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SUBMITTAL TO THE BOARD OF SUPERVISORS i N
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA | (

FROM: Don Kent, Treasurer-Tax Collector SUBMITTAL DATE:
January 8, 2014

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 December 2013.

BACKGROUND:

Summary ‘
The County Treasurer and Tax Collector is submitting the above noted report to the County

Board of Supervisors in keeping with Section 53607 of the California Government Code, which
requires a quarterly report on the status of investments. The practice has been to provide the
Board with a monthly report. The report gives the various statistics on the portfolio as to overall
composition, liquidity structure, credit quality on the various securities, and provides several
trends on earning performance, average weighted maturity, and the portfolio’s “paper loss or
gain”.
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Don Kent
Treasurer-Tax Collector
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MINUTES OF THE BOARD OF SUPERVISORS

On motion of Supervisor Jeffries, seconded by Superyisor Ashley and duly carried by
unanimous vote, IT WAS ORDERED that the above matter is received and filed as

recommended.

: Jeffries, Tavaglione, Stone, Benoit and Ashley
ﬁﬁ: » Neonr;es | Kecia Harper-lhem

Absent: None Clef the Board
Date: January 28, 2014 | widd (¥4 5 b 3 s By: S

XC: Treasurer
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“Yellen From the Mountain Top”

It was a busy year economically speaking with some
of the issues we covered being carried over into 2014,
namely the federal budget and debt ceiling debate.
The biggest news, at least for us involved in the fi-
nancial markets, is the changing of the guard at the
FED, with Bernanke’s term set to expire at the end of
January. Dr. Janet Yellen was confirmed by the U.S.
Senate and will take over for Bernanke as the first
woman in history to hold this most prestigious post.
Yellen has served as Vice Chairman and Member of
the FOMC, President of the Federal Reserve Bank of
San  Francisco, Chairman of President Clinton’s
Council of Economic Advisers as well as professor at
UC Berkley.

A primary concern among investors and politicians
alike is whether the Yellen FED will be able to suc-
cessfully withdraw from current quantitative easing
(QE) policies without disrupting their two primary
goals of keeping prices stable and unemployment
low, or, incurring other collateral damage unwind-
ing over $4 trillion (yes trillion) currently on the
FED's balance sheet. Current QE purchases amount
to roughly $85 billion in treasuries and mortgage
backed securities per month. While the FED's stimu-
lative policies have added liquidity to the markets
and double-digit returns with the DJIA closing above
16,500 for the year, employment has lagged some-
what behind other economic indicators. Additional-
ly, market watchers are concerned we are in another
asset bubble; somewould argue the stock market
while others say real estate.

To the surprise of many, the FED did announce at its
December 18% meeting that they will begin the taper
of its open market bond purchases, which ironically,
-sparked a 293 point rally in the DJIA. The FED stat-
ed, “The Committee decided to modestly reduce the
pace of its asset purchases. Beginning in January, the

Committee will add to its holdings of agency mort-
gage-backed securities at a pace of $35 billion per
month rather than $40. billion per month, and -will
add to its holdings of longer-term Treasury securities
at a pace of $40 billion per month rather than $45
billion per month”. They also stated, “The Commit-
tee will likely reduce the pace of asset purchases in
further measured steps at future meetings.”

This is huge news in the bond market as just a hint of
the taper last year sent rates on an upward trajectory,
causing losses in U.S Treasuries; the 10-year hit a low
yield of 1.60% in May only to finish out the year at
almost 3.00%. ‘As a reminder, as bond yields
(interest rates) increase, the value (or price) decreases
accordingly; this is the inverse relationship that ex-
ists when investing in bonds and as rates creep up,
s0 too will the unrealized loss figure at the bottom of
this report. - This is completely natural and is to be
expected when managing the nature and size of a
fund such as the TPIF. - As we wrote about in our
June report, the Fund has ample liquidity to meet
our depositor’s needs due to our historical 12-month
forward cash flow model. It has served us well, and
I am proud to say that for the nearly 17 years I have
been with this office, we've never lost a penny (even
deep in the financial crisis) because we never have to
sell a security to generate cash; we are largely a buy
and hold portfolio.

The best case scenario for investors in 2014 and be-
yond is that there is a soft landing for Treasury
yields as the FED embarks on the taper; equity inves~
tors will want to see the same. Stay tuned for an
interesting ride in the coming year with the debt
ceiling debate due to come back like a bad movie
sequel. . We will continue to invest accordingly.

Don Kent
Treasurer-Tax Collector

Capital Markets Team

Don Kent
Treasurer-Tax Collector
Jon Christensen
Asst. Treasurer-Tax Collector
Giovane Pizano
Investment Manager
Erika Clark

Asst. Investment Manager

Investment Objectives

The primary objective of the treasurer
shall be to safeguard the principal of
the funds under the

treasurer's control, meet the liguidity
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

December  5,992,725,493.93 6,004,394,253.64 (11,668,759.71) 0.19) 033 1.14 1.11
November 5,032,655,881 .68 5,035,567,606.25 (2,911,724.57) (0.06) 0.38 134 1.32
October 4,703,816,806.01 4,708,007,227.09 (4,190421.08) (0.09) 0.39 1.39 137
September 4,667,700,837.97  4,676,504,716.51 8 ,803,878;54) 0.19) 0.38 137 1.34
’ August 5,126,815,145.73 5,143,739,370.71  (16,924,224.98) (0.33) 0.38 131 1.28
July 5,056,902,977.23 5,068,151,243.56 * (11,248,266.33) (0.22) 037 1.32 1.30

The Treasurer's Pooled Investment Fund is comprised of the

County, Schools, Special Districts, and other Discretionary Depositors.






Current Market Data

Economic Indicators

US Treasury Curve (M/M)

Curwe 10

12/6/2013 Non-Farm Payrolls M/M change: Counts the number of paid employees working part- 180,000 203,000
time or full-time in the nation's business and government establishments. ‘
12/6/2013 Employment Situation: Measures the number of unemployed as a percentage of the 7.2% 7.0%
labor force. ,
12/24/2013 Durable Goods Orders - M/M change: Reflects the new orders placed with-domestic 1.5% 3.5%
manufacturers for immediate and future delivery of factory hard goods. '
12/20/2013 Real Gross Domestic Product - Q/Q change: The broadest measure of aggregate 3.6% 4.1%
' economic activity and encompasses every sector of the economy. GDP is the country's
most comprehensive economic scorecard. 7
12/31/2013 Consumer Confidence: Measures consumer attitudes on present economic conditions 76.8 781%
and expectations of future conditions.
12/5/2013 Factory Orders M/M change: Represents the dollar level of new orders for both -1.2% -0.9
durable and nondurable goods.
12/17/2013  Consumer Price Index - M/M change: The Consumer Price Index is a measure of the 0.0% 0.0%
average price level of a fixed basket of goods and services purchased by consumers.
Fed Funds Target Rate
- Stock Indices
Dow Jones (DJIA) 16,576.66 490.25 Decrease to 0.00% 64.0% 60.1%
S&P 500 Index 1,805.81 1,848.36 Increase to 0.25% 36.0% 37.7%
NASDAQ (NDX) 4,176:59 116.70 Increase to 0.50% 0.0% 2.2%
Commodities Increase t0 0.75% 0.0% 0.0%
Nymex Crude $ 9842 $ 5.70 Increase to 1% : 0.0% 0.0%
Gold (USD/0Z) $ 1,20565 $  (47.84)  FOMC Meeting Schedule
October 30 ; 0-.25% Risk to Growth
December 18 0-.25% Risk to Growth




TIMMI

The Treasurer’s Institutional Money Market Index (TIMMI) is compiled and reported by the Riverside County Treasurer’s Capital
Markets division. It is a composite index derived from four AAA rated prime institutional money market funds. Similar to the
Treasurer’s Office, prime money market funds invest in a diversified portfolio of U.S. dollar denominated money market instruments
including U.S. Treasuries, government agencies, commercial paper, certificates of deposits, repurchase agreements, etc. TIMMI is
currently comprised of the four multi billion dollar funds listed below.

Fidelity Prime Institutional MMF FIPXX 0.05%

Federated Prime Obligations Fund ’ - POIXX 0.03%

Wells Fargo Advantage Heritage WFJXX 0.07%

Morgan Stanley Institutional Prime Liquidity Fund MPFXX 0.05%

JP Morgan CJPXX ‘ 0.05%
1.00% 1 S , st P00] Yield
0.80% - == TIMMI
0.60%

037% 038% 038% 0.37% 038% 039% 037% 038% 0.38% 0.39% 038%

0.32% 0.33%

0.40% -
0.1%% 0.11% 0.12%

0.20% - 0.11% 0.10% 0.08% 007% 0.06% 0.06% 005% 005% 0.05% 0.05%
0.00% . . e e e——

Dec-12 Feb-13 Apr-13 Jun-13 Aug-13 Oct-13 Dec-13

Cash Flows

01/2014 189.90

01/2014 67658 1,293.98 (617.40) 42750 - 146200
02/2014 560.00 820.00 ~(260.00) 260.00 - 265.00
03/2014 839.70 82045 19.25 1925  650.00
04/2014 1532000 738.06 581.94 60119 18211
05/2014 55000  1,190.04 (640.04) 38.85 000 41235
06/2014 54282 112481 (581.99) 581.99 - 302.00
07/2014  1,000.00 950,00 50.00 ~ 5000 12170
08/2014 600.00 72541 (125.41) 7541 - 175.00
09/2014 700.00 830.00 (130.00) 130.00 - 6880
10/2014 757.29 890.00 (132.71) 13271 - 151,64
11/2014 91901 70343 21558 21558 6436

12/2014 1,691.7 850.00 841.73 1,057.3

TOTALS 3 [4,936.18 (77 ) L0464 2,133.23

* 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 disbursements over the next 12 months.

RIVERSIDE COUNTY TREASURER-TAX COLLECTOR ' | 3



AsSet Allocation

MMKT 701000.00 701,000.00 701000.00 100.00%

CALTRUST FND 54,000.00 54,000.00 54,000.00 100.00% - 0.42% 003 003
DDA/PASSBK 365,000.00 365,000.00 365,000.00 100.00%  0.4% 003 003
LOCALAGCY OBLIG 455.00 455.00 455.00 100.00% 0.88% 6460 6.460
US TREAS BONDS 370,000.00 370,211.33 370,272.60 100.02% 0.9% 907 907
FHLMC DISC NOTES 50,000.00 49,922.08 49,986.50 100.3% - 0.7% 384 384
FHLMC BONDS ‘ 458,535.00 458,409.53 457,103.65 99.72% - 0.90% 670 2728
FNMA BONDS 899,929.00 900,229.77 892.433.3 99.3%: . 0.72% - 2374 3222
FHLB PISC NOTES ‘ 292,000.00 291826.63 291952.55 100.04%  0.2% 281 281
FHLB BONDS 1022,635.71 1022,654.30 1019,535.05 99.69% 037% 147 1383
FFCB BONDS 420,145.00 420,024.2 420,179.78 100.04% 024% 802 849
FMAC DISC NOTES 90,000.00 89,909.40 89,975.70 100.07% 0.14% 370 370
FARMER MAC 262,568.00 262,544.29 262,530.87 99.99% 026% 850 850
MUNIBONDS 63,430.00 6347643 63,476.43 ’ - 100.00% " 0.46% L182 1182
COMM PAPER 760,000.00 759,73138 759.824.23 10001%  0.3% ’ 142 .42
NCDS ‘ 195,000.00 ) 195,000.00 195,000.00 100.00% 0.4% U3 M3

(000's)

MMET
CALTRUST FND
LOCAL AGCY OBUIG
US TREAS SONDS
THLMC SONDS
TNMA BONDS

IS DISC NOTES
L8 BONDS

17C8 BONDS
FMAC DESC NOTES
PARMER MAC
MUNE SONDS
COMM PAPER

N Scheduled Sock [ avbm

SN MKT - 12% R FLS DRSCROTES - 3%
N CALTRUST FND - 1% R EONDE - 17%
IS DOA/MAESEK - 6% S PFCHS0MDS - 7%

S LOOM. AGCY OBLIG - 0% S FOACOESCHOTES - 1%
IS US TREAS BONDS - 6% e

SR RLNCDESC &3

N RELNCS0NDS - 9%

W FOMABONDS - 15% -

RIVERSIDE COUNTY TREASURER-TAX COLLECTOR 4



Maturity Distribution

MMKT ‘ 701,000.00 - - o - - 701,000.00
e _ o
T i s
LOCAL AGCYOBLIG . - - R - 45500 45500
US TREAS BONDS - - 145,000.00 22500000 - C 7 370,00000
FHLMC DISC NOTES - 50,000.00 B - 50,000.00
FHLMC BONDS - 60,000.00 52,000.00 45,00000  120,625.00  180,910.00  458,535.00
FNMA BONDS - 20,000.00 - 115,000.00  306,887.00  458,042.00  899,929.00
FHLB DISC NOTES - 15500000  137,000.00 . .0 292,000.00
FHLBBONDS 600000  70,00000 57170000  150,000.00  58,685.71  166,250.00  1,022,635.71
FFCB BONDS  6,000.00 4,995.00 24415000  145,000.00  20,000.00 - 420,145.00
FMAC DISCNOTES o 90,00000 - - . 90,000.00
FARMERMAC 3500000 500000 13500000 7256800 500000  10,00000  262,568.00
MUNIBONDS . 73309500 1676500 1357000 - 63,430.00
COMM PAPER  250,000.00  450,000.00 6000000 T T 000000
NCDS o 45,00000  150,00000 - - - - - 195,000.00

200020000
15080000

§

8 - N ssiese MO+ Scvedulod Par

- M CALTRVST PUD - Sctediiod Poe
e DOATPASTIX - Schadvied Por
SEN LOCA AGCY 0BLIG - Schasketesd P
S US TREAS S0MOS - Schadviod Pir

— : S FHLIC ORSCNOTES - Seladies Puc

- WO PCORICHOTRS - Schuadeted Por
23% > IR FARMER MAC - Scheduind Par
vy rey™™ $12Mos 1w SN MUIE BONDS - Scheduled P
YEAR IN MATURTTY SN COMM LR - Schaduted Par
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Credit Quality

Aaa 4,560,949.71 4,560,904.23 4,549,193.04 99.74% 0.38%
Aa 50,000.00 49,998.50 49,938.75 99.88% 0.22%
Aal . 293,020.00 293,013.67 293,007.21 100.00% 0.16%
Aa2 37,070.00 37,060.42 37,065.40 100.01% 0.28%
Aa3 300,635.00 300,528.08 300,579.21 100.02% 0.14%
Al 45,000.00 44,980.67 44,980.32 100.00% 0.14%
NR : 718,023.00 717,908.69 717,961.67 100.01% 0.18%

MOODY’S

800K %

Wi 7% [ERAL-9%  [EEAY-9% [NR-D%
- Ea2-te M-

S&P

800K %

R AR-19% M-
AN -9% I R-0%
A%

AAA 1,149,600.00 1,150,092.64 1,149,814.13 99.98% 0.16%
AA+ 3,552,094.71 3,551,508.20 3,540,017.17 99.68% 0.45%
AA 119,980.00 120,001.22 119,993.02 99.99%  017%
AA- 46500000 464,88350 464,939.61 100.01% 0.14%
NR ' 718,023.00 717,908.69 717,96157 100.0.1% 0.18%

RIVERSIDE COUNTY TREASURER-TAX COLLECTOR






Month End Portfolio Holdings

Description

Fund: 1 POOL FUND

MMKT

WEFIXX CALTRUST HERITAGE ~ 01/01/2014 062 062 170,000,000.00 170,000,000.00 100.000000 170,000,000.00 0.00 003 .003

FIPXX FIDELITY PRIME 01/01/2014 044 044 150,000,000.00 150,000,000.00 100.000000 150,000,000.00 0.00 .003 .003

POIXX FEDERATED PRIME 01/01/2014 025 025 1,000,000.00 1,000,000.00 100.000000 1,000,000.00 0.00 .003 .003

MPEXX MORGAN STANLEY 01/01/2014 .044 .044 210,000,000.00 210,000,000.00 100.000000 210,000,000.00 0.00 003 003
003 .003

CJPXX jP MORGAN PRIME 01/01/2014 053 .053 170,000,000.00 170,000,000.00 100.000000 170,000,000.00 000

CALTRUST FND
CLTR CALTRUST SHT TERM

01/01/2014

UB MANAGED RATE 01/01/2014 .080 .080 255,000,000.00 255,000,000.00 100.000000 255,000,000.00 0.00
BANK OF THE WEST 01/01/2014 277 277 110,000,000.00 110,000,000.00 116,000,000.00 0.00

B

MMDA

LOCAL AGCY OBLIG
LAO US DIST COURTHOUSE _ 06/15/2020 78 78 455,000.00 455,000.00 100000000 455,000.00 0.00 3.349 6.460

US TREAS BONDS

912828TA8  U.S. TREASURY BOND 06/30/2014 250 . 20,000,000.00 20,002,343.75 100.078000 20,015,600.00 13,256.25 . 495 496
912828TA8  U.S. TREASURY BOND 06/30/2014 .250 . 25,000,000.00 25,005,859.38 100.078000 25,019,500.00 13,640.62 495 496
912828TA8  U.S. TREASURY BOND 06/30/2014 250 . 25,000,000.00 25,004,882.81 100.078000 25,019,500.00 14,617.19 495 496
912828TF7 U.S. TREASURY BOND 07/31/2014 125 g 25,000,000.00 24,986,328.13 100.012000 25,003,000.00 16,671.87 583 581
912828TU4  US. TREASURY BOND 10/31/2014 .250 . 25,000,000.00 25,017,578.13 100.086000 25,021,500.00 3,921.87 832 833
912828TU4  U.S. TREASURY BOND 10/31/2014 .250 A 25,000,000.00 25,016,601.56 100.086000 ©°25,021,500.00 4,898.44 832 .833
912828UP3 ~ U.S. TREASURY BOND 02/28/2015 .250 . 25,000,000.00 25,017,578.13 100.063000 25,015,750.00 -1,828.13 1.164 1.162
9128285E1 U.S. TREASURY BOND 02/15/2015 .250 . 25,000,000.00 25,018,554.69 100.070000 25,017,500.00 -1,054.69 1119 1.126
912828UP3  U.S. TREASURY BOND 02/28/2015 250 . 25,000,000.00 25,017,578.13 100.063000 25,015,750.00 -1,828.13 1164 1162
912828UK4  U.S. TREASURY BOND 01/31/2015 250 . 25,000,000.00 25,020,507.81 100.082000 25,020,500.00 -7.81 1.080 1.085
912828RZ5  U.S. TREASURY BOND 01/15/2015 250 . 25,000,000.00 25,020,507.81 100.082000 25,020,500.00 -7.81 1.036 1.041
912828RZ5  U.S. TREASURY BOND 01/15/2015 .250 . 25,000,000.00 25,020,507.81 100.082000 25,020,560.00 781 1.036 1.041
912828RZ5  U.S. TREASURY BOND 01/15/2015 250 . 25,000,000.00 25,021,484.38 100.082000 25,020,500.00 -984.38 1.036 1.041
912828UK4 - U.S. TREASURY BOND 01/31/2015 .250 . 25,000,000.00 25,021,484.38 100.082000 25,020,500.00 -984.38 1.081 1.085
912828RZ5  U.S. TREASURY BOND 01/15/2015 .250 N 25,000,000.00 25,019,531.25 100.082000

25,020,500.00 968.75 1.036 1.041

NOTES N
313397XA4 - FHLMC DISC NOTE 05/20/2014 . . 50,000,000.00 49,922,083.33

99.973000 49,986,500.00

64,416.67

FHLMC BONDS )

3134G1SG0  FHLMC35YrNc6MoE  03/03/2014 1.250 1.250 5,000,000.00 5,000,000.00 100.164000 5,008,200.00 8,200.00 169 170
3137EACRS  FHLMC 3Yr 02/25/2014 1.375 1.375 5,000,000.00 5,000,000.00 100.183000 5,009,150.00 . 9,150.00 152 153
3137EACR8  FHLMC3Yr 02/25/2014 1375 1.465 10,000,000.00 9,973,100.00 100.183000 10,018,300.00 45,200.00 152 153
3134G2CI4  FHLMC3Yr 04/29/2014 1.350 1160 5,000,000.00 5,027,800.00 100396000 5,019,800.00 -8,000.00 324 326
3134G3LA6  FHLMC 2Yr 02/27/2014 a7s 3% 10,000,000.00 9,996,000.00 100.037000 10,003,700.00 7,700.00 158 159
3134G3NLO  FHLMC 3YrNc2YrE 02/24/2015 - 500 581 5,000,000.00 4,988,000.00 100.036000 5,001,800.00 13,800.00 1.140 1151
3134G3PD6  FHLMC 3YrNc2YrE 02/27/2015 550 594 5,000,000.00 4,993,500.00 100.021000 5,001,050.00 7,550.00 1148 1159
3134G3NS5 ~ FHLMC 2Yr 03/21/2014 300 378 10,000,000.00 ©9,984,000.00 100.046000 10,004,600.00 20,600.00 219 219
3134G3QW3  FHLMC 3YrNc2YrE 03/06/2015 625 625 5,000,000.00 5,000,000.00 100.082000 5,004,100.00 4,100.00 1172 1178
3134G3QW3  FHLMC 3YrNe2YrE 03/06/2015 625 625 5,000,000.00 5,000,000.00 100.082000 5,004,100.00 4100.00 1172 1178
3134G3RP7  FHLMC 3YrNc2YrE 03/12/2015 650 650 10,000,000.00 10,000,600.00 100.094000 10,009,400.00 9,400.00 1.189 1195
3134G3QW3  FHLMC 3YrNc2YrE 03/06/2015 625 628 5,000,000.00 4,999,500.00 100.082000 5,004,100.00 4,600.00 1172 1178
3134G3SB7  FHLMC2Yr 04/28/2014 375 427 5,000,000.00 4,994,400.00 100.079000 5,003,950.00 9,550.00 322 33
3134G3SB7.  FHLMC2.16Yr 04/28/2014 375 460 5,000,000.00 4991,05000  100.079000 5,003,950.00 12,900.00 322 323
3134G3]X9.  FHLMCS3Yr 01/30/2015 650 662 5,000,000.00 4,998,250.00 100.037000 5,001,850.00 3,600.00 1.072 1.082
3134G3TL4  FHLMC 3.5YrNe2YrB 09/28/2015 . 900 900 5,000,000.00 '5,000,000.00 100177000 5,008,850.00 8,850.00 1721 1742
3134G3SB7  FHLMC2Yr 04/28/2014 375 509 10,000,000.00 9,972,500.00 100.079000 10,007,900.00 35,400.00 32 32
3134G35B7  FHLMC 2Yr 04/28/2014 375 440 5,000,000.00 4,993,250.00 100.079000 5,003,950.00 10,700.00 322 323
3134G3SB7  FHLMC2Yr 04/28/2014 a75 452 5,000,000.00 4,992,015.05 100.079000 5,003,950.00 11,934.95 32 323
3134G3SB7  FHLMC 2¥r 04/28/2014 375 437 12,000,000.00 11,984,880.00 100.079000 12,009,480.00 24,600.00 322 323
3134G3NS5  FHLMC 2Yr 03/21/2014 300 345 10,000,000.00 9,992,000.00 100.046000 10,004,600.00 12,600.00 219 219
3134G3LA6  FHILMC 2Yr 02/27/2014 375 303 10,000,000.00 10,011,600.00 100.037000 10,003,700.00 -7,900.00 159 159
3134G3S50  FHLMC4Yr 11/01/2016 625 647 10,000,000.00 9,991,200.00 99.601000 9,960,100.00 -31,100.00 2801 2838
3134G32E9  FHLMC2Yr 12/03/2014 320 320 5,000,000.00 5,000,000.00 100.128000 5,006,400.00 6,400.00 920 923
3134G33X6 ~ FHLMC 3YrNc1YrB 01/15/2016 500 500 5,000,000.00 5,000,000.00 99.952000 4,997,600.00 -2,400.00 2021 2.041
3134G34B3  FHLMC 3YrNc2YrB 01/28/2016 500 500 5,000,000.00 5,000,000.00 99.881000 4,994,050.00 -5,950.00 2057 2,077
3134G34B3  FHLMC3YrNc2YrB 01/28/2016 500 500 5,000,000.00 5,000,000.00 99.881000 4,994,050.00 -5,950.00 2057 2077
3134G34B3 ~ FHLMC 3YrNe2YrE 01/28/2016 500 500 5,000,000.00 5,000,000.00 99.881000 4,994,050.00 -5,950.00 2057 2077
3134G34B3  FHLMC 3YrNc2YrB 01/28/2016 500 500 5,000,000.00 5,000,000.00 99.881000 4,994,050.00 -5,950.00 2057 2077
3134G34B3  FHLMC 3YrNe2YrB 01/28/2016 500 500 5,000,000.00 5,000,000.00 99.881000 4,994,050.00 -5,950.00 2057 2077
3134G34B3 . FHLMC 3YrNc2YrB 01/28/2016 500 507 10,000,000.00 9,998,000.00 99.881000 9,988,100.00 -9,900.00 2.057 2077
3134G34B3  FHLMC 3YrNc2YrE 01/28/2016 500 507 6,000,000.00 5,998,800.00 99.881000 5,992,860.00 -5,940.00 2,057 2077
3134G33R9  FHLMC 3YrNclYsE 01/15/2016 450 450 5,000,000.00 5,000,000.00 99.910000 4,995,500.00 -4,500.00 2023 2.041
3134G3S50 - FHLMC4Yr 11/01/2016 625 600 4,625,000.00 4,629,301.25 99,601000 4,606,546.25 -22,755.00 2802 2.838
3134G36A3  FHLMC 3YrNc6MoB 03/28/2016 600 600 5,000,000.00 5,000,000.00 100.069000 5,003,450.00 3,450.00 2220 2241
3134G36j4  FHLMCB3.5YrNc3MoB  09/14/2016 650 650 5,000,000.00 5,000,000.00 99.658000 4,982,900:00 -17,100.00 2670 2707
3134G36j4  FHILMC3YrNc3MoB 09/14/2016 - 650 656 5,000,000.00 4,999,000.00 99.658000 4,982,900.00 -16,100.00 2670 2707
3134G36J4  FHLMC35Y:Nc3MoB  09/14/2016 650 650 5,000,000.00 5,000,000.00 99.658000 4,982,900.00 -17,100.00 2670 2707
3137EADQ9  FHLMC 3Yr 05/13/2016 500 500 10,000,000.00 9,999,900.00 99.879000 9,987,900.00 -12,000.00 2348 2.367
3137EADQ9 FHLMC3Yr 05/13/2016 500 500 5,000,000.00 5,000,000.00 99.879000 4,993,950.00 -6,050.00 2348 2367
3137EADQY  FHLMC3Yr 05/13/2016 500 500 5,000,000.00 5,000,000.00 99.879000 4,993,950.00 -6,050.00 2348 2.367
3134G4H68  FHLMC 5YrNc6MoB 10/15/2018 1.500 1.500 10,000,000.00 10,000,000.00 99569000 9,956,900.00 43,100.00 459 4792
3134G4H68  FHLMC 5YrNc6MoB 10/15/2018 1500 1,500 10,000,000.00 10,000,000.00 99.569000 9,956,900.00 -43,100.00 4590 4792
3134G4H92  FHLMC 5YrNc6MoB 10/23/2018 1.500 1,500 5,000,000.00 5,000,000.00 99408000 4,970,400.00 -29,600.00 4612 4814
3134G4HM3 * FHLMC 5YrNc6MoB 10/30/2018 1.250 1.250 10,000,000.00 10,000,000.00 99.512000 9,951,200.00 -48,800.00 4667 4833
3134G4HX9  FHLMC 5YrNc6MoB 10/30/2018 1.250 1250 12,000,000.00 12,000,000.00 99.544000 11,945,280.00 -54,720.00 4.667 4833
3134G4J25  FHLMC 5YrNc6MoB 10/30/2018 1.350 1.350 5,000,000.00 5,000,000.00 99.489000 4,974,450.00 -25,550.00 4.654 4833
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5,000,000.00 4,974,450.00

FHLMC 5YrNc6MoB

3134G4]25 10/30/2018

3134G4KJ6  FHLMC 5YrNc6MoB 11/27/2018 1.250 10,000,000.00 10,000,000.00 99.085000 9,908,500.00 -91,500.00 4738
3134G4KM9  FHLMC 5YrNe6MoB 11/27/2018 1.350 10,000,000.00 10,000,000.00 98.837000 9,883,700.00 -116,300.00 4725
3134G4KM9  FHLMC 5YrNc6MoB 11/27/2018 1.350 7,940,000.00 7,940,000.00 98.837000 7,847,657.80 92,342.20 4725
3134G4197  FHLMC 2.5YrNc6MoB 05/27/2016 530 15,000,000.00 15,000,000.00 99.807000 14,971,050,00 -28,950.00 2386
3134G4KM9  FHLMC 5YrNc6MoB 11/27/2018 1.350 4,995,000.00 4,992,502.50 98.837000 4,936,908.15 -55,594.35 4725
3134G4LQ9  FHLMC 5YrNc6MoB 12/11/2018 1.500 10,000,000.00 10,000,000.00 99.331000 9,933,100.00 -66,900.00 4745
3134G4LG1  FHLMC 5YrNc6MoB 11/27/2018 1.500 10,000,000.00 10,000,000.00 99.283000 9,928,300.00 -71,700.00 4706
3134G4LG1  FHLMC 5YrNc6MoB 11/27/2018 1.500 10,000,000.00 10,000,000.00 99.283000 9,928,300.00 -71,700.00 4706
3134G4MB1  FHLMC 5YrNc6MoB 12/18/2018 1.500 5,000,000.00 5,000,000.00 98.706000 4,935,300.00 -64,700.00 4764
3134G4MB8  FHLMC 5YrNc6MoB 12/18/2018 1375 10,000,000.00 10,000,000.00 98.921000 9,892,100.00 -107,900.00 4780
3134G4PC6  FHLMC 5YrNc6MoB 12/17/2018 1.375 5,000,000.00 5,000,000.00 - 98955000 4,947,750.00 -52,250,00 4777
3134G4PC6  FHLMC 5YrNc6MoB 12/17/2018 1.375 2,675,000.00 2,668,981.25 98.955000 2,647,046.25 -21,935.00 4.776
3134G4QA9  FHLMC 5YrNc6MoB 12/27/2018 1.500 13,300,000.00 13,300,000.00 99.293000 13,205,969.00 -94,081.00 4.789
3134G4Q68  FHLMC 4YrNc6MoB - 12/27/2017 750 5,000,000.00 5,000,000.00 99.440000 4,972,000.00 -28,000.00 3922
3134G4QQ4  FHLMC 5YrNc6MoB 12/27/2018 1.500 10,000,000.00 10,000,000.00 99.203000 9,929,300.00 -70,700.00 4789
3134G4RC4  FHLMC 5YrNc6MoB 12/27/2018 1150 10,000,000.00 10,000,000.00 99.213000 9,921,300.00 -78,700.00 4.834

31398A3R1  FNMA 3.5YrNc6MoE 03/21/2014 1.350 1350 5,000,000.00 5,000,000.00 100.267000 5,013,350.00 13,350.00 218 219
3136FP6X0  FNMA 5Yr 02/04/2016 272 317 10,000,000.00 9,990,000.00 100.100000 10,010,000.00 20,000.00 2082 2.09
31398A3K6  FNMA 4Yr 03/14/2014 1.250 1.278 5,000,000.00 4,996,000.00 100.224000 5,011,200.00 15,200.00 199 200
31398AVZ2  FNMA 5Yr 03/13/2014 2.750 1128 10,000,000.00 10,454,500.00 100.516000 10,051,600.00 -402,900.00 19% 197
3136GORP8  FNMA 5YrNc1YrB. 07/26/2017 875 875 5,000,000.00 5,000,000.00 99.497000 4,974,850.00 -25,150.00 3.494 3.570
3136GOPU9  FNMA 5YrNclYrB 07/10/2017 .850 .850 4,980,000.00 4,980,000.00 99.320000 4,946,136.00 -33,864.00 3.462 3.526
3136GORTO  FNMA 5YrNc1YrB 07/26/2017 1.150 1.150 5,000,000.00 5,000,000.00 99.330000 4,966,500.00 -33,500.00 3.470 3.570
3136GORW3  FNMA 5YrNc2YrB 07/25/2017 .750 750 10,000,000.00 10,000,000.00 100.206000 10,020,600.00 20,600.00 3.502 3.567
3136GORP8  FNMA 5YrNclYrB 07/26/2017 875 875 10,000,000.00 10,000,000.00 99.497000 9,949,700.00 -50,300.00 3494 3.570
3136GORP8 . FNMA 5YrNclYrB 07/26/2017 875 875 5,000,000.00 5,000,000.00 99.497000 4,974,850.00 -25,150.00 3.494 3.570
3136G0TZ4  FNMA 5YrNc1YrB 08/15/2017 .750 .750 5,000,000.00 5,000,000.00 99.376000 4,968,800.00 -31,200.00 3557 3.625
3136G0VZ1  FNMA 5YrNciYrB 08/14/2017 .750 .750 5,000,000.00 5,000,000.00 99.617000 4,980,850.00 -19,150.00 3.563 3.622
3136GOUX7-  FNMA 5YrNctYrB 08/16/2017 750 .750 5,000,000.00 5,000,000.00 99.414000 4,970,700.00 -29,300.00 3.560 3.627
3136GOVA6  FNMA 5YrNclYrB 08/14/2017 750 763 10,000,000.00 9,995,000.00 98.939000 9,893,900.00 -101,100.00 3.562 3.622
3136GOYU9  FNMA 5YrNclYrB 08/28/2017 880 .880 10,000,000.00 10,000,000.00 98.847000 9,884,700.00 -+115,300.00 3.599 3.660
3136G0A27  FNMA 5YrNclYrB 09/20/2017 750 750 5,000,000.00 5,000,000.00 98.422000 4,921,100.00 -78,900.00 3.654 3.723
3136G0A27  FNMA 5YrNcl1YrB 09/20/2017 750 750 10,000,000.00 10,000,000.00 98.422000 9,842,200.00 -157,800.00 3.654 3723
3136G0OB59  FNMA 5YrNclYrB 09/20/2017 700 700 5,000,000.00 5,600,000.00 99.125000 4,956,250.00 -43,750.00 3.658 3.723
3136GOE64  FNMA 5YrNc1YrB 09/27/2017 700 .700 5,000,000.00 5,000,000.00 98.775000 4,938,750.00 -61,250.00 3.678 3.742
3136GOE64  FNMA 5YrNclYrB 09/27/2017 700 700 5,000,000.00 5,000,000.00 98.775000 4,938,750.00 -61,250.00 3.678 3.742
3136GOB59 ~ FNMA 5YrNc1YrB 09/20/2017 700 700 5,000,000.00 5,000,000.00 99.125000 4,956,250.60 -43,750.00 3.658 . 3.723
3136GOW49  FNMA 5YrNc1YrB 11/08/2017 700 700 10,000,000.00 10,000,000.00 99.061000 9,906,100.00 -93,900.00 3.791° +3.858
3135G0QB2  FNMA 3YrNclYrE 10/22/2015 500 489 5,000,000.00 5,001,562.50 100.155000 5,007,750.00 6,187.50 179 - 1.808
3135GORS4  FNMA 3YrNc2YrE 11/06/2015 .500.. 500 10,000,000.00 10,000,000.00 100.020000 10,002,000.00 " 2,000.00 1.835° 1.849
3135GORY1  FNMA 3YrNc2YrE 11/25/2015 480 480 10,000,000.00 10,000,000.00 100.000000 10,000,000.00 . . 0.00 1.888 1.901
3135GORZ8  FNMA 3.5YrNc2YrE 05/26/2016 .550 .550 5,000,000.00 5,000,000.00 99.726000 4,986,300.00 -13,700.00 2.383 2.403
3136G0Y21  FNMA 4YrNclYrB 11/07/2016 .600 600 5,000,000.00 5,000,000.00 99.964000 4,998,200.00 -1,800.00." 2827 2.855
3136G03B5  FNMA 5YrNc6MoB 1170772017 .700 .700 5,250,000.00 5,250,000.00 98.748000 5,184,270.00 -65,730.00 3.795 3.855
3136G12F5  FNMA 5YrNcl1YrB 12/18/2017 750 " 750 . 10,000,000.00 10,000,000.00 98.768000 9,876,800.00 -123,200.00 ... 3.897 3.967
3135GORS4  FNMA 3YrNcl1YrE 11/06/2015 500 .500 5,000,000.00 5,000,000.00 100.020000 5,601,000.00 1,000.00 1.835 1.849
3136G1356  FNMA 5YrNcl1YrB 12/13/2017 800 800 5,000,000.00 5,000,000.00 98.817000 4,940,850.00 -59,150.00 3879 3.953
3136G12F5  FNMA 5YrNc1YrB 12/18/2017 750 .750 8,752,000.00 8,752,000.00 98.768000 8,644,175.36 -107,824.64 .. .. .. 3.897 3.967
3136G12D0  FNMA 5YrNc1YrB 12/13/2017 750 750 5,000,000.00 5,000,000.00 98.424000 4,921,200.00 -78,800.00 3.890 3.953
3135G0ST1 ~ FNMA 3YrNc1YrB 12/24/2015 450 - 450 5,000,000.00 5,000,000.00 99.882000 4,994,100.00 -5,900.00 1.569 1.981
3135G0ST1 ~ FNMA 3YrNclYrB 12/24/2015 450 450 10,000,600.00 10,000,000.00 99.882000 9,988,200.00 -11,800.00 1.969 1.981
3135G0STT  FNMA 3YrNclYrB 12/24/2015 450 457 10,000,000.00 9,998,000.00 99.882000 9,988,200.00 -9,800.00 1.969 1.981
3135G0STT ~ FNMA 3YrNcl1YrB 12/24/2015 450 450 10,000,000.00 10,000,000.00 99.882000 9,988,200.00 -11,800.00 1.969 1.981
3136G14Q9  FNMA 5YrNclYrB 12/26/2017 750 750 10,000,000.00 10,000,000.00 98.003000 9,800,300.00 -199,760.00 3.919 3.989
3135GOST1 ~ FNMA 3YrNclYrB 12/24/2015 450 450 5,000,000.00 5,000,000.00 99.882000 4,994,100.00 -5,900.00 1.969 1.981
3135G0ST1  FNMA 3YrNc1YrB 12/24/2015 .450 450 5,000,000.00 5,000,000.00 99.882000 4,994,100.00 -5,900.00 1.969 1.981
3135G0OST1 © FNMA 3YrNc1YrB 12/24/2015 450 450 10,000,000.00 10,000,000.00 99.882000 9,988,200.00 -11,800.00 1.969 1.981
3135G0ST1 ~ FNMA 3YrNc1YrB 12/24/2015 450 450 10,000,000.00 10,000,000.00 99.882000 9,988,200:00 -11,800.00 1.969 1.981
3136G16J3 FNMA 5YrNc1YrB 12/27/2017 .625 .625 5,000,000.00 5,000,000.00 98.187000 4,909,350.00 -90,650.00 3.933 3.992
3136G1356  FNMA 5YrNclYrB 12/13/2017 .800 800 5,000,000.00 5,000,000.00 98.817000 4,940,850.00 -59,150.00 3.879 3.953
3136G17E3 . . FNMA 5YrNc1YrB 12/26/2017 .650 650 8,750,000.00 8,750,000.00 98.720000 8,638,000.00 -112,000.00 3.928 3.989
3136G17A1  FNMA 3YrNclYrB 12/30/2015 450 450 10,000,000.00 10,000,000.00 99.964000 9,996,400.00 -3,600.00 1.989 1.997
3136G1A66 = FNMA 5YrNclYrB 12/26/2017 .700 700 10,000,000.00 10,000,000.00 98.967000 9,896,700.00 -103,300.00 3.924 3.989
3135G0ST1 ~ FNMA 3YrNc1YrB 12/24/2015 450 450 10,000,000.00 10,060,000.00 99.882000 9,988,200.00 -11,800.00 1.969 1.981
3136G1B40 ~ FNMA 5YrNc1YrB 01/30/2018 750 750 5,000,000.00 5,000,000.00 98.996000 4,949,800.00 -50,200.00 3.99 4.085
3136GiB32 - FNMA 5YrNclYrB 01/30/2018 .700 .700 5,000,000.00 5,000,000.00 98.268000 4,913,400.00 -86,600.00 4.004 4.085 -
3136G1AQ2 - FNMA 5YrNc6MoB 01/30/2018 .700 700 7,200,000.00 7,200,000.00 98.918000 7,122,096.00 -77,904.00 4.004 4.085
3135GOTH6.  FNMA 3YrNclYrB 01/29/2016 480 A87 5,000,000.00 4,999,000.00 99.851000 4,992,550.00 -6,450.00 2.061 2.079
3135G0TS2 - FNMA 3YrNcéMoB 01/15/2016 500 502 . 5,000,000.00 4,999,750.00 99.897000 4,994,850.00 -4,900.00 2.021 2041
3136G1C56  FNMA 5YrNcl1YrB 01/29/2018 800 .800 10,000,000.00 10,000,000.00 98.809000 9,880,900.00 -119,100.00 3.991 4.082
3135GOTTO  FNMA 3YrNclYrB 01/29/2016 .500 500 5,000,000.00 5,000,000.00 99.888000 4,994,400.00 -5,600.00 2,060 2079
3136G1AJ8 . FNMA 5YrNc1YrB 01/30/2018 700 .700 10,000,000.00 10,000,000.00 © 98144000 9,814,400.00 -185,600.00 4.004 4.085
3136G1AY5 FNMA 5YrNclYrB 01/30/2018 750 .750 4,500,000.00 4,500,000.00 98.769000 4,444,605.00 -55,395.00 3.999 4.085
3136G1BF5  FNMA 5YrNclYrB 01/307/2018 .700 700 10,000,000.00 10,000,000.00 98.920000 9,892,000.00 -108,000.00 4.004 4.085
3135GOUB7  FNMA 3YrNc6MoB 02/22/2016 .520 544 5,000,000.00 4,996,500.00 99.837000 4,991,850.00 -4,650.00 2123 2,145
3135GOUB7  FNMA 3YrNc6MoB 02/22/2016 .520 .554 5,000,000.60 4,995,000.00 99.837000 4,991,850.00 -3,150.00 2123 2.145
3136G1D97  FNMA 5YrNeclYrB 02/28/2018 800 800 15,000,000.00 15,000,000.00 97.452000 14,617,800.00 -382,200.00 4.079 4.164
3136G1DA4  FNMA 5YrNc1YrB 02/28/2018 1.000 1.000 10,000,000.00 10,000,000.00 98.775000 9,877,500.00 -122,500.00 4.058 4.164
3136GiDA4  FNMA 5YrNciYrB 02/28/2018 1.000 1.006 5,000,000.00 4,998,500.00 98.775000 4,938,750.00 -59,750.00 4.058 4.164
3136G1DB2  FNMA 5YrNc6MoB 02/28/2018 1.000 1.000 10,000,000.00 10,000,000.00 98.464000 9,846,400.00 -153,600.00 4.058 4.164
3136GICW7 FNMA 5YrNclYrB 02/20/2018 800 826 5,000,000.00 4,993,750.00 98.986000 4,949,300.00 -44,450.00 4.048 4142
3135GOUS0  FNMA 3YrNciYrE 02/26/2016 .550 550 5,000,000.00 5,000,000.00 99.966000 4,998,300.00 -1,700.00 2133 2156
3136G1DB2  FNMA 5YrNc6MoB 02/28/2018 1.000 1.000 10,000,000.00 10,000,000.00 98.464000 9,846,400.00 -153,600.00 4.058 4164
3136G1EX3° FNMA 3.5YrNc6MoB 08/26/2016 .700 .700 10,000,000.060 10,000,000.00 99.785000 9,978,500.00 -21,500.00 2618 2.655
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3136G1ET2  FNMA 5YrNcéMoB 03/06/2018 1.000 1.000 10,000,000.00 10,000,000.00 98.402000 9,840,200.00 -159,800.00 4.072 4.181
3136G1FW4  FNMA 5YrNc6MoB 03/19/2018 1.000 1.005 5,000,000.00 4,998,750.00 98.433000 4,921,650.00 -77,100.00 4107 4.216
3136G1FW4  FNMA 5YrNc6MoB 03/19/2018 1.000 1.000 10,000,000.00 10,000,000.00 98.433000 9,843,300.00 -156,700.00 4108 4.216
3136G1FW4  FNMA 5YrNc6MoB 03/19/2018 1.000 1.000 5,000,000.00 5,000,000.00 98.433000 4,921,650.00 - -78,350.00 4108 4.216
3136G1GS2  FNMA 5YrNcéMoB 03/27/2018 1.000 1.000 5,000,000.00 5,000,000.00 98.662000 4,933,100.00 -66,900.00 4173 4238
3136GIGN3  FNMA 5YrNc1YrB 03/27/2018 800 .800 5,000,000.00 5,000,000.00 98.481000 4,924,050.00 -75,950.00 4151 4.238
3136GIGR4  FNMA 3.5YrNc6MoB 09/27/2016 625 634 5,500,000.00 5,498,350.00 99.584000 5,477,120.00 -21,230.00 2707 2.742
3136G1GR4  FNMA 3.5YrNc6MoB 09/27/2016 625 625 5,000,000.00 5,000,000.00 99.584000 4,979,200.00 -20,800.00 2707 2742
3136G1FW4  FNMA 5YrNc6MoB 03/19/2018 1.000 1.000 10,000,000.00 10,000,000.00 98.433000 9,843,300.00 -156,700.00 4108 4216
3136GIHC6  FNMA 5YrNc1YrB 03/28/2018 .850 850 5,000,000.00 5,000,000.00 98.456000 4,922,800.00 -77,200.00 4.149 4,241
3136G1HB8 - FNMA 5YrNclYrB 03/28/2018 .800 .800 5,000,000.00 5,000,000.00 98.310000 4,915,500.00 -84,500.00 4154 4.241
3136G1IHE2 FNMA 5YrNcéMoB 03/20/2018 750 .765 5,000,000.00 4,996,250.00 98.800000 4,940,000.00 -56,250.00 4.137 4.219
3136G1IHP7  FNMA 5YrNc1YrB 03/28/2018 .800 800 5,000,000.00 5,000,000.00 98.762000 4,938,100.00 -61,900.00 4154 4241
3133GOVQ3  FNMA 3YrNc6MoB 09/26/2016 650 650 5,000,000.00 5,000,000.00 99.744000 4,987,200.00 -12,800.00 2,703 2.740
3135GOWE9  FNMA 3.5YrNc6MoB 10/25/2016 .700 .700 5,000,000.00 5,000,000.00 99.535000 4,976,750.00 -23,250.00 2.781 2.819
3135GOWE9  FNMA 3.5YrNc6MoB 10/25/2016 .700 .700 5,000,000.00 5,000,000.00 99.535000 4,976,750.00 -23,250.00 2.781 2819
3135GOWE9  FNMA 3.5YrNc6MoB 10/25/2016 .700 700 5,000,000.00 5,000,000.00 99.535000 4,976,750.00 -23,250.00 2781 2.819
3135GOWE9  FNMA 3.5YrNc6MoB 10/25/2016 .700 .700 10,000,000.00 10,000,000.00 99.535000 9,953,500.00 -46,500.00 2.781 2.819
3135GOWE9  FNMA 3.5YrNc6MoB 10/25/2016 700 .700 5,000,000.00 5,000,000.00 99.535000 " 4,976,750,00 -23,250.00 2781 2.819
3135GOWE9 - FNMA 3.5YrNc6MoB 10/25/2016 .700 700 10,000,000.00 10,000,000.00 99.535000 9,953,500.00 ~46,500.00 2781 2.819
3135GOWE9  FNMA 3.5YrNc6MoB 10/25/2016 .700 700 10,000,000.00 10,000,000.00 99.535000 9,953,500.00 ~46,500.00 2.781 2.819
3136G1]Y6 FNMA 5YrNc6MoC 0472472018 .800 800 10,000,000.00 10,000,000.00 98.022000 9,802,200.00 -197,800.00 4.226 4.315
3135GOWC3  FNMA 3YrNcéMoB 04/18/2016 .570 570 5,000,000.00 5,000,000.00 99.809000 4,990,450.00 -9,550.00 2277 2299
3135GOWC3  FNMA 3YrNcéMoB 04/18/2016 .570 .573 5,000,000.00 4,999,500.00 99.809000 4,990,450.00 -9,050.00 2277 2299
3135GOWE9  FNMA 3.5YrNc6MoB 10/25/2016 .700 .700 5,000,000.00 5,000,000.00 99.535000 4,976,750.00 -23,250.00 2781 2.819
3136G1KB4  FNMA 5YrNc6MoC 04/16/2018 .750 .750 10,000,000.00 10,000,000.00 97.914000 9,791,400.00 -208,600.00 4.209 4293
3136G1K]7 FNMA 5YrNc6MoB 04/30/2018 .750 .750 10,000,000.00 10,000,000.00 98.357000 9,835,700.00 -164,300.00 4.251 4332
3135GOWL3  ENMA 3.5YrNc6MoB 10/25/2016 .625 625 5,000,000.00 5,000,000.00 99.471000 4,973,550.00 -26,450.00 2785 .- 2.819
3135GOWL3 - FNMA 3.5YrNc6MoB 10/25/2016 .625 625 10,000,000.00 10,000,000.00 99.471000 9,947,100.00 -52,900.00 2.785 2.819
3135GOWL3. FNMA 3.5YrNcéMoB 10/25/2016 625 625 16,000,000.00 10,000,000.00 99.471000 9,947,100.00 -52,900.00 2.785 2819
3136G1KB4  FNMA 5YrNciYrB 04/16/2018 .750 .750 5,000,000.00 5,000,000.00 97.914000 4,895,700.00 -104,300.00 4.209 4.293
3135GOWL3 = FNMA 3.5YrNc6MoB 10/25/2016 625 625 20,000,000.00 20,000,000.00 99.471000 19,894,200.00 -105,800.00 2.785 2.819
3135GOWS8  FNMA 3.5YrNcéMoB 11/15/2016 600 600 10,000,000.00 16,000,000.00 99.334000 9,933,400.00 -66,600.00 2.841 2.877
3136G1JW0  FNMA 5YrNcéMoB 04/18/2018 875 875 5,610,000.00 5,610,000.00 98.012000 5,498,473.20 -111,526.80 4212 4299
3135GOWSB ~ FNMA 3.5YrNclYrB 11/15/2016 .600 600 10,000,000.00 10,000,000.00 99.334000 9,933,400.00 -66,600.00 2.841 2.877
3135GOWW9 FNMA 3YrNcéMoB 05/20/2016 .520 - 520 10,000,000.00 10,000,000.00 99.621000 9,962,100.00 -37,900.00 2.367 2.386
3136G1KW8  FNMA 5YrNcéMoB 05/08/2018 .800 .800 5,000,000.00 5,000,000.00 98.461000 4,923,050.00 -76,950.00 4.269 4.353
3136G14F3 FNMA 3.5YrNc6MoB 12/27/2016 680 .665 12,000,000.00 12,006,600.00 99.349000 11,921,880.00 -84,720.00 2.954 2992
3135G0WS8  FNMA 3.5YrNclYrE 11/15/2016 600 .600 5,000,000.00 5,000,000.00 99.334000 4,966,700.00 -33,300.00 2.841 2877
3135GOWS8  FNMA 3.5YrNcl1YrE 11/15/2016 600 600 5,000,000.00 5,000,000.00 99.334000 4,966,700.00 -33,300.00 2.841 2877
3135GOWS8  FNMA 3.5YrNcl1YrE 11/15/2016 .600 600 5,000,000.00 5,000,000.00 99.334000 4,966,700.00 -33,300.00 2.841 2877
3135GOWS8  FNMA 3.5YrNcl1YrE 11/15/2016 .600 600 10,000,000.00 10,000,000.00 99.334000 9,933,400.00 -66,600.00 2841 2.877
3135GOWS8 - FNMA 3.5YrNc1YrE 11/15/2016 600 600 5,000,000.00 5,000,000.00 99.334000 4,966,700.00 -33,300.00 2841 2.877
3136G1K]7 FNMA 5YrNcéMoB 04/30/2018 .750 750 5,000,000.00 5,000,000.00 98.357000 4,917,850.00 -82,150.00 4,251 4.332
3136G1KW8 FNMA 5YrNc6MoB 05/08/2018 800 800 21,750,000.00 21,750,000.00 98.461000 21,415,267.50 -334,732.50 4.265 4.353
3136G1LT4 FNMA 3.5YrNclYrB 11/28/2016 .500 512 10,000,000.00 : 9,996,000.00 99.175000 9,917,500.00 ~78,500.00 2882 2912
3135GOWS8  FNMA 3.5YrNclYrB 11/15/2016 .600 .. 600 3,635,000.00 3,635,000.00 99.334000 3,610,790.90 -24,200.10 2.841 2877
3135GOWS8 . FNMA 3.5YrNclYrB 11/15/2016 600 604 10,000,000.00 9,998,500.00 99.334000 9,933,400.00 -65,100.00 2.841 2.877
3135GOWS8  FNMA 3.5YrNciYrB 11/15/2016 .600 .600 10,000,000.00 10,000,000.00 99.334000 9,933,400.00 -66,600.00 2841 2877
3136G1LT4  FNMA 3.5YrNclYrB 11/28/2016 .500 1.009 752,000.00 739,216.00 99.175000 745,796.00 6,580.00 2.875 2912
3136GiQU6 FNMA 3YrNc6MoB 07/29/2016 1.000 1.000 10,000,000.00 10,000,000.00 100.054000 10,005,400.00 5,400.00 2,528 2,578
3135G0Y]6 FNMA 3YrNc6MoB 09/06/2016 1.000 1.000 3,775,000.00 3,775,000.00 100.093000 3,778,510.75 3,510.75 2.630 2.685
3136G1S59 FNMA 3.25YrNc6MoB 11/28/2016 1.000 1.047 1,225,000.00 1,223,162.50 100.118000 1,226,445.50 3,283.00 2.856 2912
3136G07B1 FNMA 4YrNc6MoB 11/27/2017 1.000 1.031 6,250,000.00 6,242,375.00 98.913000 6,182,062.50 -60,312.50 . 3910

98.265000 9,826,500.00

3136G1MUO  FNMA 5YrNcé6MoB 06/12/2018 . 10,000,000.00 9,911,500.00 -85,000.00 4.449

FHLB DISC NOTES

313385YE0  FHLB DISC NOTE 06/17/2014 180 180 27,000,000.00 26,951,805.00 99.962889 26,989,980.00 38,175.00
313385XL5-  FHLB DISC NOTE 05/30/2014 70 170 70,000,000.00 69,923,311.11 99.971028 69,979,719.44 56,408.33
313385Tj5 FHLB DISC NOTE 02/21/2014 .090 .0% 10,000,000.00 9,997,850.00 99.997167 9,999,716.67 1,866.67
313385TW6  FHLB DISC NOTE 03/05/2014 .090 090 10,000,000.00 9,997,725.00 99.993000 9,999,300.00 1,575.00
313385Uj3 FHLB DISC NOTE 03/17/2014 090 090 10,000,000.00 9,997,425.00 99.991667 9,999,166.67 1,741.67
313385VA1  FHLB DISC NOTE 04/02/2014 .080 .080 " 15,000,000.00 14,996,200.00 99.987361 14,998,104.17 1,904.17
313385UD6  FHLB DISC NOTE 03/12/2014 095 095 50,000,000.00 49,987,993.06 99.992222 49,996,111.11 8,118.05
313385UD6 - FHLB DISC NOTE 03/12/2014 090 090 25,000,000.00 24,994,312.50 99.992222 24,998,055.56 3,743.06
313385VH6 . FHLB DISC NOTE 04/09/2014 090 090 25,000,000.00 24,992,562.50 99.986389 24,996,597.22 4,034.72
313385UD6  FHLB DISC NOTE 03/12/2014 .090 090 10,000,000.00 9,997,750.00 99.992222 9,999,222.22 147222
313385UL8  FHLB DISC NOTE 03/19/2014 1056 .105 20,000,000.00 19,994,691.67 99.991444 19,998,288.89 3,597.22
313385UL8  FHLB DISC NOTE 03/19/2014 100 100 10,000,000.00 9,997,500.00 99.991444 9,999,144.44 164444

313385UL8 - FHLB DISC NOTE 03/19/2014 . . 10,000,000.00 9,997,500.00 99.991444 9,999,144.44 1,644.44

FHLB BONDS

313372KE3 ~ FHLB4Yr 02/04/2015 182 182 15,000,000.00 15,000,000.00 99.992000 14,998,800.00 -1,200.00 1.090 1.09
3133XWKV0 FHLB 3Yr 03/14/2014 2.375 1404 5,000,000.00 5,140,200.00 100.449000 5,022,450.00 -117,750.00 198 .200
313373CZ3 - FHLB3Yr 05/27/2014 1.560 1.500 5,000,000.00 5,000,000.00 100.551000 5,027,550.00 27,550.00 399 403
313374FU9 ©  FHLB3Yr 07/07/2014 910 910 10,000,000.00 10,000,000.00 100.396000 10,039,000.00 39,000.00 512 .515
313376UF0 - FHLB2Yr 01/29/2014 375 375 5,000,000.00 5,000,000.00 100.018000 5,000,900.00 900.00 079 079
313378AC5  FHLB3Yr 05/22/2015 500 .500 5,000,000.60 5,000,000.00 100.268000 5,013,400.00 13,400.00 1.384 1.389
3133783D1 FHLB 2YrNc 02/13/2014 .300 379 5,000,000.00 4,992,300.00 100.019000 5,000,950.00 8,650.00 120 21
313378FY2 FHLB 2.25Yr 05/30/2014 .375 468 5,000,000.00 4,990,014.15 100.101000 5,005,050.00 15,035.85 410 411
313378U58  FHLB 3Yr 05/04/2015 700 700 15,000,000.00 15,000,000.00 100.545000 15,081,750.00 81,750.00 1332 . 1340
313378XS5 FHLB 3YrNc2YrE 04/30/2015 .650 650 5,000,000.00 5,000,000.00 100.156000 5,007,800.00 7,800.00 1.324 1.329
313379AK5  FHLB2Yr 04/30/2014 340 340 5,000,000.00 5,000,000.00 100.069000 5,003,450.00 3,450.00 328 .329
313379FL8 FHLB 2Yr 05/19/2014 .350 .350 5,000,000.00 5,000,000.00 100.084000 5;004,200.00 4,200.00 .380 .381
313379FL8 FHLB 2Yr 05/19/2014 .350 .350 5,000,000.00 5,000,000.00 100.084000 5,004,200.00 4,200.00 380 .381
313380UF2  FHLB 5YrNc3MoB 10/10/2017 625 625 10,000,000.00 10,000,000.00 98.948000 9,894,800.00 -105,200.00 3.720 3.778
313381H24  FHLB3Yr 01/16/2015 .250 307 5,000,000.00 4,994,000.00 100.080000 5,004,000.00 10,000.60 1.038 1.044
3133805T0 FHLB1Yr 01/23/2014 270 .233 1,000,000.00 1,000,410.00 100.008000 1,000,080.00 -330.00 063 .063
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5,000,000.00 5,000,000.00 4,995,350.00 -4,650.00
5,600,000.00 4,995,550.00 100.021000 5,001,050.00 5,500.00

3133815V8 FHLB 3YrNc6MoB 01/29/2016
313381YP4 FHLB 2Yr 02/20/2015 .250

313381VK8  FHLB 3.5YrNc6MoB 07/29/2016 .575 5,000,000.00 4,989,500.00 99.737000 4,986,850.00 -2,650.00

3133823V3 FHLB 1Yr 02/07/2014 125 15,000,000.00 14,992,155.00 100.004000 15,000,600.00 8,445.00

313381XU4°  FHLB 5YrNc3MoB 02/13/2018 500 7,350,000.00 7,350,000.00 99.112000 7,284,732.00 -65,268.00

313382DF7  FHLB1Yr 02/25/2014 125 5,000,000.00 4,996,625.00 99.999000 4,999,950.00 3,325.00

313382EC3  FHLB1Yr 03/06/2014 .180 5,000,000.00 4,999,600.00 100.009000 5,000,450.00 850.00

313382EG4  FHLB1Yr 03/05/2014 180 10,000,000.00 9,998,750.00 100.009000 10,000,900.00 2,150.00

313382DF7  FHLB1Yr 02/25/2014 25 25,000,000.00 24,987,600.00 99.999000 24,999,750.00 12,750.00

313382PHO  FHLB 5YrNc6MoB 04/25/2018 .800 10,000,000.00 10,000,000.00 98.677000 9,867,700.00 -132,300.00

313382PP2 FHLB 5YrNc3MoB 04/25/2018 .850 8,350,000.00 8,350,000.00 98.349000 8,212,141.50 -137,858.50

313382NP4  FHLB 13Mo 05/16/2014 205 25,000,000.00 25,000,000.00 100.028000 25,007,000.00 7,000.00

313382LE1 FHLB 3.5YrNc3MoB 10/11/2016 625 9,400,000.00 9,400,000.00 99.637000 9,365,878.00 -34,122.00 2746

3133825L8 FHLB 3.5YrNc3MoB 10/24/2016 .550 10,000,000.00 10,000,000.00 99.409000 9,940,900.00 -59,100.00 2.786

313380557 FHLB 4YrNc3MoA 10/11/2016 700 4,285,714.00 4,285,714.00 99.642000 4,270,371.14 -15,342.86 2.742

313382Y31 FHLB 5YrNc6MoB 05/21/2018 750 12,000,000.00 12,000,000.00 97.671000 11,720,526.00 -279,480.00 4.306

3133833M1  FHLB 5YrNC3MoB 05/23/2018 750 10,000,000.00 10,000,000.00 97.584000 9,758,400.00 -241,600.00 4.312

3133833J8 FHLB 5YrNcéMoB 05/25/2018 750 10,000,000.00 10,000,000.00 97.807000 9,780,700.00 -219,300.00 4317

3133834M0  FHLB 5YrNc6MoB 05/29/2018 .750 5,000,000.00 5,000,000.00 98.067000 4,903,350.00 -96,650.00 4.328

3133836N6é  FHLB 5YrNclYrB 06/12/2018 .800 10,000,000.00 10,000,000.00 97.871000 9,787,100.00 -212,500.00 4.359

3133836N6  FHLB 5YrNcl1YrB 06/12/2018 -800 10,000,000.00 10,000,000.00 97.871000 9,787,100.00 -212,900.00 4.359

313383CP4 - FHLB 5YrNc3MoB 06/19/2018 .875 5,000,000.00 5,000,000.00 97.591000 4,879,550.00 -120,450.00 4.370

313383CP4  FHLB 5YrNc3MoeB 06/19/2018 875 5,000,000.00 5,000,000.00 97.591000 4,879,550.00 -120,450.00 4.370

313383CP4  FHLB 5YrNc3MoB 06/19/2018 875 5,000,000.00 5,000,000.00 97.591000 4,879,550.00 -120,450.00 4.370

313383CP4  FHLB 5YrNc3MoB 06/19/2018 875 10,000,000.00 10,000,000.00 97.591000 9,759,100.00 -240,900.00 4.370

313383EM9  FHLB 5YrNc6MoB 06/20/2018 900 5,000,000.00 4,998,000.00 98.004000 4,900,200.00 -97,800.00 4.370

313383EN7  FHLB 5YrNc3MoB 06/20/2018 1.000 13,000,000.00 13,000,000.00 97.747000 12,707,110.00 -292,890.00 4.359

313383EP2 FHLB 5YrNc3MoB 06/20/2018 1.250 1.250 10,000,000.00 10,000,000.00 97.655000 9,765,500.00 -234,500.00 4.332

313383G62  FHLB 3.5YrNc1MoB 12/19/2016 750 .750 5,000,000.00 5,000,000.00 99.529000 4,976,450.00 -23,550.00 2928

313383G62  FHLB 3.5YrNcIMoB 12/19/2016 750 .750 10,000,000.00 10,000,000.00 99.529000 9,952,900.00 -47,100.00 2928

313383HH7 - FHLB 3.5YrNc1YrB 12/27/2016 .700 .700 10,000,000.00 10,000,000.00 99.692000 9,969,200.00 -30,800.00 © 2953

313383BX8  FHLB1Yr 05/20/2014 125 167 25,000,000.00 24,989,950.00 99.998000 24,999,500.00 9,550.00 .383

313383KJ9 FHLB 5YrNc3MoB 06/27/2018 1.250 1.250 5,000,000.00 5,000,000.00 98.676000 4,933,800.00 " -66,200.00 4.351

313383KJ9 FHLB 5YrNc3MoB 06/27/2018 1.250 1.250 5,000,000.00 5,000,000.00 98.676000 4,933,800.00 -66,200.00 4.351

313383KP5  FHLB1Yr 06/30/2014 160 172 25,000,000.00 24,996,750.00 100.005000 25,001,250.00 4,500.00 495

313383KJ9 FHLB 5YrNc3MoB 06/27/2018 1.250 1.250 5,000,000.00 5,000,000.00 98:676000 4,933,800.00 -66,200.00 4.351

313383MM0  FHLB1Yr 06/20/2014 125 175 25,000,000.00 24,987,775.00 99.992000 24,998,000.00 10,225.00 468

313383NV9  FHLB1Yr 06/26/2014 190 205 50,000,000.00 49,992,500.00 100.021000 50,010,500.00 18,000.00 484

313383NR8  FHLB 11Mo 05/01/2014 150 182 25,000,000.00 24,993,150.00 100.007000 25,001,750.00 8,600.00 331

313383P88 FHLB 1Yr 06/19/2014 .200 213 10,000,000.00 9,998,700.00 100.027000 10,002,700.00 4,000.00 465

313383PZ8  FHLB1Yr 07/10/2014 190 202 25,000,000.00 24,996,925.00 100.021000 25,005,250.00 8,325.00 524

313383PY1 FHLB iYr 07/17/2014 190 193 26,700,000.00 26,699,332.50 100.022000 26,705,874.00 6,541.50 543

313383Q79  FHLB1Yr 07/25/2014 190 | 177 25,000,000.00 25,003,150.00 100.022000 25,005,500.00 2,350.00 566

313383TA9  FHLB 1YrNc6MoE 08/22/2014 200 200 25,000,000.00 25,000,000.00 100.004000 25,001,000.00 1,000.00 .641

313383TT8 FHLB 1YrNc6MoE 07/29/2014 200 .200 10,000,000.00 10,000,000.00 100.005000 10,000,500.00 500.00 577 575
313383UB5  FHLB 1YrNC6MoE 08/29/2014 200 200 25,000,000.00 25,000,000.00 100.007000 25,001,750.00 1,750.00 666 660
313383UE9  FHLB1Yr 08/12/2014 170 77 15,000,000.00 14,998,892.55 100.010000 15,001,500.00 2,607.45 613 614
313383W64  FHLB1Yr 08/20/2014 170 170 10,000,000.00 10,000,000.00 100.009000 10,000,500.00 900.00 635 636
313383WR8  FHLB 1YrNc6MoB 09/15/2014 .200 200 10,000,000.00 10,000,000.00 100.009000 10,000,900.00 900.00 704 707
313383X22 FHLB1Yr 08/22/2014 125 182 25,000,000.00 24,985,700.00 99.980000 24,995,000.00 9,300.00 641 .641
313382LT8 FHLB 1.5Yr 09/22/2014 220 188 15,000,000.00 15,005,250.00 100.038000 15,005,700.00 450.00 724 726
313383XP1 FHLB 1Yr 09/03/2014 125 187 15,000,000.00 14,990,640.00 99.976000 14,996,400.00 5,760.00 671 674
313383YC9  FHLB 1YrNc6MoE 09/24/2014 220 220 25,000,000.00 25,000,000.00 100.001000 25,000,250.00 250.00 729 732
3130A0A91  FHLB 1YrNc6éMoE 10/30/2014 250 .250 50,000,000.00 50,000,000.00 100.021000 50,010,500.00 10,500.00 832 .830
3130A0A91  FHLB 1YrNc6MoE 10/30/2014 .250 250 25,000,000.00 25,000,000.00 100.021000 25,005,250.00 5,250.00 832 .830
3130A0C81  FHLB1Yr 11/18/2014 125 170 25,000,000.00 24,988,764.33 99.996000 24,999,000.00 10,235.67 879 .882
3130A0E63  FHLB 1YrNc6MoE 01/02/2015 .200 .200 25,000,000.00 25,000,000.00 100.007000 25,001,750.00 1,750.60 1.000 1.005
313381YP4  FHLB1Yr 02/20/2015 250 189 25,000,000.00 25,018,500.00 160.021000 25,005,250.00 -13,250.00 1133 1.140
3130A0FX3.  FHLB1.25Yr 02/18/2015 210 210 25,000,000.00 25,000,000.00 99.977000 24,994,250.00 -5,750.00 1128 1134
3130A0FX3  FHLB1.25Yr 02/18/2015 210 215 25,000,000.00 24,998,500.00 99.977000 24,994,250.00 -4,250.00 1128 1134

12/27/2018

FHLB 5YrNe3MoB

3130A0H78 5,550,000.00 5,550,000.00 . . 99.836000 5,540,898.00 -9,102.00 4.789 4.992

FFCB BONDS

31331KHV5  FFCB5Yr 04/20/2016 238 .259 10,000,000.00 9,995,000.00 100.098000 10,009,800.00 14,800.00 2.295 2304
31331K5K2  FFCB2Yr 01/03/2014 400 420 6,000,000.00 5,997,600.00 100.001000 6,000,060.00 2,460.00 .008 .008
3133EAHP6  FFCB3Yr 03/16/2015 .520 .598 5,000,000.00 4,988,430.00 100.318000 5,015,900.00 27,470.00 1201 1.205
3133EAN]J3  FFCB3Yr 05/01/2015 500 .520 5,000,000.00 4,997,000.00 100.271000 5,013,550.00 16,550.00. - - 1.326 1.332
3133EA2K3  FFCB 3YrNc3MoA 09/28/2015 450 484 5,000,000.00 4,995,000.00 100.003000 5,000,150.00 5,150.00 1.731 1742
3133EC4P6  FFCB1Yr 02/26/2014 .200 .208 4,995,000.00 4,994,500.50 100.010000 4,995,499.50 999.00. 156 156
3133ECBA1  FFCB2.5Yr 07/24/2015 .206 222 15,000,000.00 14,996,061.75 100.076000 15,011,400.00 15,338.25. 1.561 1.562
3133ECAV6  FFCB2Yr 12/24/2014 .250 .307 25,000,000.00 24,971,750.00 100.061000 25,015,250.00 43,500.00 1978 981
3133ECAV6  FFCB2Yr 12/24/2014 .250 .300 10,000,000.00 9,990,170.00 100.061000 10,006,100.00 15,930.00 978 981
3133BCCE2  FFCB2Yr 01/07/2015 250 .306 10,000,000.00 9,988,850.00 100.055000 10,005,500.00 16,650.00 1013 1.019
3133ECFD1  FFCB 1.25Yr 05/13/2014 200 .200 25,000,000.00 25,000,000.00 100.025000 25,006,250.00 6,250.00 364 364
3133ECFD1 ~ FFCB1.25Yr 05/13/2014 .200 .200 25,000,000.00 25,000,000.00 100.025000 25,006,250.00 6,250.00 364 364
3133ECFD1  FFCB1.25Yr 05/13/2014 .200 200 25,000,000.00 25,000,000.00 100.025000 25,006,250.00 6,250.00 364 364
3133ECFD1  FFCB 1.25Yr 05/13/2014 .200 .200 25,000,000.00 25,000,000.00 100.025000 25,006,250.00 6,250.00- - 364 .364
3133ECFD1  FFCB 1.25Yr 05/13/2014 .200 .200 25,000,000.00 25,000,000.00 100.025000 25,006,250.00 6,250.00 ~364 .364
3133ECCE2  FFCB 2Yr 01/07/2015 250 .281 15,000,000.00 14,991,750.00 100.055000 15,008,250.00 16,500.00 1.013 1.019
3133ECKZ6  FFCB 3YrNciYrC 04/11/2016 430 469 5,000,000.00 4,994,250.00 99.729000 4,986,450.00 -7,800.00 2.262 2279
3133ECNWO0  FFCB1.25 Yr 08/08/2014 170 170 10,000,000.00 10,000,000.00 100.011000 10,001,100.00 1,100.00 602 603
3133ECNWO0  FFCB 1.25Yr 08/08/2014 170 193 15,000,000.00 14,995,907.55 100.011000 15,001,650.00 5,742.45 602 .603
3133ECSV7  FFCB 1Yr 06/24/2014 150 172 25,000,000.00 24,994,500.00 100.002000 25,000,500.00 6,000.00 479 479
3133ECFD1  FFCB 1.25Yr 05/13/2014 .200 192 5,350,000.00 5,350,358.45 100.025000 5,351,337.50 979.05 364 364
3133ECVH4  FFCB1Yr 08/25/2014 180 180 25,000,000.00 25,000,000.00 100.014000 25,003,500.00 3,500.00 649 649
3133EAT81  FFCB2Yr 09/11/2014 250 162 3,800,000.00 3,803,114.97 100.060000 3,802,280.00 -834.97 693 .696
3133ED7H9  FFCB 1.25Yr 02/13/2015 190 .205 25,000,000.00 24,995,300.00 99.957000 24,989,250.00 -6,050.00 1114 1121
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Month End Portfolio Holdings

3133ED7H9
3133EDAL6
3133ED7H9
3133EDBK7

Descriplion
FFCB 1.25Yr
FFCB 1.75Yr
FFCB 1.25Yr

FFCB 3YrNC1YrA

FMAC DISC NOTES

31315LWVé
31315LWF1
31315LXX1
31315LXQ6

F.
31315PQK8
31315PVR7
31315PVR7
31315PYX1
31315PWS4
31315PXL8
31315PYL7
31315PYE3
31315PYY9
31315PRT8
31315PTM1
31315PTZ2
31315PA74
31315PX20
31315P6N4
31315PJ59

MUNI B
677521LH7
20772JEDO
20772JEES
8827226W6
546415173
6775212D7
6775212E5
76914AAE2
882723FG9
882723EV7
882723FH7
644682755

FAMCA 2Yr

COMMPAPER

FAMCA DISC NOTE
FAMCA DISC NOTE
FAMCA DISC NOTE
FAMCA DISC NOTE

FAMCA 3Yr
FAMCA 3YrNc1YrB
FAMCA 3YrNc1YrB
FAMCA 125 Yr
FAMCA 2Yr
FAMCA 1Yr
FAMCA 15Mo
FAMCA 1Yr
FAMCA 3Yr
FAMCA 5YrNc6MoB
FAMCA 1.25Yr
FAMCA 1.25Yr
FAMCA 15Mo
FAMCA 1Yr
FAMCA 1Yr

OHIO STATE GO
CONNECTICUT ST
CONNECTICUT ST
TEXASST GO
LOUISIANA STATE
OHIO STATE

OHIO STATE

COUNTY OF RIVERSIDE
TEXAS STATE
TEXAS STATE
TEXASSTATE
STATE OF NEW

19121BA90  COCA-COLA CO
19121BAQ2 COCA COLA CO
89233HAQ7 TOYOTA MOTOR CORP
89233HB60  TOYOTA MOTOR CORP
89233HA95  TOYOTA MOTOR CORP
19121BAG4  COCA-COLA CO
19121BBj7 COCA-COLA CO
30229BAT4  EXXON MOBIL
89233HC77  TOYOTA MOTOR CORP
30229BBE6  EXXON MOBIL
30229BAM9  EXXON MOBIL
20272EBM9  Commonwealth Bank of
Australia
$1411UCC7 UCREGENTS
89233HCS1 =~ TOYOTA MOTOR CORP
36959}CT8 GE CAPITAL CORP
30229BBU0  EXXON MOBIL
19121BCJ6 COCA-COLA CO
19121BCK3 = COCA-COLA CO
36959JC35 GE CAPITAL CORP
91411UCC7  UC REGENTS
91411UD4  UCREGENTS
30229BC70  EXXON MOBIL
36959]D83 GE CAPITAL CORP
91411UCB9  UC REGENTS
16677KCB7  CHEVRON
19121BCK3  COCA-COLA CO
16677KCH4 CHEVRON .
89233HDE1  TOYOTA MOTOR CORP

16677KCC5

NCD!
89112THJ6
89112TMCS
78009NPX8
89112TS54
89112TTGY
89112TUH5
89112TWV2

RIVERISIDE COUNTY TREASURER-TAX COLLECTOR

CHEVRON

TORONTO DOMINION
TORONTO DOMINION
ROYAL BANK OF

TORONTO DOMINION
TORONTO DOMINION
TORONTO DOMINION
TORONTO DOMINION

NMaturity
BDate
02/13/2015
08/25/2015
02/13/2015
12/09/2016

Coupnn

190
.280
190
.680

turly
to Matl

203
.280
203
.731

Value

25,000,000.00
15,000,000.00
25,000,000.00

5,000,000.00

Baok
Value

24,996,000.00
15,000,000.00
24,996,075.00

4,992,500.00

99.957000
99.856000
99.957000
99.482000

24,989,250.00
14,978,400.00
24,989,250.00

4,974,100.00

05/15/2014
05/01/2014
06/10/2014
06/03/2014

07/02/2015
09/25/2015
09/25/2015
02/19/2014
01/23/2015
01/25/2014
04/25/2014
01/24/2014
01/28/2016
04/03/2018
06/10/2014
06/10/2014
08/11/2014
11/03/2014
10/10/2014
01/06/2015

05/01/2014
04/15/2014
04/15/2015
04/01/2014
05/15/2016
11/01/2014
11/01/2015
10/15/2014
08/01/2015
08/01/2015
08/01/2016
04/01/2015

01/09/2014
01/24/2014
01/24/2014
02/06/2014
01/09/2014
01/16/2014
02/18/2014
01/27/2014
03/07/2014
02/14/2014
01/21/2014
02/21/2014

03/12/2014

03/26/2014
03/27/2014

02/28/2014
03/18/2014
03/19/2014
03/03/2014
03/12/2014
04/04/2014

03/07/2014
04/08/2014

03/11/2014
03/11/2014
03/19/2014
03/17/2014
04/14/2014
03/12/2014

01/06/2014
02/03/2014
03/07/2014
03/13/2014
03/18/2014
03/26/2014
03/05/2014

180
120
120

550
470
470
250
.320
190
220
200

750
220
220
.200
.230
.200

1.190

672
.300

.280
.630
.370
.390
.39
.800

110
120
150
170
.200
160
100
070
150

.090
150
120
170
140

.080
120
120
120
120
130

.090

.140

180
120
120

587
495
487
265
320
190
220
200
425
750
220
220
213
230
200

1.190

672
.300

.280

.370
.390
.390
.800

110
120
150
170
.200
160
.100
.070
150

150

120

170
140

.080
120
120
126
120
130

25,000,000.00
40,000,000.00
10,000,000.00
15,000,000.00

10,000,000.00
5,000,000.00
2,568,000.00
5,000,000.00
5,000,000.00
25,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
25,000,000.00
20,000,000.00
25,000,000.00
30,000,000.00
25,000,000.00
50,000,000.00

2,000,000.00

2,000,000.00

2,000,000.00
18,105,000.00
12,070,000.00
9,355,000.00
9,390,000.00
1,635,000.00
1,830,000.00
1,270,000.00
1,500,000.00
2,275,000.00

50,000,000.00
25,000,000.00
25,000,000.00
50,000,000.00
50,000,000.00
25,000,000.00
10,000,000.00
50,000,000.00
15,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00

5,000,000.00

10,000,000.00
15,000,000.00

25,000,000.00
25,000,000.00
10,000,000.00
16,000,000.00
25,000,000.00
15,000,000.00

50,000,000.00
20,000,000.00

25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00
25,000,000.00

45,000,000.00
25,000,060.00
25,000,000.00
20,000,000.00
50,000,000.00
10,000,000.00
20,000,000.00

24,959,750.00
39,968,266.67

9,990,966.67
14,990,421.00

9,989,000.00
4,996,250.00
2,566,716.00
4,999,050.00
5,000,000.00
25,000,000.00
10,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
25,000,000.00
20,000,000.00
24,995,975.00
30,000,000.00
25,000,000.00
49,997,294.50

2,000,000.00
2,000,000.00
2,000,000.00
18,105,000.00
12,070,000.00
9,355,000.00
9,390,000.00
1,635,000.00
1,830,000.00
1,270,000.00
1,500,000.00
2,321,432.75

49,982,888.89
24,990,000.00
24,987,500.00
49,971,666.67
49,974,722.22
24,989,777.78

9,996,750.00
49,991,250.00
14,992,500.00
24,994,500.00
24,996,062.50
24,990,416.67

4,998,150.00

9,994,333.33
14,993,000.00

24,995,111.11
24,991,166.67
9,996,466.67
9,997,000.00
24,991,833.33
14,993,716.67

49,989,000.00
19,990,666.67

24,988,750.00
49,987,638.89
24,992,590.28
24,993,048.61
24,986,777.75
24,994,097.22

99.974000
99.977000
99.965000
99.966000

100.149000
100.063000
100.063000
100.016000
100.116000
100.004000
100.028000
100.004000

99.982000

98.968000
100.037000
100.037000
100.028000
100.042000
100.021000

99.990000

100.000000
100.000000
100.000000
100.000000
100.000000
100.000000
100.000000
100.000000
100.000000
100.600000
100.000000
102.041000

99.997111
99.991694
99.991694
99.987000
99.997111
99.994583
99.982667
99.990611
99.969306
99.984111
99.992778
99.981583

99.966944

99.960333
99.959861

99.979056
99.964111
99.963639
99.971194
99.966944
99.948333

99.969306
99.946111

99.967417
99.967417
99.963639
99.964583
99.942778
99.966944

49,995,000.00

24,993,500.00
39,990,800.00

9,996,500.00
14,994,900.00

10,014,900.00
5,003,150.00
2,569,617.84
5,000,800.00
5,005,800.00
25,001,000.00
10,002,300.00
10,000,400.00
4,999,100.00
9,896,800.00
25,009,250.00
20,007,400.00
25,007,000.00
30,012,600.00
25,005,250.00

2,000,000.00
2,000,000.00
2,000,000.00
18,105,000.00
12,070,000.00
9,355,000.00
9,390,000.00
1,635,000.00
1,830,000.00
1,270,000.00
1,500,000.00

49,998,555.56
24,997,923.61
24,997,923.61
49,993,500.00
49,998,555.56
24,998,645.83

9,998,266.67
49,995,305.56
14,995,395.83
24,996,027.78
24,998,194.44
24,995,395.83

4,998,347.22

9,996,033.33
14,993,979.17

24,994,763.89
24,991,027.78
9,996,363.89
9,997,119.44
24,991,736.11
14,992,250.00

49,984,652.78

19,989,222.22

24,991,854.17
49,983,708.33
24,990,909.72
24,991,145.83
24,985,694.44
24,991,736.11

2,321,432.75

-6,750.00
-21,600.00
-6,825.00
-18,400.00

33,750.00
22,533.33
5,533.33
4,479.00

25,900.00
6,900.00
2,901.84
1,750.00
5,800.00
1,000.00
2,800.00

5,250.00

15,666.67
7,923.61
10,423.61
21,833.33
23,833.34
8,868.05
1,516.67
4,055.56
2,895.83
1,527.78
2,131.94
4,979.16

197.22

1,700.00
97917

-347.22
-138.89
-102.78
11944
97.22
-1,466.67

-4,347.22
-1,444.45

3,104.17
-3,930.56
-1,680.56
-1,902.78
-1,083.31

Duratinn

1115
1.646
1.115
2.903

.369
331
440
421

1.490
1722
1.722

137

1057

.068
315
066
2.060
4173

610
837
774
1.012

329
287
1.280
249
2353
.831
1.818
.786
1577
1577
2.551

194

232
.235
161
211
213
170
194
257

181

268

Jd191
191

1121
1.649
1121
2.942

370
332
441
422

1.501
1.734
1734
137
1.063
068
315
066.
2.077
4.258
A
A41
611
841
775
1.016

2373

195

233
236

162
211
214
170
195
258

181

268

192
192
214
.208
285
195

45,000,000.00
25,000,000.00
25,000,000.00
20,000,000.00
50,000,000.00
10,000,000.00
20,000,000.00

100.000000
100.000000
100.000000
100.000000
100.000000
100.000000
100.000000

45,000,000.00
25,000,000.00
25,000,000.00
20,000,000.00
50,000,000.00
10,000,000.00
20,000,000.00

.016
.093
181
197
211
233
175
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Full Compliance

The Treasurer's Pooled Investment Fund was in FULL
COMPLIANCE with the Treasurer’s Statement of Investment Policy.
The County’s Investment Policy is more restrictive than the Califor-
~nia Government Code. This policy is reviewed annually by the
County’s Investment Oversight Committee and approved by the
County Board of Supervisors.

MUNICIPAL BONDS - 5YEARS NOLIMIT NA 3 YEARS 15% AA-/Aa3/AA- 1.05%
(MUNI) ‘

U.S. TREASURIES 5 YEARS NOLIMIT NA 5 YEARS 100% NA 6.17%
LOCAL AGENCY : 5YEARS  NO LIMIT NA 3 YEARS 2.5% INVESTMENT 0.01%
OBLIGATIONS (LAO) GRADE

FEDERAL AGENCIES 5 YEARS NO LIMIT AAA 5 YEARS 100% NA 58.22%
COMMERCIAL PAPER (CP) 270 DAYS 40% Al/P1 270 DAYS 40% Al1/P1/F1 12.65%
CERTIFICATE & TIME 5 YEARS 30% NA 1YEAR 25% Combined Al/P1/F1 3.25%
DEPOSITS (NCD & TCD)

REPURCHASE : 1TYEARS NOLIMIT NA 45DAYS 40% max, 25% interm - A1/P1/F1 0.00%
AGREEMENTS (REPO) repo over 7 days

REVERSE REPOS 92 DAYS 20% NA 60 DAYS 10% NA 0.00%
MEDIUM TERM NOTES 5 YEARS 30% A 3 YEARS 20% - AA/Aa2/AA 0.00%
(MTNO) o ‘ o

CALTRUST SHORT TERM NA N A NA DAILY 1.0% NA 0.90%
FUND LIQUIDITY

MONEY MARKET MUTUAL | /60 DAYS® 20% AAA/Aaa DAILY 20% AAAby20f£3 11.67%
FUNDS (MMF) @ LIQUIDITY RATINGS AGC.

LOCAL AGENCY ) NA NA NA DAILY Max $50 million NA 0.00%
INVESTMENT FUND (LAIF) LIQUIDITY

CASH/DEPOSIT ACCOUNT NA NA NA NA NA NA 6.08%

1 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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County of Riverside
- Treasurer-Tax Collector
Capital Markets

4080 Lemon Street, 4th Floor
Riverside, CA 92502-2205

WWwWw.treasurer-tax.co.riverside.ca.us

(951) 955-3979



