
Investment Type CUSIP Security Name Legal Maturity Date Coupon/Discount Rate Par Value Original Cost

CORPORATE BONDS 00182EAN9 ANZ NATIONAL INTL NZ 12/20/2013 1.47                                           100,000,000.00    100,000,000.00    

CORPORATE BONDS 02666QG80 AMERICAN HONDA FINANCE 9/20/2013 1.63                                           5,000,000.00        4,998,100.00        

CORPORATE BONDS 05252ABP5 AUST + NZ BANKING GROUP 5/2/2014 1.14                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 05531FAJ2 BB+T CORPORATION 4/28/2014 1.17                                           24,655,000.00      24,633,981.50      

CORPORATE BONDS 055451AJ7 BHP BILLITON FIN USA LTD 11/21/2014 1.13                                           10,000,000.00      9,964,500.00        

CORPORATE BONDS 055451AM0 BHP BILLITON FIN USA LTD 2/18/2014 0.74                                           15,000,000.00      15,000,000.00      

CORPORATE BONDS 05565QBF4 BP CAPITAL MARKETS PLC 11/7/2013 5.25                                           13,000,000.00      14,047,698.00      

CORPORATE BONDS 05565QBL1 BP CAPITAL MARKETS PLC 5/8/2014 3.63                                           20,000,000.00      20,996,200.00      

CORPORATE BONDS 05565QBW7 BP CAPITAL MARKETS PLC 12/6/2013 1.10                                           60,000,000.00      60,000,000.00      

CORPORATE BONDS 05565QBX5 BP CAPITAL MARKETS PLC 12/5/2014 1.70                                           15,000,000.00      14,999,100.00      

CORPORATE BONDS 05951TAA2 BANCO BILBAO VIZCAYA P R 6/22/2012 2.45                                           71,185,000.00      72,034,580.31      

CORPORATE BONDS 06050BAA9 BANK OF AMERICA CORP 6/15/2012 3.13                                           16,479,000.00      16,686,347.80      

CORPORATE BONDS 06050BAJ0 BANK OF AMERICA CORP 6/22/2012 2.38                                           8,265,000.00        8,353,187.55        

CORPORATE BONDS 06051GEF2 BANK OF AMERICA CORP 1/30/2014 1.97                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 06405TAA2 BANK OF NEW YORK MELLON 6/29/2012 0.63                                           22,475,000.00      22,497,475.00      

CORPORATE BONDS 06406HCB3 BANK OF NEW YORK MELLON 11/24/2014 1.34                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 064149A56 BANK OF NOVA SCOTIA 1/22/2013 2.25                                           65,000,000.00      66,034,800.00      

CORPORATE BONDS 064149B97 BANK OF NOVA SCOTIA 12/17/2013 2.38                                           3,500,000.00        3,599,365.00        

CORPORATE BONDS 064159AN6 BANK OF NOVA SCOTIA 1/12/2015 1.51                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 06738KFC0 BARCLAYS BANK PLC 3/28/2014 1.56                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 06738KJV4 BARCLAYS BANK PLC 5/9/2014 1.57                                           60,000,000.00      60,000,000.00      

CORPORATE BONDS 06739JD42 BARCLAYS BANK PLC 9/18/2012 1.62                                           75,000,000.00      75,000,000.00      

CORPORATE BONDS 06740P3N4 BARCLAYS BANK PLC 1/13/2014 1.51                                           40,000,000.00      40,000,000.00      

CORPORATE BONDS 084670AU2 BERKSHIRE HATHAWAY INC 2/11/2013 2.13                                           40,000,000.00      39,986,000.00      

CORPORATE BONDS 084670AY4 BERKSHIRE HATHAWAY INC 2/11/2013 0.94                                           110,000,000.00    110,000,000.00    

CORPORATE BONDS 084670BA5 BERKSHIRE HATHAWAY INC 8/15/2014 1.20                                           25,000,000.00      25,000,000.00      

CORPORATE BONDS 09247XAG6 BLACKROCK INC 5/24/2013 0.79                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 111320AB3 BROADCOM CORP 11/1/2013 1.50                                           17,830,000.00      17,824,233.69      

CORPORATE BONDS 12800UAD2 CAISSE CENTRALE DESJARDN 9/16/2013 1.70                                           15,000,000.00      14,992,500.00      

CORPORATE BONDS 14912L4N8 CATERPILLAR FINANCIAL SE 7/24/2012 0.72                                           25,000,000.00      25,000,000.00      

CORPORATE BONDS 14912L4W8 CATERPILLAR FINANCIAL SE 6/17/2013 0.64                                           25,000,000.00      25,000,000.00      

CORPORATE BONDS 14912L5A5 CATERPILLAR FINANCIAL SE 2/9/2015 0.87                                           25,000,000.00      25,000,000.00      

CORPORATE BONDS 17290CAA4 CITIBANK NA 5/7/2012 0.56                                           50,000,000.00      50,000,000.00      



CORPORATE BONDS 17290CAB2 CITIBANK NA 5/7/2012 1.88                                           7,815,000.00        7,838,107.38        

CORPORATE BONDS 172967EA5 CITIGROUP INC 3/7/2014 0.60                                           10,000,000.00      9,779,800.00        

CORPORATE BONDS 172967EL1 CITIGROUP INC 10/17/2012 5.30                                           151,121,000.00    159,360,000.17    

CORPORATE BONDS 172967EQ0 CITIGROUP INC 4/11/2013 5.50                                           25,000,000.00      26,975,300.00      

CORPORATE BONDS 172967FQ9 CITIGROUP INC 4/1/2014 1.40                                           25,000,000.00      25,000,000.00      

CORPORATE BONDS 17313YAH4 CITIGROUP FUNDING INC 7/12/2012 0.52                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 17313YAL5 CITIGROUP FUNDING INC 10/22/2012 1.88                                           50,000,000.00      51,275,000.00      

CORPORATE BONDS 17314JAF0 CITIBANK NA 6/4/2012 0.45                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 17314JAG8 CITIBANK NA 6/4/2012 1.88                                           2,020,000.00        2,032,886.87        

CORPORATE BONDS 17314JAQ6 CITIBANK NA 9/21/2012 0.47                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 17314JAT0 CITIBANK NA 12/28/2012 1.75                                           25,000,000.00      25,590,500.00      

CORPORATE BONDS 191216AN0 COCA COLA CO/THE 11/15/2013 0.75                                           60,000,000.00      59,913,300.00      

CORPORATE BONDS 2027A0FB0 COMMONWEALTH BANK AUST 10/28/2013 0.92                                           96,600,000.00      96,600,000.00      

CORPORATE BONDS 2027A0FP9 COMMONWEALTH BANK AUST 3/17/2014 1.20                                           35,000,000.00      35,000,000.00      

CORPORATE BONDS 2027A0FY0 COMMONWEALTH BANK AUST 8/7/2013 1.23                                           70,000,000.00      70,000,000.00      

CORPORATE BONDS 2027A0GA1 COMMONWEALTH BANK AUST 2/13/2015 1.80                                           100,000,000.00    100,000,000.00    

CORPORATE BONDS 22238HGQ7 COUNTRYWIDE FINL CORP 6/7/2012 5.80                                           43,264,000.00      45,537,805.37      

CORPORATE BONDS 22532LAE4 CREDIT AGRICOLE LONDON 1/21/2014 1.92                                           15,000,000.00      15,000,000.00      

CORPORATE BONDS 233851AG9 DAIMLER FINANCE NA LLC 9/15/2014 1.88                                           9,675,000.00        9,776,331.00        

CORPORATE BONDS 233851AM6 DAIMLER FINANCE NA LLC 4/10/2014 1.25                                           25,000,000.00      25,000,000.00      

CORPORATE BONDS 24422ERG6 JOHN DEERE CAPITAL CORP 9/22/2014 1.00                                           25,000,000.00      25,000,000.00      

CORPORATE BONDS 24422ERP6 JOHN DEERE CAPITAL CORP 6/16/2014 0.68                                           15,000,000.00      15,000,000.00      

CORPORATE BONDS 24424DAA7 JOHN DEERE CAPITAL CORP 6/19/2012 2.88                                           11,136,000.00      11,247,185.29      

CORPORATE BONDS 25468PCQ7 WALT DISNEY COMPANY/THE 12/1/2014 0.88                                           10,000,000.00      9,967,300.00        

CORPORATE BONDS 285661AD6 HP ENTERPRISE SERVICES 8/1/2013 6.00                                           14,478,000.00      16,254,452.62      

CORPORATE BONDS 36185JAA7 ALLY FINANCIAL INC 10/30/2012 1.75                                           130,000,000.00    132,294,900.00    

CORPORATE BONDS 36186CBF9 ALLY FINANCIAL INC 12/19/2012 2.20                                           41,427,000.00      42,232,340.88      

CORPORATE BONDS 36962G2U7 GENERAL ELEC CAP CORP 5/8/2013 0.67                                           5,000,000.00        4,914,885.00        

CORPORATE BONDS 36962G3F9 GENERAL ELEC CAP CORP 9/20/2013 5.40                                           20,000,000.00      21,397,600.00      

CORPORATE BONDS 36962G4Q4 GENERAL ELEC CAP CORP 9/16/2013 1.88                                           120,000,000.00    120,318,550.00    

CORPORATE BONDS 36962G4U5 GENERAL ELEC CAP CORP 2/6/2014 0.98                                           39,410,000.00      39,423,237.50      

CORPORATE BONDS 36962G4W1 GENERAL ELEC CAP CORP 1/7/2014 1.32                                           35,000,000.00      35,000,000.00      

CORPORATE BONDS 36962G5B6 GENERAL ELEC CAP CORP 4/7/2014 1.10                                           40,000,000.00      40,000,000.00      

CORPORATE BONDS 36962GZ49 GENERAL ELEC CAP CORP 11/1/2012 0.68                                           50,722,000.00      49,662,901.46      



CORPORATE BONDS 36967HAH0 GENERAL ELEC CAP CORP 6/8/2012 2.20                                           12,470,000.00      12,584,383.34      

CORPORATE BONDS 36967HAV9 GENERAL ELEC CAP CORP 12/21/2012 2.13                                           2,084,000.00        2,123,533.48        

CORPORATE BONDS 36967HAY3 GENERAL ELEC CAP CORP 12/28/2012 2.63                                           100,000,000.00    103,991,000.00    

CORPORATE BONDS 36967HBB2 GENERAL ELEC CAP CORP 9/28/2012 2.00                                           35,606,000.00      35,894,835.87      

CORPORATE BONDS 38141GCG7 GOLDMAN SACHS GROUP INC 9/1/2012 5.70                                           16,591,000.00      17,868,433.43      

CORPORATE BONDS 38143ULW9 GOLDMAN SACHS GROUP INC 8/19/2013 1.54                                           75,000,000.00      75,000,000.00      

CORPORATE BONDS 38143UMG3 GOLDMAN SACHS GROUP INC 8/31/2012 1.24                                           42,500,000.00      42,500,000.00      

CORPORATE BONDS 38143UNA5 GOLDMAN SACHS GROUP INC 9/23/2013 1.52                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 38143USB8 GOLDMAN SACHS GROUP INC 2/7/2014 1.53                                           75,000,000.00      75,140,500.00      

CORPORATE BONDS 38144LAC4 GOLDMAN SACHS GROUP INC 11/1/2012 5.45                                           20,000,000.00      21,571,200.00      

CORPORATE BONDS 38146FAA9 GOLDMAN SACHS GROUP INC 6/15/2012 3.25                                           4,544,000.00        4,611,230.32        

CORPORATE BONDS 428236BB8 HEWLETT PACKARD CO 9/13/2013 1.25                                           59,050,000.00      59,044,799.50      

CORPORATE BONDS 428236BJ1 HEWLETT PACKARD CO 5/30/2014 0.89                                           28,000,000.00      28,000,000.00      

CORPORATE BONDS 44328MAD6 HSBC BANK PLC 8/12/2013 1.63                                           24,200,000.00      24,319,039.80      

CORPORATE BONDS 459200HB0 IBM CORP 2/6/2015 0.55                                           15,000,000.00      14,926,650.00      

CORPORATE BONDS 46623EJF7 JPMORGAN CHASE + CO 1/24/2014 1.27                                           100,000,000.00    100,000,000.00    

CORPORATE BONDS 46623EJH3 JPMORGAN CHASE + CO 5/2/2014 1.22                                           131,650,000.00    130,970,334.85    

CORPORATE BONDS 46623EJN0 JPMORGAN CHASE + CO 3/20/2015 1.52                                           75,000,000.00      75,000,000.00      

CORPORATE BONDS 481247AE4 JPMORGAN CHASE + CO 6/22/2012 2.13                                           11,900,000.00      12,018,524.00      

CORPORATE BONDS 481247AK0 JPMORGAN CHASE + CO 6/15/2012 2.20                                           39,852,000.00      40,013,116.90      

CORPORATE BONDS 585515AG4 MELLON FUNDING CORP 5/15/2014 5.20                                           8,541,000.00        9,461,634.39        

CORPORATE BONDS 59018YJ36 MERRILL LYNCH + CO 8/15/2012 6.05                                           34,880,000.00      36,806,066.00      

CORPORATE BONDS 59018YM40 MERRILL LYNCH + CO 2/5/2013 5.45                                           16,661,000.00      17,588,218.98      

CORPORATE BONDS 59018YN56 MERRILL LYNCH + CO 4/25/2013 6.15                                           5,350,000.00        5,740,207.60        

CORPORATE BONDS 59157CAA8 METLIFE INC 6/29/2012 0.79                                           34,200,000.00      34,245,144.00      

CORPORATE BONDS 617446B99 MORGAN STANLEY 1/9/2014 0.77                                           36,950,000.00      36,125,680.50      

CORPORATE BONDS 617446HR3 MORGAN STANLEY 3/1/2013 5.30                                           15,000,000.00      16,026,450.00      

CORPORATE BONDS 61747WAE9 MORGAN STANLEY 1/24/2014 2.07                                           125,000,000.00    124,816,660.00    

CORPORATE BONDS 61747YCQ6 MORGAN STANLEY 5/14/2013 3.01                                           68,000,000.00      68,528,556.00      

CORPORATE BONDS 61747YDC6 MORGAN STANLEY 4/29/2013 1.53                                           50,000,000.00      50,000,000.00      

CORPORATE BONDS 629491AA9 NYSE EURONEXT 6/28/2013 4.80                                           21,910,000.00      23,385,311.50      

CORPORATE BONDS 6325C0BT7 NATIONAL AUSTRALIA BANK 11/12/2013 1.11                                           100,000,000.00    100,000,000.00    

CORPORATE BONDS 64953BAP3 NEW YORK LIFE GLOBAL FDG 5/9/2013 4.65                                           5,761,000.00        6,257,425.37        

CORPORATE BONDS 69351CAC7 PNC FUNDING CORP 6/22/2012 2.30                                           39,681,000.00      40,036,311.47      



CORPORATE BONDS 742718DU0 PROCTER + GAMBLE CO/THE 8/15/2014 0.70                                           7,000,000.00        6,971,230.00        

CORPORATE BONDS 74977RCB8 RABOBANK NEDERLAND 1/22/2013 0.61                                           100,000,000.00    100,000,000.00    

CORPORATE BONDS 784657AE8 SSIF NEVADA LP 4/14/2014 1.17                                           75,000,000.00      75,000,000.00      

CORPORATE BONDS 806854AC9 SCHLUMBERGER INVESTMENT 9/12/2014 1.02                                           25,000,000.00      25,000,000.00      

CORPORATE BONDS 822582AL6 SHELL INTERNATIONAL FIN 3/25/2013 1.88                                           34,235,000.00      34,919,649.55      

CORPORATE BONDS 83368RAB8 SOCIETE GENERALE 4/11/2014 1.52                                           34,500,000.00      34,500,000.00      

CORPORATE BONDS 846042AB5 SANTANDER HOLDINGS USA 6/15/2012 2.50                                           8,750,000.00        8,844,975.60        

CORPORATE BONDS 88165FAB8 TEVA PHARMACEUT FIN BV 11/8/2013 1.42                                           39,000,000.00      39,000,000.00      

CORPORATE BONDS 88166DAA4 TEVA PHARM FIN III 3/21/2014 1.70                                           16,550,000.00      16,488,197.50      

CORPORATE BONDS 90261XGQ9 UBS AG STAMFORD CT 10/14/2013 1.70                                           185,000,000.00    185,000,000.00    

CORPORATE BONDS 90261XGW6 UBS AG STAMFORD CT 1/28/2014 1.55                                           80,000,000.00      80,000,000.00      

CORPORATE BONDS 90333WAB4 US BANK NA 2/4/2014 6.30                                           20,000,000.00      22,419,600.00      

CORPORATE BONDS 90345AAC6 US CENTRAL FEDERAL CRED 10/19/2012 1.90                                           1,575,000.00        1,597,034.25        

CORPORATE BONDS 91159HGY0 US BANCORP 9/13/2013 1.38                                           50,000,000.00      49,942,125.00      

CORPORATE BONDS 91160HAC1 US BANCORP 5/15/2012 1.80                                           6,457,000.00        6,465,135.82        

CORPORATE BONDS 92976GAC5 WACHOVIA BANK NA 11/3/2014 0.92                                           19,787,000.00      18,978,370.05      

CORPORATE BONDS 92976WBJ4 WACHOVIA CORP 5/1/2013 5.50                                           15,103,000.00      16,056,603.42      

CORPORATE BONDS 92976WBK1 WACHOVIA CORP 5/1/2013 2.32                                           139,154,000.00    142,972,694.92    

CORPORATE BONDS 929903AJ1 WACHOVIA CORP 8/1/2014 5.25                                           21,475,000.00      23,037,521.00      

CORPORATE BONDS 949744AC0 WELLS FARGO + COMPANY 6/15/2012 2.13                                           2,881,000.00        2,903,739.13        

CORPORATE BONDS 94974BFA3 WELLS FARGO COMPANY 2/13/2015 1.25                                           75,000,000.00      74,787,000.00      

CORPORATE BONDS 95806AAB9 WEST CORP FED CRED UNION 11/2/2012 1.75                                           23,122,000.00      23,428,482.11      

CORPORATE BONDS 961214BQ5 WESTPAC BANKING CORP 12/9/2013 1.20                                           100,000,000.00    100,000,000.00    

CORPORATE BONDS 961214BR3 WESTPAC BANKING CORP 12/9/2013 1.85                                           25,000,000.00      24,987,000.00      

CORPORATE BONDS 9612E0BC0 WESTPAC BANKING CORP 4/8/2013 1.02                                           33,000,000.00      33,000,000.00      

CORPORATE BONDS 9612E0BV8 WESTPAC BANKING CORP 10/18/2013 1.02                                           78,000,000.00      78,000,000.00      

CORPORATE BONDS 9612E0CK1 WESTPAC BANKING CORP 1/30/2014 1.72                                           28,000,000.00      28,000,000.00      

CORPORATE BONDS 9612E0CP0 WESTPAC BANKING CORP 9/16/2013 0.85                                           45,000,000.00      44,992,890.00      

GOVERNMENT ISSUES 3128X1EJ2 FREDDIE MAC 5/22/2013 4.25                                           8,500,000.00        8,867,115.00        

GOVERNMENT ISSUES 3128X23A1 FREDDIE MAC 4/2/2014 4.50                                           20,000,000.00      22,062,800.00      

GOVERNMENT ISSUES 3128X9WT3 FREDDIE MAC 5/1/2012 0.18                                           100,000,000.00    99,919,000.00      

GOVERNMENT ISSUES 313312C32 FED FARM CRD DISCOUNT NT 8/16/2012 0.15                                           67,837,000.00      67,793,471.26      

GOVERNMENT ISSUES 31331JNT6 FEDERAL FARM CREDIT BANK 5/21/2012 0.56                                           9,500,000.00        9,501,995.00        

GOVERNMENT ISSUES 31331JV34 FEDERAL FARM CREDIT BANK 3/19/2013 0.45                                           42,670,000.00      42,651,664.70      



GOVERNMENT ISSUES 31331K2J8 FEDERAL FARM CREDIT BANK 5/24/2013 0.25                                           100,000,000.00    100,000,000.00    

GOVERNMENT ISSUES 31331KM31 FEDERAL FARM CREDIT BANK 5/1/2013 0.30                                           80,000,000.00      80,000,000.00      

GOVERNMENT ISSUES 313374XE5 FEDERAL HOME LOAN BANK 7/20/2012 0.25                                           16,000,000.00      16,014,560.00      

GOVERNMENT ISSUES 3133762C8 FEDERAL HOME LOAN BANK 11/27/2013 0.38                                           50,000,000.00      49,922,500.00      

GOVERNMENT ISSUES 313376BC8 FEDERAL HOME LOAN BANK 11/14/2012 0.18                                           80,000,000.00      79,981,440.00      

GOVERNMENT ISSUES 313376KV6 FEDERAL HOME LOAN BANK 5/30/2012 -                                             10,000,000.00      9,999,400.00        

GOVERNMENT ISSUES 313376XM2 FEDERAL HOME LOAN BANK 5/2/2013 0.20                                           12,700,000.00      12,695,047.00      

GOVERNMENT ISSUES 313384E96 FED HOME LN DISCOUNT NT 9/7/2012 0.15                                           70,424,000.00      70,373,593.50      

GOVERNMENT ISSUES 313384WG0 FED HOME LN DISCOUNT NT 5/1/2012 0.04                                           345,400,000.00    345,394,259.33    

GOVERNMENT ISSUES 313384WH8 FED HOME LN DISCOUNT NT 5/2/2012 0.07                                           162,979,000.00    162,977,451.73    

GOVERNMENT ISSUES 313384WJ4 FED HOME LN DISCOUNT NT 5/3/2012 0.04                                           56,000,000.00      55,999,230.00      

GOVERNMENT ISSUES 313384WK1 FED HOME LN DISCOUNT NT 5/4/2012 0.07                                           175,300,000.00    175,297,327.20    

GOVERNMENT ISSUES 313384WQ8 FED HOME LN DISCOUNT NT 5/9/2012 0.08                                           30,200,000.00      30,198,236.50      

GOVERNMENT ISSUES 313384WR6 FED HOME LN DISCOUNT NT 5/10/2012 0.06                                           31,462,000.00      31,460,793.96      

GOVERNMENT ISSUES 313384WS4 FED HOME LN DISCOUNT NT 5/11/2012 0.09                                           25,000,000.00      24,996,281.25      

GOVERNMENT ISSUES 313384WW5 FED HOME LN DISCOUNT NT 5/15/2012 0.09                                           3,298,000.00        3,297,727.92        

GOVERNMENT ISSUES 313384WX3 FED HOME LN DISCOUNT NT 5/16/2012 0.08                                           75,000,000.00      74,995,333.33      

GOVERNMENT ISSUES 313384WZ8 FED HOME LN DISCOUNT NT 5/18/2012 0.06                                           2,991,000.00        2,990,890.33        

GOVERNMENT ISSUES 313384XC8 FED HOME LN DISCOUNT NT 5/21/2012 0.09                                           64,800,000.00      64,788,455.00      

GOVERNMENT ISSUES 313384XE4 FED HOME LN DISCOUNT NT 5/23/2012 0.10                                           48,523,000.00      48,519,120.78      

GOVERNMENT ISSUES 313384XF1 FED HOME LN DISCOUNT NT 5/24/2012 0.08                                           50,000,000.00      49,995,888.89      

GOVERNMENT ISSUES 313384XG9 FED HOME LN DISCOUNT NT 5/25/2012 0.01                                           32,832,000.00      32,831,854.08      

GOVERNMENT ISSUES 313384XM6 FED HOME LN DISCOUNT NT 5/30/2012 0.06                                           61,235,000.00      61,219,420.97      

GOVERNMENT ISSUES 313384XP9 FED HOME LN DISCOUNT NT 6/1/2012 0.06                                           97,134,000.00      97,128,813.08      

GOVERNMENT ISSUES 313384YB9 FED HOME LN DISCOUNT NT 6/13/2012 0.10                                           62,295,000.00      62,285,629.79      

GOVERNMENT ISSUES 313384YJ2 FED HOME LN DISCOUNT NT 6/20/2012 0.07                                           25,000,000.00      24,990,773.61      

GOVERNMENT ISSUES 313384YK9 FED HOME LN DISCOUNT NT 6/21/2012 0.07                                           15,000,000.00      14,998,308.33      

GOVERNMENT ISSUES 313384YL7 FED HOME LN DISCOUNT NT 6/22/2012 0.11                                           15,000,000.00      14,995,783.33      

GOVERNMENT ISSUES 313384YP8 FED HOME LN DISCOUNT NT 6/25/2012 0.07                                           50,000,000.00      49,994,069.44      

GOVERNMENT ISSUES 313384YQ6 FED HOME LN DISCOUNT NT 6/26/2012 0.07                                           7,250,000.00        7,248,801.74        

GOVERNMENT ISSUES 313384YR4 FED HOME LN DISCOUNT NT 6/27/2012 0.07                                           55,000,000.00      54,992,455.56      

GOVERNMENT ISSUES 313384YT0 FED HOME LN DISCOUNT NT 6/29/2012 0.12                                           333,527,000.00    333,456,202.55    

GOVERNMENT ISSUES 313384ZQ5 FED HOME LN DISCOUNT NT 7/20/2012 0.12                                           15,725,000.00      15,718,395.50      

GOVERNMENT ISSUES 313396E74 FREDDIE MAC DISCOUNT NT 9/5/2012 0.16                                           40,042,000.00      40,011,212.15      



GOVERNMENT ISSUES 313396WJ8 FREDDIE MAC DISCOUNT NT 5/3/2012 0.03                                           24,600,000.00      24,599,282.50      

GOVERNMENT ISSUES 313396WN9 FREDDIE MAC DISCOUNT NT 5/7/2012 0.05                                           2,289,000.00        2,288,958.67        

GOVERNMENT ISSUES 313396WQ2 FREDDIE MAC DISCOUNT NT 5/9/2012 0.04                                           50,000,000.00      49,991,888.89      

GOVERNMENT ISSUES 313396WX7 FREDDIE MAC DISCOUNT NT 5/16/2012 0.08                                           18,915,000.00      18,914,327.47      

GOVERNMENT ISSUES 313396WZ2 FREDDIE MAC DISCOUNT NT 5/18/2012 0.09                                           4,230,000.00        4,229,767.35        

GOVERNMENT ISSUES 313396XC2 FREDDIE MAC DISCOUNT NT 5/21/2012 0.06                                           52,500,000.00      52,497,506.25      

GOVERNMENT ISSUES 313396XG3 FREDDIE MAC DISCOUNT NT 5/25/2012 0.09                                           3,300,000.00        3,299,711.71        

GOVERNMENT ISSUES 313396XL2 FREDDIE MAC DISCOUNT NT 5/29/2012 0.08                                           3,650,000.00        3,649,667.44        

GOVERNMENT ISSUES 313396XS7 FREDDIE MAC DISCOUNT NT 6/4/2012 0.07                                           1,100,000.00        1,099,660.38        

GOVERNMENT ISSUES 313396XZ1 FREDDIE MAC DISCOUNT NT 6/11/2012 0.11                                           62,000,000.00      61,983,139.44      

GOVERNMENT ISSUES 313396YP2 FREDDIE MAC DISCOUNT NT 6/25/2012 0.11                                           20,163,000.00      20,156,874.82      

GOVERNMENT ISSUES 313396YQ0 FREDDIE MAC DISCOUNT NT 6/26/2012 0.11                                           50,754,000.00      50,733,839.38      

GOVERNMENT ISSUES 313396YT4 FREDDIE MAC DISCOUNT NT 6/29/2012 0.12                                           200,000,000.00    199,933,715.28    

GOVERNMENT ISSUES 313396ZF3 FREDDIE MAC DISCOUNT NT 7/11/2012 0.12                                           3,000,000.00        2,999,250.00        

GOVERNMENT ISSUES 3133XUE41 FEDERAL HOME LOAN BANK 8/22/2012 1.75                                           5,000,000.00        5,054,000.00        

GOVERNMENT ISSUES 3133XYWB7 FEDERAL HOME LOAN BANK 8/22/2012 0.88                                           12,000,000.00      12,059,880.00      

GOVERNMENT ISSUES 3134G23N0 FREDDIE MAC 5/1/2014 0.70                                           76,000,000.00      76,038,000.00      

GOVERNMENT ISSUES 3134G2TK8 FREDDIE MAC 8/8/2014 1.10                                           50,000,000.00      50,290,000.00      

GOVERNMENT ISSUES 3134G2W73 FREDDIE MAC 10/18/2013 0.50                                           90,000,000.00      89,962,500.00      

GOVERNMENT ISSUES 3134G2X98 FREDDIE MAC 10/17/2014 0.75                                           28,151,000.00      28,101,735.75      

GOVERNMENT ISSUES 3134G3AR1 FREDDIE MAC 11/21/2014 0.81                                           8,410,000.00        8,395,703.00        

GOVERNMENT ISSUES 313588A47 FANNIE DISCOUNT NOTE 8/1/2012 0.10                                           5,000,000.00        4,998,640.97        

GOVERNMENT ISSUES 313588E76 FANNIE DISCOUNT NOTE 9/5/2012 0.17                                           12,500,000.00      12,490,031.25      

GOVERNMENT ISSUES 313588K95 FANNIE DISCOUNT NOTE 10/17/2012 0.12                                           50,000,000.00      49,970,500.00      

GOVERNMENT ISSUES 313588WH4 FANNIE DISCOUNT NOTE 5/2/2012 0.07                                           6,950,000.00        6,949,937.26        

GOVERNMENT ISSUES 313588WQ4 FANNIE DISCOUNT NOTE 5/9/2012 0.05                                           74,760,000.00      74,749,060.92      

GOVERNMENT ISSUES 313588XC4 FANNIE DISCOUNT NOTE 5/21/2012 0.06                                           1,310,000.00        1,309,945.96        

GOVERNMENT ISSUES 313588XE0 FANNIE DISCOUNT NOTE 5/23/2012 0.06                                           2,945,000.00        2,944,865.02        

GOVERNMENT ISSUES 313588YB5 FANNIE DISCOUNT NOTE 6/13/2012 0.11                                           75,000,000.00      74,980,625.00      

GOVERNMENT ISSUES 313588YT6 FANNIE DISCOUNT NOTE 6/29/2012 0.05                                           50,000,000.00      49,989,166.67      

GOVERNMENT ISSUES 313588YW9 FANNIE DISCOUNT NOTE 7/2/2012 0.08                                           6,200,000.00        6,199,044.17        

GOVERNMENT ISSUES 31359MNU3 FANNIE MAE 8/1/2012 5.25                                           198,432,000.00    208,934,730.16    

GOVERNMENT ISSUES 31359MRK1 FANNIE MAE 5/1/2013 4.63                                           25,000,000.00      26,502,250.00      

GOVERNMENT ISSUES 31359MTP8 FANNIE MAE 1/2/2014 5.13                                           60,120,000.00      65,311,541.20      



GOVERNMENT ISSUES 3135G0CN1 FANNIE MAE 8/28/2014 0.65                                           25,000,000.00      24,975,000.00      

GOVERNMENT ISSUES 3135G0DT7 FANNIE MAE 10/17/2014 0.70                                           25,000,000.00      24,925,000.00      

GOVERNMENT ISSUES 3135G0DY6 FANNIE MAE 10/17/2014 0.75                                           38,800,000.00      38,722,400.00      

GOVERNMENT ISSUES 3135G0EJ8 FANNIE MAE 10/24/2014 0.85                                           100,000,000.00    100,000,000.00    

GOVERNMENT ISSUES 3135G0FW8 FANNIE MAE 11/25/2013 0.63                                           50,000,000.00      49,985,000.00      

GOVERNMENT ISSUES 3135G0GA5 FANNIE MAE 11/29/2013 0.65                                           77,580,000.00      77,562,900.40      

GOVERNMENT ISSUES 3135G0GE7 FANNIE MAE 12/5/2014 1.00                                           27,150,000.00      27,136,425.00      

GOVERNMENT ISSUES 3135G0GT4 FANNIE MAE 12/27/2013 0.50                                           80,375,000.00      80,334,812.50      

GOVERNMENT ISSUES 3135G0JU8 FANNIE MAE 4/17/2015 0.75                                           35,000,000.00      34,973,750.00      

GOVERNMENT ISSUES 3135G0KD4 FANNIE MAE 4/24/2015 0.75                                           35,000,000.00      35,000,000.00      

GOVERNMENT ISSUES 3136FPGA9 FANNIE MAE 9/20/2013 1.00                                           42,250,000.00      42,485,900.00      

GOVERNMENT ISSUES 3136G0CA7 FANNIE MAE 4/17/2015 0.50                                           25,000,000.00      24,987,500.00      

GOVERNMENT ISSUES 3137EABE8 FREDDIE MAC 12/21/2012 4.13                                           50,000,000.00      52,240,000.00      

GOVERNMENT ISSUES 31398A3N0 FANNIE MAE 9/24/2012 0.63                                           15,000,000.00      15,053,850.00      

GOVERNMENT ISSUES 31398A7K2 FANNIE MAE 12/28/2012 0.27                                           50,000,000.00      49,984,900.00      

GOVERNMENT ISSUES 31398ABX9 FANNIE MAE 5/18/2012 4.88                                           35,000,000.00      35,285,600.00      

GOVERNMENT ISSUES 31398AYM8 FANNIE MAE 8/10/2012 1.75                                           11,670,000.00      11,789,734.20      

GOVERNMENT ISSUES 880591DT6 TENN VALLEY AUTHORITY 5/23/2012 6.79                                           26,040,000.00      27,434,442.00      

GOVERNMENT ISSUES 9127953N9 TREASURY BILL 5/3/2012 0.06                                           50,000,000.00      49,999,500.00      

GOVERNMENT ISSUES 9127953S8 TREASURY BILL 5/31/2012 0.04                                           50,000,000.00      49,997,666.67      

GOVERNMENT ISSUES 9127953W9 TREASURY BILL 6/28/2012 0.10                                           75,000,000.00      74,974,465.28      

GOVERNMENT ISSUES 9127955N7 TREASURY BILL 5/17/2012 0.04                                           50,000,000.00      49,998,444.44      

MUNICIPALS 34074GCT9 FLORIDA ST HURRICANE CATASTROP 10/15/2012 1.02                                           57,250,000.00      55,857,150.00      

MUNICIPALS 66285WGF7 N TX TOLLWAY AUTH REVENUE 9/1/2013 2.31                                           2,500,000.00        2,572,575.00        

MUNICIPALS 66285WHH2 N TX TOLLWAY AUTH REVENUE 9/1/2013 2.44                                           4,950,000.00        5,085,778.50        

MUNICIPALS 76252PAC3 RIB FLOATER TRUST VARIOUS STS 6/28/2012 -                                             50,000,000.00      50,000,000.00      

MUNICIPALS 91412GEZ4 UNIV OF CALIFORNIA CA REVENUES 7/1/2041 1.00                                           50,000,000.00      50,000,000.00      

SHORT TERMS 0027A0E15 ABBEY NATIONAL NA LL 5/1/2012 0.22                                           50,000,000.00      49,997,861.11      

SHORT TERMS 0027A0FV8 ABBEY NATIONAL NA LL 6/29/2012 0.46                                           25,000,000.00      24,977,319.44      

SHORT TERMS 00915SE16 AIR PRODUCTS & CHEMI 5/1/2012 0.20                                           30,000,000.00      29,997,000.00      

SHORT TERMS 01854VEM4 ALLIANCEBERNSTEIN 5/21/2012 0.28                                           15,000,000.00      14,993,000.00      

SHORT TERMS 05568WAB8 BP CAPITAL MARKETS PLC 2/8/2013 1.00                                           75,000,000.00      75,016,275.00      

SHORT TERMS 19121AG39 COCA-COLA COMPANY 7/3/2012 0.16                                           22,997,000.00      22,979,828.91      

SHORT TERMS 19121AH12 COCA-COLA COMPANY 8/1/2012 0.21                                           46,130,000.00      46,081,563.50      



SHORT TERMS 197995004 COLUMBIA COMMUNITY BANK 6/13/2012 0.29                                           100,000.00            100,000.00            

SHORT TERMS 197995004 COLUMBIA COMMUNITY BANK 5/9/2012 0.34                                           100,000.00            100,000.00            

SHORT TERMS 4042F0E23 HSBC FINANCE CORP 5/2/2012 0.20                                           50,000,000.00      49,996,666.67      

SHORT TERMS 4042F0EF4 HSBC FINANCE CORP 5/15/2012 0.18                                           25,000,000.00      24,997,250.00      

SHORT TERMS 4042F0GX3 HSBC FINANCE CORP 7/31/2012 0.58                                           50,000,000.00      49,855,000.00      

SHORT TERMS 45920FE12 INTL BUS MACH CORP 5/1/2012 0.10                                           25,000,000.00      24,998,958.33      

SHORT TERMS 5006E0FV3 KOREA DEVELOPMENT BANK/THE 6/29/2012 0.85                                           25,000,000.00      24,908,506.94      

SHORT TERMS 6323A0E12 NATEXIS BANQUES POPL 5/1/2012 0.24                                           50,000,000.00      49,996,000.00      

SHORT TERMS 6323A0FV5 NATEXIS BANQUES POPL 6/29/2012 0.90                                           20,000,000.00      19,947,000.00      

SHORT TERMS 6323A0G28 NATEXIS BANQUES POPL 7/2/2012 0.85                                           25,000,000.00      24,955,729.17      

SHORT TERMS 64105GFV1 NESTLE CAP CORP 6/29/2012 0.10                                           50,000,000.00      49,990,000.00      

SHORT TERMS 67021JEA6 NSTAR ELEC CO 5/10/2012 0.29                                           15,000,000.00      14,998,187.50      

SHORT TERMS 69199J005 UMPQUA BANK 6/13/2012 0.29                                           15,000,000.00      15,000,000.00      

SHORT TERMS 69199J005 UMPQUA BANK 5/9/2012 0.34                                           15,000,000.00      15,000,000.00      

SHORT TERMS 69199J005 UMPQUA BANK 7/11/2012 0.30                                           15,000,000.00      15,000,000.00      

SHORT TERMS 6931M2E31 PB FIN DEL INC 5/3/2012 0.65                                           69,000,000.00      68,983,804.17      

SHORT TERMS 69499B009 PACIFIC CONTINENTAL BANK TCD 5/9/2012 0.24                                           5,000,000.00        5,000,000.00        

SHORT TERMS 69499B009 PACIFIC CONTINENTAL BANK TCD 7/11/2012 0.30                                           5,000,000.00        5,000,000.00        

SHORT TERMS 69499B009 PACIFIC CONTINENTAL BANK TCD 6/13/2012 0.25                                           7,500,000.00        7,500,000.00        

SHORT TERMS 69499B009 PACIFIC CONTINENTAL BANK TCD 5/9/2012 0.19                                           7,500,000.00        7,500,000.00        

SHORT TERMS 69499B009 PACIFIC CONTINENTAL BANK TCD 6/13/2012 0.29                                           5,000,000.00        5,000,000.00        

SHORT TERMS 71838LEF5 PHILIP MORRIS INTL 5/15/2012 0.12                                           15,000,000.00      14,998,900.00      

SHORT TERMS 71838LEJ7 PHILIP MORRIS INTL 5/18/2012 0.12                                           50,000,000.00      49,995,833.33      

SHORT TERMS 71838LFV9 PHILIP MORRIS INTL 6/29/2012 0.17                                           20,000,000.00      19,990,555.56      

SHORT TERMS 74433GE10 PRUDENTIAL FNDG LLC 5/1/2012 0.20                                           50,000,000.00      49,992,777.78      

SHORT TERMS 74433GFV3 PRUDENTIAL FNDG LLC 6/29/2012 0.24                                           25,000,000.00      24,981,833.33      

SHORT TERMS 74433GFV3 PRUDENTIAL FNDG LLC 6/29/2012 0.23                                           25,000,000.00      24,976,201.39      

SHORT TERMS 7562E0KA3 RECKITT BENCKISER TREAS 10/10/2012 0.75                                           52,000,000.00      51,734,583.33      

SHORT TERMS 7562E0P18 RECKITT BENCKISER TREAS 2/1/2013 0.95                                           25,000,000.00      24,761,840.28      

SHORT TERMS 82619TFV4 SIEMENS CAPTAL CO. LLC 6/29/2012 0.15                                           50,000,000.00      49,984,791.67      

SHORT TERMS 8426E2E21 SOUTHERN CO FDG CORP 5/2/2012 0.20                                           17,100,000.00      17,098,480.00      

SHORT TERMS 90526MFJ1 UNION BANK NA 6/18/2012 0.46                                           50,000,000.00      49,902,250.00      

SHORT TERMS 90526MFV4 UNION BANK NA 6/29/2012 0.50                                           75,000,000.00      74,838,541.67      

SHORT TERMS 90526MFV4 UNION BANK NA 6/29/2012 0.45                                           25,000,000.00      24,954,062.50      


