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Corporate ABBEY NATL TREASURY SERV 3/13/2017 0.74                                                     25,000,000.00                25,000,000.00                  

Corporate AMERICA MOVIL SAB DE CV 9/12/2016 1.23                                                     79,500,000.00                79,532,805.00                  

Corporate AMERICAN EXPRESS CREDIT 7/29/2016 0.74                                                     20,000,000.00                20,000,000.00                  

Corporate AMERICAN EXPRESS CREDIT 9/19/2016 2.80                                                     6,863,000.00                  7,150,422.44                    

Corporate AMERICAN EXPRESS CREDIT 6/5/2017 0.50                                                     24,050,000.00                24,054,046.00                  

Corporate AMERICAN HONDA FINANCE 5/26/2016 0.61                                                     70,000,000.00                70,000,000.00                  

Corporate AMERICAN HONDA FINANCE 10/7/2016 0.73                                                     38,760,000.00                38,825,095.20                  

Corporate AMERICAN HONDA FINANCE 7/14/2017 0.40                                                     35,000,000.00                35,000,000.00                  

Corporate AMERICAN HONDA FINANCE 7/14/2017 1.20                                                     15,000,000.00                14,978,850.00                  

Corporate ANHEUSER BUSCH INBEV FIN 1/27/2017 0.43                                                     20,000,000.00                20,000,000.00                  

Corporate ANHEUSER BUSCH INBEV FIN 1/27/2017 1.13                                                     10,000,000.00                9,995,600.00                    

Corporate APPLE INC 5/3/2016 0.29                                                     30,000,000.00                29,990,200.00                  

Corporate APPLE INC 5/5/2017 0.31                                                     35,000,000.00                35,003,400.00                  

Corporate AT+T INC 2/12/2016 0.62                                                     20,000,000.00                20,000,000.00                  

Corporate AUST + NZ BANKING GRP NY 2/12/2016 0.90                                                     10,000,000.00                9,989,100.00                    

Corporate AUST + NZ BANKING GRP NY 1/10/2017 1.25                                                     10,000,000.00                9,999,400.00                    

Corporate AUST + NZ BANKING GRP NY 6/13/2017 1.25                                                     20,000,000.00                19,996,400.00                  

Corporate BANK OF AMERICA CORP 1/15/2015 5.00                                                     11,144,000.00                11,954,168.80                  

Corporate BANK OF AMERICA CORP 9/30/2015 5.30                                                     14,314,000.00                15,658,514.02                  

Corporate BANK OF AMERICA CORP 10/9/2015 1.50                                                     25,000,000.00                25,058,000.00                  

Corporate BANK OF AMERICA CORP 3/22/2016 1.05                                                     55,000,000.00                55,000,000.00                  

Corporate BANK OF AMERICA CORP 7/12/2016 3.75                                                     21,327,000.00                22,513,801.46                  

Corporate BANK OF AMERICA CORP 11/21/2016 1.35                                                     40,000,000.00                39,989,600.00                  

Corporate BANK OF AMERICA CORP 8/25/2017 0.84                                                     7,000,000.00                  7,000,000.00                    

Corporate BANK OF AMERICA CORP 8/25/2017 1.70                                                     4,500,000.00                  4,495,275.00                    

Corporate BANK OF AMERICA NA 6/15/2016 0.51                                                     38,600,000.00                38,338,898.00                  

Corporate BANK OF AMERICA NA 11/14/2016 0.70                                                     50,000,000.00                50,000,000.00                  

Corporate BANK OF AMERICA NA 11/14/2016 1.13                                                     25,000,000.00                24,981,500.00                  

Corporate BANK OF AMERICA NA 2/14/2017 0.70                                                     30,000,000.00                30,000,000.00                  

Corporate BANK OF AMERICA NA 2/14/2017 1.25                                                     10,000,000.00                9,991,200.00                    

Corporate BANK OF MONTREAL 9/11/2015 0.70                                                     50,000,000.00                50,000,000.00                  

Corporate BANK OF MONTREAL 7/15/2016 0.75                                                     25,000,000.00                25,000,000.00                  

Corporate BANK OF MONTREAL 7/14/2017 1.30                                                     10,000,000.00                9,999,700.00                    

Corporate BANK OF NOVA SCOTIA 1/12/2015 1.27                                                     50,000,000.00                50,000,000.00                  

Corporate BANK OF NOVA SCOTIA 3/15/2016 0.63                                                     50,000,000.00                50,000,000.00                  

Corporate BANK OF NOVA SCOTIA 7/15/2016 0.75                                                     25,000,000.00                25,000,000.00                  

Corporate BANK OF NOVA SCOTIA 7/15/2016 1.38                                                     10,000,000.00                9,990,900.00                    

Corporate BANK OF NOVA SCOTIA 12/13/2016 0.65                                                     65,000,000.00                65,000,000.00                  

Corporate BANK OF NOVA SCOTIA 3/17/2017 0.80                                                     29,515,000.00                29,397,425.00                  

Corporate BANK OF NOVA SCOTIA 3/27/2017 0.75                                                     50,000,000.00                50,000,000.00                  

Corporate BANK OF NOVA SCOTIA 4/11/2017 1.25                                                     10,000,000.00                9,992,100.00                    

Corporate BANK OF NOVA SCOTIA 7/21/2017 1.30                                                     25,000,000.00                24,982,500.00                  

Corporate BARCLAYS BANK PLC 11/18/2016 1.05                                                     50,000,000.00                50,000,000.00                  

Corporate BARCLAYS BANK PLC 11/27/2016 0.82                                                     50,000,000.00                50,000,000.00                  

Corporate BARCLAYS BANK PLC 12/9/2016 0.77                                                     8,680,000.00                  8,694,235.20                    

Corporate BARCLAYS BANK PLC 4/13/2017 0.64                                                     25,000,000.00                25,000,000.00                  

Corporate BERKSHIRE HATHAWAY FIN 8/15/2016 0.95                                                     7,000,000.00                  6,986,700.00                    

Corporate BERKSHIRE HATHAWAY FIN 1/10/2017 0.38                                                     40,000,000.00                40,012,400.00                  
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Corporate BERKSHIRE HATHAWAY INC 2/11/2016 0.80                                                     7,000,000.00                  6,999,370.00                    

Corporate BERKSHIRE HATHAWAY INC 1/31/2017 1.90                                                     15,000,000.00                15,372,750.00                  

Corporate BLACKROCK INC 6/1/2015 1.38                                                     10,000,000.00                9,988,500.00                    

Corporate BNP PARIBAS 2/23/2016 3.60                                                     12,301,000.00                12,905,188.15                  

Corporate BNP PARIBAS 12/12/2016 0.82                                                     40,681,000.00                40,804,180.80                  

Corporate BNP PARIBAS 12/12/2016 1.25                                                     23,965,000.00                24,016,993.00                  

Corporate BNP PARIBAS 3/17/2017 0.71                                                     20,000,000.00                20,009,900.00                  

Corporate BNP PARIBAS 3/17/2017 1.38                                                     10,000,000.00                9,998,100.00                    

Corporate BP CAPITAL MARKETS PLC 12/5/2014 1.70                                                     15,000,000.00                14,999,100.00                  

Corporate BP CAPITAL MARKETS PLC 11/6/2015 0.70                                                     17,630,000.00                17,604,568.30                  

Corporate BP CAPITAL MARKETS PLC 3/11/2016 3.20                                                     20,707,000.00                21,960,488.18                  

Corporate BP CAPITAL MARKETS PLC 11/7/2016 0.66                                                     15,000,000.00                15,000,000.00                  

Corporate BPCE SA 6/23/2017 0.84                                                     30,000,000.00                30,000,000.00                  

Corporate BRANCH BANKING + TRUST 10/28/2015 0.57                                                     50,000,000.00                50,000,000.00                  

Corporate CAPITAL ONE BANK USA NA 11/21/2016 0.78                                                     25,000,000.00                25,000,000.00                  

Corporate CATERPILLAR FINANCIAL SE 5/29/2015 1.10                                                     5,000,000.00                  4,998,400.00                    

Corporate CATERPILLAR FINANCIAL SE 11/6/2015 0.70                                                     10,000,000.00                9,990,800.00                    

Corporate CATERPILLAR FINANCIAL SE 2/26/2016 0.47                                                     25,000,000.00                25,000,000.00                  

Corporate CATERPILLAR FINANCIAL SE 11/25/2016 1.00                                                     20,000,000.00                19,984,200.00                  

Corporate CATERPILLAR FINANCIAL SE 3/3/2017 0.46                                                     45,000,000.00                45,000,000.00                  

Corporate CATERPILLAR FINANCIAL SE 8/18/2017 1.25                                                     10,000,000.00                9,995,000.00                    

Corporate CATERPILLAR INC 6/26/2017 1.50                                                     7,750,000.00                  7,840,055.00                    

Corporate CHEVRON CORP 6/24/2016 0.89                                                     10,000,000.00                10,000,000.00                  

Corporate CISCO SYSTEMS INC 3/3/2017 0.51                                                     25,000,000.00                25,000,000.00                  

Corporate CISCO SYSTEMS INC 3/3/2017 1.10                                                     15,000,000.00                15,065,950.00                  

Corporate CITIGROUP INC 12/15/2015 4.59                                                     498,000.00                     524,727.66                        

Corporate CITIGROUP INC 1/15/2016 1.25                                                     2,226,000.00                  2,234,570.10                    

Corporate CITIGROUP INC 4/1/2016 1.02                                                     49,313,000.00                49,380,332.99                  

Corporate CITIGROUP INC 4/1/2016 1.30                                                     25,000,000.00                25,087,375.00                  

Corporate CITIGROUP INC 7/25/2016 1.19                                                     20,000,000.00                20,000,000.00                  

Corporate CITIGROUP INC 7/25/2016 1.70                                                     12,000,000.00                12,158,520.00                  

Corporate CITIGROUP INC 11/15/2016 0.91                                                     25,600,000.00                25,665,230.00                  

Corporate CITIGROUP INC 11/15/2016 1.30                                                     40,000,000.00                40,034,950.00                  

Corporate CITIGROUP INC 3/10/2017 0.77                                                     56,680,000.00                56,691,062.88                  

Corporate CITIGROUP INC 8/14/2017 1.55                                                     40,000,000.00                39,944,000.00                  

Corporate CNOOC FINANCE 2013 LTD 5/9/2016 1.13                                                     21,150,000.00                21,087,732.50                  

Corporate CNOOC FINANCE 2014 ULC 4/30/2017 1.63                                                     26,646,000.00                26,597,201.36                  

Corporate COCA COLA CO/THE 11/1/2016 0.34                                                     10,000,000.00                10,015,800.00                  

Corporate COCA COLA CO/THE 11/1/2016 0.75                                                     15,000,000.00                14,982,750.00                  

Corporate COMCAST CORP 6/15/2016 4.95                                                     22,000,000.00                24,315,720.00                  

Corporate COMMONWEALTH BANK AUST 2/13/2015 1.50                                                     100,000,000.00             100,000,000.00                

Corporate COMMONWEALTH BK AUSTR NY 3/13/2017 1.13                                                     25,000,000.00                24,956,750.00                  

Corporate CREDIT SUISSE NEW YORK 5/26/2017 1.38                                                     10,000,000.00                9,977,900.00                    

Corporate DAIMLER FINANCE NA LLC 9/15/2014 1.88                                                     9,675,000.00                  9,776,331.00                    

Corporate DEUTSCHE BANK AG LONDON 2/13/2017 0.84                                                     75,000,000.00                75,000,000.00                  

Corporate DUKE ENERGY FLORIDA INC 11/15/2015 0.65                                                     4,000,000.00                  3,996,440.00                    

Corporate DUKE ENERGY INDIANA INC 7/11/2016 4.90                                                     7,000,000.00                  7,000,000.00                    

Corporate DUKE ENERGY PROGRESS INC 3/6/2017 0.43                                                     7,000,000.00                  7,000,000.00                    
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Corporate EBAY INC 7/28/2017 0.44                                                     50,000,000.00                50,000,000.00                  

Corporate EXXON MOBIL CORPORATION 3/15/2017 0.27                                                     25,000,000.00                25,000,000.00                  

Corporate FIFTH THIRD BANK 2/26/2016 0.64                                                     70,000,000.00                69,982,000.00                  

Corporate FIFTH THIRD BANK 11/18/2016 0.74                                                     50,000,000.00                50,000,000.00                  

Corporate GENERAL ELEC CAP CORP 7/2/2015 1.26                                                     25,000,000.00                25,000,000.00                  

Corporate GENERAL ELEC CAP CORP 7/2/2015 1.63                                                     25,000,000.00                24,978,750.00                  

Corporate GENERAL ELEC CAP CORP 8/7/2015 0.88                                                     75,000,000.00                75,000,000.00                  

Corporate GENERAL ELEC CAP CORP 9/30/2015 0.88                                                     11,062,000.00                11,098,956.84                  

Corporate GENERAL ELEC CAP CORP 12/11/2015 0.83                                                     57,378,000.00                57,760,376.94                  

Corporate GENERAL ELEC CAP CORP 1/8/2016 5.00                                                     27,200,000.00                30,025,280.00                  

Corporate GENERAL ELEC CAP CORP 1/14/2016 0.46                                                     20,000,000.00                20,000,000.00                  

Corporate GENERAL ELEC CAP CORP 7/12/2016 0.88                                                     85,000,000.00                85,024,090.00                  

Corporate GENERAL ELEC CAP CORP 7/12/2016 1.50                                                     19,579,000.00                19,633,543.84                  

Corporate GENERAL ELEC CAP CORP 4/27/2017 2.30                                                     10,000,000.00                10,302,000.00                  

Corporate GENERAL ELEC CAP CORP 5/15/2017 0.51                                                     30,000,000.00                30,000,000.00                  

Corporate GEORGIA POWER COMPANY 8/10/2015 0.75                                                     7,500,000.00                  7,495,125.00                    

Corporate GLAXOSMITHKLINE CAP INC 3/18/2016 0.70                                                     32,000,000.00                31,872,040.00                  

Corporate GOLDMAN SACHS GROUP INC 5/3/2015 3.30                                                     20,000,000.00                20,695,200.00                  

Corporate GOLDMAN SACHS GROUP INC 7/22/2015 0.63                                                     54,954,000.00                54,311,376.66                  

Corporate GOLDMAN SACHS GROUP INC 11/23/2015 1.60                                                     15,000,000.00                15,083,400.00                  

Corporate GOLDMAN SACHS GROUP INC 3/22/2016 0.68                                                     120,332,000.00             119,557,833.86                

Corporate GOLDMAN SACHS GROUP INC 4/3/2016 0.88                                                     7,785,000.00                  7,773,322.50                    

Corporate GOLDMAN SACHS GROUP INC 10/1/2016 5.75                                                     56,635,000.00                63,781,162.95                  

Corporate GOLDMAN SACHS GROUP INC 6/4/2017 0.85                                                     75,000,000.00                75,000,000.00                  

Corporate HARLEY DAVIDSON FINL SER 9/15/2015 1.15                                                     10,000,000.00                10,028,816.80                  

Corporate HSBC FINANCE CORP 6/30/2015 5.00                                                     29,727,000.00                31,007,521.11                  

Corporate HSBC USA INC 6/23/2017 0.53                                                     15,000,000.00                15,000,000.00                  

Corporate HSBC USA INC 6/23/2017 1.30                                                     7,000,000.00                  6,989,360.00                    

Corporate IBM CORP 2/6/2015 0.55                                                     7,500,000.00                  7,463,325.00                    

Corporate IBM CORP 2/5/2016 0.31                                                     50,000,000.00                50,000,000.00                  

Corporate JOHN DEERE CAPITAL CORP 12/10/2015 1.05                                                     15,000,000.00                15,000,000.00                  

Corporate JOHN DEERE CAPITAL CORP 1/22/2016 0.75                                                     10,000,000.00                9,989,400.00                    

Corporate JOHN DEERE CAPITAL CORP 2/25/2016 0.33                                                     20,000,000.00                20,000,000.00                  

Corporate JOHN DEERE CAPITAL CORP 4/12/2016 0.36                                                     10,000,000.00                10,000,000.00                  

Corporate JOHNSON + JOHNSON 11/28/2016 0.31                                                     25,000,000.00                25,000,000.00                  

Corporate JPMORGAN CHASE + CO 9/15/2014 5.13                                                     30,000,000.00                32,063,417.56                  

Corporate JPMORGAN CHASE + CO 3/20/2015 1.28                                                     60,000,000.00                60,319,250.00                  

Corporate JPMORGAN CHASE + CO 10/15/2015 0.89                                                     65,000,000.00                65,000,000.00                  

Corporate JPMORGAN CHASE + CO 2/26/2016 0.85                                                     95,000,000.00                95,180,000.00                  

Corporate JPMORGAN CHASE + CO 3/31/2016 0.95                                                     41,900,000.00                41,575,626.00                  

Corporate JPMORGAN CHASE + CO 2/15/2017 0.75                                                     75,000,000.00                75,000,000.00                  

Corporate JPMORGAN CHASE + CO 2/15/2017 1.35                                                     10,000,000.00                9,995,000.00                    

Corporate KEY BANK NA 11/25/2016 0.72                                                     25,000,000.00                25,000,000.00                  

Corporate KIMBERLY CLARK CORP 5/19/2016 0.28                                                     10,000,000.00                10,000,000.00                  

Corporate MBNA CORP 6/15/2015 5.00                                                     20,605,000.00                22,319,129.95                  

Corporate MERCK + CO INC 5/18/2016 0.42                                                     15,000,000.00                15,000,000.00                  

Corporate METLIFE INC 6/1/2016 6.75                                                     4,000,000.00                  4,481,400.00                    

Corporate MISSISSIPPI POWER CO 10/15/2016 2.35                                                     9,000,000.00                  9,296,730.00                    
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Corporate MONSANTO CO 11/7/2016 0.44                                                     12,000,000.00                12,000,000.00                  

Corporate MORGAN STANLEY 4/28/2015 6.00                                                     30,500,000.00                32,803,550.00                  

Corporate MORGAN STANLEY 10/15/2015 0.71                                                     101,511,000.00             99,491,463.75                  

Corporate MORGAN STANLEY 11/2/2015 3.45                                                     7,892,000.00                  8,158,347.17                    

Corporate MORGAN STANLEY 2/25/2016 1.48                                                     79,894,000.00                79,932,515.78                  

Corporate MORGAN STANLEY 6/6/2016 1.25                                                     143,297,000.00             143,247,218.00                

Corporate MORGAN STANLEY 10/18/2016 0.68                                                     10,000,000.00                9,946,100.00                    

Corporate NATIONAL AUSTRALIA BANK 10/8/2015 0.73                                                     30,000,000.00                30,041,700.00                  

Corporate NATIONAL AUSTRALIA BK LT 8/7/2015 1.37                                                     10,000,000.00                10,000,000.00                  

Corporate NATIONAL AUSTRALIA BK LT 8/7/2015 1.60                                                     15,000,000.00                14,990,400.00                  

Corporate NATIONAL AUSTRALIA BK LT 7/25/2016 0.78                                                     75,000,000.00                75,000,000.00                  

Corporate NATIONAL BANK OF CANADA 6/26/2015 1.50                                                     12,500,000.00                12,469,750.00                  

Corporate NATIONAL RURAL UTIL COOP 5/27/2016 0.48                                                     27,785,000.00                27,780,796.10                  

Corporate NATIONAL RURAL UTIL COOP 11/23/2016 0.53                                                     50,000,000.00                50,000,000.00                  

Corporate ORACLE CORP 7/7/2017 0.43                                                     50,000,000.00                50,000,000.00                  

Corporate PACCAR FINANCIAL CORP 2/8/2016 0.50                                                     15,000,000.00                15,000,000.00                  

Corporate PACCAR FINANCIAL CORP 5/16/2016 0.75                                                     13,900,000.00                13,873,800.00                  

Corporate PACCAR FINANCIAL CORP 8/16/2016 1.15                                                     20,000,000.00                19,980,600.00                  

Corporate PACCAR FINANCIAL CORP 6/6/2017 0.42                                                     9,000,000.00                  9,000,000.00                    

Corporate PEPSICO INC 2/26/2016 0.44                                                     27,500,000.00                27,500,000.00                  

Corporate PFIZER INC 5/15/2017 0.38                                                     50,000,000.00                50,000,000.00                  

Corporate PNC BANK NA 4/29/2016 0.55                                                     25,000,000.00                25,000,000.00                  

Corporate PROCTER + GAMBLE CO/THE 11/4/2016 0.32                                                     20,000,000.00                20,000,000.00                  

Corporate ROCKWELL COLLINS INC 12/15/2016 0.58                                                     8,000,000.00                  8,000,000.00                    

Corporate ROYAL BANK OF CANADA 11/15/2016 0.75                                                     50,000,000.00                49,925,000.00                  

Corporate ROYAL BANK OF CANADA 1/23/2017 0.56                                                     65,000,000.00                65,000,000.00                  

Corporate ROYAL BANK OF CANADA 6/16/2017 1.25                                                     25,000,000.00                24,990,500.00                  

Corporate SCHLUMBERGER INVESTMENT 9/12/2014 0.78                                                     25,000,000.00                25,000,000.00                  

Corporate SHELL INTERNATIONAL FIN 12/4/2015 0.63                                                     35,000,000.00                34,991,600.00                  

Corporate SHELL INTERNATIONAL FIN 11/15/2016 0.44                                                     35,000,000.00                35,000,000.00                  

Corporate SHELL INTERNATIONAL FIN 11/15/2016 0.90                                                     50,000,000.00                49,938,000.00                  

Corporate STARBUCKS CORP 12/5/2016 0.88                                                     26,630,000.00                26,565,267.20                  

Corporate STATE STREET BANK + TRST 12/8/2015 0.43                                                     15,000,000.00                14,888,400.00                  

Corporate SUMITOMO MITSUI BANKING 1/10/2017 0.66                                                     15,000,000.00                15,000,000.00                  

Corporate SUMITOMO MITSUI BANKING 7/11/2017 0.55                                                     9,000,000.00                  9,000,000.00                    

Corporate SUMITOMO MITSUI BANKING 7/11/2017 1.35                                                     7,000,000.00                  6,991,180.00                    

Corporate TORONTO DOMINION BANK 9/9/2016 0.69                                                     70,000,000.00                70,094,530.00                  

Corporate TORONTO DOMINION BANK 5/2/2017 0.48                                                     25,000,000.00                25,000,000.00                  

Corporate TOTAL CAPITAL CANADA LTD 1/15/2016 0.61                                                     25,000,000.00                25,000,000.00                  

Corporate TOTAL CAPITAL INTL SA 8/12/2016 1.00                                                     7,000,000.00                  6,980,820.00                    

Corporate TOTAL CAPITAL SA 3/15/2016 2.30                                                     12,672,000.00                13,116,787.20                  

Corporate TOYOTA MOTOR CREDIT CORP 5/17/2016 0.52                                                     30,000,000.00                30,000,000.00                  

Corporate TOYOTA MOTOR CREDIT CORP 3/5/2017 0.75                                                     57,625,000.00                57,605,937.50                  

Corporate TOYOTA MOTOR CREDIT CORP 5/16/2017 0.43                                                     14,000,000.00                14,014,240.00                  

Corporate UNILEVER CAPITAL CORP 2/10/2016 2.75                                                     15,000,000.00                15,818,850.00                  

Corporate US BANK NA CINCINNATI 1/30/2017 0.47                                                     30,000,000.00                30,000,000.00                  

Corporate US BANK NA CINCINNATI 1/30/2017 1.10                                                     15,000,000.00                14,997,750.00                  

Corporate VERIZON COMMUNICATIONS 9/15/2016 1.76                                                     15,000,000.00                15,000,000.00                  
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Corporate VODAFONE GROUP PLC 2/19/2016 0.62                                                     40,000,000.00                40,000,000.00                  

Corporate WACHOVIA CORP 10/28/2015 0.58                                                     31,529,000.00                31,282,562.38                  

Corporate WACHOVIA CORP 10/15/2016 0.60                                                     7,097,000.00                  7,087,011.36                    

Corporate WALT DISNEY COMPANY/THE 12/1/2014 0.88                                                     10,000,000.00                9,967,300.00                    

Corporate WALT DISNEY COMPANY/THE 9/15/2016 5.63                                                     10,332,000.00                11,433,804.48                  

Corporate WELLS FARGO + COMPANY 2/13/2015 1.25                                                     45,000,000.00                44,872,200.00                  

Corporate WELLS FARGO + COMPANY 6/26/2015 1.15                                                     90,000,000.00                90,000,000.00                  

Corporate WELLS FARGO + COMPANY 7/1/2015 1.50                                                     10,000,000.00                10,136,700.00                  

Corporate WELLS FARGO + COMPANY 6/15/2016 3.68                                                     40,000,000.00                42,696,400.00                  

Corporate WELLS FARGO + COMPANY 7/20/2016 1.25                                                     25,000,000.00                24,976,000.00                  

Corporate WELLS FARGO + COMPANY 6/2/2017 0.53                                                     15,000,000.00                15,000,000.00                  

Corporate WELLS FARGO BANK NA 11/3/2014 0.62                                                     16,800,000.00                16,578,343.78                  

Corporate WELLS FARGO BANK NA 3/15/2016 0.56                                                     15,434,000.00                15,381,752.98                  

Corporate WELLS FARGO BANK NA 3/15/2016 5.60                                                     5,548,000.00                  6,127,155.72                    

Corporate WELLS FARGO BANK NA 5/16/2016 0.44                                                     64,144,000.00                63,651,008.07                  

Corporate WELLS FARGO BANK NA 5/16/2016 5.75                                                     6,500,000.00                  7,247,955.00                    

Corporate WESTPAC BANKING CORP 9/25/2015 0.99                                                     25,000,000.00                25,000,000.00                  

Corporate WESTPAC BANKING CORP 11/25/2016 0.66                                                     75,000,000.00                75,000,000.00                  

Corporate WESTPAC BANKING CORP 11/25/2016 1.05                                                     20,000,000.00                19,987,600.00                  

Corporate WESTPAC BANKING CORP 5/19/2017 0.56                                                     40,000,000.00                40,000,000.00                  

Foreign Government BRITISH COLUMBIA PROV OF 6/15/2015 2.85                                                     13,205,000.00                13,573,683.60                  

Foreign Government CANADA GOV T 12/15/2016 8.25                                                     5,000,000.00                  6,007,200.00                    

Foreign Government EXPORT DEVELOPMNT CANADA 1/13/2015 0.20                                                     30,000,000.00                29,999,997.36                  

Foreign Government EXPORT IMPORT BK KOREA 10/20/2016 3.75                                                     20,000,000.00                21,321,600.00                  

Foreign Government EXPORT IMPORT BK KOREA 1/14/2017 0.98                                                     12,000,000.00                12,000,000.00                  

Foreign Government HYDRO QUEBEC 6/30/2016 2.00                                                     25,000,000.00                25,797,875.00                  

Foreign Government ONTARIO (PROVINCE OF) 5/26/2015 0.95                                                     50,000,000.00                50,274,750.00                  

Foreign Government ONTARIO (PROVINCE OF) 8/13/2015 0.28                                                     100,000,000.00             100,000,000.00                

Foreign Government ONTARIO (PROVINCE OF) 5/10/2016 2.30                                                     10,000,000.00                10,393,100.00                  

Foreign Government ONTARIO (PROVINCE OF) 7/22/2016 1.00                                                     135,000,000.00             135,146,640.00                

Foreign Government PROVINCE OF ONTARIO 9/2/2014 0.07                                                     2,185,000.00                  2,184,953.27                    

Foreign Government PROVINCE OF ONTARIO 9/11/2014 0.09                                                     10,000,000.00                9,999,300.00                    

Foreign Government PROVINCE OF ONTARIO 9/16/2014 0.09                                                     10,000,000.00                9,999,350.00                    

Foreign Government PROVINCE OF ONTARIO 9/23/2014 0.10                                                     15,000,000.00                14,998,625.00                  

Foreign Government PROVINCE OF ONTARIO 9/30/2014 0.10                                                     10,000,000.00                9,999,083.33                    

Foreign Government SWEDISH EXPORT CREDIT 9/16/2014 3.25                                                     10,400,000.00                10,542,791.98                  

Foreign Government SWEDISH EXPORT CREDIT 1/5/2015 0.28                                                     50,000,000.00                50,000,000.00                  

Foreign Government SWEDISH EXPORT CREDIT 1/23/2017 0.53                                                     51,000,000.00                51,310,210.00                  

Foreign Government SWEDISH EXPORT CREDIT 6/12/2017 0.41                                                     17,215,000.00                17,266,817.15                  

Municipal ANDREW W MELLON NY FNDTN 12/1/2032 0.14                                                     15,805,000.00                15,805,000.00                  

Municipal BOARD OF RGTS UNV TX 9/8/2014 0.20                                                     9,735,000.00                  9,735,000.00                    

Municipal CALIFORNIA STATE UNIV 10/2/2014 0.12                                                     15,010,000.00                15,010,000.00                  

Municipal COMMONWEALTH OF MASSAC 9/9/2014 0.10                                                     25,000,000.00                25,000,000.00                  

Municipal DISTRICT COLUMBIA WTR & SWR AU 9/17/2014 0.18                                                     29,200,000.00                29,200,000.00                  

Municipal LONG IS PWR AUTH CP 9/4/2014 0.18                                                     10,000,000.00                10,000,000.00                  

Municipal LONG IS PWR AUTH CP 9/4/2014 0.18                                                     10,000,000.00                10,000,000.00                  

Municipal MASSACHUSETTS ST 2/1/2015 0.24                                                     50,000,000.00                50,000,000.00                  

Municipal MECKLENBURG CNTY NC COPS 2/1/2028 0.41                                                     50,000,000.00                50,000,000.00                  
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Municipal MUNI IMPROVEMENT CORP 10/2/2014 0.15                                                     10,000,000.00                10,000,000.00                  

Municipal MUNI IMPT CORP OF LA 9/9/2014 0.12                                                     15,000,000.00                15,000,000.00                  

Municipal PASADENA CA UNIF SCH DIST 11/1/2016 0.94                                                     15,060,000.00                15,060,000.00                  

Municipal PROVIDENCE HEALTH 9/8/2014 0.14                                                     25,000,000.00                25,000,000.00                  

Municipal PROVIDENCE HEALTH 9/17/2014 0.16                                                     8,000,000.00                  8,000,000.00                    

Municipal RGTS OF UNIV OF CA 10/1/2014 0.16                                                     23,700,000.00                23,693,551.56                  

Municipal RGTS OF UNIV OF CA 10/1/2014 0.17                                                     20,000,000.00                19,992,161.11                  

Municipal RGTS OF UNIV OF CA 11/17/2014 0.17                                                     9,827,000.00                  9,822,777.12                    

Municipal RGTS UNIV MICHIGAN 9/17/2014 0.12                                                     6,825,000.00                  6,825,000.00                    

Municipal SAN DIEGO CNTY CALIF REGL ARPT 9/5/2014 0.15                                                     16,700,000.00                16,700,000.00                  

Municipal SAN FRANCISCO CA CITY + CNTY 11/5/2014 0.13                                                     10,675,000.00                10,675,000.00                  

Municipal SAN FRANCISCO CALIF CITY 9/9/2014 0.17                                                     35,000,000.00                35,000,000.00                  

Municipal SAN FRANCISCO CALIF CITY 10/30/2014 0.19                                                     35,000,000.00                35,000,000.00                  

Municipal SOUTH CAROLINA PUB SVC 9/4/2014 0.13                                                     12,001,000.00                12,001,000.00                  

Municipal SOUTH CAROLINA PUB SVC 9/12/2014 0.14                                                     15,000,000.00                15,000,000.00                  

Municipal SOUTH CAROLINA PUB SVC AUTH 9/5/2014 0.15                                                     9,000,000.00                  9,000,000.00                    

Municipal SOUTH CAROLINA ST PUB SVC AUTH 9/4/2014 0.15                                                     13,786,000.00                13,786,000.00                  

Municipal SOUTH CAROLINA ST PUBLIC SVC A 6/1/2015 1.03                                                     25,000,000.00                25,000,000.00                  

Municipal STATE OF CA G.O. 9/2/2014 0.16                                                     29,315,000.00                29,315,000.00                  

Municipal STATE OF CA G.O. 9/3/2014 0.12                                                     18,625,000.00                18,625,000.00                  

Municipal STATE OF CA G.O. 10/16/2014 0.16                                                     20,000,000.00                20,000,000.00                  

Municipal TEXAS ST 6/1/2045 0.07                                                     13,925,000.00                13,925,000.00                  

Municipal UNIV OF CALIFORNIA CA REVENUES 5/15/2015 0.53                                                     10,000,000.00                10,000,000.00                  

Municipal UNIV OF CALIFORNIA CA REVENUES 5/15/2016 0.91                                                     7,000,000.00                  7,000,000.00                    

Municipal UNIVERSITY TX PERM UNIV FD 10/6/2014 0.12                                                     15,000,000.00                15,000,000.00                  

Municipal UNIVERSITY TX PERM UNIV FD 12/1/2014 0.12                                                     25,000,000.00                24,999,999.95                  

Municipal WALNUT ENERGY CTR AUTH 11/18/2014 0.15                                                     20,000,000.00                19,993,083.33                  

Municipal WASHINGTON ST 1/1/2015 0.50                                                     10,000,000.00                10,000,000.00                  

Time Certificate of Deposit CAPITAL PACIFIC BANK 9/10/2014 0.19                                                     2,000,000.00                  2,000,000.00                    

Time Certificate of Deposit CAPITAL PACIFIC BANK 11/12/2014 0.18                                                     3,000,000.00                  3,000,000.00                    

Time Certificate of Deposit COLUMBIA COMMUNITY BANK 10/8/2014 0.21                                                     100,000.00                     100,000.00                        

Time Certificate of Deposit COLUMBIA COMMUNITY BANK 11/12/2014 0.18                                                     100,000.00                     100,000.00                        

Time Certificate of Deposit OREGON COAST BANK 9/10/2014 0.19                                                     7,500,000.00                  7,500,000.00                    

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 9/10/2014 0.19                                                     5,000,000.00                  5,000,000.00                    

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 9/10/2014 0.20                                                     10,000,000.00                10,000,000.00                  

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 10/8/2014 0.16                                                     15,000,000.00                15,000,000.00                  

Time Certificate of Deposit UMPQUA BANK 9/10/2014 0.19                                                     15,000,000.00                15,000,000.00                  

Time Certificate of Deposit UMPQUA BANK 10/8/2014 0.21                                                     15,000,000.00                15,000,000.00                  

Time Certificate of Deposit UMPQUA BANK 11/12/2014 0.18                                                     15,000,000.00                15,000,000.00                  

United States Agency FANNIE DISCOUNT NOTE 9/2/2014 0.06                                                     10,000,000.00                9,999,183.33                    

United States Agency FANNIE DISCOUNT NOTE 9/3/2014 0.06                                                     1,900,000.00                  1,899,772.00                    

United States Agency FANNIE DISCOUNT NOTE 9/8/2014 0.06                                                     4,300,000.00                  4,299,462.50                    

United States Agency FANNIE DISCOUNT NOTE 9/22/2014 0.06                                                     11,500,000.00                11,498,428.33                  

United States Agency FANNIE DISCOUNT NOTE 9/24/2014 0.07                                                     5,000,000.00                  4,999,193.06                    

United States Agency FANNIE DISCOUNT NOTE 10/1/2014 0.07                                                     11,471,000.00                11,469,418.87                  

United States Agency FANNIE DISCOUNT NOTE 10/9/2014 0.06                                                     5,000,000.00                  4,999,541.67                    

United States Agency FANNIE DISCOUNT NOTE 11/3/2014 0.07                                                     6,750,000.00                  6,748,211.74                    

United States Agency FANNIE MAE 10/30/2014 0.63                                                     13,131,000.00                13,147,663.24                  
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United States Agency FANNIE MAE 5/27/2015 0.50                                                     25,000,000.00                25,103,000.00                  

United States Agency FANNIE MAE 7/2/2015 0.50                                                     30,000,000.00                30,090,900.00                  

United States Agency FANNIE MAE 9/28/2015 0.50                                                     50,000,000.00                50,047,500.00                  

United States Agency FANNIE MAE 11/6/2015 0.50                                                     25,000,000.00                25,000,000.00                  

United States Agency FANNIE MAE 2/26/2016 0.52                                                     65,000,000.00                64,990,250.00                  

United States Agency FANNIE MAE 7/25/2016 0.17                                                     50,000,000.00                49,977,400.00                  

United States Agency FANNIE MAE 11/1/2016 0.80                                                     100,000,000.00             100,000,000.00                

United States Agency FED FARM CRD DISCOUNT NT 9/22/2014 0.05                                                     6,500,000.00                  6,499,656.94                    

United States Agency FED HOME LN DISCOUNT NT 9/2/2014 0.06                                                     10,000,000.00                9,999,550.00                    

United States Agency FED HOME LN DISCOUNT NT 9/3/2014 0.03                                                     26,000,000.00                25,998,903.61                  

United States Agency FED HOME LN DISCOUNT NT 9/4/2014 0.08                                                     3,200,000.00                  3,199,726.67                    

United States Agency FED HOME LN DISCOUNT NT 9/5/2014 0.05                                                     30,000,000.00                29,996,163.33                  

United States Agency FED HOME LN DISCOUNT NT 9/8/2014 0.04                                                     30,500,000.00                30,497,298.82                  

United States Agency FED HOME LN DISCOUNT NT 9/10/2014 0.07                                                     38,000,000.00                37,993,357.28                  

United States Agency FED HOME LN DISCOUNT NT 9/12/2014 0.09                                                     30,000,000.00                29,993,630.00                  

United States Agency FED HOME LN DISCOUNT NT 9/15/2014 0.07                                                     3,000,000.00                  2,999,561.25                    

United States Agency FED HOME LN DISCOUNT NT 9/16/2014 0.06                                                     10,428,000.00                10,426,818.16                  

United States Agency FED HOME LN DISCOUNT NT 9/17/2014 0.04                                                     37,500,000.00                37,495,385.91                  

United States Agency FED HOME LN DISCOUNT NT 9/19/2014 0.05                                                     15,058,000.00                15,055,973.98                  

United States Agency FED HOME LN DISCOUNT NT 9/24/2014 0.05                                                     52,600,000.00                52,594,718.32                  

United States Agency FED HOME LN DISCOUNT NT 9/25/2014 0.05                                                     7,890,000.00                  7,889,572.79                    

United States Agency FED HOME LN DISCOUNT NT 9/26/2014 0.05                                                     40,605,000.00                40,599,393.56                  

United States Agency FED HOME LN DISCOUNT NT 9/29/2014 0.07                                                     25,000,000.00                24,995,488.19                  

United States Agency FED HOME LN DISCOUNT NT 9/30/2014 0.07                                                     10,423,000.00                10,421,372.80                  

United States Agency FED HOME LN DISCOUNT NT 10/1/2014 0.07                                                     51,938,000.00                51,928,279.12                  

United States Agency FED HOME LN DISCOUNT NT 10/3/2014 0.08                                                     20,000,000.00                19,996,333.33                  

United States Agency FED HOME LN DISCOUNT NT 10/8/2014 0.08                                                     30,000,000.00                29,994,267.92                  

United States Agency FED HOME LN DISCOUNT NT 10/10/2014 0.08                                                     24,000,000.00                23,995,223.89                  

United States Agency FED HOME LN DISCOUNT NT 10/15/2014 0.08                                                     25,000,000.00                24,994,966.67                  

United States Agency FED HOME LN DISCOUNT NT 10/17/2014 0.08                                                     20,000,000.00                19,995,729.58                  

United States Agency FED HOME LN DISCOUNT NT 10/20/2014 0.05                                                     10,000,000.00                9,999,175.56                    

United States Agency FED HOME LN DISCOUNT NT 10/22/2014 0.05                                                     29,160,000.00                29,153,762.91                  

United States Agency FED HOME LN DISCOUNT NT 10/24/2014 0.05                                                     30,000,000.00                29,994,052.22                  

United States Agency FED HOME LN DISCOUNT NT 10/28/2014 0.09                                                     10,000,000.00                9,997,700.00                    

United States Agency FED HOME LN DISCOUNT NT 10/29/2014 0.07                                                     38,054,000.00                38,048,291.70                  

United States Agency FED HOME LN DISCOUNT NT 10/31/2014 0.07                                                     47,900,000.00                47,889,172.96                  

United States Agency FED HOME LN DISCOUNT NT 11/5/2014 0.08                                                     43,700,000.00                43,691,566.05                  

United States Agency FED HOME LN DISCOUNT NT 11/7/2014 0.08                                                     15,000,000.00                14,996,928.75                  

United States Agency FED HOME LN DISCOUNT NT 11/26/2014 0.07                                                     20,000,000.00                19,996,605.56                  

United States Agency FEDERAL FARM CREDIT BANK 11/28/2014 0.25                                                     5,000,000.00                  5,004,035.00                    

United States Agency FEDERAL FARM CREDIT BANK 1/26/2015 0.25                                                     50,000,000.00                49,986,800.00                  

United States Agency FEDERAL FARM CREDIT BANK 1/28/2015 0.15                                                     20,000,000.00                19,979,800.00                  

United States Agency FEDERAL FARM CREDIT BANK 3/24/2015 0.24                                                     50,000,000.00                49,962,000.00                  

United States Agency FEDERAL FARM CREDIT BANK 3/26/2015 0.16                                                     24,200,000.00                24,197,483.20                  

United States Agency FEDERAL FARM CREDIT BANK 5/1/2015 0.35                                                     48,000,000.00                48,055,768.00                  

United States Agency FEDERAL FARM CREDIT BANK 5/21/2015 4.50                                                     35,000,000.00                36,114,665.00                  

United States Agency FEDERAL FARM CREDIT BANK 6/30/2015 0.10                                                     15,000,000.00                14,997,435.26                  

United States Agency FEDERAL FARM CREDIT BANK 7/10/2015 0.18                                                     100,000,000.00             99,962,070.60                  
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United States Agency FEDERAL FARM CREDIT BANK 7/30/2015 0.35                                                     10,500,000.00                10,516,275.00                  

United States Agency FEDERAL FARM CREDIT BANK 8/7/2015 0.13                                                     15,000,000.00                14,999,790.00                  

United States Agency FEDERAL FARM CREDIT BANK 8/10/2015 0.20                                                     10,000,000.00                9,995,830.00                    

United States Agency FEDERAL FARM CREDIT BANK 9/18/2015 0.19                                                     75,000,000.00                74,988,024.89                  

United States Agency FEDERAL FARM CREDIT BANK 9/18/2015 0.19                                                     25,000,000.00                24,996,991.50                  

United States Agency FEDERAL FARM CREDIT BANK 10/26/2015 0.19                                                     50,000,000.00                49,971,491.59                  

United States Agency FEDERAL FARM CREDIT BANK 12/10/2015 0.21                                                     15,000,000.00                15,000,073.95                  

United States Agency FEDERAL FARM CREDIT BANK 1/19/2016 0.17                                                     15,000,000.00                14,998,080.00                  

United States Agency FEDERAL FARM CREDIT BANK 5/2/2016 0.18                                                     40,000,000.00                39,998,000.00                  

United States Agency FEDERAL FARM CREDIT BANK 8/26/2016 0.18                                                     25,000,000.00                24,986,532.21                  

United States Agency FEDERAL FARM CREDIT BANK 10/3/2016 0.18                                                     20,000,000.00                19,988,820.00                  

United States Agency FEDERAL FARM CREDIT BANK 11/15/2016 0.21                                                     30,000,000.00                30,000,300.00                  

United States Agency FEDERAL FARM CREDIT BANK 4/17/2017 0.21                                                     50,000,000.00                50,000,000.00                  

United States Agency FEDERAL FARM CREDIT BANK 7/14/2017 0.19                                                     100,000,000.00             99,956,300.00                  

United States Agency FEDERAL HOME LOAN BANK 9/3/2014 0.13                                                     25,000,000.00                24,995,510.25                  

United States Agency FEDERAL HOME LOAN BANK 9/11/2014 0.17                                                     10,000,000.00                10,001,180.00                  

United States Agency FEDERAL HOME LOAN BANK 10/1/2014 0.18                                                     14,500,000.00                14,502,355.53                  

United States Agency FEDERAL HOME LOAN BANK 10/29/2014 0.22                                                     15,000,000.00                15,004,680.00                  

United States Agency FEDERAL HOME LOAN BANK 11/3/2014 0.22                                                     62,000,000.00                62,018,800.00                  

United States Agency FEDERAL HOME LOAN BANK 11/4/2014 0.13                                                     49,425,000.00                49,403,073.00                  

United States Agency FEDERAL HOME LOAN BANK 3/4/2015 0.09                                                     50,000,000.00                49,991,107.50                  

United States Agency FEDERAL HOME LOAN BANK 5/1/2015 0.11                                                     25,000,000.00                24,991,250.00                  

United States Agency FEDERAL HOME LOAN BANK 5/1/2015 0.12                                                     100,000,000.00             99,991,170.00                  

United States Agency FEDERAL HOME LOAN BANK 5/8/2015 0.13                                                     50,000,000.00                49,999,000.00                  

United States Agency FEDERAL HOME LOAN BANK 5/14/2015 0.13                                                     4,500,000.00                  4,499,455.50                    

United States Agency FEDERAL HOME LOAN BANK 6/12/2015 2.88                                                     15,000,000.00                15,331,200.00                  

United States Agency FEDERAL HOME LOAN BANK 6/30/2015 0.17                                                     65,000,000.00                65,003,125.00                  

United States Agency FEDERAL HOME LOAN BANK 6/30/2015 0.17                                                     97,985,000.00                97,982,339.65                  

United States Agency FEDERAL HOME LOAN BANK 7/1/2015 0.13                                                     75,000,000.00                74,961,075.00                  

United States Agency FEDERAL HOME LOAN BANK 7/10/2015 0.13                                                     10,000,000.00                9,994,500.00                    

United States Agency FEDERAL HOME LOAN BANK 7/22/2015 0.17                                                     20,000,000.00                19,993,620.00                  

United States Agency FEDERAL HOME LOAN BANK 7/29/2015 0.13                                                     15,000,000.00                14,992,680.00                  

United States Agency FEDERAL HOME LOAN BANK 8/4/2015 0.13                                                     40,000,000.00                39,974,590.00                  

United States Agency FEDERAL HOME LOAN BANK 8/28/2015 0.13                                                     15,000,000.00                14,988,360.00                  

United States Agency FEDERAL HOME LOAN BANK 8/28/2015 0.38                                                     25,000,000.00                24,999,000.00                  

United States Agency FEDERAL HOME LOAN BANK 4/28/2017 1.63                                                     25,000,000.00                25,286,250.00                  

United States Agency FEDERAL HOME LOAN BANK 5/5/2017 1.03                                                     50,000,000.00                50,000,000.00                  

United States Agency FREDDIE MAC 9/19/2014 0.50                                                     20,000,000.00                20,061,200.00                  

United States Agency FREDDIE MAC 9/22/2014 0.75                                                     20,265,000.00                20,291,668.74                  

United States Agency FREDDIE MAC 9/10/2015 1.75                                                     15,000,000.00                15,238,440.00                  

United States Agency FREDDIE MAC 9/25/2015 0.50                                                     43,775,000.00                43,824,903.50                  

United States Agency FREDDIE MAC 6/30/2017 1.15                                                     50,000,000.00                50,018,250.00                  

United States Agency FREDDIE MAC DISCOUNT NT 9/2/2014 0.03                                                     15,965,000.00                15,964,431.87                  

United States Agency FREDDIE MAC DISCOUNT NT 9/5/2014 0.05                                                     38,100,000.00                38,098,888.75                  

United States Agency FREDDIE MAC DISCOUNT NT 9/11/2014 0.08                                                     15,000,000.00                14,997,312.50                  

United States Agency FREDDIE MAC DISCOUNT NT 9/12/2014 0.07                                                     2,400,000.00                  2,399,636.00                    

United States Agency FREDDIE MAC DISCOUNT NT 9/16/2014 0.07                                                     2,300,000.00                  2,299,633.28                    

United States Agency FREDDIE MAC DISCOUNT NT 9/18/2014 0.07                                                     1,900,000.00                  1,899,837.44                    
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United States Agency FREDDIE MAC DISCOUNT NT 9/22/2014 0.07                                                     6,000,000.00                  5,998,973.33                    

United States Agency FREDDIE MAC DISCOUNT NT 9/25/2014 0.06                                                     15,340,000.00                15,338,902.97                  

United States Agency FREDDIE MAC DISCOUNT NT 9/30/2014 0.08                                                     2,761,000.00                  2,760,417.12                    

United States Agency FREDDIE MAC DISCOUNT NT 10/6/2014 0.05                                                     1,900,000.00                  1,899,894.44                    

United States Agency FREDDIE MAC DISCOUNT NT 10/14/2014 0.07                                                     2,900,000.00                  2,899,577.08                    

United States Agency FREDDIE MAC DISCOUNT NT 11/3/2014 0.07                                                     8,545,000.00                  8,543,581.93                    

United States Agency FREDDIE MAC DISCOUNT NT 11/10/2014 0.07                                                     8,000,000.00                  7,998,704.67                    

United States Agency FREDDIE MAC DISCOUNT NT 11/14/2014 0.07                                                     12,205,000.00                12,202,994.65                  

United States Agency FREDDIE MAC DISCOUNT NT 4/22/2015 0.12                                                     10,000,000.00                9,988,100.00                    

United States Agency TENN VALLEY AUTHORITY 6/15/2015 4.38                                                     5,645,000.00                  5,834,389.75                    

United States Agency TVA DISCOUNT NOTE 9/4/2014 0.05                                                     10,000,000.00                9,999,708.33                    

United States Agency TVA DISCOUNT NOTE 9/18/2014 0.05                                                     33,500,000.00                33,498,795.44                  

United States Treasury US TREASURY FRN 1/31/2016 0.08                                                     160,000,000.00             159,937,371.80                

United States Treasury US TREASURY FRN 4/30/2016 0.09                                                     285,000,000.00             285,011,915.61                

United States Treasury US TREASURY FRN 7/31/2016 0.10                                                     30,000,000.00                30,000,380.19                  

United States Treasury US TREASURY N/B 10/31/2014 0.25                                                     100,000,000.00             100,039,550.78                

United States Treasury US TREASURY N/B 12/31/2014 0.13                                                     135,000,000.00             134,961,816.41                

United States Treasury US TREASURY N/B 12/31/2014 2.63                                                     37,500,000.00                38,541,503.91                  

United States Treasury US TREASURY N/B 1/31/2015 0.25                                                     40,000,000.00                40,045,703.13                  

United States Treasury US TREASURY N/B 2/28/2015 0.25                                                     60,000,000.00                60,070,117.20                  

United States Treasury US TREASURY N/B 5/31/2015 0.25                                                     45,000,000.00                44,939,257.82                  

United States Treasury US TREASURY N/B 6/30/2015 0.38                                                     75,000,000.00                75,116,210.94                  

United States Treasury US TREASURY N/B 3/31/2016 0.38                                                     25,000,000.00                24,992,187.50                  

United States Treasury US TREASURY N/B 5/15/2016 0.25                                                     75,000,000.00                74,245,976.58                  

United States Treasury US TREASURY N/B 7/15/2016 0.63                                                     150,000,000.00             150,186,132.82                

United States Treasury US TREASURY N/B 11/15/2016 0.63                                                     100,000,000.00             99,811,132.81                  

United States Treasury US TREASURY N/B 2/28/2017 0.88                                                     95,000,000.00                95,129,882.82                  

United States Treasury US TREASURY N/B 5/15/2017 0.88                                                     125,000,000.00             125,028,125.01                

United States Treasury US TREASURY N/B 6/15/2017 0.88                                                     125,000,000.00             124,912,109.39                

United States Treasury US TREASURY N/B 8/15/2017 0.88                                                     25,000,000.00                24,946,093.75                  

United States Treasury WI TREASURY N/B 9/15/2014 0.25                                                     15,000,000.00                15,019,921.88                  


