000 5,007,600.00 7,600.00 2282 2315
3134G3HA1 FHLMC3YrNclYrB 01/23/2015 875 875 5,000,000.00 5,000,000.00 100.152000 5,007,600.00 7,600.00 2.282 2315
3134G3HA1 FHLMC3YrNclYrB 01/23/2015 875 875 5,000,000.00 5,000,000.00 100.152000 5,007,600.00 7,600.00 2282 2315
3134G3HA1 FHLMC 3YrNclYrB 01/23/2015 875 875 6,500,000.00 6,500,000.00 100.152000 6,509,880.00 9,880.00 2282 2315
3134G3MM9 FHLMC 2YrNclY:E 02/27/2014 400 400 5,000,000.00 5,000,000.00 100.089000 5,004,450.00 4,450.00 1403 1411
3134G3MM9 FHLMC 2YrNclYrE 02/27/2014 400 400 5,000,000.00 5,000,000.00 100.089000 5,004,450.00 4,450.00 1403 1411
3134G3LA6 FHLMC 2Yr 02/27/2014 375 394 10,000,000.00 9,996,000.00 100.185000 10,018,500.00 22,500.00 1.403 1411
3134G3LZ1 FHLMC 2YrNclYrB 02/21/2014 500 500 5,000,000.00 5,000,000.00 100.091000 5,004,550.00 4,550.00 1.384 1.395
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3134G3MY3 FHLMC 3.5YrNc2YrE 08/28/2015 .650 650 5,000,000.00 5,000,000.00 100.533000 5,026,650.00 26,650.00 2.883 2910
3134G3MY3 FHLMC 3.5YrNc2YrE 08/28/2015 650 650 5,000,000.00 5,000,000.00 100.533000 5,026,650.00 26,650.00 2.883 2910
3134G3NC0 FHLMC 3YrNc1YrB 02/27/2015 .550 567 5,000,000.00 4,997,500.00 100.140000 5,007,000.00 9,500.00 2.388 2411
3134G3NLO0 FHLMC 3YiNc2YrE 02/24/2015 .500 581 5,000,000.00 4,988,000.00 100.148000 5,007,400.00 19,400.00 2.381 2403
3134G3PD6 FHLMC 3YrNc2YrE 02/27/2015 . 550 594 5,000,000.00 4,993,500.00 100.376000 5,018,800.00 25,300.00 2.388 2411
3134G3NS5 FHLMC2Yr 03/21/2014 300 378 10,000,000.00 9,984,000.00 100.135000 10,013,500.00 29,500.00 1470 1471
3134G3QW3 FHLMC 3YrNc2YrE 03/06/2015 625 625 5,000,000.00 5,000,000.00 100.497000 5,024,850.00 24,850.00 2410 2430
3134G3QW3  FHLMC 3YrNc2YrE 03/06/2015 625 625 5,000,000.00 5,000,000.00 100.497000 5,024,850.00 24,850.00 2410 2430
3134G3RP7 FHEMC 3YrNc2YrE 03/12/2015 650 650 10,000,000.060 10,000,000.00 100.540000 10,054,000.00 54,000.00 2426 2447
3134G3SH4 FHLMC 5YrNc1YrB 03/28/2017 1.050 1.050 5,000,000.00 5,000,000.00 100.478000 5,023,900.00 23,900.00 4.379 4.493
3134G3SS0  FHLMC 2.5YrNc1Y1E 09/22/2014 540 5,000,000.00 5,000,000.00 100.176000 5,008,800.00 8,800.00 1.964 1.978
3134G3QW3 FHLMC 3YiNc2YrE 03/06/2015 628 5,000,000.00 4,999,500.00 100.497000 5,024,850.00 25,350.00 2410 2430
3134G3SB7  FHLMC 2Yr 04/28/2014 427 5,000,000.00 4,994,400.00 100.189000 5,009,450.00 15,050.00 1.567 1.575
3134G2U42 FHLMC 19Mo 10/15/2013 323 5,000,000.00 5,004,183.00 100.166000 5,008,300.00 4,117.00 1.037 1.041
3137EADD8 FHLMC 3Yr 04/17/2015 611 10,000,000.00 9,966,500.00 100.344000 10,034,400.00 67,900.00 2.521 2545
3137EADD8 FHLMC 3Yr 04/17/2015 .700 10,000,000.00 9,939,900.00 100.344000 10,034,400.00 94,500.00 2.520 2.545
3134G3SB7  FHLMC2.16Yr 04/28/2014 460 5,000,000.00 4,991,050.00 100.189000 5,009,450.00 18,400.00 1.567 1.575
3134G3JX9  FHLMC3Yr 01/30/2015 662 5,000,000.00 4,998,250.00 100.494000 5,024,700.00 26,450.00 2.310 2334
3134G3TL4  FHLMC 3.5YrNc2YrB 09/28/2015 900 5,000,000.00 5,000,000.00 100.883000 5,044,150.00 44,150.00 2,948 2995
3134G3SB7 FHLMC 2Yr 04/28/2014 509 10,000,000.00 9,972,500.00 100.189000 10,018,900.00 46,400.00 1.566 1.575
3134G3SB7 FHLMC2Yr 04/28/2014 440 5,000,000.00 4,993,250.00 100.189000 5,009,450.00 16,200.00 1.567 1.575
3134G3SB7 FHLMC 2Yr 04/28/2014 452 5,000,000.00 4,992,015.05 100.189000 5,009,450.00 17434.95 1.567 1.575
3134G3SB7 FHLMC 2Yr 04/28/2014 A37 12,000,000.00 11,984,880.00 100.189000 12,022,680.00 37,800.00
3134G3UU2 FHLMC 3YrNc1YrE 05/22/2015 600 5,000,000.00 5,000,000.00 100.189000 5,009,450.00 9,450.00
3134G3NS5 FHLMC 2Yr 03/21/2014 345 10,000,000.00 9,992,000.00 100.135000 10,013,500.00 21,500.00
3137EACX5 FHLMC2Yr 10/30/2013 318 10,000,000.00 10,007,600.00 100.158000 10,015,300.00 8,200.00
3137EACX5 FHLMC 2Yr 10/30/2013 320 10,000,000.00 10,007,200.00 100.158000 10,015,800.00 8,600.00
3134G3LA6 - FHLMC 2YrNc 02/27/2014 303 10,000,000.00 10,011,600.00 100.185000 10,018,500.00 6,900.00
3134G3ZA1 FHLMC 3.25YrNc 08/28/2015 .500 15,000,000.00 15,000,000.00 100.290000 15,043,500.00 43,500.00
3134G3ZA1 FHLMC 3.25YrNc 08/28/2015 506 15,000,000.00 14,997,150.00 100.290000 15,043,500.00 46,350.00
3134G3ZA1 FHLMC 3.25Yr 08/28/2015 519 15,000,000.00 14,991,300.00 100.290000 15,043,500.00 52,200.00
3134G3H78 FHLMC 2.25Yr 12/05/2014 350 10,000,000.00 10,000,000.00 100.096000 10,009,600.00 9,600.00
3134G3L24 -~ FHLMC 3YrNclYrE 09/25/2015 500 10,000,000.00 10,000,000.00 100.128000 10,012,800.00 12,800.00
3134G3J76  FHLMC3Yr 09/04/2015 428 10,000,000.00 10,006,520.60 100.140000 10,014,000.00 7,480.00
3134G3J76 ~ FHLMC3Yr 09/04/2015 420 10,000,000.00 10,008,800.00 100.140000 10,014,000.00 5,200.00
3134G3J76  FHLMC 3Yr 09/04/2015 420 15,000,000.00 15,013,200.00 100.140000 15,021,000.00 7,800.00
3134G3L24 FHLMC 3YrNc1YrE 09/25/2015 500 10,000,000.00 16,000,000.00 100.128000 10,012,800.00 12,800.00
3134G3J76 ~ FHLMC3Yr 09/04/2015 424 15,000,000.00 15,011,481.90 100.140000 15,021,000.00 9,518.10
3134G3J76  FHLMC 3Yr 09/04/2015 440 25,000,000.00 25,007,250.00 100.140000 25,035,000.00 27,750.00
3134G3ZA1 FHLMC 3Yr 08/28/2015 430 5,000,000.00 5,010,265.00 100.296000 5,014,500.00 4,235.00
3134G3ZA1 FHLMC 3Yr 08/28/2015 5,250,000.00 5,261,412.50 5,265,225.00 3,812.50

MC3Yr L 10,007.260.00 10,014.000.00 6,740.00

S

313588M85 FNMA DISC NOTE 11/01/2012 140 140 50,000,000.00 49,935444.44 99.997000 49,998,500.00 63,055.56
313589AC7 FNMA DISC NOTE 01/03/2013 140 140 50,000,000.00 49,930,583.33 99.987000 49,993,500.00 62,916.67
313589HP1 FNMA DISC NOTE 07/01/2013 25,000,000.00 24,961,500.00 99.894000 24,973,500.00 12,000.00
313580 FNMA DISC 25.000,000.00 24 959.625.00 24,972 .000.00 12.375.00

FNMA BONDS

31398A3A8 FNMA 09/03/2013 1.050 1.058 5,000,000.00 4,998,750.00 100.662000 5,033,100.00 34,350.00 918 926
3136FPEL7  FNMA 3YrNc6Mo 09/09/2013 1.050 1.050 5,000,000.00 5,000,000.00 100.637000 5,031,850.00 31,850,00 934 942
3136FPEL7 FNMA 3YrNc6éMo 09/09/2013 1.050 1.050 5,000,000.00 5,000,000.00 100.637000 5,031,850.00 31,850.00 934 942
3136FPEL7 FNMA 3YrNc6éMo 09/09/2013 1.050 1.050 5,000,000.00 5,000,000.00 100.637000 5,031,850.00 31,850.00 934 942
3136FPEL7  FNMA 3YrNcéMo 09/09/2013 1.050 1.084 5,000,000.00 4,995,000.00 100.637000 5,031,850.00 36,850.00 934 942
3136FPEL7 FNMA 3YrNc6Mo 09/09/2013 1.050 1.050 5,000,000.00 5,000,000.00 100.637000 5,031,850.00 31,850.00 934 942
31398A314  FNMA 3YrNc6Mo 09/17/2013 1125 1132 5,000,000.00 4,999,000.00 100.801000 5,040,050.00 41,050.00 956 964
31398A314 FNMA 3YrNcéMo 09/17/2013 1125 1125 10,000,000.00 10,000,000.00 100.801000 10,080,100.00 80,100.00 956 964
31398A314 FNMA 3YrNc6Mo 09/17/2013 1125 1.125 5,000,000.00 5,000,000.00 100.801000 5,040,050.00 40,050.00 956 964
31398A314 - FNMA 3YrNc6Mo 09/17/2013 1125 1125 5,000,000.00 5,000,000.00 100.801000 5,040,050.00 40,050.00 956 964
31398A3L4 FNMA 3YrNc6Mo 09/17/2013 1125 1125 5,000,000.00 5,000,000.00 100.801000 5,040,050.00 40,050.00 956 964
3136FPEX1  FNMA 3.25YrNc6Mo 12/17/2013 1125 1.141 5,000,000.00 4,997,500.00 100.256000 5,012,800.00 15,300.00 1199 1.214
31398A3R1  FNMA 3.5YrNc6Mo 03/21/2014 1.350 1.350 5,000,000.00 5,000,000.00 101.323000 5,066,150.00 66,150.00 1.455 1471
31398A4H2 FNMA 3YrNcéMo 10/08/2013 1125 1125 5,000,000.00 5,000,000.00 100.929000 5,046,450.00 46,450.00 1.008 1.022
31398A4H2 FNMA 3YrNc6éMo 10/08/2013 1125 1125 5,000,000.00 5,000,000.00 100.929000 5,046,450.00 46,450.00 1.008 1.022
31398A4H2 FNMA 3YrNc6Mo 10/08/2013 1125 1125 5,000,000.00 5,000,000.00 100.929000 5,046,450.00 46,450.00 1.008 1.022
31398A5Z1 FNMA 3YrNc6Mo 11/19/2013 800 800 10,000,000.00 10,000,000.00 100.515000 10,051,500.00 51,500.00 1126 1.137
31398A5Z1 - FNMA 3YrNcéMo 11/19/2013 .800 800 5,000,000.00 5,000,000.00 100.515000 5,025,750.00 25,750.00 1.126 1137
3136FPXX0 FNMA 4Yr 11/26/2014 1.050 1.050 10,000,000.00 10,0800,000.00 100.136000 10,013,600.00 13,600.00 2118 2.156
3136FPZD2 FNMA 4YrNc2Mo 12/03/2014 1125 1125 10,000,000.00 10,000,000.00 100.154000 10,015,400.00 15,400.00 2135 2175
3136FP6X0  FNMA 5Yr 02/04/2016 472 501 10,000,000.00 9,990,000.00 100.102000 10,010,200.00 20,200.00 3.321 3.348
3136FPUCO FNMA 2Yr 10/30/2012 500 550 15,000,000.00 14,988,000.00 100.019000 15,002,850.00 14,850.00 082 082
3136FPUC9 FNMA 2Yr 10/30/2012 .500 557 10,000,000.00 9,991,000.00 100.019000 10,001,900.00 10,900.00 082 .082
31398A3K6 FNMA 4Yr 03/14/2014 1.250 1.278 5,000,000.00 4,996,000.00 101.441000 5,072,050.00 76,050.00 1.437 1.452
31398A5W8 FNMA 3Yr 12/18/2013 750 1.194 5,000,000.00 4,941,950.00 100.664000 5,033,200.00 91,250.00 1.204 1.216
3136FPUC9 FNMA 2Yr 10/30/2012 500 473 5,000,000.00 5,002,000.00 100.019000 5,000,950.00 (1,050.00) 082 .082
31398AVZ2 FNMA 5Yr 03/13/2014 2.750 1128 10,000,000.00 10,454,500.00 103.608000 10,360,800.00 (93,700.00) 1425 1.449
31398A5Z1 FNMA 3Yr 11/19/2013 .800 870 5,000,000.00 4,991,250.00 100.515000 5,025,750.00 34,500.00 1125 1.137
31398A6F4 FNMA1.75 Yr 12/28/2012 375 349 5,000,000.00 5,002,000.00 100.069000 5,003,450.00 1,450.00 .243 244
3135GOBR3  FNMA 2.25Yr 08/09/2013 .500 .580 10,000,000.00 9,983,000.00 100.248000 10,024,800.00 41,800.00 .855 858
3135GOBR3 FNMA 2Yr 08/09/2013 500 600 10,000,000.00 9,979,200.00 100.248000 10,024,800.00 45,600.00 855 858
31398A5W8 FNMA 3Yr 12/18/2013 750 480 10,000,000.00 10,063,305.58 100.664000 10,066,400.00 3,094.42 1.208 1.216
3135GOCUS  FNMA 3YrNc2YrE 09/12/2014 625 625 5,000,000.00 5,000,000.00 100.322000 5,016,100.00 16,100.00 1.935 1.951
3135GOCUS  FNMA 3YrNc2YrE 09/12/2014 625 625 5,000,000.00 5,000,000.00 100.322000 5,016,100.00 16,100.00 1.935 1.951
31398A4T6 FNMA 2Yr 10/30/2012 .500 228 20,000,000.00 20,059,800.00 100.027000 20,005,400.00 (54,400.00) 082 082
3136FTCX5 FNMA 5YrNc1YrB 10/26/2016 1.250 1.250 10,000,000.00 10,000,000.00 100.073000 10,007,300.00 7,300.00 3.937 4.074
3136FIDJ5  FNMA 5YrNclYrB 10/26/2016 1.000 1.006 5,000,000.00 4,998,500.00 100.050000 5,002,500.00 4,000.00 3.964 4.074
3136FTFT1  FNMA 5YrNclYrB 11/09/2016 1.500 1.500 12,685,000.00 12,685,000.00 100.150000 12,704,027.50 19,027.50 3.947 4112
3135GOEM1  FNMA 3YrNclYrB 11/07/2014 1.000 1.000 10,000,000.00 10,000,000.00 100.061000 10,006,100.00 6,100.00 2.068 2104
3135GOEQ2 FNMA 3YrNc3MoB 11/07/2014 1.000 1.000 10,000,600.00 10,000,000.00 100.059000 10,005,900.00 5,900.00 2.068 2104
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3135GOET6  FNMA 3YrNclYrE 11/07/2014 .900 500 10,000,000.00 10,000,000.00 100.056000 10,005,600.00 5,600.00 2.071 2104
3135GOFF5  FNMA 3YrNclYrB 11/14/2014 1.000 1.000 5,000,000.00 5,000,000.00 100.069000 5,003,450.00 3,450.00 2.087 2123
3135GOFF5  FNMA 3YrNclYrB 11/14/2014 1.000 1.000 16,000,000.00 10,000,000.00 100.069000 10,006,900.00 6,900.00 2.087 2123
3135GOFS7  FNMA 2YrNclYrB 11/21/2013 600 600 5,000,000.00 5,000,000.00 100.030000 5,001,500.00 1,500.00 1134 1142
3136FTQJ1 . FNMA 5YrNclYrB 11/21/2016 1.625 . 1.625 5,000,000.00 5,000,000.00 100.181000 5,009,050.00 9,050.00 3.967 4145
3136FTMT3 FNMA 5YINc1YrB 11/21/2016 1125 1.125 5,000,000.00 5,000,000.00 100.118000 5,005,900.00 5,900.00 4.020 4.145
3136FTMP1  FNMA 5YrNc1YrB 11/23/2016 1125 1125 12,000,000.00 12,000,000.00 100.126000 12,015,120.00 15,120.00 4.025 4.151
3135G0GC1  FNMA 3YrNc2YrE 12/05/2014 .850 850 5,000,000.00 5,000,000.00 160.471000 5,023,550.00 23,550.00 2150 2181
3136FTSB6  FNMA 5YrNc1YrB 12/07/2016 1.000 1.000 5,000,000.00 5,000,000.00 100.104000 5,005,200.00 5,200.00 4.077 4.189
3136FTSH3 FNMA 5YrNclYrB 12/20/2016 1.250 1.250 10,000,000.00 10,000,000.00 100.222000 10,022,200.00 22,200.00 4.086 4225
3136FTTQ2 FNMA 5YrNclYrB 12/28/2016 1.500 1.500 10,000,000.00 10,000,000.00 100.287000 10,028,700.00 28,700.00 4.082 4.247
3135GOGM9 FNMA 3YrNc2YrE 12/23/2014 825 825 5,000,000.00 5,000,000.00 100.445000 5,022,250.00 22,250.00 2.201 2.230
3135GOGM9 FNMA 3YrNc2YrE 12/23/2014 825 .825 5,000,000.00 5,000,000.00 100.445000 5,022,250.00 22,250.00 2.201 2.230
3136FTVW6é FNMA 5YrNc1YrB 12/28/2016 1125 1125 5,000,000.00 5,000,000.00 100.233000 5,011,650.00 11,650.00 4122 4247
3136FTZP7  FNMA 5YrNc1YrB 01/30/2017 1.000 1.000 4,740,000.00 4,740,000.00 100.345000 4,756,353.00 16,353.00 4224 4.337
3136FTB65  FNMA 5YrNclYrB 01/30/2017 1.000 1.000 5,425,000.00 5,425,000.00 100.116000 5,431,293.00 6,293.00 4.224 4.337
3136FTL23  FNMA 3YrNclYrE 02/13/2015 300 300 10,000,000.00 10,000,000.00 100.037000 10,003,700.00 3,700.00 2.358 2373
3136FTW62 FNMA 5YrNclYrB 03/08/2017 1.000 1.000 5,000,000.00 5,000,000.00 100.287000 5,014,350.00 14,350.00 4.329 4.438
3136FT2D0  FNMA 5YrNclYrB 03/22/2017 1.000 1.000 5,000,000.00 5,000,000.00 100.392000 5,019,600.00 19,600.00 4.367 4.477
3136FI2K4  FNMA 5YrNclYrB 03/20/2017 1.100 1100 5,600,000.00 5,600,000.00 100.214000 5,611,984.00 11,984.00 4.351 4471
3136FT2K4  FNMA 5YrNclYrB 03/20/2017 1.100 1.104 5,000,000.00 4,999,000.00 100.214000 5,010,700.00 11,700.00 4.351 4471
3136FT2K4 FNMA 5YrNclYrB 03/20/2017 1.100 1.100 4,400,000.00 4,400,000.00 100.214000 4,409416.00 . 9416.00 4.351 4471
3135G0JB0  FNMA 3YrNclYrB 03/13/2015 700 .700 5,000,000.00 5,000,000.00 100.139000 5,006,950.00 6,950.00 2427 2449
3135GO0HG1  FNMA 3Yr 03/16/2015 375 .550 5,000,000.00 4,973,800.00 100.050000 5,002,500.00 28,700.00 2445 2458
3135G0OBR3 FNMA 14Yr 08/09/2013 .500 330 5,000,000.00 5,011,850.00 100.248000 5,012,400.00 550.00 856 858
3135G0Jj3 FNMA 3YrNclYrB 03/26/2015 700 725 5,000,000.00 4,996,250.00 100.291000 5,014,550.00 18,300.00 2463 2485
3136GOAV3 FNMA 3YrNc6éMoB 07/17/2015 850 850 10,000,000.00 10,000,000.00 100.029000 10,002,900.00 2,900.00 2.754 2795
3135G0JU8  FNMA 3YrNclYrB 04/17/2015 750 750 5,000,000.00 5,000,000.00 100.231000 5,011,550.00 11,550.00 2,510 2.545
3135GOKD4 FNMA 3YrNclYrE 04/24/2015 750 750 5,000,000.00 5,000,000.00 100.139000 5,006,950.00 6,950.00 2,529 2.564
3135G0JT1 ~ FNMA 3YrNc6éMoB 04/23/2015 760 777 5,000,000.00 4,997,500.00 100.029000 5,001,450.00 3,950.00 2.526 2.562
3135GOJY0  FNMA 3YrNclYrE 04/23/2015 .700 700 5,000,000.00 5,000,000.00 100.197000 5,009,850.00 ©9,850.00 2.529 2.562
3135GOKL6 FNMA 2.5YrNc1YrE 10/30/2014 500 500 10,000,000.00 10,000,000.00 160.056000 10,005,600.00 5,600.00 2.066 2.082
3135GOKS1  FNMA 2.75YrNclYrB 02/10/2015 560 560 5,000,000.00 5,000,000.00 100.116000 5,005,800.00 5,800.00 2343 2364
3135GOKM4  FNMA 3Yr 05/27/2015 500 533 5,000,000.00 4,995,000.00 100.310000 5,015,500.00 20,500.00 2633 2.655
3135GOLG6  FNMA 3YrNclYrE 05/29/2015 650 660 5,000,000.00 4,998,500.00 100.140000 5,007,000.00 8,500.00 2.631 2,660
3135GOLX9  FNMA 3YrNc6éMoB 06/26/2015 .700 700 10,000,000.00 10,000,000.00 100.105000 16,010,500.00 10,500.00 2.703 2737
3135GOLX9  FNMA 3YrNc6MoB 06/26/2015 .700 700 5,000,000.00 5,000,000.00 100:105000 5,005,250.00 5,250.00 2.703 2.737
3136GOMZ1 FNMA 5YrNc1YrB 06/28/2017 .750 750 5,000,000.00 5,000,000.00 100.299000 5,014,950.00 14,950.00 4.644 4.745
3135GOLX9 FNMA 3YrNcéMoB 06/26/2015 700 .700 5,000,000.00 5,000,000.00 100.105000 5,005,250.00 5,250.00 2.703 2.737
3135GOLX9 FNMA 3YrNc6MoB 06/26/2015 .700 .700 5,000,000.00 5,000,000.00 100.105000 5,005,250.00 5,250.00 2.703 2737 -
3135GOLX9  FNMA 3YrNc6MoB 06/26/2015 700 .700 10,000,000.00 10,000,000.00 100.105000 10,010,500.00 10,500.00 2703 2737
3135GOLX9  FNMA 3YrNc6éMoB 06/26/2015 .700 703 15,000,000.00 14,998,500.00 100.105000 15,015,750.00 17,250.00 2.703 2737
3135GOLN1  FNMA 3Yr 07/02/2015 500 540 10,000,000.00 9,988,000.00 100.299000 10,029,900.00 41,900.00 2.730 2.753
3136GORP8  FNMA 5YrNcl1YrB 07/26/2017 875 875 5,000,000.00 5,000,000.00 100.410000 5,020,500.00 20,500.00 4.705 4822
3136GOPU9  FNMA 5YrNclYrB 07/10/2017 850 850 4,980,000.00 4,980,000.00 100.414000 5,000,617.20 20,617.20 4.664 4.778
3135GOMLA FNMA 3YrNc6éMoB 07/16/2015 650 650 5,000,000.00 5,000,000.00 100.067000 5,003,350.00 3,350.00 2761 2792
3135GOMQ3 FNMA 2YrNclYrB 01/26/2015 .500 500 20,000,000.00 20,000,000.00 99.951000 19,990,200.00 (9,800.00) 2.304 2323
3136GORT0  FNMA 5YrNclYrB 07/26/2017 1.150 1150 5,000,000.00 5,000,000.00 100.407000 5,020,350.00 20,350.00 4.669 4822
3136GORW3 FNMA 5YrNc2YrB 07/25/2017 750 756 10,000,000.00 10,000,000.00 100.434000 10,048,400.00 48,400.00 4.719 4.819
3136GORP8 = FNMA 5YrNc1YrB 07/26/2017 875 875 10,000,000.00 10,000,000.00 100.410000 10,041,000.00 41,000.00 4.705 4822
3136GORP8  FNMA 5YrNc1YrB 07/26/2017 875 875 5,000,000.00 5,000,000.00 1100.410000 5,020,500.00 20,500.00 4.705 4822
3135GOML4  FNMA 3YrNc6MoB 07/16/2015 650 650 5,000,000.00 5,000,000.00 100.067000 5,003,350.00 3,350.00 2.761 2792
3135GOML4  FNMA 3YrNc6MoB 07/16/2015 .650 650 5,000,000.00 5,000,000.00 100.067000 5,003,350.00 3,350.00 2.761 2792
3135GOMLA  FNMA 3YrNc6MoB 07/16/2015 650 650 4,740,000.00 4,740,000.00 100.067000 4,743,175.80 3,175.80 2.761 2.792
3135GOMP5  FNMA 3YrNelYrE 07/17/2015 600 600 5,000,000.00 5,000,000.00 100.171000 5,008,550.00 8,550.00 2.767 2795
3136GOUC3  FNMA 4YrNc1YrB 08/16/2016 500 500 5,000,000.00 5,000,000.00 100.109000 5,005,450.00 5,450.00 3.833 3.879
3136G0TZ4 FNMA 5YrNclYrB 08/15/2017 .750 750 5,000,000.00 5,000,000.00 100.137000 5,006,850.00 6,850.00 4.774 4.877
3136GOVZ1  FNMA 5YrNc1YrB 08/14/2017 625 625 5,000,000.00 5,000,000.00 100.182000 5,009,100.00 9,100.00 4.788 4.874
313380B63  FNMA 5YrNc3MoB 08/16/2017 625 625 4,850,000.00 4,850,000.00 100.036000 4,851,746.00 1,746.00 4.793 4.879
3136GOUX7 ~ FNMA 5YrNc1YrB 08/16/2017 750 750 5,000,000.00 5,000,000.00 100.083000 5,004,150.00 4,150.00 4.777 4.8