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64013 912828GV US TREASURY N/B 4.87500 6/30/09 .4249 Aaa AAA 50,000,000.00 101.840000 50,851,490.16 50,920,000.00 68,509.84 215,469.61 51,135,469.61
64015 912828CL US TREASURY N/B 4.00000 6/15/09 .4011 Aaa AAA 50,000,000.00 101.332000 50,614,583.33 50,666,000.00 51,416.67 263,736.26 50,929,736.26

100,000,000.00 101,466,073.49 101,586,000.00 119,926.51 479,205.87 102,065,205.87

===> 0002 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 12 <===
64014 3133XJXU FHLB 5.00000 2/20/09 .7702 Aaa AAA 50,000,000.00 100.220047 50,110,023.26 50,110,023.50 .24 1,118,055.56 51,228,079.06
64036 3133XQFW FED HOME LN BANK 1.90000 3/20/09 .9176 Aaa AAA 50,000,000.00 100.130120 50,065,060.19 50,065,060.00 - .19 345,694.44 50,410,754.44
64131 3133XPK5 FED HOME LN BANK 2.56000 8/04/09 -6444 Aaa AAA 50,000,000.00 100.968750 50,426,369.75 50,484,375.00 58,005.25 629,333.33 51,113,708.33
64145 3133XSFY FED HOME LN BANK 3.24000 4/07/09 .3858 Aaa AAA 19,160,000.00 100.521092 19,259,841.31. 19,259,841.23 - .08 196,581.60 19,456,422.83
64153 3133XGEQ FED HOME LN BANK 5.25000 8/05/09 .6456 Aaa AAA 20,000,000.00 102.343750 20,456,592.44 20,468,750.00 12,157.56 513,333.33 20,982,083.33
64154 3133XPK5 FED HOME LN BANK 2.56000 8/04/09 .6444 Raa AAA 50,000,000.00 100.968750 50,459,883.54 50,484,375.00 24,491.46 629,333.33 51,113,708.33
64166 3133XPK5 FED HOME LN BANK 2.56000 8/04/09 .6444 Aaa AAA 50,000,000.00 100.968750 50,439,181.03 50,484,375.00 45,193.97 629,333.33 51,113,708.33
64167 3133XSEU FED HOME LN BANK 3.40000 4/02/09 .4242 Aaa AAA 50,000,000.00 100.501869 50,250,934.58 50,250,934.50 - .08 561,944.44 50,812,878.94
64171 3134A3EM FREDDIE MAC 5.75000 3/15/09 .4290 Aaa AAA 23,299,000.00 100.647640 23,448,202.61 23,449,893.64 1,691.03 506,106.06 23,955,999.70
64236 31359MTZ FANNIE MAE 3.25000 2/15/09 .3233 Aaa AAA 3,389,000.00 100.112700 3,392,819.40 3,392,819.40 50,787.93 3,443,607.33
64375 3134A3EM FREDDIE MAC 5.75000 3/15/09 .4290 Aaa AAA 10,000,000.00 100.647640 10,066,454.84 10,064,764.00 - 1,690.84 217,222.22 10,281,986.22
64390 3128X3SL FREDDIE MAC 4.37500 7/30/09 .8600 Aaa AAA 15,000,000.00 101.750000 15,291,959.85 15,262,500.00 - 29,459.85 1,822.92 15,264,322.92
390,848,000.00 393,667,322.80 393,777,711.27 110,388.47 5,399,548.49 399,177,259.76

===> 0012 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 21 <===
61480 3133XCUR FHLB 4.50000 9/10/10 1.4581 Aaa AAA 8,400,000.00 104.812500 8,651,080.14 8,804,250.00 153,169.86 148,050.00 8,952,300.00

61481 3133XPNX FHLB 2.62500 3/12/10 1.1490 Aaa AAA 9,340,000.00 101.625000 9,356,672.99 9,491,775.00 135,102.01 94,664.79 9,586,439.79
61482 3133XCUR FHLB 4.50000 9/10/10 1.4581 RAaa AAA 3,000,000.00 104.812500 3,092,521.25 3,144,375.00 51,853.75 52,875.00 3,197,250.00
63092 3136F6JX FANNIE MAE 4.00000 11/16/09 1.0148 Aaa AAA 5,000,000.00 102.343750 5,039,026.55 5,117,187.50 78,160.95 41,666.67 5,158,854.17
64365 31359MEV FNMA 6.37500 6/15/09 .5611 Aaa AAA 10,000,000.00 102.156250 10,222,337.58 10,215,625.00 - 6,712.58 81,458.33 10,297,083.33
64369 3134A4US FREDDIE MAC 4.25000 7/15/09 .5324 Aaa AAA 15,000,000.00 101.687500 15,260,983.64 15,253,125.00 - 7,858.64 28,333.33 15,281,458.33
64370 31359MD6 FNMA 4.20000 6/08/09 .6396 Aaa AAA 15,000,000.00 101.250000 15,199,186.80 15,187,500.00 - 11,686.80 92,750.00 15,280,250.00
64376 31359MEY FNMA 6.62500 9/15/09 .9141 Aaa AAA 9,936,000.00 103.531250 10,308,612.92 10,286,865.00 - 21,747.92 248,676.00 10,535,541.00

75,676,000.00 77,130,421.87 77,500,702.50 370,280.63 788,474.12 78,289,176.62
===> 0008 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 23 <===



AMORTIZED THROUGH 1/31/09

STAT

STATE
E TREASURER'S

OF ARIZ

ONA

OFFICE

AMRTZD: BOOK VALUES PAGE: 2
Pos# Sec-Id Description Rate Maturity YIELD MOO S&P POSITION-SIZE PRICE Carry Basis Market-VALUE GAIN/LOSS ENDING ACCRUED FAIR VALUE
59113 3133XLX9 FHLB FLOATING QRTLY 5.23630 2/11/09 1.7118 Aaa AAA 20,000,000.00 100.001690 20,000,000.00 20,000,338.00 338.00 98,855.56 20,099,193.56
59471 31331X3P FFCB FLOATING QRTLY 5.29000 3/17/09 .2899 Aaa AAA 25,000,000.00 100.000000 25,000,000.00 25,000,000.00 9,263.89 25,009,263.89
59658 3133XLX9 FHLB FLOATING QRTLY 5.23625 2/11/09 1.7118 RAaa AAA 29,000,000.00 100.001690 29,000,490.06 29,000,490.10 .04 143,340.56 29,143,830.66
59960 3133XMW3 FHLB FLOATING QRTLY 4.70688 5/13/09 1.3314 Aaa AAA 20,000,000.00 100.178000 20,000,000.00 20,035,600.00 35,600.00 88,666.67 20,124,266.67
60141 3133XNCD FHLB FLOATING QRTLY 4.73875 5/20/09 1.3271 Aaa AAA 20,000,000.00 100.196000 20,000,000.00 20,039,200.00 39,200.00 81,435.56 20,120,635.56
60146 3133XNDG FHLB FLOATING QRTLY 4.80188 11/20/09 1.8518 Aaa AAA 15,000,000.00 100.137000 15,000,000.00 15,020,550.00 20,550.00 61,989.17 15,082,539.17
60610 3133XNW4 FHLB FLOATING QRTLY 4.51063 7/07/09 .7211 Raa AAA 25,000,000.00 100.229000 25,000,000.00 25,057,250.00 57,250.00 21,718.75 25,078,968.75
61299 3133XPJH FHLB FLOATING QRTLY 2.95500 8/05/09 2.2867 Aaa AAA 15,000,000.00 100.205000 14,997,719.74 15,030,750.00 33,030.26 99,696.67 15,130,446.67
61494 3133XMS3 FHLB FLOATING QRTLY 3.04938 5/01/09 2.9731 Aaa AAA 10,000,000.00 99.990778 9,999,077.83 9,999,077.80 - .03 76,743.33 10,075,821.13

179,000,000.00 178,997,287.63 179,183,255.90 185,968.27 681,710.16 179,864,966.06
===> 0009 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 30 <===
63711 313385DU FHLB DISCOUNT 3.05000 4/01/09 2.8763 pP-1 A-1+ 20,000,000.00 99.522900 19,900,027.78 19,904,580.00 4,552.22 19,904,580.00
63744 313385DU FHLB DISCOUNT 2.80000 4/01/09 2.8763 P-1 A-1+ 25,000,000.00 99.522900 24,885,277.78 24,880,725.00 - 4,552.78 24,880,725.00
63848 313397CF FRE DISCOUNT 1.85000 2/23/09 1.7716 P-1 A-1+ 6,346,000.00 99.886944 6,338,825.49 6,338,825.47 - .02 6,338,825.47
63939 313397CW FRE DISCOUNT 1.20000 3/10/09 1.1699 P-1 A-1+ 4,881,000.00 99.876667 4,874,980.10 4,874,980.12 .02 4,874,980.12
63941 313397DK FRE DISCOUNT 1.23000 3/23/09 .2667 P-1 A-1+ 3,500,000.00 99.962230 3,494,020.83 3,498,678.05 4,657.22 3,498,678.05
63949 313397CK FRE DISCOUNT 1.09000 2/27/09 1.0505 P-1 A-1+ 2,335,000.00 99.921278 2,333,161.84 2,333,161.84 2,333,161.84
63952 313589FM FNM DISCOUNT 1.65000 5/12/09 .3211 p-1 A-1+ 30,000,000.00 99.910000 29,862,500.00 29,973,000.00 110,500.00 29,973,000.00
63967 313589CN FNM DISCOUNT 1.00000 3/02/09 .9675 P-1 A-1+ 4,406,000.00 99.919444 4,402,450.72 4,402,450.70 - .02 4,402,450.70
64067 313397EL FRE DISCOUNT 1.00000 4/17/09 .9889 P-1 A-1+ 50,000,000.00 99.791667 49,895,833.33 49,895,833.50 @17 49,895,833.50
64162 313589CH FNM DISCOUNT .15000 2/25/09 .1440 P-1 A-1+ 11,600,000.00 99.990000 11,598,840.00 11,598,840.00 11,598,840.00
64165 313397DN FRE DISCOUNT .21000 3/26/09 .2062 P-1 A-1+ 17,000,000.00 99.969083 16,994,744.17 16,994,744.11 - .06 16,994,744.11
64279 313589EK FNM DISCOUNT .12000 4/16/09 .1184 P-1 A-1+ 50,000,000.00 99.975333 49,987,666.67 49,987,666.50 - .17 49,987,666.50
64280 313589EL FNM DISCOUNT .12000 4/17/09 .1185 P-1 A-1+ 50,000,000.00 99.975000 49,987,500.00 49,987,500.00 49,987,500.00
64281 313589EP FNM DISCOUNT .12000 4/20/09 .1185 P-1 A-1+ 50,000,000.00 99.974000 49,987,000.00 49,987,000.00 49,987,000.00
64282 313589ER FNM DISCOUNT .12000 4/22/09 .1186 P-1 A-1+ 50,000,000.00 99.973333 49,986,666.67 49,986,666.50 - .17 49,986,666.50
64283 313589ES FNM DISCOUNT .12000 4/23/09 .1186 P-1 A-1+ 50,000,000.00 99.973000 49,986,500.00 49,986,500.00 49,986,500.00
64284 313589ET FNM DISCOUNT .12000 4/24/09 .1186 P-1 A-1+ 50,000,000.00 99.972667 49,986,333.33 49,986,333.50 .17 49,986,333.50

64285 313397ES FRE DISCOUNT .12000 4/23/09 .1186 P-1 A-1+ 50,000,000.00 99.973000 49,986,500.00 49,986,500.00 49,986,500.00
64286 313397ET FRE DISCOUNT .12000 4/24/09 .1186 pP-1 A-1+ 50,000,000.00 99.972667 49,986,333.33 49,986,333.50 .17 49,986,333.50
64287 313397EW FRE DISCOUNT .12000 4/27/09 .1186 P-1 A-1+ 50,000,000.00 99.971667 49,985,833.33 49,985,833.50 17 49,985,833.50
64288 313397EX FRE DISCOUNT .12000 4/28/09 .1187 P-1 A-1+ 50,000,000.00 99.971333 49,985,666.67 49,985,666.50 - <17 49,985,666.50
64328 31315LDS FARMER MAC DISCOUNT .20000 3/30/09 .1966 P-1 A-1+ 15,000,000.00 99.968333 14,995,250.00 14,995,249.95 - .05 14,995,249.95
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64337 313589BK FNMA DISCOUNT .09000 2/03/09 .0600 P-1 A-1+ 6,200,000.00 99.999500 6,199,969.00 6,199,969.00 6,199,969.00
64367 313385EK FHLB DISCOUNT .20000 4/16/09 .1974 P-1 A-1+ 50,000,000.00 99.958889 49,979,444.45 49,979,444.50 .05 49,979,444.50
64368 313385EL FHLB DISCOUNT .21000 4/17/09 .2073 P-1 A-1+ 23,750,000.00 99.956250 23,739,609.38 23,739,609.38 23,739,609.38
64378 313385EW FHLB DISCOUNT .23000 4/27/09 .2275 P-1 A-1+ 16,557,000.00 99.945694 16,548,008.63 16,548,008.56 - .07 16,548,008.56
64381 313397DK FRE DISCOUNT .15000 3/23/09 .2667 P-1 A-1+ 27,500,000.00 99.962230 27,494,270.84 27,489,613.25 - 4,657.59 27,489,613.25
64388 313397DV FRE DISCOUNT .20000 4/02/09 .1968 P-1 A-1+ 10,000,000.00 99.966667 9,996,666.67 9,996,666.70 .03 9,996,666.70
64399 313397EG FRE DISCOUNT .19000 4/13/09 .1874 P-1 A-1+ 15,000,000.00 99.962528 14,994,379.17 14,994,379.20 .03 14,994,379.20
64433 313385ER FHLB DISCOUNT .37000 4/22/09 .3657 P-1 A-1+ 50,000,000.00 99.917778 49,958,888.89 49,958,889.00 .11 49,958,889.00

R 889,075,000.00 888,353,149.07 888,463,648.33 110,499.26 888,463,648.33
===> 0030 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 35 <===
57071 24422EQE JOHN DEERE CAP Float Qrtly 5.40000 9/01/09 6.0881 A2 A 25,000,000.00 98.743000 25,000,000.00 24,685,750.00 - 314,250.00 96,552.08 24,782,302.08
57189 36962G2H GENERAL ELECTRIC CAP Float Qrtly 5.36967 3/12/10 4.6671 Aaa AAA 21,370,000.00 97.869000 21,370,000.00 20,914,605.30 - 455,394.70 64,446.13 20,979,051.43
57545 36962G2M GENERAL ELECTRIC CAPITAL CORP F1 5.47000 4/10/12 5.4882 Aaa AAA 10,000,000.00 88.305000 10,000,000.00 8,830,500.00 - 1,169,500.00 8,187.50 8,838,687.50
57955 46623ECW JPM FLOAT QRTLY 5.39563 5/07/10 3.9758 Aa3 A+ 40,000,000.00 98.218000 40,000,000.00 39,287,200.00 - 712,800.00 243,308.33 39,530,508.33
57990 59018YC9 MERRILL LYNCH FLOAT QRTLY 5.40563 5/08/09 5.6519 Al A+ 45,000,000.00 99.114000 45,000,000.00 44,601,300.00 - 398,700.00 252,890.63 44,854,190.63
58426 02666QZU AMERICAN HONDA FINANCE Float Qrt 5.37000 6/12/09 3.9278 Aa3 A+ 10,000,000.00 99.607000 10,000,000.00 9,960,700.00 - 39,300.00 40,073.96 10,000,773.96
58618 38141ELE GOLDMAN SACHS GROUP Float Qrtly 5.46000 6/28/10 4.8185 Al AA- 10,000,000.00 95.593750 10,000,000.00 9,559,375.00 - 440,625.00 14,792.36 9,574,167.36
58812 59018YE7 MERRILL LYNCH FLOAT QRTLY 5.59000 6/05/12 7.1513 Al A+ 14,750,000.00 86.079000 14,697,909.21 12,696,652.50 - 2,001,256.71 57,775.95 12,754,428.45
58832 25468PCF WALT DISNEY CO. 5.43000 7/16/10 2.3868 A2 A 15,000,000.00 98.236000 14,966,876.86 14,735,400.00 - 231,476.86 7,683.33 14,743,083.33
59040 38141EKV GOLDMAN SACHS GROUP FLOATING QRT 5.44000 12/23/09 8.5370 Al A 800,000.00 97.346000 798,654.13 778,768.00 - 19,886.13 1,402.22 780,170.22
59563 00206RAC AT&T FLOATING QRTLY 5.46000 2/05/10 4.9233 A2 A 18,500,000.00 98.052000 18,454,073.35 18,139,620.00 - 314,453.35 133,801.25 18,273,421.25
59721 94974BEL WELLS FARGO & CO FLOATING QRTLY 5.38000 9/23/09 1.8164 Aa3 AA+ 10,000,000.00 99.905000 9,999,337.00 9,990,500.00 - 8,837.00 18,527.78 10,009,027.78
59737 38141EKV GOLDMAN SACHS GROUP FLOATING QRT 5.29000 12/23/09 4.6324 Al A 4,000,000.00 97.346000 3,989,062.90 3,893,840.00 - 95,222.90 7,011.11 3,900,851.11

59812 24422EQL JOHN DEERE CAP Float Qrtly 5.51375 10/16/09 3.5315 A2 A 10,000,000.00 98.496000 10,000,000.00 9,849,600.00 - 150,400.00 6,100.00 9,855,700.00
59887 36962GY8 GENERAL ELECTRIC CAP CORP FLT QR 5.39000 10/26/09 3.0881 Aaa AAA 21,500,000.00 98.623000 21,474,477.94 21,203,945.00 - 270,532.94 4,261.95 21,208,206.95
59888 00206RAC AT&T FLOATING QRTLY 5.46000 2/05/10 4.9233 A2 A 3,970,000.00 98.052000 3,959,533.69 3,892,664.40 - 66,869.29 28,713.03 3,921,377.43
60024 25468PCD WALT DISNEY CO FLOATING QRTLY 5.82375 9/10/09 3.2630 A2 A 8,100,000.00 99.418000 8,095,704.82 8,052,858.00 - 42,846.82 27,300.86 8,080,158.86
60116 25468PCD WALT DISNEY CO FLOATING QRTLY 5.82375 9/10/09 3.2630 ‘A2 A 2,000,000.00 99.418000 1,998,941.60 1,988,360.00 - 10,581.60 6,740.95 1,995,100.95
60147 25468PCD WALT DISNEY CO FLOATING QRTLY 5.82375 9/10/09 3.2630 A2 A 5,500,000.00 99.418000 5,496,735.31 5,467,990.00 - 28,745.31 18,537.62 5,486,527.62
60148 949746JD WELLS FARGO & CO FLOATING QRTLY 5.79438 9/15/09 3.1797 Aa3 AA 7,500,000.00 99.336000 7,492,574.77 7,450,200.00 - 42,374.77 20,962.50 7,471,162.50
60200 428236AK HEWLETT PACKARD FLOATING QRTLY 5.73125 3/01/12 5.2164 A2 A 18,000,000.00 91.780000 17,852,160.78 16,520,400.00 - 1,331,760.78 71,687.50 16,592,087.50
60216 88319QJ9 TEXTRON FINANCIAL CORP 5.75875 6/05/09 10.8100 Baa2 BBB 6,325,000.00 97.178000 6,316,368.48 6,146,508.50 - 169,859.98 23,348.47 6,169,856.97
60977 949746NZ WELLS FARGO & CO FLOATING QRTLY 3.67375 1/29/10 4.8616 Aa3 AA 10,000,000.00 99.108000 10,000,000.00 9,910,800.00 - 89,200.00 3,281.25 9,914,081.25
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62270 191219BQ CCE FLOAT 08/03/09 2.88438 8/03/09 6.7547 A3 A 10,000,000.00 98.265625 9,998,450.57 9,826,562.50 - 171,888.07 82,312.50 9,908,875.00
327,315,000.00 326,960,861.41 318,384,099.20 - 8,576,762.21  1,239,699.26 319,623,798.46
===> 0024 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 52 <===
64334 47816FR2 JOHNSON&JOHNSON .15000 4/02/09 .1476 P-1 A-1+ 15,000,000.00 99.975000 14,996,250.00 14,996,250.00 14,996,250.00
15,000,000.00 14,996,250.00 14,996,250.00 14,996,250.00
===> 0001 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 53 g===
59885 02580EBS AMERICAN EXPRESS FLOATING MONTHL 4.91625 4/26/10 6.5072 A+ A 2,500,000.00 92.807000 2,488,344.69 2,320,175.00 - 168,169.69 187.24  2,320,362.24
59904 02580ECJ AMERICAN EXPRESS BK FSB 5.18625 10/26/09 6.5323 Al A+ 10,000,000.00 95.816000 10,000,000.00 9,581,600.00 - 418,400.00 1,198.97 9,582,798.97
60139 0258MOCH AMERICAN EXPRESS CREDIT FLOAT MO 4.73750 4/06/09 1.0353 A1 A 2,000,000.00 99.898794 1,997,975.87 1,997,975.88 «01 707.78 1,998,683.66
61157 02581FXW AMERICAN EXPR CENTURION FLOATING 3.20250 5/08/09 7.2012 A1 A+ 10,000,000.00 98.166000 9,980,749.66 9,816,600.00 - 164,149.66 2,870.87 9,819,470.87
24,500,000.00 24,467,070.22 23,716,350.88 - 750,719.34 4,964.86 23,721,315.74
===> 0004 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 57 <===
58998 438516AU HONEYWELL INTERNATIONAL FLOATING 5.41000 7/27/09 2.4909 A2 A 7,500,000.00 99.384000 7,500,000.00 7,453,800.00 - 46,200.00 1,270.19 7,455,070.19
59095 87612EAQ TARGET CORP FLOTING QRTLY 5.48500 8/07/09 5.4651 A2 A+ 15,550,000.00 98.530000 15,550,000.00 15,321,415.00 - 228,585.00 97,743.62 15,419,158.62
59188 44924EAA IBM FLOATING QRTLY 5.55000 2/13/09 1.8735 A1 A+ 15,000,000.00 100.000000 15,000,000.00 15,000,000.00 74,166.67 15,074,166.67
59202 060505DG BANK OF AMERICA FLOATING QRTLY 5.72750 8/13/10 5.0023 A1 A+ 10,000,000.00 96.081000 10,000,000.00 9,608,100.00 - 391,900.00 52,111.11 9,660,211.11
60338 06406HBF BANK OF NEW YORK CO INC FLOATING 5.49060 12/07/09 3.8137 Aa2 A+ 13,000,000.00 98.939000 13,000,000.00 12,862,070.00 - 137,930.00 50,496.88 12,912,566.88
62169 14912L3V CATERPILLAR FINL SERV CORP 3.17813 5/07/10 5.5807 A2 A 5,000,000.00 96.849000 5,000,000.00 4,842,450.00 - 157,550.00 35,907.99 4,878,357.99
66,050,000.00 66,050,000.00 65,087,835.00 - 962,165.00 311,696.46 65,399,531.46

===> 0006 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 58 <===
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59958 86787ALB SUNTRUST BANK CD 4.41500 6/15/09 1.0439 AA3 A+ 5,000,000.00 101.244820 4,994,382.48 5,062,241.00 67,858.52 28,206.94 5,090,447.94
5,000,000.00 4,994,382.48 5,062,241.00 67,858.52 28,206.94 5,090,447.94

===> 0001 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 84 <===
59255 31331SG6 FFCB FLOATING MONTHLY 5.24000 6/22/10 .4886 Aaa AAA 22,000,000.00 99.699000 22,005,582.10 21,933,780.00 - 71,802.10 1,665.28 21,935,445.28
59258 31331XQN FFCB FLOATING  MONTHLY 5.21000 2/22/12 +5590 Aaa AAA 20,000,000.00 99.039000 19,994,443.72 19,807,800.00 - 186,643.72 1,347.22 19,809,147.22
59580 31331XQN FFCB FLOATING MONTHLY 5.39125 2/22/12 .7146 Aaa AAA 15,000,000.00 99.039000 15,000,196.82 14,855,850.00 - 144,346.82 1,656.25 14,857,506.25
60322 31331S4X FFCB FLOATING MONTHLY 5.13500 9/01/10 .6165 Aaa AAA 7,800,000.00 99.612000 7,802,333.31 7,769,736.00 - 32,597.31 2,493.56 7,772,229.56
61300 3133XPVS FHLB FLOATING MONTHLY 3.04063 8/21/09 .4257 Aaa AAA 15,000,000.00 99.923000 14,999,442.70 14,988,450.00 - 10,992.70 1,324.58 14,989,774.58
61301 31331YNY FFCB FLOATING MONTHLY 2.92125 7/16/09 .3653 Aaa AAA 10,000,000.00 99.893000 9,996,928.71 9,989,300.00 - 7,628.71 594.44 9,989,894.44
62959 3128X7D3 FHLMC FLOAT 12/16/09 2.35500 12/16/09 .4274 Aaa AAA 10,000,000.00 99.821000 9,987,420.48 9,982,100.00 - 5,320.48 994 .44 9,983,094.44
62960 3128X7ZS FHLMC FLOAT 12/07/09 2.36000 12/07/09 -5240 Aaa AAA 10,000,000.00 99.856000 9,987,930.67 9,985,600.00 - 2,330.67 2,521.88 9,988,121.88
109,800,000.00 109,774,278.51 109,312,616.00 - 461,662.51 12,597.65 109,325,213.65

===> 0008 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 151 <===

GRAND-TOTAL

===> 0105 ITEMS

IN SUBTOTAL FOR

===> REPORT......

==> GRAND-TOTAL <===

2182264000.00

2186857097.48

2177070710.08

- 9,786,387.40 8,946,103.81

2186016813.89



