PHONXAY KEOKHAM, CPA Wyman Jeung

TREASURER-TAX COLLECTOR Assistant Treasurer-Tax Collector
SAN JOAQUIN COUNTY
Mandy Matta
Chief Deputy Treasurer

TREASURY BALANCE SUMMARY
January 31, 2019

I, Phonxay Keokham, Treasurer-Tax Collector, County of San Joaquin, State of California, do hereby certify that on January 31,
2019, the books of said County showed that there was $3,242,890,148.69 (THREE BILLION, TWO HUNDRED FORTY TWO
MILLION, EIGHT HUNDRED NINETY THOUSAND, ONE HUNDRED FORTY EIGHT DOLLARS AND SIXTY NINE CENTS) in
the Treasury as follows:

Currency $ 79,661.61

Summary of Investments (see attachment for details):

Bank of the West - Sweep 59,384,154.57
Bank of the West - Money Market Plus 50,000,000.00
Local Agency Investment Fund 65,000,000.00
Commercial Paper 223,193,881.16
Medium Term Notes 9,785,000.00
California GO Refunding Bonds 10,327,882.50
US Treasury 147,014,572.57
Federal Agencies 2,633,542,987.39
Total Investments 3,198,248,478.19

Bank Balance

Bank of the West - Closing Ledger Balance 29,702,469.00
Bank of the West - Transactions not in CAPS (net) 14,859,539.89
Total Treasury Balance $ 3,242,890,148.69

All investments are in compliance with the County's Investment Policy. Market values are based on information from either the
trustee, broker, Wall Street Journal, or other sources approved by the Treasurer-Tax Collector. Based on revenue and
expenditure projections and information known to the Treasurer-Tax Collector, the Treasury will be able to meet its pool's
expenditure requirement for the next 6 months. The weighted average maturity of the investments within the treasury pool,
assuming all callable bonds are held to maturity, is 456 days.
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Security Settlement Cost Accrued Market Value % of
Quantity Symbol Date Security Cost Value Price Market Value Interest + Accrued Interest Portfolio
CASH AND EQUIVALENTS
59,384,154.57 SWEEP3559 03/31/2012 Dreyfus Treasury & Agency Cash Management MM 59,384,154.57 100.00 59,384,154.57 59,384,154.57 1.85
50,000,000.00 MMO0888 02/29/2012 Bank of the West - Money Market Plus MM 50,000,000.00 100.00 50,000,000.00 50,000,000.00 1.56
65,000,000.00 LAIF9000 07/31/1988 Local Agency Investment Fund LGIP 65,000,000.00 100.00 65,000.000.00 65,000,000.00 2.02
174,384,154.57 174,384,154.57 174,384,154.57 174,384,154.57 543
COMMERCIAL PAPER
35,000,000.00 03785EX17 01/29/2019 Apple 0 10/1/2019 34,380,694.44 98.23 34,368,974.50 0.00 34,368,974.50 1.09
15,000,000.00 03785EQ49 01/03/2019 Apple 0 3/4/2019 14,938,250.00 99.59 14,967,786.00 0.00 14,967,786.00 0.47
10,000,000.00 19121BRA9 09/28/2018 Coca-Cola 0 4/10/2019 9,873,361.11 98.73 9,949,955.00 0.00 9,949,955.00 0.31
10,000,000.00 19121BVM8 12/10/2018 Coca-Cola 0 8/21/2019 9,798,211.11 97.98 9,845,844.00 0.00 9,845,844.00 0.31
25,000,000.00 30229BPB7 01/25/2019 Exxon Mobil 0 2/11/2019 24,972,138.89 99.89 24,981,590.00 0.00 24,981,590.00 0.78
15,000,000.00 30229BPN1 11/02/2018 Exxon Mobil 0 2/22/2019 14,895,000.00 99.30 14,977,908.00 0.00 14,977,908.00 0.47
10,000,000.00 30229BRN9 01/09/2019 Exxon Mobil 0 4/22/2019 9,929,330.56 99.29 9,942,805.00 0.00 9,942,805.00 0.31
5,050,000.00 59157UPS3 12/20/2018 MetLife 0 2/26/2019 5,024,531.17 99.50 5,041,209.97 0.00 5,041,209.97 0.16
5,000,000.00 71708FPUO 12/05/2018 Pfizer 0 2/28/2019 4,971,194.44 99.42 4,990,627.50 0.00 4,990,627.50 0.16
45,000,000.00 71708FQ13 12/03/2018 Pfizer 0 3/1/2019 44,731,600.00 99.40 44,912,637.00 0.00 44,912,637.00 1.40
10,000,000.00 89233HPC2 12/05/2018 Toyota 0 2/12/2019 9,951,125.00 99.51 9,991,966.00 0.00 9,991,966.00 0.31
40,000.,000.00 89233HPN8 11/20/2018 Toyota 0 2/22/2019 39,728.444.44 99.32 39,941,088.00 0.00 39,941.088.00 1.24
225,050,000.00 223,193,881.16 223,912,390.97 0.00 223,912,390.97 7.00
MEDIUM TERM NOTES
10,000,000.00 459200HM6 05/15/2018 IBM 1.625 5/15/2020-14 9,785,000.00 97.85 9.850,700.00 34,305.56 9.,885,005.56 0.31
10,000,000.00 9,785,000.00 9,850,700.00 34,305.56 9,885,005.56 0.31
MUNICIPAL BONDS
10,385,000.00 544351KN8 12/21/2016 Los Angeles CA 1.56 9/1/2019 10,327,882.50 99.45 10,321,028.40 67,502.50 10,388.530.90 0.32
10,385,000.00 10,327,882.50 10,321,028.40 67,502.50 10,388,530.90 0.32
U.S. TREASURY
20,000,000.00 912796RN1 12/06/2018 T-Bill 0 12/5/2019 19,484,333.33 97.42 19,581,000.00 0.00 19,581,000.00 0.62
15,000,000.00 912796PX1 03/29/2018 T-Bill 0 3/28/2019 14,702,733.33 98.02 14,945,400.00 0.00 14,945,400.00 0.47
20,000,000.00 912796QC6 09/28/2018 T-Bill 0 4/25/2019 19,731,783.33 98.66 19,892,200.00 0.00 19,892,200.00 0.62
15,000,000.00 912796QH5 06/22/2018 T-Bill 0 5/23/2019 14,692,916.67 97.95 14,890,350.00 0.00 14,890,350.00 0.47
25,000,000.00 912796QH5 06/28/2018 T-Bill 0 5/23/2019 24,501,930.56 98.01 24,817,250.00 0.00 24,817,250.00 0.78
20,000,000.00 912796QM4 06/29/2018 T-Bill 0 6/20/2019 19,561,922.22 97.81 19,816,000.00 0.00 19,816,000.00 0.62
10,000,000.00 9128284Q0 11/30/2018 T-Note 2.5 5/31/2020 9,970,703.13 99.71 9,998,100.00 42,582.42 10,040,682.42 0.31
25,000,000.00 912820US4 11/21/2018 T-SLGS 0 11/15/2019 24,368.,250.00 97.47 24,511,000.00 0.00 24,511,000.00 0.78
150,000,000.00 147,014,572.57 148,451,300.00 42,582.42 148,493,882.42 4.67
FEDERAL AGENCIES
10,000,000.00 313312NGl 10/26/2018 FFCB 0 10/22/2019 9,736,269.44 97.36 9,818,800.00 0.00 9,818,800.00 0.31
10,000,000.00 3133EGQV0 02/15/2017 FFCB 1.08 8/15/2019-17 9,914,800.00 99.15 9,926,100.00 49,800.00 9,975,900.00 0.31
25,000,000.00 3133EGVIJ1 09/26/2016 FFCB 1.16 9/26/2019-17 24,986,250.00 99.95 24,784,500.00 100,694 .44 24,885,194.44 0.78
20,000,000.00 3133EGTBI1 09/06/2016 FFCB 1.19 9/6/2019-16 19,974,000.00 99.87 19,847,400.00 95,861.11 19,943,261.11 0.62
10,000,000.00 3133EFND5 11/05/2015 FFCB 1.37 11/5/2019 9,980,624.17 99.81 9,913,200.00 32,727.78 9,945,927.78 0.31
25,000,000.00 3133EHAS52 09/27/2017 FFCB 1.375 3/27/2019 24,968,500.00 99.87 24,963,750.00 118,402.78 25,082,152.78 0.78
10,000,000.00 3133EGRN7 08/17/2016 FFCB 1.47 2/17/2021-16 10,000,000.00 100.00 9,787,500.00 66,966.67 9,854,466.67 0.31
15,000,000.00 3133EGNM3 07/26/2016 FFCB 1.56 7/26/2021-16 14,988,600.00 99.92 14,641,050.00 3,250.00 14,644,300.00 0.47
25,000,000.00 3133EHEZ2 04/06/2017 FFCB 1.6 4/6/2020 25,045,250.00 100.18 24,736,750.00 127,777.78 24,864,527.78 0.78
10,000,000.00 3133EG6T7 02/10/2017 FFCB 1.625 2/10/2020-17 9,998,000.00 99.98 9,904,400.00 77,187.50 9,981,587.50 0.31
23,000,000.00 3133EG3E3 01/06/2017 FFCB 1.72 1/6/2020-17 23,000,000.00 100.00 22,820,600.00 27.472.22 22,848,072.22 0.72
10,000,000.00 3133EG3E3 01/06/2017 FFCB 1.72 1/6/2020-17 10,000,000.00 100.00 9,922,000.00 11,944.44 9,933,944.44 0.31
25,000,000.00 3133EHZ89 12/05/2017 FFCB 1.75 9/5/2019 25,000,000.00 100.00 24,892,750.00 177,430.56 25,070,180.56 0.78
10,000,000.00 3133EEW55 06/15/2015 FFCB 1.8 6/15/2020 9,995,000.00 99.95 9,903,800.00 23,000.00 9,926,800.00 0.31
10,000,000.00 3133EH2S1 12/12/2017 FFCB 1.875 12/12/2019 9,997,500.00 99.98 9,942,200.00 25,520.83 9,967,720.83 0.31
25,000,000.00 3133EG2L8 12/28/2016 FFCB 1.92 12/28/2020 25,019,000.00 100.08 24,714,250.00 44,000.00 24,758,250.00 0.78
9,550,000.00 3133EHXMO 12/06/2017 FFCB 1.93 12/6/2021-17 9,466,437.50 99.13 9,382,206.50 28,159.24 9,410,365.74 0.30
10,000,000.00 3133EHP31 11/02/2017 FFCB 1.95 11/2/2021 10,013,400.00 100.13 9,836,100.00 48,208.33 9,884,308.33 0.31
15,000,000.00 3133EH3A9 12/14/2017 FFCB 2.06 12/14/2020-18 15,000,000.00 100.00 14,870,400.00 40,341.67 14,910,741.67 0.47
25,000,000.00 3133EHM91 11/01/2017 FFCB 2.08 11/1/2022 25,023,500.00 100.09 24,547,750.00 130,000.00 24,677,750.00 0.78
10,000,000.00 3133EHN58 11/01/2017 FFCB 2.14 11/1/2021-18 10,000,000.00 100.00 9,886,500.00 53,500.00 9,940,000.00 0.31
25,000,000.00 3133EHM34 11/01/2017 FFCB 2.23 11/1/2022-18 25,000,000.00 100.00 24,617,500.00 139,375.00 24,756,875.00 0.78
10,000,000.00 3133EJRD3 06/05/2018 FFCB 2.39 12/5/2019 9,995,000.00 99.95 9,986,800.00 37,177.78 10,023,977.78 0.31
10,000,000.00 3133EJRL5 06/11/2018 FFCB 2.55 6/11/2020 9,996,300.00 99.96 10,004,500.00 35,416.67 10,039,916.67 0.31
20,000,000.00 3133EIMS5 05/03/2018 FFCB 2.625 8/3/2020-18 19,985,000.00 99.93 20,000,000.00 259,583.33 20,259,583.33 0.62
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Security Settlement Cost

Quantity Symbol Date Security Cost Value Price Market Value
10,000,000.00 3133EIMX4 05/02/2018 FFCB 2.68 11/2/2020-18 9,992,400.00 99.92 10,000,100.00
20,000,000.00 3133EINS4 05/10/2018 FFCB 2.7 5/10/2021 19,976,000.00 99.88 20,065,400.00
20,000,000.00 3133EJTF6 07/02/2018 FFCB 2.7 7/2/2021 20,000,000.00 100.00 20,066,000.00
10,000,000.00 3133EJ2R9 12/14/2018 FFCB 2.75 12/14/2020 9,993,230.00 99.93 10,042,500.00
10,000,000.00 3133E12M0 12/11/2018 FFCB 2.96 12/11/2020-19 10,000,000.00 100.00 10,007,900.00
20,000,000.00 313384MN6 12/13/2018 FHLB 0 10/4/2019 19,582,083.33 97.91 19,662,400.00
25,000,000.00 313384MR7 10/23/2018 FHLB 0 10/7/2019 24,366,225.69 97.46 24,573,000.00
25,000,000.00 313384PN3 1172172018 FHLB 0 11/21/2019 24,351,111.11 97.40 24,493,250.00
25,000,000.00 313384PU7 12/14/2018 FHLB 0 11/27/2019 24,383,750.00 97.54 24,483,000.00
25,000,000.00 313384BH1 04/04/2018 FHLB 0 2/1/2019 24,570,750.00 98.28 25,000,000.00
25,000,000.00 313384BV0 12/21/2018 FHLB 0 2/13/2019 24,910,187.50 99.64 24,980,000.00
25,000,000.00 313384BW8 12/31/2018 FHLB 0 2/14/2019 24,926,250.00 99.71 24,978,500.00
20,000,000.00 313384BX6 01/04/2019 FHLB 0 2/15/2019 19,944,466.67 99.72 19,981,400.00
25,000,000.00 313384CHO 01/02/2019 FHLB 0 2/25/2019 24,909,062.50 99.64 24,960,250.00
20,000,000.00 313384BL2 10/31/2018 FHLB 0 2/4/2019 19,877,333.33 99.39 19,996,000.00
25,000,000.00 313384CX5 01/29/2019 FHLB 0 3/11/2019 24,932,663.19 99.73 24,936,750.00
15,000,000.00 313384DF3 01/24/2019 FHLB 0 3/19/2019 14,946,675.00 99.64 14,953,950.00
25,000,000.00 313384DG1 01/25/2019 FHLB 0 3/20/2019 24,911,500.00 99.65 24,921,750.00
25,000,000.00 313384DH9 01/31/2019 FHLB 0 3/21/2019 24,919,354.17 99.68 24,920,000.00
25,000,000.00 313384DM8 01/29/2019 FHLB 0 3/25/2019 24,909,861.11 99.64 24,913,250.00
20,000,000.00 313384CR8 01/22/2019 FHLB 0 3/5/2019 19,944,700.00 99.72 19,957,400.00
15,000,000.00 313384CS6 01/18/2019 FHLB 0 3/6/2019 14,954,958.33 99.70 14,967,000.00
15,000,000.00 313384EV7 12/26/2018 FHLB 0 4/26/2019 14,877,991.67 99.19 14,916,000.00
15,000,000.00 313384EZ8 09/27/2018 FHLB 0 4/30/2019 14,791,270.83 98.61 14,911,950.00
15,000,000.00 313384FC8 09/27/2018 FHLB 0 5/3/2019 14,788,358.33 98.59 14,908,650.00
20,000,000.00 313384JQ3 09/26/2018 FHLB 0 7/26/2019 19,587,583.33 97.94 19,762,800.00
25,000,000.00 313384KU2 12/11/2018 FHLB 0 8/23/2019 24,553,750.00 98.22 24,654,750.00
25,000,000.00 313384KE8 12/11/2018 FHLB 0 8/9/2019 24,578,250.00 98.31 24,678,500.00
25,000,000.00 313384LY3 12/12/2018 FHLB 0 9/20/2019 24,500,625.00 98.00 24,605,500.00
25,000,000.00 313384LY3 12/21/2018 FHLB 0 9/20/2019 24,516,562.50 98.07 24,605,500.00
10,000,000.00 3130A7L29 03/18/2016 FHLB 1.19 3/18/2019 10,028,600.00 100.29 9,984,400.00
15,000,000.00 3130A9VG3 11/01/2016 FHLB 1.2 11/1/2019-17 14,985,000.00 99.90 14,854,050.00
15,000,000.00 3130A9VG3 11/01/2016 FHLB 1.2 11/1/2019-17 14,985,000.00 99.90 14,854,050.00
25,000,000.00 3130AAVM7 02/28/2017 FHLB 1.2 2/28/2019 24,956,600.00 99.83 24,977,500.00
10,000,000.00 3130AAS41 02/08/2017 FHLB 1.27 2/8/2019 10,010,620.00 100.11 9,997,800.00
10,000,000.00 3130AAUE6 02/21/2017 FHLB 1.3 2/21/2019 9,998,400.00 99.98 9,993,900.00
15,000,000.00 3130A9UQ2 10/26/2016 FHLB 1.375 10/26/2020-17 15,000,000.00 100.00 14,709,300.00
25,000,000.00 3130AB3Q7 04/06/2017 FHLB 1.4 7/15/2019 24,993,475.00 99.97 24,879,000.00
25,000,000.00 3130ACGC2 09/27/2017 FHLB 1.5 9/27/2019-18 24,972,500.00 99.89 24,831,500.00
25,000,000.00 3130A9BJ9 09/01/2016 FHLB 1.55 9/1/2021-16 24,987,500.00 99.95 24,403,750.00
10,000,000.00 3130A6PT8 10/29/2015 FHLB 1.57 4/29/2020-16 10,000,000.00 100.00 9,888,300.00
10,000,000.00 3130A9JZ5 09/27/2016 FHLB 1.6 9/27/2021-16 9,995,000.00 99.95 9,766,800.00
10,000,000.00 3130ABY34 11/29/2017 FHLB 1.613 5/29/2020 9,947,200.00 99.47 9,886,700.00
25,000,000.00 313379EE5 12/14/2017 FHLB 1.625 6/14/2019 24,935,500.00 99.74 24,925,500.00
20,000,000.00 3130A9F89 09/30/2016 FHLB 1.625 9/30/2021-16 20,005,000.00 100.03 19,544,800.00
25,000,000.00 3130AA2F4 11/23/2016 FHLB 1.7 11/23/2021-17 25,000,000.00 100.00 24,445,750.00
25,000,000.00 3130ACN83 10/30/2017 FHLB 1.7 5/15/2020-19 24,972,500.00 99.89 24,740,250.00
25,000,000.00 3130ACIT2 09/29/2017 FHLB 1.75 9/29/2020-18 25,000,000.00 100.00 24,685,250.00
25,000,000.00 3130A3UQ5 12/1172017 FHLB 1.875 12/11/2020 24,937,500.00 99.75 24,708,750.00
20,000,000.00 3130ADFP2 01/29/2018 FHLB 2.02 1/29/2020 19,949,360.00 99.75 19,887,400.00
25,000,000.00 3130AAA32 11/30/2016 FHLB 2.03 11/24/2021-17 25,000,000.00 100.00 24,615,000.00

8,000,000.00 3130ACW34 11/30/2017 FHLB 2.125 11/30/2021-18 7,988,000.00 99.85 7,912,400.00
10,000,000.00 3130ACZD9 12/29/2017 FHLB 2.125 12/29/2020-18 10,000,000.00 100.00 9,912,000.00

5,000,000.00 3130ADXE7 04/04/2018 FHLB 2.125 4/4/2019 5,000,000.00 100.00 4,997,600.00
25,000,000.00 3130ACW59 12/15/2017 FHLB 2.2 12/15/2021-18 25,000,000.00 100.00 24,828,750.00
15,000,000.00 3130ACU28 12/13/2017 FHLB 2.375 12/13/2022-18 14,992,500.00 99.95 14,870,400.00
25,000,000.00 3130ADXD9 04/04/2018 FHLB 2.4 7/15/2020 25,000,000.00 100.00 24,963,750.00
15,500,000.00 3130ADXC1 04/04/2018 FHLB 2.4 8/7/2020 15,498,481.00 99.99 15,475,510.00
25,000,000.00 3130AECI7 11/28/2018 FHLB 2.625 5/28/2020 24,947,000.00 99.79 25,045,500.00
25,000,000.00 3130AFMX2 12/28/2018 FHLB 2.8 12/28/2020-19 25,000,000.00 100.00 24,981,750.00
25,000,000.00 3130AFMY0 12/28/2018 FHLB 2.875 6/28/2021-19 25,000,000.00 100.00 24,988,500.00
25,000,000.00 3130AFMV6 12/28/2018 FHLB 2.9 9/28/2021-19 25,000,000.00 100.00 25,001,500.00
25,000,000.00 3130AFN86 12/28/2018 FHLB 3.05 6/28/2022-19 25,000,000.00 100.00 25,002,500.00
10,000,000.00 3130AEIN1 06/29/2018 FHLB 3.1 6/29/2023-20 10,000,000.00 100.00 10,038,400.00
25,000,000.00 313371079 12/11/2018 FHLB 3.125 12/11/2020 25,185,750.00 100.74 25,267,000.00
10,000,000.00 313370E38 12/12/2017 FHLB 3.375 6/12/2020 10,350,000.00 103.50 10,117,800.00
25,000,000.00 313396NC3 12/17/2018 FHLMC 0 10/18/2019 24,464,131.94 97.86 24,554,000.00

20f3

Accrued
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0.00

0.00

0.00

0.00

0.00

0.00

0.00
43,963.89
45,000.00
45,000.00
127,500.00
61,030.56
57,777.78
54,427.08
15,555.56
129,166.67
161,458.33
40,122.22
5511111
27,779.44
53,038.20
108,333.33
80,277.78
89,722.22
148,263.89
65,104.17
2,244.44
94,451.39
28,333.33
18,888.89
34,531.25
70,277.78
47,500.00
26,666.67
179,800.00
114,843.75
64,166.67
65,885.42
66,458.33
69,895.83
27,555.56
108,506.94
45,937.50
0.00

Market Value

+ Accrued Interest

10,066,355.56
20,186,900.00
20,109,500.00
10,078,402.78
10,049,011.11
19,662,400.00
24,573,000.00
24,493,250.00
24,483,000.00
25,000,000.00
24,980,000.00
24,978,500.00
19,981,400.00
24,960,250.00
19,996,000.00
24,936,750.00
14,953,950.00
24,921,750.00
24,920,000.00
24,913,250.00
19,957,400.00
14,967,000.00
14,916,000.00
14,911,950.00
14,908,650.00
19,762,800.00
24,654,750.00
24,678,500.00
24,605,500.00
24,605,500.00
10,028,363.89
14,899,050.00
14,899,050.00
25,105,000.00
10,058,830.56
10,051,677.78
14,763,727.08
24,894,555.56
24,960,666.67
24,565,208.33

9,928,422.22

9,821,911.11

9.914,479.44
24,978,538.20
19,653,133.33
24,526,027.78
24,829,972.22
24,833,513.89
24,773,854.17
19,889,644.44
24,709,451.39

7,940,733.33

9,930,888.89

5,032,131.25
24,899,027.78
14,917,900.00
24,990,416.67
15,655,310.00
25,160,343.75
25,045,916.67
25,054,385.42
25,067,958.33
25,072,395.83
10,065,955.56
25,375,506.94
10,163,737.50
24,554,000.00

% of

Portfolio

0.31
0.62
0.62
0.31
0.31
0.62
0.78
0.78
0.78
0.78
0.78
0.78
0.62
0.78
0.62
0.78
0.47
0.78
0.78
0.78
0.62
0.47
0.47
0.47
0.47
0.62
0.78
0.78
0.78
0.78
0.31
0.47
0.47
0.78
0.31
0.31
0.47
0.78
0.78
0.78
0.31
0.31
0.31
0.78
0.62
0.78
0.78
0.78
0.78
0.62
0.78
0.25
0.31
0.16
0.78
0.47
0.78
0.48
0.78
0.78
0.78
0.78
0.78
0.31
0.78
0.31
0.78

YTM @
Cost
2.712
2.742
2.700
2.785
2.960
2.604
2.683
2.628
2.614
2.076
2.404
2.367
2.387
2434
2314
2.371
2.378
2.368
2.378
2.369
2.377
2.307
2.440
2.363
2.363
2.502
2.566
2.563
2.602
2.600
1.093
1.234
1.234
1.288
1.216
1.308
1.375
1412
1.556
1.560
1.570
1.610
1.830
1.800
1.620
1.700
1.744
1.750
1.961
2.150
2.030
2.164
2.125
2.125
2.200
2.386
2.400
2.405
2.770
2.800
2.875
2.900
3.050
3.100
2.741
1.934
2.585
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Security Settlement Cost Accrued Market Value % of
Quantity Symbol Date Security Cost Value Price Market Value Interest + Accrued Interest Portfolio
10,000,000.00 313396FA6 10/26/2018 FHLMC 0 5/1/2019 9,874,294.44 98.74 9,940,400.00 0.00 9,940,400.00 0.31
20,000,000.00 313396GK3 12/03/2018 FHLMC 0 6/3/2019 19,748,738.89 98.74 19,835,400.00 0.00 19,835,400.00 0.62
10,000,000.00 3134GAWXS8 11/28/2016 FHLMC 1.17 8/28/2019-17 9,950,000.00 99.50 9,922,100.00 49,725.00 9,971,825.00 0.31
20,000,000.00 3137EADK2 02/01/2017 FHLMC 1.25 8/1/2019 19,950,000.00 99.75 19,876,200.00 125,000.00 20,001,200.00 0.62
25,000,000.00 3134G95C7 08/02/2016 FHLMC 1.25 8/2/2021-17 25,000,000.00 100.00 24,508,750.00 155,381.94 24,664,131.94 0.78
10,140,000.00 3134GAAV6 08/18/2016 FHLMC 1.32 2/21/2020-17 10,140,000.00 100.00 10,008,687.00 59,488.00 10,068,175.00 0.32
25,000,000.00 3137EADR7 11/01/2017 FHLMC 1.375 5/1/2020 24,850,000.00 99.40 24,637,000.00 85,937.50 24,722,937.50 0.78
15,000,000.00 3130AB2G0 03/27/2017 FHLMC 1.4 6/27/2019 14,989,500.00 99.93 14,936,850.00 19,833.33 14,956,683.33 0.47
10,000,000.00 3134GAYWS 11/28/2016 FHLMC 1.45 11/27/2019-17 9,989,900.00 99.90 9,910,200.00 25,777.78 9,935,977.78 0.31
25,000,000.00 3134GAKR4 09/14/2016 FHLMC 1.47 9/14/2020-16 25,000,000.00 100.00 24,575,750.00 139,854.17 24,715,604.17 0.78
15,000,000.00 3134GAE42 12/30/2016 FHLMC 1.5 6/28/2019-17 15,000,000.00 100.00 14,940,150.00 20,625.00 14,960,775.00 0.47
25,000,000.00 3134GAJF2 08/30/2016 FHLMC 1.6 8/27/2021-17 24,993,903.50 99.98 24,435,500.00 171,111.11 24,606,611.11 0.78
25,000,000.00 3134GASH8 10/12/2016 FHLMC 1.61 10/12/2021-17 25,000,000.00 100.00 24,416,000.00 121,868.06 24,537,868.06 0.78
10,000,000.00 3134GBR95 10/30/2017 FHLMC 1.625 10/30/2019-18 9,997,400.00 99.97 9,931,700.00 40,625.00 9,972,325.00 0.31
15,000,000.00 3137EAEJ4 03/29/2018 FHLMC 1.625 9/29/2020 14,728,200.00 98.19 14,790,600.00 82,604.17 14,873,204.17 0.47
20,000,000.00 3134GASW5 10/18/2016 FHLMC 1.65 10/18/2021-17 20,000,000.00 100.00 19,550,000.00 94,416.67 19,644,416.67 0.62
25,000,000.00 3134GASX3 10/21/2016 FHLMC 1.65 10/21/2021-17 25,000,000.00 100.00 24,436,000.00 114,583.33 24,550,583.33 0.78
25,000,000.00 3134GAWV2 11/15/2016 FHLMC 1.65 11/15/2021-17 25,000,000.00 100.00 24,423,000.00 87,083.33 24,510,083.33 0.78
25,000,000.00 3134GAWV2 11/15/2016 FHLMC 1.65 11/15/2021-17 25,000,000.00 100.00 24,423,000.00 87,083.33 24,510,083.33 0.78
9,950,000.00 3134GAAM6 08/25/2016 FHLMC 1.65 8/25/2021-16 9,950,000.00 100.00 9,715,279.50 71,142.50 9,786,422.00 0.31
10,000,000.00 3134GB6C1 12/18/2017 FHLMC 2 12/18/2020-18 9,996,500.00 99.97 9,897,400.00 23,888.89 9,921,288.89 0.31
15,000,000.00 3134GSAL9 12/18/2017 FHLMC 2.125 3/18/2021-18 15,000,000.00 100.00 14,889,600.00 117,760.42 15,007,360.42 047
25,000,000.00 3134GBM74 09/29/2017 FHLMC 2.15 9/29/2022-18 24,975,000.00 99.90 24,591,000.00 182,152.78 24,773,152.78 0.78
10,000,000.00 3134GSABI1 12/28/2017 FHLMC 2.25 12/28/2021-18 10,000,000.00 100.00 9,923,200.00 20,625.00 9,943,825.00 0.31
8,000,000.00 3134GB6J6 12/13/2017 FHLMC 2.375 12/13/2022-18 7,992,000.00 99.90 7,943,360.00 25,333.33 7,968,693.33 0.25
10,000,000.00 3134GSPE9 06/28/2018 FHLMC 2.85 6/28/2021-18 10,000,000.00 100.00 10,003,200.00 26,125.00 10,029,325.00 0.31
10,000,000.00 3134GSH81 12/10/2018 FHLMC 2.93 12/10/2020-19 10,000,000.00 100.00 10,010,000.00 41,508.33 10,051,508.33 0.31
15,000,000.00 3134GSK87 12/26/2018 FHLMC 3 3/26/2021-19 15,000,000.00 100.00 15,004,350.00 43,750.00 15,048,100.00 0.47
10,000,000.00 3134GSLY4 12/28/2018 FHLMC 3 6/28/2021-19 10,000,000.00 100.00 10,012,900.00 27,500.00 10,040,400.00 0.31
10,000,000.00 3134GSK79 12/28/2018 FHLMC 3.03 6/28/2021-19 10,000,000.00 100.00 10,009,100.00 27,775.00 10,036,875.00 0.31
10,000,000.00 3134GSF83 12/14/2018 FHLMC 3.1 6/14/2021-19 10,010,000.00 100.10 10,005,000.00 40,472.22 10,045,472.22 0.31
10,000,000.00 3134GSNY7 06/28/2018 FHLMC 3.25 6/28/2023-18 9,995,000.00 99.95 10,005,900.00 29,791.67 10,035,691.67 0.31
25,000,000.00 313588CH6 01/15/2019 FNMA 0 2/25/2019 24,933,232.64 99.73 24,960,250.00 0.00 24,960,250.00 0.78
25,000,000.00 313588DB8 01/15/2019 FNMA 0 3/15/2019 24,903,715.28 99.61 24,930,000.00 0.00 24,930,000.00 0.78
20,000,000.00 3135GON33 02/02/2017 FNMA 0.875 8/2/2019 19,757,400.00 98.79 19,836,000.00 87,013.89 19,923,013.89 0.62
15,000,000.00 3135G0OR96 11/29/2016 FNMA 1.15 11/29/2019-17 14,854,500.00 99.03 14,825,700.00 29,708.33 14,855,408.33 0.47
15,000,000.00 3135G0OR96 11/29/2016 FNMA 1.15 11/29/2019-17 14,854,500.00 99.03 14,825,700.00 29,708.33 14,855,408.33 0.47
25,000,000.00 3136G4FY4 11/08/2016 FNMA 1.25 11/8/2019-17 24,996,250.00 99.99 24,752,250.00 72,048.61 24,824,298.61 0.78
10,000,000.00 3136G2SD0 10/30/2015 FNMA 1.4 10/29/2019-16 10,000,000.00 100.00 9,914,800.00 35,777.78 9,950,577.78 0.31
15,000,000.00 3135GOF73 11/30/2018 FNMA 1.5 11/30/2020 14,617,500.00 97.45 14,732,400.00 37,500.00 14,769,900.00 0.47
10,000,000.00 3135GOF73 11/30/2018 FNMA 1.5 11/30/2020 9,748,850.00 97.49 9,821,600.00 25,000.00 9,846,600.00 0.31
25,000,000.00 3135G0T29 02/28/2017 FNMA 1.5 2/28/2020 24,967,500.00 99.87 24,736,000.00 159,375.00 24,895,375.00 0.78
20,000,000.00 3135G0D75 12/22/2017 FNMA 1.5 6/22/2020 19,780,000.00 98.90 19,720,400.00 32,500.00 19,752,900.00 0.62
25,000,000.00 3136G4CW1 09/30/2016 FNMA 1.5 9/30/2021-17 24,987,000.00 99.95 24,211,000.00 125,000.00 24,336,000.00 0.78
25,000,000.00 3136G4DK6 09/30/2016 FNMA 1.51 9/30/2021-17 25,000,000.00 100.00 24,239,250.00 125,833.33 24,365,083.33 0.78
25,000,000.00 3136G4EG4 10/12/2016 FNMA 1.55 10/12/2021-17 25,000,000.00 100.00 24,133,750.00 117,326.39 24,251,076.39 0.78
25,000,000.00 3136G34M4 08/24/2016 FNMA 1.55 8/24/2021-17 24,987,500.00 99.95 24,312,750.00 168,993.06 24,481,743.06 0.78
25,000,000.00 3136G35Q4 09/15/2016 FNMA 1.55 9/15/2021-17 24,975,000.00 99.90 24,274,750.00 146,388.89 24,421,138.89 0.78
25,000,000.00 3136G3T21 07/27/2016 FNMA 1.6 7/27/2021-17 25,000,000.00 100.00 24,391,000.00 4,444 .44 24,395,444 .44 0.78
25,000,000.00 3136G4PK3 09/28/2017 FNMA 1.75 9/28/2020-18 24,995,000.00 99.98 24,686,750.00 149,479.17 24,836,229.17 0.78
25,000,000.00 3135GOHS55 12/28/2017 FNMA 1.875 12/28/2020 24,898,600.00 99.59 24,720,750.00 42,968.75 24,763,718.75 0.78
20,000,000.00 3135G0T45 04/05/2018 FNMA 1.875 4/5/2022 19,490.,000.00 97.45 19,606.600.00 120,833.33 19,727.433.33 0.62
2,644,140,000.00 2,633,542,987.39 2,617,230,643.00 8,205,365.72 2,625,436,008.72 8227
TOTAL PORTFOLIO /AVERAGE
3,213,959,154.57 3,198,248,478.19 3,184,150,216.94 8,349,756.20 3,192,499,973.14 100.00

YTM @
Cost
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1.621
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1.605
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1.650
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