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STATE OF CALIFORNIA 	 John Chiang, Treasurer 

OFFICE OF THE TREASURER 
P. 0. BOX 942809 
SACRAMENTO, CA 94209-0001 

Date: 	 April17, 2015 

To: 	 Pooled Money Investment Board 

From: 	 William T. Dowell, Director 
 
Investment Division 
 

Subject: 	 Chapter 783 Quarterly Report 

Chapter 783, Statutes of 1995 (SB 564), requires the Treasurer to submit a quarterly 
report on the resources of the Pooled Money Investment Account (PMIA) to the 
Pooled Money Investment Board (PMIB). This report must be transmitted to the 
PMIB within 30 days of the close of a quarter and must contain the following 
information: 

1. 	 The type of investment, name of issuer, date of maturity and the par and dollar 
amount of each security, investment and money within the treasury (i.e., the 
investment portfolio and demand accounts of the PMIA). 

2. 	 The weighted average maturity of the investments within the treasury. 

3. 	 Any funds, investments, or programs, including loans, under the management of 
contracted parties. 

4. 	 The market value as of the date of the report (quarter-end), and the source of this 
valuation for any security within the treasury. 

5. 	 A statement of Compliance with the Investment Policy. 

The information required by this statute is contained in the two sections following 
the cover memo: 

Section I contains: (1) a summary of the PMIA resources, including the investment 
portfolio size and average life and the amount of demand account bank balances; and 
(2) an analysis of the PMIA investment portfolio by type of investment. 

Section II contains: (1) a summary of market valuations by security type; and (2) a 
detailed listing of the PMIA portfolio holdings, including the investment type, name 
of issuer, par value, book value, market value and the source of the market value for 
each security held in the portfolio at quarter-end. 



Compliance with Investment Policy 

Pursuant to Chapter 783, Statutes of 1995, I confirm, to the best of my knowledge 
and belief, that during the quarter ended March 31, 2015, all investments made on 
behalf of the Pooled Money Investment Account complied with the guidelines and 
provisions of the "Investment Policy for the Pooled Money Investment Account" and 
there were no funds, investments, or programs, including loans, that were under the 
management of contracted parties. 
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POOLED MONEY INVESTMENT ACCOUNT
 

SUMMARY OF RESOURCES
 

March 31, 2015
 

(Dollars in thousands) 

Portfolio Amount $ 63,539,999 

Effective Yield 
Quarter-to-date Yield 
Year-to-date Yield 

0.274% 
0.269% 
0.261%

 Average Life (in days) 191 

Demand Bank Account Balances $ 2,627,715 

Total PMIA Resources $ 66,167,714 



                     
         
                     

         
              
                     
                     
           
           
                     
           
                
                     
              
           
                     
              
                     


 


 


 

POOLED MONEY INVESTMENT ACCOUNT
 

ANALYSIS OF THE PORTFOLIO
 

March 31, 2015 

(Dollars in thousands) 

Type of Security  Amount Percent 

Governments
 Bills 
Bonds 
Notes 
Strips 

Total Governments 

$ 9,935,849 
-

18,863,380 
-

$ 28,799,229 

15.63%
0.00%

29.69%
0.00% 

45.32% 

Federal Agency Debentures 
Certificates of Deposit 
Bank Notes 
Bankers Acceptances 
Repurchases 
Federal Agency Discount Notes 
Time Deposits 
GNMAs 
Commercial Paper 
FHLMC / REMICS 
Corporate Bonds 
AB 55 Loans 
GF Loans 
NOW Accounts 
Other 
Reverse Repurchases 

$ 2,395,011 
11,600,036 

600,000 
-
-

2,496,782 
5,170,540 

-
5,347,393 

96,155 
-

316,804 
6,318,100 

-
399,949 

-

3.77% 
18.26% 
0.94% 
0.00% 
0.00% 
3.93% 
8.14% 
0.00% 
8.42% 
0.15% 
0.00% 
0.50% 
9.94% 
0.00% 
0.63% 
0.00% 

Total, All Types $ 63,539,999 100.00% 
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State of California 
Pooled Money Investment Account 

Market Valuation 
3/31/2015 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 9,935,849,217.25$ 9,942,404,000.00$ NA
 Notes 17,813,380,152.91$ 17,835,471,000.00$ $ 24,369,871.50 

Federal Agency:
 SBA 585,278,270.34$ 580,189,188.77$ $ 519,916.09 

   MBS-REMICs 96,154,707.08$ 103,062,066.26$ $ 457,548.05 
   Debentures 1,759,446,063.01$ 1,759,796,850.00$ $ 1,355,341.71 
   Debentures FR -$ -$ $ -
   Discount Notes 2,496,782,118.01$ 2,497,375,000.00$ NA
   GNMA -$ -$ $ -

Supranational Debentures 450,235,913.36$ 450,574,500.00$ $ 493,156.50 

CDs and YCDs FR -$ -$ $ -
Bank Notes 600,000,000.00$ 599,891,264.27$ $ 359,638.90 
CDs and YCDs 11,600,035,984.54$ 11,596,598,687.25$ $ 6,647,722.21 
Commercial Paper 5,347,393,111.11$ 5,347,673,166.68$ NA 

Corporate:
   Bonds FR -$ -$ $ -

Bonds -$ -$ $ -

Repurchase Agreements -$ -$ $ -
Reverse Repurchase -$ -$ $ -

Time Deposits 5,170,540,000.00$ 5,170,540,000.00$ NA 
AB 55 & GF Loans 6,634,903,755.13$ 6,634,903,755.13$ NA 

TOTAL 62,489,999,292.74$ 62,518,479,478.36$ $ 34,203,194.96 

Fair Value Including Accrued Interest $ 62,552,682,673.32 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 

http:62,552,682,673.32
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OFFIC~ OF THE STATE TREASURER 

MARKET VALUATION REPORT FOR: 03/31/2015 PageU 1 

CUSIP SECURITY NAME MATURITY RATE PAR VALUE BOOK VI\LUE PRICE SOURCE FAIR VALUE 

-- ----- ------------------ ------- - -- ----- ................. ------- -- ..... .. -.. ... ... ___ _________ 

912796DUO u s TRE/\S BILL 04/02/2015 0 . 000000 4 00 , 000 ,000.00 399 , 553 ,088.92 1.0000000000 CITIBANK 100,000 , 000.00 

91279G£C9 0 s TREAS BILL 05/28/2015 0.000000 1,200 , 000,000.00 1,198 , 856,242.34 0.9999500000 CITIBANK 1,199 , 940 , 000 .00 

912796EJ4 u s TREAS BILL 06/25/2015 0 . 000000 1,150,000.000.00 1,148, 843,444.40 0.9999600000 CITIBANK 1,149,954,000.00 

912796ENS u s TREAS BILL 07/23/2015 0.000000 1,000,000,000.00 998,922,855.54 0.9998700000 CITIBANK 999,870,000 . 00 

912796ET2 u s TREAS BILL 08/20/2015 0.000000 400, 000, 000.00 399.619.851.38 0.9997500000 CITIBANK 399,900,000 . 00 

912796EX3 0 s TREAS BILL 09/17/2015 0 . 000000 800,000,000.00 799,118, 029 .86 0.9995300000 CITIBANK 799,624 , 000.00 

912796FB0 u s TREAS BILL 10/15/2015 0.000000 700 , 000, 000.00 699,273,741.66 0.9993000000 CITIBANK 699,510,000 . 00 

912796FG9 u s TREAS BILL 11/12/2015 0.000000 750,000,000.00 748,966 , 687.52 0.9990300000 CITIBANK 749,272,500.00 

912796FN4 u s TREAS BILL 12/10/2015 0.000000 1.250 , 000,000.00 1,247 , 522 ,874.96 0.9988200000 CIT!BANK 1 , 248 , 525,000 .00 

912796FP9 u s TR!".AS BILL 01/07/2016 0 . 000000 750,000,000.00 748 , 651,701.39 0.9985700000 CITIBANK '/48 , 927.500.00 

912796FV6 u s TREAS BILL 02/04/2016 0.000000 700,000,000.00 698 , 527,666.64 0.9992400000 CITIBANK 698 , 768 , 000 . 00 

912796FZ7 u s TREAS BILL 03/03/2016 0 . 000000 950 , 000,000.00 _________ .. _ 847,993,032.64 0.9977800000 CITIBANK 848 , 113 , 000.00 

- - ----- ----- -- - - ---------------
016 TREASURY BILL 12 9,950,000.000.00 9 ,935 , 849 , 217.25 9,942 ,404,000.00 

Book Value: 9,935 , 849,217.25 

AlP 0.00 

Book . AlP: 9,935,84~,217.25 
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OFFICE OF THE STATE TREASURER 
 

MARKET VALUATION REPORT FOR: 03/31/201~ Pagel! 
 

CUS!P SECURITY NJ\M£ ~:ATURITY RATE PAR VALUE ijOQK VALUE PRICE VAL ACCRUED SOURCE FAIR VALUE ACCRUED I~T 

912828UY4 U S TREAS NOTE 04/30/2015 0 . 125000 600,000,000.00 59!1,9!>7,170.32 0.9998400000 0.00052486 CHIBANK 599,904 , 000 . 00 314 . 916 . 00 

912828505 U S TREAS NOTE 05/15/2015 0 . 250000 500,000,000.00 499,968,809. 74 1.0001600000 0.00094613 CIT1BANK 500,080,000.00 473,065.00 

912828VD9 U S TREAS NOTE 05/31/2015 0.250000 300 , 000 , 000.00 299 , 964 , 762.16 1.0000800000 0 . 00083791 CITIBANK 300,024 , 000.00 251,373.00 

912828SZ4 U S TREAS NOTE 06/15/2015 0.375000 1,200,000,000.00 1,199,948,630.16 1 . 0006300000 0.00110234 CITIBANK 1,200,756,000.00 1,322,808 . 00 

912828~LO U S TREAS NOTE 06/30/2015 1. 875000 700,000,000.00 703 ,150 ,782.46 1.0043000000 0 . 004 71340 CIT I BANK 703,010,000.00 3,299,380.00 

912828VHO U S TREAS NOTE 06/30/2015 0 . 375000 1,050,000,000 . 00 1 , 050,779 ,772 .01 l. 0006300000 0.00094268 CITIBANK 1,050,661 , 500.00 989 , 814.00 

912828T02 U S TREAS NOTE 07/15/2015 0 . 250000 100,000,000.00 9,,964 , 672.68 1. 0004700000 0.00052486 CI'I'IBJ\NK 100,047 , 000.00 52 ,4 86 . 00 

91 2828VN7 U S TREAS NOTE 07/31/2015 0.250000 100 , 000,000.00 99 , 959,514.10 1.0004700000 0 . 00041436 CITIBANK 100 ,047,000.00 41,136.00 

912828VU1 U S TREAS NOTE 08/31/2015 0 . 375000 100,000,000.00 99 , 943 ,4 91.38 1 . 0010900000 0 . 00032609 CITIBJ\NK 100 ,109,000.00 32 , 609.00 

912828TT7 U S TREAS NOTE 10/15/2015 0.250000 200,000,000.00 199 , 911,117.96 l. 0004700000 0.00115385 CIT!BANK 200 , 094 ,000.00 230 ,770. 00 

912828WB2 U S TREAS NOTE 10/31/2015 0.250000 200 , 000 , 000.00 199 , 900 ,482.76 1 . 0003900000 0 . 00101 972 CITIBANK 200,078 , 000.00 209 , 944.00 

9128281\26 U S TREAS NOTE 11/30/2015 0 .250000 400 , 000 , 000.00 399 . '187 . 6!:>9 .16 1.0002300000 0. 00083791 CIT!BANK 400,092,000 . 00 335 , 164.00 

912828UC2 U S TREA$ NOTE 12/15/2015 0 .250000 100,000,000.00 99 ,923 , !>85.04 1.0002300000 0 . 000734 89 CITI13ANK 100 , 023 , 000.00 73 ,489 . 00 

912828UG3 U S TREAS NOTE 01/15/2016 0.375000 100,000,000.00 9' . 9!> 1. 961.44 1. 0011'100000 0.00078729 CITIBANK 100,117 , 000.00 78 , 729.00 

9l2828UMO U S 'rREJ\S NOTE 02/15/2016 0 . 3 75000 100,000,000. 00 99 , 954 , 337.90 1.0010200000 0 . 00046616 CITlBJ\NK 100 ,102 , 000.00 46,616.00 

912B28B82 U S TREJ\S NOTE 02/29/2016 0.250000 1 , 800 , 000 , 000.00 1,798 , 677 , 501.58 0.9999200000 0 . 00021739 CI'r!BANK 1 ,799,856 , 000.00 391.302 . 00 

912828057 U S TREAS NOTE 03/15/2016 0.375000 200,000,000.00 199,924,123.94 1.0010200000 0.00017323 CITIBANK 200 , 204,000.00 34 , 646.00 

912828'1/MB U S TREJ\S NOTE 05/31/2016 0 .375000 1,100,000,000.00 1 , 099,350 , 658.40 1.0003100000 0 . 0012!:>687 CITlBANK 1,100,341,000.00 1,382,557 . 00 

912828VG2 U S TREAS NOTE 06/15/2016 0.500000 1,200,000,000.00 1,199 , 997,799.94 1.0016400000 0.00146978 CITIBANK 1,201,968,000.00 1,763,736.00 

912828WQ9 U S TREJ\S NOTE 06/30/2016 0.500000 600,000,000.00 61'0,146 . 083.40 1.0016400000 0.00125691 CITIBANK 600,984,000.00 754,146 . 00 

912828VL1 0 S TREJ\S NOTE 07/15/2016 0.625000 850,000,000.00 851,171,465.73 1 . 0030500000 0 . 00131215 CITlBANK 852,592,500.00 1,115,327.50 

912828064 U S TREAS NOTE 08/31/2016 0.500000 500,000, 000.00 499,819,686.08 1 . 0012500000 0 . 00043478 CITIBANK 500,625,000.00 217 ,390.00 

912828RF9 U S TREAS NOTE 08/31/2016 1.000000 900,000,000.00 907,670,775.12 1.0082800000 0 . 00086957 CIT!BANK 907,452,000.00 782,613. 00 

912828RM4 U S TREAS NOTE 10/31/2016 1.000000 800,000,000.00 805,751,844.28 1.0087500000 0.00419890 CITIBANK 807,000,000.00 3,359,120.00 

912828WF3 U S TREAS ~~TE 11/15/2016 0 .625000 350,000,000.00 350,212,570.81 1.0025800000 0.00236533 CITIBANK 350,903,000 . 00 827 , 865.50 

912828G46 0 S TRF~S NOTE 11/30/2016 0.500000 950,000,000.00 949,130,681.03 1.0004700000 0.00167582 CITI BANK 950,446,500.00 1,592,029.00 

9128281\59 U S TREJ\S NOTE 17/15/2016 0 . 625000 400,000 , 000.00 399 , 587,497.96 1.0023400000 0.00183723 CITIBANK 400,936,000.00 734,892.00 

912828H29 U S TREJ\S NOTE 12/31/2016 0.625000 300,000,000.00 299,9'-6,7!>0.78 1 . 0024200000 0 . 00157113 CITIBANK 300,726,000.00 471,339.00 

912828H78 U S TREAS NOTE 01/3 1/2017 0 . 500000 500,000,000.00 498 , 817,784.88 1.0000800000 0.00082873 CITIBANK 500 ,040, 000.00 414 , 365.00 

912828B74 U S TREAS NOTE 02/15/2017 0.625000 450,000,000.00 448,908,45J.47 1 . 0016400000 0.00077693 CIT I BANK 450,738,000.00 349 , 618.50 

912828WP1 U S TREAS NOTE 06/15/2017 0.875000 750,000,000 . 00 748,738 , 486.87 1.0052300000 0.00257212 CIT I BANK 753,922 , 500.00 1 , 929 , 090 . 00 

91282S f! 9 4 U S TRF.J\S NOTE 02/15/2018 1.000000 400,000,000.00 399 , 721 ,764.34 1.0039800000 0.00121309 CITIBANK 401 , 592 , 000.00 497 , 236.00 

018 - TREASURY NOT.E: 32 17 ,800 , 000 , 000.00 17 , R10 , 620 , 708.18 l7,R35 ,1 7l ,OOO.OO 24 . 369 . 871.50 

Book Value: 17 , 810 , 620 ,7 08 . 18 

AIP 2 ,7~9 ,444.73 

Book+ AI P: 17,813 ,380,152.91 

http:380,152.91
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CUSIP SECURITY NA."'E MIITUR!TY RATE PIIR VALUE BOOK VI\LUC: PRICE SOURCE FAIR VALUE ACCRUED INT 

8 3164 B4'l:'6 SUI\ POOL 11 501739 03/25/2017 l. 3 75000 5 4, '/09. 67 54 , 7 09.6'/ 0.9973000000 CITIBANK 51 ' 561.95 l25 . 38 

B3164 CA8 4 SBA POOL ~~01831 04/25/2017 1. 375000 79 , 572 . 85 79 , 572.85 0. 9!131300000 CITIBANK 79 , 026 . 18 182.35 

83164CB34 SB/1 POOL U501858 08/25/2017 1.375000 189 , 799.05 189,799.05 1.0024200000 ClTIBANK 190 , :?.58.36 434.96 

83164CK26 SB/1 POOL #502113 01/25/2018 1.250000 44,839.66 44,839.66 1.0030000000 CITIBANK 44 , 974 .18 9J. 4 2 

83164CLH2 SBA POOL U502128 01/25/2018 1 . 250000 7,412.20 7,412.20 ] .0026100000 CITIBANK 7,431.55 15.44 

83164~K3 SB/1 POOL 11502194 03/25/2018 1.250000 83' 291.32 83,:?.91.32 1.0031600000 CITIBANK 83,554.52 173.52 

83164KPA5 SB/1 POOL ~508517 FR 05/25/2018 0.750000 1,023, 482.65 1.023,482.65 0. 9933400000 CITlBANK 1 , 016,666.26 1,279.35 

83164KN66 SBA POOL 11 50851 3 FR 09/25/2018 0 . 70.0000 624,808 . 35 621,808.35 0. 9927700000 CITI BANK 620,290 . 99 781.01 

83164KWM1 SBA ?COL H508752 FR 10/25/2019 1.000000 1,345,891.45 1 , 345 , 891.45 1.0012900000 CITIBANK 1 , 317,627.65 2,243.15 

8 3161 DS83 SBA POOL 11 50324 3 02/25/2021 0 . 875000 371 , 060. 4 9 371 , 060. 4 9 1.0018200000 CIT!BANK 371 , 735 . 8:?. 54 1. 13 

83164DXA2 SBII POOL n503 373 06/25/2021 0. 875000 99 , 646.67 99 , 6.;6.67 1 . 0005100000 CITIBANK 99 , 700.18 l45. 32 

83 164DX'/ 9 SBII POOL 11503402 07/25/20 21 0. 8 7 5000 5 , 732.52 5 , '132.!>2 1 . 0006000000 CITIBANK 5 , 735.96 8.36 

B3l64DYGO SBII POOL 11 503433 08/25/2021 0.875000 418 , 595.12 4 <1 8 , 595.12 1.0006400000 CITIBIINK 448 , 882.22 65 4 .20 

83164DZ69 SBA POOL 11 503465 09/25/2021 0 . 875000 113 ' 207.01 113 , /.07.01 1.0007800000 CITIBAN K 113,295.31 165.09 

83164DZ77 SBA POOL 11 503466 10/25/2021 0.875000 197,261.01 197 , 261.01 0.9982200000 CITIBIINK 196 , 909 . 89 287.67 

831640356 SB/1 POOL 11~03509 12/25/2021 0.875000 201,809.70 201,809.70 1 0010600000 CITI BANK 202 , 023.62 294.31 

8316405T2 SBII POOL «503558 12/25/2021 0 . 875COO 451,645.28 451,645.28 0.9982!>00000 CITIBANK 450,85<; .90 658.65 

83164D3V9 SBA POOL H503512 01/25/2022 0 . 875000 4 90,389.12 490,389.12 1. 0011500000 CITIBANK 490,953 . 07 715.15 

831640609 SB/1 POOL H503571 01/25/2022 0.875000 110 , 143.41 110,143.41 1.0011500000 CITIBANK 110, 270.07 160.63 

8316406Z7 SBA POOL 11503588 01/25/2022 0.875COO 339 , 042.71 339,042.71 1. 0011100000 CITIBANK 339,419 . 05 194.44 

83164 EB F3 SB/1 POOL 1150363 8 02/25/2022 0 . 875000 56 , 464.29 56,464.29 1.0012400000 CITIBIINK 56 , 534.31 82.34 

B3 16 4EBLO SBA POOL 11 50364 3 02 / 25/2022 0 .875000 476 , 875 . 42 4 76 , 875.42 1.0012100000 CITIBANK 477 ,4 66.75 695. 4 4 

83161EDV6 SB/1 POOL 11 503"116 05 / 25/2022 0 . 875000 321 , 978.27 321 , 978.27 1.00151 00000 CITIBANK 322 ,474.12 4 69.55 

S3164 i::E 29 SBA POOL 11 503 7 5 3 05/25/2022 0 . 875000 121 , 689.04 121, 689 . 0 4 1.0015300000 CI T I BANK 121 , 87!; . 22 177. 4 6 

83164EF36 SBA POOL 11 503786 05/25/2022 0 . 875000 185 , 710 . 56 185 , 710 . 56 l. 0015400000 CIT!BANK 185 , 996 . 55 270.83 

83161EN94 SBA POOL 11 50401 6 01/25/2023 0 . 7 50000 475,306.06 175 , 306.06 0.9995800000 CITIBIINK 475,106 .4 3 594 .13 

83164ESW8 SBA POOL 11504133 05/25/2023 0 . 625000 577,783.60 577 , '/83.&0 0.9970100000 CITIBANK 576,056.03 601.86 

83164ETV9 SBA POOL 11504164 06/25/2023 0 . 625000 642,767.14 642,767.14 0.9971200000 CITIBANK 640,915.97 669.55 

83164EUN5 SBA POOL 11504189 08/25/2023 0 . 625000 680 , 095.12 680,095.12 0.9890700000 CITIBANK 672,661.68 708.43 

83164EVS3 SBA POOL n504225 08/25/2023 0 . 625000 477 , 927.99 477,927.~9 0.9971900000 CITIBANK 476 , 585.01 497.84 

83164EWC7 SBA POOL #504243 09/25/2023 0.625000 602 , 543.57 602 , 543.57 0.9907200000 CITIBANK 596 , 951.97 627.65 

83164EWH6 SBA POOL #501 2 48 09/25/2023 0.625000 861 ' 801.91 861 ,801.91 0.9972600000 CITIBIINK 859 , 4 4 0 . 5 7 897.71 

8 3164EXA0 SBA POOL 11 504273 10/25/2023 0 .625000 407 , 401 . 38 40'1 ' 401.38 0.9973900000 CITIBANK 1 06 , 338 . 06 424.38 

B3 1 64E2 N6 SOl\ POOL tf 504 3 S1 01 / 25 / 2024 0 . 625000 131 , 198.33 131 , 198.33 0.9976100000 CIT!BANK 130 , 8 84.77 136.66 

83164EZ6 7 SBII POOL 11 50436 5 01 / 25/2024 0 . 6 :?. 5000 1 , 301 , 831 . 9 1 1 , 301 , 834 .94 0.9976200000 CITIBANK 1 , 298,736.57 1, 356.08 

B3164E4E4 SBII POOL U504421 08 / 25/2024 0 . 6 2 5000 639 , 6 4 5.88 639 , 6<15 . 88 0.9981000000 CITIBANK 638 , 430 . 5 5 666.30 

83164FA4 6 SB/1 POOL 11 501 527 10/25/2024 0.625000 331 , 763.48 331 , 763.48 0.9982600000 CITIBIINK 331 , 186 . 21 345.59 

83164FKZ6 SBII POOL U504812 01/25/2025 0.750000 1 , 323 , 364.22 1 , 323,364.22 1.0013000000 CITIBANK 1 , 325 , 084.59 1,654.21 

83164FLW2 SBA POOL U504811 02/25/2025 0.875000 614,152 . 58 614,1!>2.58 1.0026500000 CITIBIINK 615,780.08 895.64 

83164FMU5 SBA POOL ft504871 03/25/2025 0 . 875000 1,803,893.0'1 1 , 803,893.04 1.0035500000 CIT!BANK 1,810,296.86 2,630.68 
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CUSIP SECURITY NAME MATURITY RATE PAR VAJ.l)E BOOK VALUE PRICE SOURCE FAIR VALUE ACCRUED TNT 

B3 164FNG5 SBA POOL #504891 04/25/2025 0.875000 769,783.99 769 , 783 . 99 1 . 0045100000 CITIBANK 773 , 255.72 1. 122 . 60 

B3164FQG2 S BA POOL #504955 04/25/2025 0 . 875000 704,771.87 704 , 774.87 1.0045100000 CIT!BANK 707,953 .4 0 1. 027.80 

83164FQQO SBA POOL #50 4 963 05/25/2025 0.875000 131 ,784.63 131, 784.63 1.0052800000 CITIBANK 132,480 . 4 5 192 . 19 

83164FT87 SBA POOL #505075 08/25/2025 0 .87 5000 518 ,14 2 . 36 518,142 . 36 1.0052300000 ClTIBANK 520 , 852 . 24 755 . 62 

83164FXvl9 SBA POOL #505193 12/25/2025 0.875000 302 , 542. 44 302 . 542 . 44 1 . 00544 00000 CITIBAl'lK 304 , 188.27 441.21 

83164F5 H3 SBA POOL H50534 8 02/25/2026 0 875 000 231 , 168.43 231 , 168 .43 1 . 0055200000 Cl'riBANK 232 , 4'11.18 337 .1 2 

B3164GQ2 1 SBA POOL #50587 3 05 /25/2027 0 . 550000 205 ,938. 00 205 , 938 . 00 0 . 9979200000 CITIBANK 205 , 509.65 188.78 

83164GS91 SBA POOL H505944 05/25/2027 0 . 550000 185 , 581.38 185, 581 . 38 0.9980500000 ClTIBANK 185 , 219 . 50 170 . 12 

83164GTL6 SBA POOL #505955 07/25/2027 0.550000 652 , 559 . 07 652 , 559 0 7 0 . 9978100000 CITIBANK 651,129.97 598.18 

83164GU34 SBA POOL #506002 08/25/2027 0 . 550000 l. 612 , 526.97 1 , 6!2 , 526 . 97 0 . 9977200000 CITIBANK 1 , 608 , 850.41 1 ,478.15 

83l64GVQ2 SBA POOL #506023 08/25/2027 0 . 550000 822 , 512.48 822 . 542 4 8 0 . 9978000000 CITIBANK 820 , 732 . 89 754.00 

83l64GV25 SBA POOl. #506033 09/25/2027 0.550000 33 , 692.58 33 , 692 58 0 . 9977200000 CITIBANK 33 , 615. 76 30.88 

83164GXL1 SBA POOL #506083 11/25/2047 0.550000 1 , 117,4 1 4. 80 1 ,117 , 414 . 80 0 . 9892400000 CITIBANK 1,105 , 391.42 1 ,024.30 

83164GYW6 SBA POOL #506125 ll/25/2027 0.550000 629 , 184 . 90 629 , 184 . 90 0 . 9976200000 CITIBANK 627 , 687 .44 576 . 75 

83164GZ96 SBA POOL #506168 ll/25/2027 0.550000 1 , 107 , 147 .21 1,107 , 117 . 2 1 0 .9974900000 CITIBAN K 1. 104 , 368.27 1 , 014.88 

83164G3EO SBA POOL 11 506197 12/25/2027 0 . 550000 649 , 342 .49 6 4 9 , 342 . 49 0 . 9932100000 CITIBAN K 6 44 , 933.45 595.23 

83164G4W9 SBA POOL U506237 01/25/2 028 0.550000 975 , 585 .94 975 , 585 . 94 0 . 9973900 000 CITIBANK 973,039.66 894 . 29 

83164G6Y3 SBA POOL 11506287 02/25/2028 0.550000 31 , 250.06 31, 250 . 06 0 . 9973"/00000 CIT!BANK 31 ,167. 87 28.65 

83164HBL3 SBA POOL 11 506343 02/25/2028 0.550000 1 , 01.1 , 218 . 96 1 , 0]1 , 218 . 96 0 . 9973800000 CITIBANK 1 , 008,569 . 57 926 . 95 

83164HBY5 SBA POOL HS06355 05/25/2028 0 . 550000 1 , 135 , 832 . 36 1 , 1 35 , 812 . 36 0 . 9901400000 CITIBANK 1 , 1 24 , 973.80 1. 041.18 

83164HC65 SBA POOL #506393 06/25/2028 0.550000 1 ,261 ,4 37 . 62 1 , 264 , 437.62 0.9970500000 CITlBANK 1 , 260 , 707.53 l , 159 . 07 

83164HFC9 SBA POOL #506463 07/25/2028 0.550000 556 , 238 .96 "o>56,238.96 0.99694 00000 CITIBANK 554 , 536 .87 509 . 89 

83164HFF2 SBA POOL #506466 08/25 /2028 0.550000 3 7 6 , 720.38 376 ,720 . 38 0 . 9969100000 CITIBANK 375 , 556.31 315.33 

83164HGN4 SBA POOL #506505 09/ 25/2028 0.550000 268,402 . 72 266 , 4 02 . 72 0 . 9968700000 CITIBANK 267,562 . 62 246 . 04 

83164HGT1 SBA POOL #506510 10/25/2028 0.550000 161 , 850.06 161 , 850.06 0.9968000000 CITIBANK 161 , 332.14 148.36 

83164HJY7 SBA POOL #506579 11/25/2028 0 . 550000 1 ,288 ,046 . 29 1 , 288 , 046 . 29 0 . 9966500000 CITIBANK 1, 283,731.33 1,180.71 

83164HL57 SBA POOL #50664 8 12/25/2028 0.550000 706 , 587.44 706 , 587.44 0.9966500000 CJTIBAN K 704 , 220 . 3 7 6 47 . 71 

83164HMP2 SBA POOL #506666 12/25/ 2028 0.550000 2 ,110 , SOl. 54 2 , 110 , SOl. 54 0 . 9932600000 CITIBAN K 2 , 0 96 , 5 74 . 74 1 , 934. 90 

83164HQB9 SBA POOL #506750 02/25/ 2029 0 . 550000 2,730 , 0 14 . 81 2 ,730 , 014 . 81 0 . 9911 700000 CITIBANK 2 , 705 , 908 . 7 8 2 , 502 . 51 

83164HRP7 SBA POOL #5067 9 4 02/25/2029 0.550000 258 , 916 . 22 258 , 916 . 22 0 . 9965000000 CITIBANK 258,010 . 0 1 237 . 34 

83164HT26 SBA POOL #506869 04/25/2029 0 . 550000 1 , 235 ,362 . 6 1 1 , 235 , 362 . 61 0 . 9962600000 CITIBANK 1 , 230 , 742.35 1 , 132.42 

83164HW48 SBA POOL #506967 08/25/2029 0 . 550000 1,676 , 740 . 90 1,676 , 740.90 0 . 9886700000 CITIBANK 1 ,65 7 , 743.43 1 , 537 . 01 

83164HWH9 SBA POOL #506948 09 / 25/2029 0 . 550000 2 , 365 , 733 . 80 2 , 365 , 733 . 80 0 . 9866000000 CITIJ3ANK 2,334, 032 . 97 2,168 . 59 

83164HY38 SBA POOL U507030 09/25/2029 0 . 550000 7,648,743 . 00 7, 6 4 8,7Q.3 . 00 0 . 995'1100000 CITIBANK 7,613,635 . 27 7 , 01 1. 35 

83l64 H3K4 SBA POOL #507102 1 0 /25/2029 0 . 550000 5 , 929 , 619 . 76 5 , 929 , 619 76 0 . 9918500000 CITIDANK 5 ,88 1 ,29 3 . 36 5 ,4 35 .48 

83164HYT1 SBA POOL #507022 10/25/2029 0.550000 4. 836 . 001.85 4 , 836 , 001 . 8::. 0 . 9958300000 CITlBANK 4,815 , 835 . 72 4,433 . 00 

83164H4C l SBA POOL #507119 01 / 25/2030 0 . 550000 6 , 888 , 969 . 10 6 , 888 , 969 .10 0 . 9876900000 CITIBI\NK 6 , 804,165.89 6 , 314.8 9 

831 64H5J5 SBA POOL ff 507149 01/25/2030 0.550000 4,478 , 7 16 . 13 4 , 478 , 716 . 13 0 . 9879300000 CITIBANK 4,424 , 658 . 03 4,105 .4 9 

83164H5X4 SBA POOl:. U5071 62 02/25/2030 0 . 550000 2,629,909 . 00 2 , 629 , 909 . 00 0 . 9957400000 CITIBANK 2 , 618,705.59 2 ,410. 75 

83 164JAG1 SBA POOL #507207 03/25/2030 0.550000 3 , 0 47 , 516.83 3 , 047 , 5 16.83 0.9954900000 CITI BANK 3 , 033 ,772 . 53 2 , 7 93 . 56 
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83164JAQ9 SBA POOL #50"121!> 03/25/2030 0 . 550000 4,442 , 3 4 3 .16 4. 442 . 341.16 0.99!'>5100000 CITI~ANK 4,422,397.04 4, 072 . 15 

S3164JA89 SBA POOL h507231 05/25/2030 0.550000 2 , 777 ,738. 63 2,777,738.63 0.9931500000 CITIBANK 2 , 759,544.44 2.5~6.26 

B3164JB47 SBA POOL U507259 05/?.5/2030 0.550000 6 , 736 , 587. 01 6 , 736 , 587 . 01 0.9917600000 CI'l'IBANK 6 , 681 , 077. 53 6,175 . 20 

B3161JCQ7 SBA POOL U507279 05/25 /2030 0.550000 2 , '/ 02 , 242.37 2 , 702 , 242 . 3 7 0.99!>2500000 CIT!BANK 2 , 689 , 4 06.72 2 . 477.0(; 

83164JC61 SBA POOL U50'1293 06/25/2030 0 . 550000 3 , 035 , 748 . 09 1 , 0.1!> , 748 . 09 0.98!>1100000 CITIBANK 2 , 990 , 5 1 5.80 2,782 . 77 

83164JEE2 SBA POOL ~ 507333 06/2!>/2030 0. 550000 4, 904,656 .32 4,904,656.32 0.9951300000 CITIBANK 4, 880 , 770. 6 4 4 , 4 95 . 93 

83164JES1 SBA POOL #50734 5 07/25/2030 0.550000 4, 013 , 999.26 4,013,999.26 0.9950700000 CIT I BANK 3 , 994 ,210.24 3,679.50 

83164JGNO SBA POOL #50740!> 08/25/2030 0.550000 4,705 , 616.08 4,705,616.08 0.9873300000 CITIBANK 4, 645 , 995 . 92 4,313.48 

83164JC67 SBA POOL #507421 09/25/2030 0 .550000 1 , 687, 235 . 4 7 1,687,235 . ~ 7 0.9950400000 CITIBANK 1,678,866.78 1 , 5 4 6 . 63 

83164JH82 SBA POOL #5074 55 09/2~/2030 0.550000 3 , 566 , 0 45.8 2 3 , 566 , 045 .82 0 . 9948800000 CITIBANK 3,547 , 787.67 3 , 268.68 

83164JKL9 SBA POOL ff ~074 99 10/25/ 2030 0 . 550000 3 , 008 , 913 . 76 3 , 008 , 913 . 7 6 0 . 9948200000 CITIBANK 2 , 993 . 327. 59 2 . 758 . 1'/ 

83164JMW3 SBA POOL #507 5'13 01/25 / 2031 0 . 550000 5 , 490 , 129 . 92 5 . 4 90 , 1:29 . 92 0 .9946100000 CITIBANK 5 , 460 , 538.12 5 , 032 . 62 

83 1 64JNE2 SBA POOL U507589 01/25/2031 0.550000 !> , 951 , 637.60 5 , 9!>1 , 637 .60 0 . 9906200000 CIT!BANK 5 , 895 , 811.24 5,455. 67 

83164JKU9 SBA POOL #507507 02/25/ 2031 0 . 550000 4,941 , 275 . 98 4, 941 , 275.98 0.9899100000 CITIBANK 4,891 , 418. !>1 4,529. 50 

S31&4JPF7 SBA POOL U507622 02/25/2031 0.575000 3,122,555.72 3,122,555 . 72 0.9954600000 CITIBANK 3,108 , 379.32 2,992 . 4!) 

63164JPWO SBA POOL #507637 03/25/2031 0 .575000 5,022, 705 . 71 5,022,705 . 71 0.9947300000 CITIBANK 4,996,236.05 4 ,813 .4 3 

E3164JQS8 SBA POOL #5076 65 03/25/2031 0 . 5 7 5000 5 , 606 ,965 .29 5 , 606,965.29 0.9876000000 CIT ! BANK 5 , 537 ,438. 92 5,373.34 

83164JML7 Sill\ POOL !1 507563 04/25 / 2031 0.550000 7 , 716 , 709 . 35 7 , 716,"/0~.35 0.99444 00000 CITI BANK 7 , 673 , 804.45 7,073.65 

83164JQVl SBA POOL 11 507668 04/25 / 2031 0 . 5 7 5 000 3 , 916 , 030 . 43 3 , 916 , 030 .43 0.9946500000 C!TIBI\NK 3 , 895 , ()7 9 . 67 3 , 752.86 

B3164JRW8 SBA POOL 11 507701 05/25 /2031 0 . 575000 2 . 922 , 1 4 4 . 83 2 , 92'- . 144 . 83 0.99544 00000 CITIBI\NK 2 , 908 , 819.85 2 , 800 . 39 

BJ164JSC1 SBA POOL #507715 05/25/2031 0 . 575000 1 , 982 ,406 . 55 1 , 982 , 406.55 0.9946600000 CITIBANK 1,971,820. 50 1 , 899 . 81 

63164J SZO SBA POOL # 507736 06/25/2031 0.575000 2,573,735.84 2,573 , 735.84 0.9953400000 CHIBANK 2,561 , 742.23 2 ,466.50 

83164JTZ9 SBA POOL #507768 07/25/2031 0 . 575000 2 , 515 ,246.94 2 , 515,248.94 0.9953100000 CITIBANK 2,503 ,4 52.42 2 ,410.45 

8316~JWB8 SBA POOL #50784 2 09/25/2031 0.575000 3 , 011, 109 . 91 3 , 011,109 . !11 o.9n41ooooo CIT I RANK 2,991,447.36 2 . 985.65 

831&4JWU6 SBA POOL #507859 09/25/2031 0.575000 7 , 839 , 766.92 '/ , 839,766.92 0.9909100000 CITIBANK 7,768 , 503.44 7,513.11 

83164JXB7 SBA POOL #507871 10/25/ 2031 0.575000 2 , 434 , 917 . 32 2 , 4 34 , 917.32 0.9953000000 CITIBANK 2 , 423 , 473. 21 2,333.46 

83164J2A3 SBA POOL ff ~07969 Ol/25/ 2032 0.575000 1 3 , 430 , 986 . 7 9 13 , 430 , 986.79 0.9953000000 CI'riBANK 13 , 367 , 861. 15 12 , 871 . 36 

83164JZ2~ SBA POOL U50796 l 01/25/2032 0 . 575000 5 , 236 , 239.63 5 , 216,239 . 63 0.9872100000 CITIIlANK 5 , 169 , 268.13 5 , 018.06 

83164J3YO SBA POOL #508015 02/2~/2032 0.575000 4,062,773.96 4, 062 , 773 .96 0.9952200000 CITIBI\NK 4, 043, 353 . 90 3,893.49 

83164JSJ1 SBA POOL #~08049 04/25/2032 0 . 575000 1 , 513 ,683 . 70 1,513.683 . 70 0.9953000000 CITIRANK 1 ,506,569.39 1,450.61 

83164J5L6 SBA POOL # 508051 04/25/2032 0.575000 5 ,412 ,685 .67 5 ,412,665.67 0.9872400000 CIT!BANK 5 ,343, 619.80 5 ,187 . 16 

83164J7C5 SBA POOL #508095 05/25/2032 0.575000 6 ,184,369 .47 6 , 184,369. 4 7 0.9885400000 CITIBANK 6 ,113,496.60 5 ,926 . 69 

83 164KAK9 SEA POOL #508110 07 /25/2032 0.575000 3 , 326 , 762.76 .3 , 326 ,762 .76 0 . 9951400000 CITIBANK 3 , 310,594.69 3 , 188.15 

83164KIJJ1 SBA POO L # 50814 1 08/25/2032 0.575000 3 , 660 , 719.50 3,G60,719 . SO 0.986!:>700000 ClTIBI\NK 3 , 611 , 556 . 0 4 3 , 508.1 9 

83164KD42 SBA POOL #508223 09/25/2032 0.575000 5 ,727 , 027 .09 !> , '/ 27 . 027.09 0 . 9912800000 CIT!BANK 5 , 6 77 , 087.41 5 ,'. 88. 4 0 

83161 KERO SBA POOL # 508214 11/25/2032 0.600000 3 , 117 ,181. 80 3 , 417.481.80 0.9961200000 CIT!BAN K 3, 4 3 4, 105. 57 3 , 44 7. 4 8 

83l64KFN8 SBA POOL #508273 1 2/25/2032 0 . 600000 2 , 900 .160 . 4 7 2,900 .1 60 .47 0.9960000000 CIT!BANK 2 ,888,559.83 2,900.16 

83164 KCr~9 SBA POOL ~ 50830<1 03/25/2033 0 . 600000 3 , 977,356 . 03 3,977,356 . 03 0.98"13500000 CITIBANK 3 ,927,04 2 .4 8 3 , 977.36 

8316~ Kll89 SBA POOL n508355 03/25/2033 0.600000 4,844,248.23 4,844 , 248 .23 0.9928800000 CITIRI\NK 4,809,757.18 4. 84'1. 25 

83164KJW4 SBA POOL #508377 0~/25/2033 0.625000 7 , 198 , 058. 7 9 7 , 198 , 058.79 0.9932800000 CITIBANK 7 ,149, 687.83 7, 497 . 98 
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B3164KNM1 SBA POOL #508496 PR 07/25/2033 0.625000 9,281 , 328.70 9 , 261 , 328 . 70 0 . 9970400000 CITIBANK 9 , 253 , 855.97 9 , 668.05 

83164KPV9 SBA POOL #508536 F'R 09/25/2033 0.675000 6 , 956,113 . 19 8 , 956,113 . 19 0 . 9994900000 CITIBANK 8 , 951 , 545.57 10 , 0 7 5.63 

83164 KS38 SBA POOL #508638 FR 01/25/2034 1. 375000 6 , 742 , 828 . 69 6 ,742,829 . 69 1 . 0317700000 CITIBANK 6 , 957, 0 4 8.36 15 , 4 52 . 32 

8 3164KUG6 SBA POOL ~508683 FR 06/25/2034 1. 250000 5 , 535 , 935.71 5 , 535 , 935 . 7 1 1 . 0268600000 CITI BANK 5 , 684,630 . 94 11 , 533 . 20 

83 164KVK6 SBA POOL #508718 08/25/2034 1.000000 7 ' 4"17' 311. 4 9 7 , 477 , 3 1 1.19 1. 0138000000 CITIBANK "1, 580 ,498 . 39 12 , 462 . 1 9 

83161KWN9 SBA POOL 11508753 FR 11/25 / 2034 0.875000 5 , 795 , 993 . 33 5 , 795 , 993 . 33 1.0101400000 CITI BANK 5 ,854 , 764 .70 8,452.49 

83 164KX8l SBA POOL U508803 FR 02/25/ 2035 0.850000 8 , 497 , 010 . 0 8 8 , 4 97 , 010.08 1. 004 7200000 CITI BANK A, S37 , 11S . 9 7 12 , 037 . 4 3 

83164KZF3 SBA POOL ll 50884 2 FR 02/25/2035 0.750000 7 , 668,897 . 18 7 , 668 , 897.18 0 .9988600000 CITIBANK 7 , 660 , 154 .64 9 , 586.12 

83164K6Q1 SBA POOL ~ 508979 FR Ol/25 / 2036 0 . 5 2 5000 13 , 779 , 207 . 63 13 , 779 , 207.63 0 . 9919200000 CITIBANK 13 ' 667 ' 8 71. 63 12 , 056 . 81 

83164LAG6 $BA POOL #5 09007 FR 0 3/25/2036 0.525000 7 , 7 92 , 149 . 33 7, 792 , 149 . 33 0 . 9922600000 CITI BANK 7, 731 , 838 .09 6 , 818.13 

83164LCE9 SB/\ POOL 11 50906 9 FR 05/25/203 6 0 . 525000 9 , 893 , 478.35 9 , 893 , 178 . 35 0 . 9922100000 CITIBANK 9 , 816 ,408 . 1 5 8 , 656 . 7 9 

83164LEA5 SBA POOL #509 129 FR 08/25/2036 0.500000 9 ' 7 08 ' 978 . 71 9 , 708,978.71 0 . 9902600000 CITI BANK 9,614 ,413 .26 8 , 090.82 

B3164LFJ5 SBA POOL # 509 169 FR 01/25/2037 0.500000 7 , 8 52 , 231.05 7, 85?. , 231 . 05 0 . 9901800000 CITIBANK 7,775 , 122.14 6 , 543.53 

B3164LJC6 SBA POOL #50925 9 FR Ol/25 / 2 037 0 . 500000 10 , 287,138 . 31 10,287 ' 138. 31 0 . 9900400000 CITIBANK 10 , 184 , 6 78.41 8 , 572.62 

83164LGK1 SBA POOL #509202 FR 02/2 5 /2037 0.525000 10 , 046 , 649.43 1 0 , 046 , 649 .4 3 0 . 9914 500000 CITI BANK 9,960 ,750.58 8 , 790.82 

83164LLQ2 SBA POOL #509335 FR 10/25/203.7 0 . 250000 13 , 801,668 . 5 7 13 , 801,668.57 0 .9752900000 CIT I BANK 13 ,4 60 , 629 . 3 4 5 , 7 50. 7 0 

83164LM8 1 SBA POOL 11 509383 FR 06/25/203 8 0 .275000 24 ' 659 ' 684 . 92 24 , 659 , 684 . 92 0 . 9 76 3600000 CITIBANK 24 , 076,729 .97 11 , 302 . 36 

83164LNV9 SBA POOL #5094 04 FR 08/25/203 8 0.35000 0 4 1 , 469 , 938 . 84 41,469,938.84 0.9833600000 CIT I BANK 40 , 779 ,879 . 06 24 , 1 90 . 80 

B3161LPT2 SBA POOL H509434 FR 11/25/203 8 0 . 4 00000 15 , 983 , 173.39 15 , 983,173.39 0.9828300000 CITIBANK 15 , 7 08 , 742.30 10 , 6 55 .45 

83164 LRFO SBA POOL #509486 04/25/2039 0.400000 25 , 7 32 , 700.42 25,732 ,700 .4 2 0 . 98204 00000 CI'ri BANK 25,270 , 541. 1 2 17,155 . 13 

83164LSF9 SBA POOL ff 50951B 06/25/2039 0 . 4 00000 22 ' 579' 962 . 14 22 , 579 , 962 . 14 0 . 9806700000 CITIBANK 22 , 143 , 491.47 15 , 053 .3 1 

8316~LVF5 SBP POOL #509614 Ol/25/2040 0. 400000 5 2 , 580 , 990 . 71 52,580 , 990 . 7 1 0 . 9912700000 CITIBJ\NK 52,121 , 958.66 35 , 053 . 99 

06 0 - S!lA POOL 142 585 , 278 , 2 7 0 . 3 4 585 , 278,270 . 34 580 ,189,188 . 77 519 , 916.09 

Boo k Value : 585 , 278 ,270 . 3 4 

AIP 0 . 00 

Book t AlP : 585,278,270 . 34 
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31394U6P2 

31396LUK4 

31396XWX6 

FNMA CM0 SER 2005- 99 CLAS 09/25/2035 

FNMA CM0 S ER 2006 - 1 05 CLA 09/25/2036 

FNMA CMO SER 2007 - 93 C~ 08/25/2037 

5. 223200 

6.000000 

6.000000 

333,159,000.00 

377' 000' 000.00 

398,330,000 .00 

36,427,375. 18 

22,732,847.41 

36,994 ,484.49 

36,427,375.18 

22,732,847 41 

36,994,484.49 

1.0598040000 

:. 0669560000 

1 .0866820000 

5.2349'1: 

6 .0000\ 

6.0000t 

CITIBANX 

CITIBAN:<: 

CITIBANK 

38,605,877.93 

24,254,947.94 

40,201,240.39 

158.911.39 

113,664.24 

184,972.42 

Book value: 
Al P 

Book • 1\lP : 

96,154,707.08 

0.00 

96 , 154,707.08 

058 - FNMA CMO 3 1,108,489, 000.00 96,154, 707.08 103,062,066.26 4 57 ,548. 0 5 
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-------- ·---------~M------------- -------- - --- -----  - --- ----- ----- ------ --- - ---- --- -- ------ ------- --  - - - -- ----- --- --- --- ------ ------
31359t~H89 FNMA DEB 03 /15/2016 5 . 000000 200 , 000 , 000 . 00 208,795 ,464.76 1 .0410000000 0.00222222 CITIBANK 208,800,000.00 444,444 . 4 0 

3135GOXP3 FNMA DEB 07/05/2016 0 . 375000 8 0 ,000 , 000 .00 79 , 910 , 336 . 67 0 . 9993900000 0.00089583 CITIBANK 79,951, 200.00 71 , 6 66. 64 

3135G0Ct~3 FNJV.A DEB 0 9/28/2016 1.250000 25 , 000 , 000 . 00 25 , 286 , 167 . 20 1 . 0111600000 0 . 00010417 CITIBANK 25 , 279 , 000 . 00 2 , 604 . 17 

---- -- -------- ---------------· --------------- -----------·-
012 - FNMl\ DEB 3 305 , 000 , 000 .00 313 , 991 , 968 . 63 314 , 030 ,200 . 00 51 8, 715. 21 

Book Val u e : 313 , 991 , 968 . 6 3 

AIP 5 , 625 . 00 

Book + l<IP : 313 , 997 , 593.63 
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3130A27D2 FHLB DEB 06/02/2015 0.125000 150, 000,000 . 00 14!1, !190 , 510.18 1.0000200000 0 . 00041319 CITIBJ\NK 150,003 , 000.00 61.978. so 

3130A2FT8 FHLB DEB 06/19/2015 0 . 125000 :!.00 ,000, 000 . 00 99 , 9n . o73.98 0 . 9997"100000 0.00035417 CITIBANK 99,977 , 000.00 35 ,417 . 00 

31JOA2G83 FHLB D£13 06/25/2015 0 . 170000 100,000,000.00 100 , 000 , 000.00 1.0000200000 0.00045333 CITIBJ\NK 100,002,000.00 '15,333.00 

3130A2DB9 FHLB DEB 06/30/2015 0.140000 100 , 000 , 000.00 99,997,530.34 0 . 99994 00000 0 . 00035389 CITIBANK 99,994,000.00 35,389.00 

3130A2GX8 FHLB DEB 06/30/2015 0 .170000 100 , 000,000.00 99 , 999 , 976.00 1. 0000200000 0. 00042972 CITI BANK 1 00,002 ,000.00 42 . 972 . 00 

3130A2MC7 FHLB DEB 07/17/2015 0.125000 4 0 , 000 , 000.00 39 . 994.381.01 0 .9999200000 0 . 00025694 CITIBANK 39,996 ,800.00 10 , 277 . 60 

3130A201\7 FHLB DEB 07/24/2015 0 . 175000 50 , 000 , 000.00 50 , 000 , 000.00 0 . 99997 00000 0.00032569 CITIBANK 4 9 , 998 , 500.00 16 , 284 . 50 

3130A36S8 FHLB DEB 10/01/2015 0.200000 100,000 , 000.00 1 00 , 000 , 000.00 0.9998100000 0 00000000 ClTlBI\NK 99 ,981 ,000 .00 0.00 

3l30A3Z31 FHLB OED 10/27/2015 0 .180000 100 , 000,000.00 99 , 993 , 109.88 0.9993400000 0 00032000 CITIBANK 99 . 934 , 000.00 32 , 000.00 

3130AlZ35 FHL!l DEll 11/23/2015 0.220000 50 , 000 , 000.00 49 , 994 , 626.59 0.9994000000 0 0007 822:?. Cl'rlBIINK 4 9 ,970 , 000.00 39,111.00 

3130A2Y4 2 FHLB DF:I3 12/0J /2015 0 . 270000 50 , 000 , 000 .00 S0 , 004. ~81 .90 0 . 9995800000 0 00090000 CITI RANK 4 9,979 , 000.00 45 , 000.00 

3130A3LZS FHLB DEB 12/01/2015 0.125000 100 , 000 , 000.00 99 , 9n . J73 . 14 0.9987500000 0 0004 1667 ClTII.li\NK 99,07!> , 000 . 00 41 , 667 . 00 

Jl30A24 DS FHLB DEB 12/18/ 2015 0 . 230000 100 , 000 , 000.00 9~ . 992 , 865.08 0.9994900000 0.00065806 CTTIBJ\NK 99 , 949 , 000.00 65 , 806 . 0 0 

3130A3PB4 ~'HLB DEB 01/04/2016 0.230000 50 , 000 , 000.00 49 , 989 , 193.24 0.9991100000 0 . 0005!>583 CITIBJ\NK 49, 9'10, 5 00.00 27 , 791 . 50 

3130A2VV5 FHLB I)EB 02/22/2016 0 . 3 4 0000 30 , 000 , 000 . 00 29 , 999 , 106.56 ).0001700000 0 . 00036833 CITIBI\NK 30,005 , 100.00 11 . 049.90 

313375RN9 FII LB DEB 03/ 11/2016 1.000000 100 , 000 , 000.00 )00 , 560 , 080. 78 1.005 7 000000 0 . 00055556 CIT!BANK 100 ,570,000.00 55 , 556 . 00 

---- ---------- .. -------------
023 FHLB DEB 16 1,320, 000 ,000.00 1 , 320 ,4 50 , 808.68 1,320 , 206 , 900.00 565 , 633.00 

Boo k Value: 1, 320 ,4 50,808.68 

AIP 6 , 527.78 

Book + AI?: 1 , 320,457,336.46 
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CUSIP SECURITY Nl'~"'.E W\TURITY RATE PAR VALUE BOOK VALUE PRICE VAL ACCRUED SOURCE FAIR VALUE ACCRUED ! NT 

3137 El illH 9 FHLt~C DEB 06/29/2017 1. 000000 100 , 000 , 000 .00 99 , 991 , 1 3 2.92 1.005570 0000 0 . 00255556 CITIBANK 100,557,000.00 255,556.00 

Book Value : 

AIP 

Boo k • AlP : 

99 , 991 , 132 . 92 

0.00 

99 , 991 , 132.92 

007 - FHLMC DEB l 100 , 000 , 000 . 00 99 , 991 , 132.92 100, 557 , 000 . 00 255 , 556 . 00 
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CvS1P SECURITY NN-1E MATURITY RATE PAR VALUE BOOK VA!AJE PRICE VAL ACCRUED SOURCE FAIR VALUE ACCRUED ;NT 

3133EDGB2 FPCB OF.B 06/04/2015 0 . 190000 25,000,000.00 25,000,000.00 1. 0001100000 0 . 00061750 CITJBANK 25,002,750.00 15,437.50 

Book Value: 

AlP 

Book + AlP: 

25,000,000.00 

0.00 

25,000 , 000.00 

005 FFCB DEB 1 25,000,000.00 25,000,000.00 25,002,750.00 15,437.50 
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CUSIP SECURITY NAME MATURITY RATE PAil. VALUE BOOK VALUE PRICE SOURCE FI\IR VALUE 

3133S4HE2 F'HLB ON 06/22/2015 0.000000 100 , 000 , 000 . 00 99 , 967 , 555 . 56 0 . 9998600000 CITIBANK 99 , 986 , 000 . 00 

313381HN2 FHLB DN 06/30/2015 0 . 000000 200 , 000 , 000 . 00 1 99 , 913 , 069 .44 0 . 9998500000 CITIBANK 199 , 970 , 000 . 00 

031 - F'HLB DN 2 300 , 000 , 000 .00 299 , 880 , 625 . 00 299 , 956,000.00 

Book Value: 299 , 880 , 625.00 

AIP 0 . 00 

Book • AIP: 299 , 880 , 625 . 00 

http:956,000.00


---- ------ -- ---------
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CUSIP SECURITY NA~1E MATURITY RATE PJ\R VALUE BOOK VJ\W E PRICE VAL ACCRUED SOURCE FA~R VALUE ACCRUED INT 
 

- - ...... -.. -- - - --- -- --- ------- - -·- --- --· 
1 5905UNJ9 IBRn DEB 08/24/2015 0 . 375000 100 , 000 , 000.00 99 , 994 , 069 .4 6 l.OOOGlOOOOO 0 . 00038644 C.L'tlBl\N K 100,061 , 000.00 38 , 6 44. 00 
 

45905UQE7 IBHD DEB 09/23/2016 0.650000 250 , 000 , 000.00 250 , 000 , 000.00 1.0004200000 0.000)4444 ClTIBl\NK 250, 105 , 000.00 36 , 110.00 
 

45950VCP9 IFC DEB ll/15/2016 0.625000 50,000 , 000.00 49 , 955 , 016.42 0.9996700000 0 . 0023blll ClTIBl\NK 49 , 983 , 500.00 118 , 055 . 50 
 

4581XOCLO IADB DEB 01/16/2018 1.250000 50 ,000 , 000.00 50 , 239,952.48 1.0085000000 0.00600694 ClTlBl\NK 50,425,000.00 300.347 . 00 
 

110 SUPRANAT' I, DEB 4 450,000 ,000.00 450 , 189,0.38.36 450 , 574,500. 00 493,156 . 50 
 

Book Value: 450,189,038 . 36 
 

AIP 46,875.00 
 

Book • 1\IP: 450,235,913 . 36 
 

http:46,875.00
http:189,0.38.36
http:50,425,000.00
http:239,952.48
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COSH> SECURITY NAME MATURITY RATE PAR VALUE BOOK VALU E PRICE SOURCE FAIR VALUE 

--------· --------~----------·- ---- -------- -- --- -----
313396GC1 FHLMC DN OS/27/2015 0.000000 100 , 000 , 000.00 99 , 876 , 138.88 0 . 9999300000 ClTl BANK 99,993,000.00 

313396LD3 FHLMC ON 09/01/2015 0 . 000000 100,000,000.00 99 ' 9'11 ' 861.12 0.9994500000 CJTIBANK 99 , 945 , 000 . 00 

313396PY3 FHJ,MC ON 12/01/2015 0.000000 100 , 000 , 000 . 00 99 , 863, 888 . 88 0 . 9986400000 CITIBANK 99 , 864 , 000.00 

313396RJ4 FHL~1C ON 01/04 / 2016 0 . 000000 200,000,000 . 00 199' 643' 111.12 0 .9982900000 CI'fJBANK 199 , 658 , 000 . 00 

313396TTO FHLMC DN 03/01/2016 0.000000 100 , 000 , 000 . 00 99 ,709 , 166 . 66 0.9973900000 CITIBANK 99 , 739 , 000.00 

048 - FHLMC DN 5 600,000 , 000 . 00 599 , 034 , 166 . 66 599 , 199 , 000.00 

Book Value: 599 , 034 , 166 . 66 

AlP 0 .00 

Book + 1\IP : 599 , 034,166 . 66 

http:100,000,000.00
http:99,993,000.00


OFFICE OF THE STIITE TREASURER 
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CUSIP SECURITY NAME M/\TURJTY RATE P/\R VALtll:. !lOOK VALUE 

~------- - ---- - --------- --------- -... --- -·----- --- -------
313!>88 JIN8 FNMII ON 06/30/2015 0 . 000000 100 , 000 , 000 .00 99 , 948 , 361.12 

313!>88liP3 FNMI\ ON 07/01/20)~ 0 . 000000 150,000 , 000.00 149 , 941, 9 4·1 .44 

3l3588JI,O FNMA UN 07/22/2015 0.000000 50 , 000 , 000.00 49' 971,090.28 

313S88JR7 FNWI ON 07/27/2015 0.000000 100,000,000.00 99,946,388.88 

31J5881<J6 f'I'>I"JI. ON 01/0'1/2016 0.000000 500,000,000.00 499,085,916.66 

313S88TT:1 FN~.A ON 03/01/2016 0 . 000000 300 , 000,000.00 299,127,499.98 

-------- --- ---- ... 

013 - FNMI\ ON 6 1,200 ,000,000.00 1 ,198,021,201.36 

Book Value: 1 ,198 , 021 ,20 1 .36 

/\IP 0.00 

Book + /l iP: 1,198 , 021,201 . 36 

PRlCE SOURCE .. ________ _ --- ...... - 
0.9998500000 Cl:TlBI\NI< 

0.9998200000 CIT!BJ\NK 

0.9997800000 CITlBJ\NK 

0.9997700000 CITIBJ\NI< 

0.9982900000 CITIBJ\NK 

0.9973900000 CITIBIINK 

Page# 15 

FAIR VALUE 

---------
99 , 985 ,000.00 

149 , 973 ,000.00 

19,989,000.00 

99,977,000 .00 

499,145,000.00 

299,217,000.00 

-- ................ ........... 

1,198.286,000 . 00 

http:198,021,201.36
http:000,000.00
http:299,217,000.00
http:299,127,499.98
http:000,000.00
http:499,145,000.00
http:499,085,916.66
http:500,000,000.00
http:99,946,388.88
http:100,000,000.00
http:19,989,000.00
http:971,090.28
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CUSIP SECUR ITY NAME MATURlTY RATE PAR VAt.UE BOOK VALUE PRICE SOURCE FAIR VALUE 

-- --- - - - ------ ------ · ------- -- -- · · · 
4 59052HJ8 IBRD DN 06/:1.6/201!> 0.000000 100,000.000.00 99 , 966 , 666.66 0.\1998500000 C!TIBIINK 99 , 985 , 000.00 

4 59052HN9 TBRO ON 06/30/'-01 5 0 . 000000 100,000,000.00 99 , 954 , 208.33 0 . 9998500000 ClTIBANK 99 , 985,000.00 

459052HP4 ll!RD ON 07/01/2015 0 . 000000 200 , 000 , 000.00 199,925 , 250.00 0.9998200000 CITIBANK 199,964,000.00 

--------- -- -
lOS - lBRD ON 3 400,000,000.00 399,846,124.99 399,9H , OOO.OO 

Book Value: 3>9. 846 ,12•1. 99 

i\IP 0 . 00 

Book . All': 399 ,846 ,124 . 99 
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CUSIP SECURTTY NAI'IE MATUR ITY ISSUED RAT!( PAR VALUE !lOOK VJ\LUE INDEX RATF. PRICE SOURCE f.'AIR VALUE ACCRUBD !NT 
................... . . . -----------·------ --------  - -- - - ------- .............. ..... --- ..... - ... 
OG053PALl llOFI\ BN 01/01 / 2015 J0 /07/2014 0 . 23000 1 00 , 000 , 000 . 0 0 100 ,000 , 000.00 0.1600 1.0000000000 BOFA/1-!L 100 , 000 , 000.00 112 ,44 4 .·l~ 

D6053PBLO BOFI\ BN 01/01/2015 11/25/2014 0.20000 100 , 000 , 000 . 00 100 , 000 , 000.00 0 . 1600 1.0000000000 BOFA/!~L 100 , 000 , 000.00 70 , 555 . 56 

06053PSV8 BOFA liN 06 /?.2/2015 12/15/2014 0.26000 100 , 000 , 000.00 100 , 000 , 000.00 0 . 2800 0.9999539809 BOFA/!t,L 99 , 995 , 398.09 77, 2TI. 78 

06053PCM7 BOI'A 13N 07/01/2015 01/07/2015 0 . 27000 100 , 000 , 000 . 00 100 , 000 , 000.00 0.34 00 0.9998226665 BOFA/~·lL 99 , 982 , 266.65 63,000.00 

06053PDZ7 SOFA BN 07/01/2015 02/25/2015 0.25000 100 , 000 , 000.00 100 , 000 , 000.00 0.3400 0. 9997724866 BOFA/!'.L 99 , 977 , 2 48.66 24,305 . 51> 

06053PEV5 ROFA Ill' 09/01/2015 03/18/2015 0.31000 100 , 000, 000 . 00 100,000,000.00 0 4 600 0.999363508 7 BOFA/:-IL H , 936 , J50 . 87 12 , 055.56 

----------- ·----------· -. --------· -·---------·
076 BANK !':OTE 6 600 , 000, 000.00 600,000 , 000.00 599 . 891 , 26<1. 27 359,638 .90 

Book Value: bOO , OOO , OOO .OO 

AIP 0.00 

Book + AtP: 600 , 000 , 000 . 00 
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CUSIP SECURITY NIIME I'.ATURITY ISSUED RATE PAR VA!.l!F BOOK VALUE INDF:X R.4':'E PRICE SOURCE FAIR VALUE ACCRUED DIT 

06426GGC5 BOWEST CD O'l/01/2015 01/06/2015 0 . 16000 200 , 000 , 000.00 200 , 000 , 000 . 00 0 . 1600 1.0000000000 BOFA/'<:L 200 . 000 , 000 . 00 75,555.56 

06426GGU5 ROI•IEST C::J 04/0l/2015 03/18/2015 0 . 06000 200,000, 000.00 200 , 000 ,000.00 0.1600 1 . 0000000000 BOFA/XL 200,000 , 000.00 4,666 .67 

62478TDV8 MUFG UNION CO 04/01/2015 01/27/2015 0 .:8000 100 , 000,000.00 100, 000, 000.00 0 . 1600 1.0000000000 SOFA/MI. 100. 000, 000 . 00 32,000 . 00 

94988EDGO WELLS FGO CO 04/01/2015 12/19/2014 0.19000 100,000,000.00 100 , 000,000.00 0 . 1600 1.0000000000 BOFA/ML 100,000,000.00 54 , 361 . 11 

62478TEPO MUFG UNION CD 04/07/2015 03/02/2015 0.1?.000 1 00 , 000 , 000.00 100,000,000 . 00 0 .1600 0.9999933308 BOFA/ML 99 ,999 ,333 . 08 10, 000 . 00 

06426GFY8 B0W£ST CD 05/04/2015 12/15/2014 0.25000 1 00 , 000 , 000.00 100 ,000,000 .00 0.2200 1. 0000273446 BOFA/ML 100 , 002,734.16 74,305.56 

94988E4N5 WELLS FGO CO 06/01/2015 06/16/2014 0.25000 1 00 , 000,000.00 100 ,000,000.00 0 . 2800 0.9999182390 BOFA/Mt. ~9 . 994,823 . 90 200,694.44 

94988E4PO WELLS <UO CD 06/01/20]5 06/13/2014 0 .25000 100,000, 000 00 100 , 000 ,000.00 0.2800 0. 99994 8 2292 llOFA/ML 99 , 994,8 22. 92 202,777.78 

9 4 988ECB2 WELLS FGO CD 06/01/2015 12/04/20]4 0 . 23000 !>0 , 000,000.00 5 0 , 000 , 000 . 00 0 . 2800 0 .9999149604 BOFA/Mio 49 , 995 ,748 . 02 37 , 694. 44 

1 7 304UA67 CITIBhNK CD 06/22/2015 10/07/2011 0.29000 100,000, 000.00 100 ,000,000 .00 0.2800 1 . 0000218596 BOFA/MIJ 100 , 002 , 185.96 141.777.78 

17304UP95 C!T!BANK CD 06/2?. /2015 03/18/201!:> 0.18000 100,000, 000.00 100,000,000. 00 0.280 0 0 . 999772322£1 L\OFA/ML 9'! , 977 ,232 .28 7 , 000 . 00 

17304UZP8 CITIBANK CD 06/22/2015 09/23/2014 0 . 30000 100 , 000 , 000.00 100 ,000 , 000.00 0 . 2800 1 . 000044 51'13 BOI"A/ML 1C0 , 004 , 4 51. 73 158,333.33 

62478TEK1 MUFG UNTON CD 06/22/20 15 02/25/2015 0.21000 100 , 000 , 000.00 100 , 000 , 000. 00 0 . 2800 0.9998405271 BOr'A/MIJ 99 , 984 , 052. 7 1 20 , 41. 6.67 

9 0 333VPR5 US BANK CD 06/22/2015 11/25/2014 0.15000 100 ,000 , 000.00 100 , 000 ,000.00 0.2800 0. 9997037403 BOFA/ML ~9 . 970,374 . 03 52,916. 6 7 

949BBECQ9 WELLS J>GO CD 06/22//.015 12/15/2014 0.25000 200 , 000,000.00 200 ,000,000.00 0.2800 0 .999931?.366 UOI-'A/ML 199,986 , 247.32 118,611.11 

17301UM31 CJTIBANK CD 06/30/2015 01/14/2015 0.24000 100,000 , 000.00 100,000,000 . 00 0 . 3 4 00 0 .9997497764 BOFA/ML 99,974 ,977 .64 51,333.33 

62478TEU9 MUFG UNION CD 06/30/2015 03/ 16/2015 0.19000 100 , 000 , 000.00 JOO,OOO,OOO . OO 0.3400 0.9996252168 ROFA/ML 99 . 9G2 , s2q . 6 s 8,444.44 

90333VPT1 US BANK CO 06/30/201!> 01/06/2015 0. 16000 200 , 000 , 000.00 200 , 000 , 000 .00 0.3400 0 . 9995!>00613 UOI-'A/ML 199 ,910 ,012.26 75,555 .56 

90333VPU8 US BANK CO 06/30/2015 01/15/2015 0.16000 100 , 000 , 000.00 100,000,000.00 0.3400 0.9995500953 BOFA/ML 99 , 955 .009 .53 33,777.78 

06426GGE1 BOWEST CO 07/01/2015 01/15/2015 0.19000 100 , 000 , 000.00 100,000,000 . 00 0 . 3 4 00 0 . 999620814 5 SOFA/ML 99 ,962 , 081. 45 4 0 ,111 .11 

90333VQE3 US BANK CD 07/31/2015 02/25/2015 0.17000 100, 000,000.00 100, 000 , 000.00 0.3900 0.9992(>13072 BOFA/ML 99 ,926 ,130 .72 16,527.78 

94988EF29 WELLS FGO CO 12/01/2015 02/24/2015 0.30000 100, 000, 000.00 100, 000, 000.00 0.7000 0.9973002743 BOFA/ML 99 ,730 , 027 .43 30 , 000 . 00 

94988£F86 WELLS FUO CO 12/01/2015 03/05/2015 0.28000 100 , 000, 000.00 100, 000, 000 . 00 0 . 7000 0 . 9971657838 BOFA/ML 9Y , 716 , 578.38 21.000.00 

002 - CD DOMESTIC 23 2 . ~50 , 000,000.00 2.6~0 , 000 ,000.00 2,64 9 , 049 ,34 8.50 1,497,861.12 

Book Va lue : 2 , 650,000,000.00 

AIP 0.00 

Book+ AIP: 2,650,000 , 000.00 
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CUSJP SECURITY NAMI': ~11\TURTTY RATE PAR VALUE llOOK V1\LUE INDEX RATE PRICE SOURCE FAIR VALUE ACCRUED INT 

065J8JL.D6 TOKY0-!41T YCD 04 /01/2015 02/19/2015 0.17000 200,000,000.00 200,000,000.00 0.1600 1.0000000000 BOFA/:V.L 200,000,000.00 Ja.n2.n 

13606JXKO ClBC YCD 04/01/2015 03/18/2015 0.08000 1 00 ,000, 000.00 100,000,000.00 0 . 1600 1.0000000000 BOI'J\/ML 100, 000 , 000.00 3,111.11 

?.3290QX81 DNB YCD Ot./01/2015 03/16/2015 0.1,000 100 , 000,000.00 100 , 000 , 000.00 0 . 1600 1.0000000000 BOFA/ML 100,000, 000.00 5 , 333.33 

232900XDO ONB YCD 04/01/20 15 03 / 17/2015 0.12000 100 , 000,000 . 00 100 , 000 , 000.00 0.1600 1.000000000 0 BOFA/:>IL 100 , 000 , 000 .00 5 , 000.00 

6330?UFH9 NB CANADA YCO 0 4 /01/2015 04/03/ 2014 0.29000 1 00 , 000 , 000.00 100 , 000 , 000.00 0 . 1600 1.0000000000 BOFJ\/:-IL 100 , 000 , 000.00 292 , 416 . 6 7 

63307UFJ5 NB CANADA YCD 04/01/201!> 04/04/2014 0 .29000 150 ,000, 000.00 150,000,000.00 0.1600 l .0000000000 BOFII/ML 150 , 000 , 000.00 437 , 4 16.67 

65558E6J2 NORDEA YCD 04/01/201!> 11/25/2014 0.18500 1 00 , 000 , 000.00 100 , 000 , 000.00 0.1600 1.:JOOOOOOOOO BOFA/"lL 100,000,000.00 65 , 263.89 

85325B4K? S7NORD CH YCO 04 /01/2015 12/30/2014 0.18000 100,000,000.00 100,000,000.00 0.1600 1.0000000000 BOFA/ML 100 , 000 , 000.00 46, 000 00 

86563RGD4 SUMITOl'lO YCO 04/01/2015 03/05/2015 0.16000 50,000,000.00 50 , 000 , 000.00 0 . 1 600 1.0000000000 BOFA/ML 50,000,000.00 6 , 000.00 

86563RHY7 SUMITOMO YCO 04/01/2015 03/18/2015 0.13000 200,000 , 000.00 200 , 000 . 000.00 0.1600 1.0000000000 BOFA/:-11, 200,000,000.00 10 , 111. ll 

869580MK5 SVENSKA YCO 04/01/2015 12/26/2014 0.20000 100 , 000 , 000.00 1 00 , 000,000.00 0.1600 1.0000000000 80FA/~1L 100,000 , 000.00 53 , 333.31 

89ll2 U1 WB TORONTO YCD 04/01 /:.!015 01/02/2015 O.HOOO 100 , 000 , 000.00 1 00 , 000 , 000.00 0.1600 1. 0000000000 BOI'A/ML 100 , 000 , 000.00 34 . 611 . ]1 

06366CZEl MONTREAL YCD 01/06/2015 03/24/2015 0.11000 200 ,000, 000.00 200 , 000,000.00 0 . 1 600 0.9999930552 SOFA/ML 199 , 998 , 611.04 4 , 888. 89 

23290QXQl DNB YCD 04/06/2015 03/23/2015 0.10000 100 ,000 , 000.00 100,000.000.00 0.1600 0.9999916663 BOFA/ML 99, 999 ,1 66.63 2,500.00 

C6366CZF8 MONTREAL YCD 04 /07/2015 03/24/2015 0.11000 200,000,000.00 200,000 , 000.00 0. 1 600 0.9999916662 BOFA/ ML 199,998,333.24 4 , 888.89 

C6538JPT7 TOKYO-MIT YCO 0 4/07/2015 03/12/2015 0.16000 150,000,000.00 150, 000 , 000.00 0.1600 0.9999999976 BOFJ\/~IL 149,999,999.64 13 ,333.33 

23290QWM1 DNB YCD 04/07/2015 03/05/2015 0.10000 100, 000 , 000 . 00 100 , 000 , 000.00 0 . 1600 0.9999899983 BOFA/r-'.1, 99,998,999.83 7,500.00 

~6563RJQ2 SUMITOMO YCD 04/07/2015 03/23/2015 0.13000 1 00,000 , 000.00 100 , 000 , 000.00 0.1600 0.99999-19993 llOf'A/ML 99 , 999,499.93 3 , 250.00 

06538JR'I'5 TOKYO- MIT YCD 04 /08/2015 03 / 25/2015 0.11000 150 , 000 , 000.00 150 , 000 , 000.00 0 . 1 600 0.99999027 7 4 BOFA/ML 149 , 998 , 541.61 3 , 208. 33 

05252WHV8 ANZ YCU 04/27/2015 10/27 /2014 0.16000 1 0 0. 000 ,000 . 00 100 , 001 , 4 4 0.!>6 0 . 1600 0.9999999199 BOF'A/ML 99 , 999 , 991.99 69 , 333.J3 

06538JSC1 TOKYO-MIT YCD 04/27/2015 03/30/2015 0 .16000 1 00 , 000, 000.00 100,000 ,000.00 0 . 1600 0.9999999990 BOFA/ML 99 , 999 , 999.90 888.89 

86563RJL.3 SU:HT0!-(0 YCD 04/27/2015 03/20/2015 0.17000 1 00,000,000.00 100,000 , 000.00 0 . 1600 1.0000072148 BOFA/ML 100 , 000 , ?21.48 5,666.67 

86563RKR8 SU!·UTOMO YCD 0 4 /28/2015 03/30/2015 0 .16000 100,000 , 000.00 100,000,000.00 0.1600 0.9999999989 BOFII/1-11. 99.999,999.89 1!88.89 

06417HZS8 SCOTIA YCD 05/01/2015 01/16/2015 0.12000 100,000,000.00 1 00 , 000,000.00 0.2200 0.9999166361 BOFA/t-11. 99,991,663.61 25,000.00 

63307UFLO NB CJ\NADJ\ YCD 05 / 01/20 15 05/15/2014 0.25000 100 ,000 , 000.00 1 00 , 000 ,831.38 0.2200 1.0000245868 BOFA/I~L 100 , 002,458.68 222 . 916.67 

65558LAB8 NORDEA YCD 05/01/2015 01/1~/2015 0.16000 100 , 000,000.00 100 , 000 ,000 .00 0 . 2200 0.99994994?3 BOFII/ML 99 , 994 , 994.73 33 , 777.78 

B305l i1S72 SE BANKEN YCI) 05/01/?.01 5 01/07/2015 0.19000 100 , 000 , 000.00 100 , 000,000.00 0 . 2200 0.9999749233 BOF11/11L 99 , 997 , 492.33 44 , 333. 33 

B305li!X43 SE BANKEN YCD 05/01/2015 03/18/2015 0.10000 100 ,000 , 000.00 100 , 000 , 000. 00 0 . ?.200 0.9999000112 BOFA/ML 99 , 990,001.12 3 , 8BS.89 

65602TJV4 NORINCHUK YCD 05/04/2015 03/19/2015 0.16000 300,000 , 000.00 300,000,000.00 0.2200 0.9999449994 BOFA/ML 299,983 ,4 99.82 17,333.33 

23290QWX7 ONB YCD 05/18/2015 03/12/2015 0.12000 1 00 , 000, 000.00 100 , 000, 000.00 0. 2200 0.9998694628 l>OFA/ML 99,986,946.28 6,666.67 

63307UFM8 NB CANADA YCD 05/22/2015 05/23 /2014 0.26000 100 ,000 , 000.00 100,000,000.00 0 .2200 1.00005594'17 BOFA/~1L 100 , 005 , 594.47 226,055.!>6 

05252WHY2 ANZ YCO 05/27/2015 11/18/2014 0.16000 50 , 000,000.00 50 , 000, 000.00 0.2200 0.9999064949 BOFA/ ML 49. 995 . 324 .75 29,7'/7.'18 

05252WHN6 ANZ YCD 06/01/2015 06/23/2014 0. 22500 150 , 000, 000.00 150 , 001,268 . 16 0 . 2800 1.0000000000 BOFA/ML 150 . 000 . 000 . 00 264,375.00 

20271EKN8 CB AUS YCD 06/01/2015 06/16/ 2014 0.25000 150 , 000 , 000.00 150 , 000 , 000.00 0.2800 0.9999482390 llOFA/ML 119 , 992,235.85 301 , 041.67 

8305111'1'63 SE BANKEN YCO 06/0l/201!> 01/15/2015 0.21000 100 , 000 , 000.00 100 , 000 , 000.00 0./.800 0.9998812349 llOFA/ML 99 . 988 , 123.19 44, 333.33 

96121TWW4 I•IESTPAC YCD 06/01/2015 06/16/2011 0.25000 1 00,000 , 000.00 100 , 000 , 000 . 00 0.2800 0 . 99991 82390 BOFA/MT, 99 , 994,823.90 200 , 691,q4 

96l21TYSl WESTPAC YCD 06/01/2015 12/31/2014 0.23000 100,000 , 000.00 100, 000 , 000.00 0.2800 0.9999150.: 22 llOI'A/ML 99 , 991,504.22 58,138.89 

06417HXW1 SCOTIA YCD 06/22/2015 12/15/2014 0.23000 200,000 , 000.00 200,000,000.00 0 . 2800 0 999885?480 BOFA/ML 199,977 ,149.60 136, 722.::>2 

06741XP36 BARCLAY$ YCO 06/22/2015 01/22/2015 0.33000 100, 000 , 000.00 100, 000,000.00 0 . 2800 1. 0001134132 BOFA/ML l00, 011 , 3U.32 63,250.00 

21684BWT7 RABOBANK YCD 06/22/2015 12/23/2014 0.26500 1 00 , 000 , 000.00 100,000,000.00 0.2800 0.9999653906 BOFA/ML 99,996,539.06 72,875.00 
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CUSIP SECURITY NA."!E 

60689DAFO MIZUIIO YCD 

78009~1583 RB CANIIDA YCO 

78009NSY3 RB CANADA YCD 

89112U6Y2 TORON'!'O YCO 

89ll2UVV7 TORONTO YCD 

96121'!''/KB WESTPAC YCO 

06417HJBO SCOTIA YCD 

0671 1XN79 B/\RCLAYS YCO 

13606Y7EO C:BC YCD 

60689DAG8 MlZU IIO YCD 

6555SLCR1 NORDEA YCD 

7B009NRP3 RB CANADA YCO 

86958DQYJ SV~NSKA '/CD 

05252WJE4 ANZ YCD 

06417HYV2 SCOTIA YCD 

06741XN87 BARCJ.J\YS YCO 

06741X$41 BARCLAY$ YCO 

21685VEN5 RABOBANK YCD 

60689DAH6 MlZUI!O YCD 

B5325B5C4 STNDRD CH YCD 

86958DPZ9 SVF.NSKA YCD 

89113EAS5 TORONTO YCD 

05252WJF1 ANZ YCD 

13606JVG1 CIBC '/CD 

63051HU87 SE BANKEN YCD 

83051HW69 SE BANKEN YCD 

B9113EHB5 TORONTO YCO 

21684BZC1 RABOBANK YCD 

8532585'/6 STNDRD Cfl YCO 

05252WJD6 ANZ YCD 

21685VET2 RABOBANK YCO 

63253l'YR3 NA'l' AUB YCO 

20271EKS7 CB AUS YCD 

96121TYL6 ~lle:STPAC YCO 

78009NTG1 RB CANADA YCI) 

96121TYY8 WESTPAC YCD 

63307 UGF2 Nl3 Cl\NI\OA '/CO 

~11\RKET VALUATIO~ REPORT FOR: 03/31/201!> Page~ 20 

NATURITY ISSUSD RATE PAR VALUI:. BOOK VALUE INDEX RATE PRICB SOURCE FAIR VAI.UE ACCRUED !NT 

06/22/2015 03/18/2015 0.25000 100,000,000.00 100,000,000.00 0.2800 0.9999316483 BOFA/ML 99,993 ,164.83 9,722.22 

06/22/2015 09/18/201 4 0.21000 100,000,000 . 00 100,000,000.00 0.2800 0.9998399322 BOFII/l"U. 99 , !<83 , 993.22 113,750.00 

06/22/20]5 12/15/2014 0.20500 150,000,000.00 150,000 , 000.00 0 .2600 0 . 9998288872 BOFA/"'L 149 , 974,333 . 08 !11,395.83 

06/22/2015 01/15/2015 0.18000 100,000 , 000.00 100 , 000 , 000.00 0 . 2800 0.99977212!>2 BOFA/"1!, 99 .977,212.52 38,000 . 00 

06/22/2015 10/07/2014 0.25000 100,000,000.00 100 , 000 , 000 . 00 0.2800 0.9999309312 BOFA/ML 99 ,993, 093. 12 122,222.22 

06/22/2015 12/11/2014 0.23000 100 , 000,000.00 100 , 000 , 000 . 00 0 . 2800 0.9998857317 BOr'A/ML 99 . 988,573 . 17 70 , 916.67 

06/26/2015 03/18/2015 0.10000 100,000 , 000.00 100 , 000 , 000.00 0 . 2800 0 . 9995702611 BOPA/ML 99 , 957 , 026 .14 3 , 888.89 

06/26/2015 01/15/2015 0 . 37000 100 ,000,000.00 100 , 000,000 . 00 0.2800 1.0002143342 BOF/\/:-1L 100,021,433.42 78 ,111.11 

06/26/2015 06/26/2011 0.28000 100 , 000 , 000.00 100 , 000 , 000.00 0 . 2800 0 . 99999854 95 BOFA/:-1L 99 , 999 , 854.95 2171000.00 

06/26/2015 0.3/18/2015 0.25000 '1.00 , 000 , 000.00 100 , 000 , 000.00 0 . 2800 0 . 999928.3163 BOFA/:-1L 99 , 992 , 831 . 63 9 . 722.22 

06/26/2015 03/30/ 2015 0 . 19000 100 , 000,000.00 100,000 , 000.00 0 . 2800 0.9997612641 BOFJ\/ML 99 , 9'76 , 126 . 41 1 , 000 . 00 

06/26/ 2015 OG/26/?.014 0 . 26!:>00 250 , 000 , 000.00 250 , 000 , 000 . 00 0 .2800 0.9999628]78 BO FA /:-11, 249 , 990 ,704.15 513 , 437 . 50 

06/26/2015 03/18/2015 0.18500 100 , 000 , 000.00 100 , 000 , 000.00 0 . 2800 0 . 9997731592 BO F'A/:-1L 99 , 977, 315.92 7, 194.44 

06/30/2015 01/22/201!:> 0 . 17000 100,000, 000.00 100 , 000 , 000 . 00 0.3500 0.9995501086 130FII /:-1L 99 ,9':>!>,010.86 32 , 583 . 33 

06/30/2015 01 / 07/2015 0.26000 100 , 000,000.00 100 , 000 , 000.00 0 . 3500 0 . 9997746663 BOFA/ML 99 , 977 ,4 66.63 60 , 666.6'7 

06/30/2015 0 1 /16/2015 0.3'1000 100,000 , 000.00 100 , 000,000 . 00 0.3500 1.0000492824 130FJI/)IIL 100 , 004 . 928 . 21 77 , 083 . 33 

06/30/2015 03/1 8/2015 0.26000 200,000,000.00 200 , 000 , 000.00 0.3500 0 . 99!n'751083 BOFA/)IIL 199,955,02! .66 20,222.22 

06/30/2015 03/05/2015 0.21000 100 , 000 . 000.00 100 . 000 , 000 . 00 0 . 3500 0.999650]683 BOFA/'·lL 99 .965 , 016.83 15 ,750 . 00 

06/30/2015 03/18/2015 0.25000 100 ,000 . 000.00 100 ,000,000.00 0.3500 0.9997501336 BOPA/)IU. 99 ,975,013.36 9,722.22 

06/30/2015 0 1 /27/2015 0.30000 100,000,000.00 100 , 000,000 . 00 0.3500 0.9998746430 BOFA/:-1L 99,987 ,464.30 53,333.33 

06/30/2015 02/25/2015 0.19500 100,000,000.00 100 , 000, 000.00 0 . 3500 0.9996126730 BOFA/'IL 99 ,961,267.30 18,958.33 

06/30/2015 01/22/2015 0.19000 100,000,000.00 100,000,000 . 00 0.3500 0.9996000313 BOFA/:-lL 99,960,003.13 36,416.67 

07/01/2015 01/26/2015 0.17000 100,000,000.00 100,000,000.00 0.3500 0.9995451309 flOFA/:-lL 99.954. 5l3 . 09 30,694.44 

07/01/2015 02/24/2015 0.17000 100 , 000,000.00 100,000 , 000.00 0 . 3500 0.999!:>452519 BOr'A/:-lL 99,954 ,525.19 17,000.00 

07/01/2015 02/19/2015 0.22000 100,000,000.00 100,000,000 . 00 0 . 3500 0. 9996714579 BOFA/)IIL 99,967 ,145 .79 25,055.56 

07/01/2015 03/05/2015 0.23000 100,000,000.00 100,000,000.00 0.3500 0 . 9996967823 BOr'A/ML 99,969,678.23 17,250.00 

07/0l/2015 03/16/2015 0 . 18000 100,000,000.00 100,000,000 . 00 0.3500 0.9995705869 BOFA/:-lL 99.957 ,058.69 8,000 . 00 

07/27/2015 03/18/2015 0.23000 100,000 , 000.00 100,000,000.00 0.3500 0 . 9996103415 BOFA/ML 99 ,961,034.15 8 , 944.44 

07/27/2015 02/25/2015 0 . 32000 :?.00,000,000.00 200 . 000,000 . 00 0.3500 0.9999022573 BOFA/ML 1 99 . 980 . 451.46 62 , 222 . 22 

09/28/2015 12/30/2011 0.21000 100 , 000 . 000.00 100,000 , 000 . 00 0.5700 0.998203!>903 llOFA/ML 99 ,820,359.03 53,666.67 

10/01/2015 03/30/2015 0.28000 100 , 000 , 000.00 100 , 000 ,000 . 00 0 . 5700 0.9985300474 BOFA/ML 99 , 853 , 004 . 74 1, 555.56 

10/0 l / 2015 0 2/26 /2015 0.27000 100 , 000 , 000.00 100 , 000 , 000.00 0.5700 0. 9981786692 BOFII/ML 99 , 847 , 866.92 25 , 500 . 00 

11/24/2015 11/25/2014 0.33000 JOO , OOO , OOO.OO 100 , 000 ,000. 00 0.6300 0 . 9980283490 BOFA/ML 99 , 802 ,834.90 116 ,416.67 

12/0l/2015 12/15/2014 0 . 42000 1 00 , 000 , 000.00 100 , 000 , 000 . 00 0 '7100 0.9980378793 BOFA/Mlo 99 ,8 03 , 787 . 93 124 ,833.33 

01/04/2016 01/1!:>/201 5 0. 40000 1 00 ,000 , 000.00 100 , 000 , 000.00 0 . 7400 0 . 9973845617 OOFA/ML 99 , 738 , 456.47 84 , 444 . 44 

01 / 01/20 16 01/15/2015 0. 41000 100 , 000 , 000.00 100 , 000 , 000.00 0 . 7 400 0.9974612282 BOFA/Mlo 99 ,74 6,122.82 86 , 555 . 56 

03/01/201 6 03/18/2015 0.56000 100 , 000 , 000.00 100,000,000.00 0.8500 0.9973208576 BOF'A/ ML 99 , 732 , 085. 76 21,777 . 78 

001 - CD YANKEE 77 8,9!:>0,000,000.00 8 , 950,003 , 5 4 0 .10 8,947 , 549,338.75 5 , 149 , 861.09 
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8 , 950 , 003 , 5 4 0 .10 

32 , 444 . 44 

6 , 950 , 035 , 984.54 
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055GN1Rl3 BNP FlN CP O'l/Ol /20J S 0 . 000000 400 , 000 , 000 . 00 399,956,333.32 0.0016 0 BOFA/ML 400,000 , 000 . 00 

36959JR13 GECC CP 04/01/2015 0 . 000000 250,000 , 000 . 00 249 , 877,111 . 12 0.0016 0 BOFA/MI.. 250 , 000 , 000 . 00 

1 66'.0QRll JPM LLC CP 04/01/2015 0 .000000 300 , 000 , ()00 . 00 299,762 , 277 78 0 .0016 0 BOFA/I~L 300,000,000.00 

89116FR10 TD USA CP 01/01/2015 0 . 000000 300 , 000 , 000 . 00 299 , 980,888 . 90 0.0016 0 BOrA/ ML 300 ,000 , 000 . 00 

89233HRl4 TOYOTA CP 04/01/20 15 0.000000 100 , 000 , 000 . 00 99 , 950,500 . 00 0 .0016 0 BOFA/M L 100 , 000 , 000 .00 

0556N1R39 BNP FIN CP 04/03/2015 0 .000000 150,000 , 000.00 149 , 997 , 375.00 0 . 0016 2 BOFA/ML 149,998,666.67 

89233HR63 TOYOTA CP 04/06/2015 0 . 000000 50 , 000 , 000 00 49 , 995 , 625.00 0.0016 5 BOFA/ML 49,998,888.89 

0556NlR7 0 BNP fiN CP 04/07/2015 0 . 000000 350 , 000 , 000 . 00 349 , 970,569 . 45 0.0016 6 B0FA/~1L 319 , 990 ,666 . 67 

89J16FR77 TD USA CP 04/07/2015 0 . 000000 200 , 000 , 000 . 00 199 , 985,111.12 0.0016 6 BOFA/ML 1 99 ,994,66 6 . 67 

60688GRT6 MIZFUND CP 04/27/2015 0.000000 100,000 , 000.00 99 , 989 , 111 . 12 0 . 0016 26 BOFA/!1JJ 99,988 ,444 . 44 

60G88GRU3 MIZFUND CP 01/28/2015 0.000000 100 , 000 , 000 . 00 99 , 998 , 722 . 22 0.0016 2 7 B0l"A/Ml. 99 , 988 , 000 . 00 

89116FRU6 TD USA CP 04/28/2015 0.000000 100 , 000 , 000.00 99 , 991 . 944 . 44 0 . 0016 27 BOFA/ML 99 , 988 ,000 . 00 

0556N1S12 BNP FIN CP 05/0l/2015 0.000000 2~0 , 000 , 000 . 00 249 , 933 , 388.88 0.0022 30 BOFA/ML 2 4 9 ,954 , 166.67 

19121BS18 COCA COl~ CP 05/0l/2015 0.000000 25 , 000 , 000 . 00 24 , 991 , 513 . 09 0.0022 30 BOFA/ML 24 , 995 , 416 . 67 

46640QS10 JPM LLC CP 05/01/2015 0.000000 300 , 000 , 000.00 299,744,416.66 0 . 0022 30 BOFA/ML 299 , 945 , 000.00 

62478YS17 MUf."G UNlON CP 05/01/2015 0.000000 1 00 , 000 , 000.00 99 , 9 '/4. 666 . 66 0.0022 30 BOFA/ML 99 , 981 , 666 . 67 

36959JS79 GECC CP 05/07/2015 0.000000 50 ,000,000 . 00 49,992,222.22 0 . 0022 36 BOFA/ML 19,989 , 000.00 

89233HS70 TOYOTA CP 05/07/2015 0 . 000000 200,000,000 . 00 199 , 959 , 222 . 22 0.0022 36 BOFA/MI.. 199,956 , 000 . 00 

89233HST2 TOYOTA CP 05/27/20 15 0 . 000000 100 , 000 , 0 00 . 00 99 , 956 , 888 . 88 0 . 0022 56 BOFA/ML 99,965 , 777 . 78 

36959JTN3 GECC CP 06/22/2015 0.000000 100 , 000 ,000.00 99 , %7 , 500 .00 0 . 0028 82 BOFA/ML 99,936,222.22 

62478YTN8 MUFG UNION CP 06/22/201 5 0 . 000000 100 , 000,000 .00 99 , 928 , 250 .00 0.0028 82 B0FA/f1 L 99 ,936 , 222 . 22 

89233HTN4 TOYOTA CP 06/22/2015 0 . 000000 200 , 000,000 . 00 1 99 , 925 , 333 . 32 0 . 0028 82 BOFA/ML 199 , 872 , 444.44 

36959JTS2 GECC CP 06/26/2015 0.000000 100 , 000 , 000 . 00 99 , 960,333 . 34 0 . 0028 86 BOFA/ML 99 ' 933 . 111. 11 

89233HTS3 TOYOTA CP 06/26/2015 0.000000 100 , 000 , 000 . 00 99 , 958 , 333 . 3 1 0.0028 86 BOFA/ML 99. 933 . 111.11 

0556NlTI'I3 BNP FIN CP 06/30/2015 0 . 000000 100,000,000 . 00 99 ,906 , 250 . 00 0. 0035 90 BOFA/ML 99 , 912 , 500.00 

36959J'l'W3 GECC CP 06/30/2015 0.000000 150,000 , 000.00 149,905,500.00 0. 0035 90 BOFA/ML 149 , 868 , 750 . 00 

0556N1U19 BNP FIN CP 07/01/2015 0.000000 200 , 000 , 000.00 199 , 804 , 000.00 0.0035 91 B0 FA/ML 199 , 823 , 055 . 56 

S9 116 FU16 TD USA CP 07/01/2015 0 . 000000 100,000,000 00 99 , 950 , 888 . 88 0 . 0035 91 BOFA/ML 99 . 911 , 527.78 

89233HU10 TOYOTA CP 07/01/2015 0 . 000000 50 , 000 , 000 00 49,967 , 000 00 0 . 0035 91 BO FA/ML 4 9 , 955 , 763 . 89 

36959JU03 GECC CP 07/13/2015 0 . 000000 100,000,000 00 99,890 , 750 . 00 0 . 0035 103 BO FA/ML 99 . 899. 861.11 

36959JUL5 GECC CP 07/20/?.015 0 . 000000 l OO , OOO , OOO . OO 99 ,888 , 833 . 34 0 . 0035 110 BOFA/ML 99 , 893,055.56 

12622VV35 CRC CP 08/03/2015 0.000000 100 , 000 , 000 . 00 99 , 870,000.00 0 . 0040 124 BO FA/ML 99 , 862 , 2?.2 . 22 

89233HV35 TOYOTA CP 08/03/2015 0.000000 100 , 000 ,000 .00 99 , 907 ,250 . 00 0.0040 124 BOFA/ML 99 , 862 , 222.22 

J 24 76Fvll0 CAFCO CP 09/01 /2015 0 . 000000 100 , 000,000.00 99 ,855 , 833.34 0 . 0047 153 BO FA/ML 99,800 , 2 50 . 00 

36959JWl7 GECC CP 09/01/2015 0 . 000000 100,000,000 . 00 99 ,884, 027 . 78 0 . 0047 153 BOFA/~1L 99,S00,2SO.OO 

12476FWB 5 CAFCO CP 09/08/2015 0.000000 75 , 000 , 000.00 74 . 891. 250. 00 0 . 0047 16 0 BO!:' A/t·1L 74,843,333 . 33 

67983UW90 OLD LI NE CP 09/09/2015 0.000000 50,000,000.00 1 9 , 933,888.89 0.0047 161 BOFA/ML 49 , 894,902. 7 8 

003 - COMJ~ER PAPER 37 5,350,000 , 000.00 5 , 347,393 , 111.11 5 , 3 47 , 673,166.68 

http:673,166.68
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Book Value : 5 , 3 4'7 , 393,111.11 

A IP 0 . 00 

Book , AlP: 5 , 347 , 393 , 111.11 
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SYS04 18 92 BANK OF SACRAMENTO TD 04/01/20 15 0 . 070000 6 ,000,000 . 00 6,000,000.00 1.0000000000 6 , 000 , 000 . 00 

SYS041894 CALIFORNIA UNITE:D BANK TD 04/02/2015 0.070000 10 , 000 , 000.00 10 , 000 , 000 . 00 1.0000000000 10 , 000 , 000.00 

SYS041895 COMMONv/EALTH BUSINESS BAN 04/03/2015 0.050000 10 , 000 , 000 . 00 10,000 , 000.00 1 . 0000000000 10,000 , 000.00 

SYS041896 CO~lMUNITY BANK TO 04/03/2015 0.090000 25 , 000 , 000.00 25 , 000 , 000 . 00 1.0000000000 25 , 000 ,000 . 00 

SYS041901 AMERICAN RIVER BANK TO 04/0S/2015 0.090000 2,500 , 000.00 2 , 500 , 000.00 1 . 0000000000 2,500 , 000.00 

SYS041903 HANMI BANK TO 04/08/2015 0.070000 30 , 000 , 000.00 30 , 000 , 000 . 00 1 . 0000000000 30 , 000 , 000 . 00 

SYS041904 MERCHANTS NATIONAL BANK 0 04/08/2015 0 . 070000 2 , 000 , 000.00 2 , 000 , 000.00 1.0000000000 2 , 000 , 000.00 

SY$042138 CITIZENS BUSINESS BANK TD 04/08/2015 0 . 040000 40 , 000,000.00 40 , 000 , 000.00 1.0000000000 4 0 , 000 , 000.00 

SYS042141 FARMERS & MERCHANTS BANK 04/08/2015 0.040000 25 , 000 , 000.00 25 , 000 , 000 . 00 1 . 0000000000 25,000 , 000 . 00 

SYS041908 BBCN BANK TO 04/09/2015 0 .070000 90 , 000 , 000.00 90 , 000 , 000 . 00 1 . 0000000000 90,000 , 000.00 

SYS041910 STATE BANK OF INDIA {CALI 04/09/2015 0.090000 12,000,000.00 12 , 000 , 000 . 00 1 . 0000000000 12,000 , 000.00 

SY$042144 BANK OF THE SIERRA TD 04 / 09 /2015 0 . 070000 10 , 000,000 . 00 10,000 , 000.00 1.0000000000 1 0 ,000 , 000 . 00 

SYS042145 MALAGA BANK FSB TD 04/09/2015 0.050000 5 , 000 , 000.00 5 , 000 , 000 . 00 1 . 0000000000 5 , 000 , 000.00 

SY$041911 FIRST FOUNDATION BANK TD 04/10/2015 0.090000 ] 2 , 000,000 . 00 12 , 000,000 . 00 1 . 0000000000 12 , 000 , 000.00 

SYS042075 COMMONWEALTH BUSINESS BAN 04/10/2015 0.040000 5 , 000,000 . 00 5,000,000.00 1 . 0000000000 5 , 000 , 000 . 00 

SYS012152 t1ANUFACTURERS BANK TD 04/10/2015 0.050000 100,000, 000 . 00 100 , 000 , 000 . 00 1 . 0000000000 100 , 000 , 000.00 

SYS042154 PACIFIC CITY BANK TD 04/10/2015 0.050000 30 , 000 , 000.00 30 , 000 , 000 . 00 1 . 0000000000 30 , 000,000.00 

SYS 042156 WESTN1ERICA BANK TD 04/10/2015 0.070000 25 , 000 , 000.00 25 , 000 , 000 . 00 1 . 0000000000 25 , 000 , 000 .00 

SY$042157 vl!LSHIRE BANK TD 04/10/2015 0.050000 78 , 000 , 000 . 00 78 , 000,000 . 00 1.0000000000 78,000, 000 . 00 

SYS041916 BBCN BANK TO 04/15/2015 0.060000 45 , 000 , 000.00 45 , 000 , 000 . 00 1. 0000000000 15 , 000 , 000 .00 

SYS0419l7 F IVE: STAR BANK TD 04/15/2015 0 . 060000 2 , 000 , 000.00 2 , 000,000.00 1.0000000000 2 , 000,000 . 00 

SYS041918 FOLSOM LAKE BANK TD 04/15/2015 0.080000 1 , 500,000.00 1 ,500, 000 . 00 1 . 0000000000 1,500, 000.00 

SY$041921 f4ISSION VALLLEY BANK TD 04/15/2015 0.080000 7 , 000 , 000.00 7,000,000.00 1.0000000000 7, 000,000.00 

SYS041922 PACIFIC ALLIANCE BANK TD 04/15/2015 0.080000 4 , 000,000.00 4,000,000 . 00 1. . 0000000000 4 , 000,000 . 00 

SYS011923 STATE BANK OF INDIA (CALI 04/15/2015 0 . 080000 23 , 000 , 000.00 23,000,000 . 00 1 . 0000000000 23 , 000,000 . 00 

SY$042178 1ST CENTURY BANK NA TD 04/1!:>/201!:> 0 . 060000 18 , 000,000 . 00 18,000,000.00 1 . 0000000000 18,000,000 . 00 

SYS042l81 ~!ECHANICS BANK TD 04/15/2015 0 . 060000 20 , 000 , 000 . 00 20 , 000,000.00 1.0000000000 20 , 000 , 000 . 00 

SYS042182 MJSSION FEDERAL CREDIT UN 04/15/2015 0 . 040000 10,000 , 000 . 00 10,000, 000 . 00 1.0000000000 10 , 000,000.00 

SYS042183 SAN DIEGO COUNTY CREDIT U 0~/15/2015 0.020000 !;0 , 000,000.00 50 , 000 , 000 . 00 1.0000000000 50 , 000 , 000.00 

SYS041924 CO~WERCEWEST BANK NA TD 04/16/2015 0 . 060000 5 , 000 , 000 . 00 5 , 000 , 000 . 00 1 . 0000000000 5,000 , 000.00 

SYS041925 NEW OMNI BANK NA TD 04/16/2015 0.060000 2,000 , 000.00 2 , 000 , 000.00 1.0000000000 2 , 000 , 000.00 

SY$041926 PROVIDENT CREDIT UNION TD 04/16/2015 0.080000 20,000 , 000.00 20 , 000 , 000.00 1 . 00000000()0 20,000 , 000 .00 

SYS041 927 SAN DIEGO COUNTY CREDIT U 04/16/2015 0 . 040000 50 , 000 , 000.00 50 , 000 , 000 . 00 1.0000000000 50 , 000 , 000.00 

SYS041928 SUMMIT STATE BANK TD 04/16/2015 0 . 080000 9 , 000 , 000 . 00 9 , 000 , 000 . 00 1 . 0000000000 9,000,000.00 

SYS0121B4 SAN DIEGO COUNTY CREDIT U 04/16/2015 0.020000 50 , 000 , 000 . 00 50 , 000 , 000 . 00 1 . 0000000000 50,000 , 000.00 

SYS042191 WILSHIRE BANK TD 04/16/2015 0.050000 74 , 000,000.00 74,000, 000 . 00 1 . 0000000000 74 , 000 ,000. 00 

SYS041!l32 AMERICAN RIVER flANK TO 04/17/2015 0.090000 2,000 , 000.00 2,000,000.00 1.0000000000 2,000 , 000 . 00 

SYS042194 FARMERS & MERCHANTS BANK 04/17/2015 0 . 060000 35 ,000 , 000.00 35 , 000 , 000 .00 . 0000000000 35 , 000,000.00 

SYS0•12195 MANUFAC1'URERS BANK 'I'D 04/17/2015 0.060000 50 ,000,000.00 50 , 000 ,000 .00 1.0000000000 50 , 000 , 000.00 

SY$041939 AMERICAN RIVER BANK TD 04/22/2015 0.090000 3 , 000 , 000 . 00 3 ,000 , 000 . 00 1. 0000000000 3 , 000 , 000.00 

http:000,000.00
http:9,000,000.00
http:000,000.00
http:000,000.00
http:000,000.00


I I 

OFFICE OF THE STATE TREASURER 

MARKET VALUATION R!o:PORT FOR : 03/31/201!:. Pagen 25 

CUSIP SECURITY NAM£ ~!ATURITY RATE PAR VALUE BOOK VALUE PRICE SOURCE FAIR VALUE 

SYS04194 0 BANK LEUMI USA 'l'D 04/22/2015 0 . 100000 30 , 000 , 000 . 00 30 , 000, 000 . 00 1.0000000000 30 , 000 , 000 .00 

SYS041942 COMMUNITY 1ST BANK TD 04/22/2015 0.100000 2 , 000 , 000 . 00 2,000,000.00 1.0000000000 2 , 000 , 000 . 00 

SY$042196 CITIZENS BUSINESS BANK TO 04/22/2015 0 . 050000 50,000 , 000.00 50 , 000,000 . 00 1.0000000000 50 , 000 , 000 . 00 

SYS041944 BANK OF SACRAMENTO TD 04/23/2015 0.100000 10 , 000 , 000 . 00 10 , 000,000 . 00 1.0000000000 10 , 000 , 000 . 00 

SYS04 1 91 7 NEW 0~~1 BANK NA TO 04/23/2015 o .osoooo 2 , 000,000.00 2 , 000,000 . 00 1 . 0 000000000 2,000 , 000 . 00 

SYS041948 STl, TE BANK OF INDIA (CALI 04/23/2015 0.100000 13 , 000 , 000.00 13, 000 ,000 . 00 1 . 0000000000 13 , 000 , 000. 00 

SYS042200 1ST CAPITAL BANK TD 04/23/2015 0.070000 1,000 , 000.00 1 , 000,000 . 00 1 . 0000000000 1,000 , 000.00 

SYS04220l FARMERS & MERCHANTS BANK 0•1/23/2015 0.050000 3 5 , 000 , 000.00 35 , 000 ,000 . 00 1 . 0000000000 3 5 ,000 , 000.00 

SYS042202 HERITAGE BANK OF CO~~ERCE 04/23/2015 0 . 050000 50,000,000 . 00 50,000,000.00 1 . 0000000000 50,000 , 000 . 00 

SYS0<;2203 MECHANICS BANK TO 04/23/2015 0 . 070000 20 , 000 , 000.00 20 , 000,000.00 1 . 0000000000 20,000 , 000. 00 

SYS041950 EAST WEST BANK TO 04/24/2015 0 . 100000 50 , 000,000 . 00 50,000,000 . 00 1 . 0000000000 50 , 000 , 000 . 00 

SYS01,2206 BANK OF THE SIERRA TO 04/24/2015 0 . 070000 20,000 , 000 . 00 20 , 000 , 000 . 00 1 . 0000000000 20,000 , 000.00 

SYS042208 MAI..AGA BAN K FSB TD 04/24/2015 0.050000 46 , 000 , 000 . 00 46 , 000 , 000 . 00 1 . 0000000000 46 , 000 , 000.00 

SYS042210 TRANS PACIFIC NATIONAL BA 04/24/2015 0 . 070000 2 , 000 , 000 .00 2 , 000,000 . 00 1 . 0000000000 2 , 000 , 000.00 

SYS041965 MERCHANTS NATIONAL BANK 0 01/29/2015 0.080000 2 , 000 , 000.00 2 , 000 , 000 . 00 1 . 0000000000 2,000 , 000.00 

SYS041966 PROVIDBN'r CREDIT UNION TD 04/29/2015 0.100000 40 , 000 , 000.00 40 , 000,000.00 1. 0000000000 40, 000,000.00 

SYS041967 SAN DIEGO COUNTY CREDIT U 04/29/2015 0 . 060000 50 , 000 , 000.00 50 , 000,000 . 00 1 . 0000000000 50 , 000 , 000.00 

SYS042213 1ST CAPITAL BAN K TD 04/29/2015 0.070000 8,000 , 000.00 8 , 000 , 000 . 00 1.0000000000 8 , 000 , 000 . 00 

SYS042215 SUMMIT STATE BANK TO 04/29/2015 0 . 050000 4 , 000 . 000 . 00 4 , 000 , 000 . 00 1 . 0000000000 'l , OOO , OOO.OO 

SYS042216 \'IESCOM CENTRAL CREDIT UNI 04/29/2015 0 . 080000 50 , 000 , 000.00 50,000 , 000 . 00 1 . 0000000000 50 , 000,000 . 00 

SYS041969 NE~/ OMNI BANK NA TD 04/30/2015 0 . 090000 2 , 000 , 000 . 0 0 2,000,000 . 00 1. 0000000000 2 , 000 , 000.00 

SYS01 1970 CO~lONWEALTH BUSINESS BAN 05/01/2015 0 . 060000 10,000 , 000 . 00 1 0 , 000 , 000 . 00 1 . 0000000000 10 , 000 , 000.00 

SYS04 1 971 AMERICAN RIVER BANK TD 05/01 /201 5 0.100000 2 , 500 , 000.00 2 , 500 , 000 . 00 1 . 0000000000 2 , 500 , 000 . 00 

SYS012219 FIVE STAR BANK TD 05/01/2015 0 . 050000 15 , 000 , 000 . 00 15 , 000 , 000 . 00 1 . 0000000000 15 , 000 , 000.00 

SYS042221 CITIZENS BUSI NESS BANK TD 05/01/2015 0 . 050000 3 0 , 000 , 000 . 00 30 , 000 , 000 . 00 1 . 0000000000 30 , 000,000.00 

SYS042224 FOLSOl<l LAKE: BANK TO 05/01/2015 0 . 070000 3 , 500 , 000.00 3 , 500 , 000 . 00 1.0000000000 3 , 500 , 000 . 00 

SYS042225 l~GA BANK FSB TO 05/01/2015 0.050000 9 , 000 , 000.00 9 , 000 , 000.00 1.0000000000 9,000 , 000.00 

SYS041976 COt-!MUN!TY BANK TD 05/06/2015 0 . 100000 30 , 000, 000 . 00 30 , 000 , 000 . 00 1.0000000000 30 , 000 , 000. 00 

SYS041977 MERCHANTS NATIONAL BANK 0 05/06/2015 0.080000 2 , 000 , 000.00 2 , 000 , 000.00 1.0000000000 ?. , 000 , 000 .00 

SYS04 1979 SUMMIT STATE BANK TO 05/06/201 5 0.100000 s , ooo , ooo . oo B, DOD , OOO . OO 1 . 0000000000 8,000 , 000.00 

SYS042236 SEACOAST C0~4ERCE BANK TD 05/06 / 201 5 0 . 040000 1 , 000 , 000 .00 1 , 000 , 000 . 00 1 . 0000000000 1,000 , 000 . 00 

SYS042237 CITIZENS BUSINESS BAN K TO 05/06/2015 0.040000 30 , 000 , 000.00 30,000 , 000.00 1.0000000000 30 , 000 , 000.00 

SY$042240 PRESIDIO BANK TD 05/06/2015 0.060000 10 , 000 , 000.00 10 , 000 , 000.00 1.0000000000 10,000 , 000 . 00 

SYS042241 SIERRA VISTA BANK TD 05/06/2015 0 . 060000 1 , 500 , 000 . 00 1 , 500,000 . 00 1 . 0000000000 1 , 500 , 000 . 00 

SYS042243 BANK OF LEUMl USA TO 05/06/2015 0 . 070000 20 , 000,000 . 00 20 , 000 , 000 . 00 1 . 0000000000 20,000 , 000 . 00 

SY$0419132 COMMERCEWEST BANK NA TD 05 /07/2015 0.090000 2,500,000 .00 2 , 500 , 000.00 1.0000000000 2 , 500 , 000.00 

SYS041981 NEW OMNl BANK NA TD 05/07/2015 0 . 090000 2,000,000 . 00 2 , 000 , 000 . 00 1. 0000000000 2 , 000 , 000.00 

SYS042244 AMERICAN RIVER BANK TD 05/07/2015 0.070000 2,500 , 000.00 2 , 500,000.00 1.0000000000 2 , 5 00 , 000.00 

SYS042246 BANK OF THE SIERRA TD 05/0'7/2015 0.070000 15,000,000 .00 1!:. , 000 , 0 00 . 00 1 . 0000000000 15 , 000 , 000.00 

SYS01,2248 ~1ALAGA BANK FSB TD 05/07/2015 0 . 050000 10,000 , 000 . 00 10, 000 ,000 . 00 1 . 0000000000 10,000 , 000.00 
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SY$041985 KlNECTA FEDeRAL CREDIT UN 05/08/2015 0.110000 25 , 000,000.00 25 , 000,000.00 1.0000000000 25 , 000,000.00 

SY$0~2251 KINEC'!'A FEDERAL CREDIT UN 05/08/2015 0.070000 10 , 000, 000.00 10,000,000.00 1.0000000000 10,000,000.00 

s·fsO~l 988 !ISBC BANK USA NA '!'D 05/13/2015 0 . 110000 25,000, 000.00 2!'>,000,000.00 1.0000000000 25,000,000.00 

SYS042254 CiTIZENS llUSlNESS BANK TO 05/13/2015 0 . 040000 50,000,000.00 50 , 000,000.00 1.0000000000 50,000 , 000.00 

SYS042'-58 PACIFIC CITY BANK TO 05/13/2015 0 . 0 4 0000 5 , 000 , 000.00 5,000,000.00 1.0000000000 5 , 000 , 000.00 

S Y$04 1993 w.ERICAN RIVER BAN K 1'0 05/14/2015 0.100000 6 , 500 , 000.00 6 , 500,000.00 1.0000000000 6,500 , 000.00 

S YS04 1~~5 CALI FORNI A BAN K OF COMMER 05/14 /2015 0.080000 5 , 000 , 000.00 5 , 000 , 000.00 1.0000000000 !> , 000 , 000.00 

S Y$041997 UMPQUA BANK TD 05/14 /2015 0 . 110000 50 , 000 , 000.00 50 , 000 , 000.00 1.0000000000 50 , 000 , 000.00 

SYSC41998 WESTERN 1\.LLl ANCE BANK TO 05/14 /201~ 0.100000 ]5 , 000 , 000.00 15 , 000 , 000.00 1.0000000000 15 , 000 , 000.00 

SYS 0 4 :2259 MANUI'ACTURERS BliNK TO 05/14 /:2015 0 . 04 0000 3 5 , 000 , 000.00 35 , 000 , 000.00 1 . 0000000000 35 ,000 , 000 . 00 

SYS04226 1 AMERICAN PLUS BAN K NA TO OS/14 / 2015 0. 0 4 0000 2 4 0 , 000.00 '-40 , 000.00 1 .0000000000 2 4 0 , 000 . 00 

SYS042262 BANK OF THE SJERRJ\ 'fll 05 / 14 /20 1 5 0. 0 6 0000 10 , 000 , 000 . 00 10 , 000 , 000.00 1.0000000000 1 0 , 0 00 , 000 . 00 

SYS042263 MECHANICS 131\NK ' I'D 05/14 / 2 0 15 0. 060000 20 , 000 , 000 . 00 20 , 000 , 000.00 J .0000000000 2 0 , 0 00 , 000 . 00 

S Y$042003 HERITAGE BAN K OP COMMERCE 05/15/ 2 0 15 0 . 110000 13 , 000, 000.00 13 . 000 , 000.00 1 . 0000000000 13 , 000 , 000 .00 

SY$042004 NEW 0 MN1 !lAN K Nl\ TO 05/15/2015 0 . 0 90000 2 , 000 , 000.00 2 , 000 , 000.00 l . 000000000 0 2 , 000 , 000 . 00 

SYS0~2005 RIVER C!TY BANK TO 05/15/2015 0.110000 ::w . 000 , 000.00 20 , 000,000.00 1.0000000000 20 , 000 , 000.00 

SY$042006 SAN DIEGO COUNTY CREDIT U 05/15/2015 0.070000 50 , 000 , 000.00 50 , 000,000.00 1.0000000000 50 , 000 , 000.00 

SY$0421 93 COM!'olONWEALTI! BUSI NESS BAN 05/15/2015 0.040000 5 , 000 , 000 . 00 5 , 000,000.00 1.0000000000 5 , 000 , 000.00 

S Y$042267 1ST CENTURY BANK NA TO 05/15/2015 0 . 060000 20 , 000 , 000.00 ::!0 , 000,000.00 1 . 0000000000 20 , 000 , 000.00 

SY$042269 Wll.SHIRF. BANK TO 05/15/2015 0. O•i OOOO 30 , 000 , 000.00 30,000,000.00 1.0000000000 30 , 000,000.00 

SYS042008 ~USSION FEDERAL CREDIT UN 0!>/20/2015 0 . 090000 10,000 , 000.00 ] 0, 000,000.00 1 . 0000000000 10 , 000 , 000.00 

SY$042009 STATE SANK OF INDIA (CALI 05/20/2015 0 . 110000 10,000,000.00 10,000,000 .00 1.0000000000 10,000,000.00 

SYS042014 ~/ESTERN ALLIANCI:: !lANK TD 05/20/2015 0 . 110000 25,000 , 000.00 25,000 , 000.00 1.0000000000 2~ . 000,000 00 

SYS0~2270 PACIFIC CITY Bk~K TD 05/20/2015 0.030000 1 , 800 , 000.00 1 , 800 , 000.00 1.0000000000 1 , 800 , 000.00 

SYS042271 SIERRA VISTA BANK TD 05/20/2015 0.050000 1,000 , 000.00 1,000,000.00 1 . 0000000000 1 , 000,000.00 

SYS042272 CITIZENS BUSINESS SANK TD 05/20/2015 0 . 030000 30, 000 , 000.00 30, 000,000.00 1.0000000000 30,000 , 000.00 

SYS04'-274 MERCr~TS NATIONAL iji\NK 0 05/20/2015 0 . 030000 2 , 000 , 000.00 2,000,000.00 1 . 0000000000 /. , 000 , 000.00 

S YS042015 AMERICAN RIVER BANK TO 05/21/2015 0 . 1 20000 1 , 000 , 000.00 1 , 000 , 000.00 1.0000000000 1 , 000 , 000.00 

SYS04 201 6 PROVIDENT CREOI'l' UNION 'l'O 05/21 /201 5 0 . 120000 20 , 000 , 000.00 20 , 000 , 000.00 1.0000000000 20,000 , 000.00 

SYS042018 EVER'l'RUST !lANK T ll 05/22/201 5 0 . 090000 20 , 000 , 000 . 00 20 , 000 , 000.00 1.0000000000 20 , 000 , 000.00 

SYS04201 9 RI VER CITY SANK TO 05/22/ 2015 0 .110000 35 , 000 , 000.00 35 , 000 , 000.00 1.0000000000 35 , 000 , 000.00 

SYS 0 4 2280 COMMONWEA LTH BUSINESS BAN 05/22/ 2015 0 . 020000 5 , 000 , 0 00. 0 0 5 , 000 , 000.00 1 . 0000000000 5 , 000 , 000.00 

S Y$ 0 42283 CENTRAL VALLEY COMMUNITY OS/2 '/ /7.015 0 . 060000 5 , 000 , 0 00.00 5 , 000 , 000.00 1. 000000 0 000 5 , 000 , 000 .00 

S Y$ 0 42212 WESCOM CBN'fRJ\L CREDIT UNl 05 /29 / 2 0 15 0. 09000 0 50 , 000 , 000.00 50 , 000 , 000.00 1 . 0000000000 50 , 0 0 0 , 000 .00 

S YS 0 422BB COr..WUNITY WEST BANK 'I'Ll 05 / 29 /2015 0 . 050000 13 , 000 , 000.00 1 3 , 000 , 000 . 00 1. 0000000000 1 3 , 000 , 0 00.00 

S Y$042023 FIRST NI\TIONAJ~ TJANK OF NO 06/03/ 2015 0 . 120000 4, 000 , 000.00 4 , 000 , 000 . 00 1 . 0000000000 4 ,000 , 000.00 

SYS042025 MERCHANTS NATIONAL BANK 0 06/03/ 201 5 0 . 100000 2 , 000 , 000.00 2 , 000 , 000.00 1 . 0000000000 2 , 0 00 , 000.00 

S Y$042289 BBCN BANK TO 06/03/ 201 5 0.040000 90 , 000 , 000 . 00 90 , 000 , 000.00 1 . 000000000 0 90 , 0 0 0 , 000.00 

SYS042290 FARMERS & MeRCHANTS BANK 06/03/201 5 0 . 0 4 0000 35 ,000 , 000.00 35 , 000 . 000.00 1 . 0000000000 35 , 000 , 000.00 

SYS042291 FOLSOM 1..1\KE BANK 'l'D 06/03/2015 0.060000 3 , 000 , 000.00 3 , 000,000 . 00 1.0000000000 3 , 000 , 000.00 
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SY$042292 MI\LAGA BANK FSB Tl) 06/03/2015 0 . 040000 12 , 000 , 000.00 12 , 000 , 000 . 00 1 . 0000000000 12 , 000 , 000.00 

SY$042293 BANK OF THE SIERRA TD 06/04/2015 0 . 060000 15 , 000 , 000 . 00 15 , 000 , 000.00 1.0000000000 15 , 000 , 000 . 00 

SYS042?.9 4 OAK VALLEY COMMUNI TY BANK 06/04/7.015 0 . 040000 3 , 500 , 000 . 00 3 , 500 , 000.00 1.0000000000 3 , 500 , 000.00 

SY$042295 WILSHI RE BANK TD 06/04/2015 0.040000 50 , 000 , 000 . 00 50, 000 , 000 . 00 1 .0000000000 50 , 000 , 000 . 00 

SYS0420)2 COMMUN ITY BANK OF THE BAY 06/05/2015 0 . 120000 5 , 000 , 000 . 00 5 , 000 , 000 . 00 1.0000000000 5 , 000 , 000 . 00 

SY$042033 FIRST FOUNDATION BANK TD 06/05/2015 0 . 120000 10 , 000 , 000 . 00 10 , 000 , 000 . 00 1.0000000000 10,000 , 000.00 

SY$042035 RWER CITY BANK TO 06/05/2015 0.120000 15 , 000 , 000 . 00 15 , 000 , 000 . 00 1.0000000000 15 ,000 , 000.00 

SYS042299 C1TI6£NS BUSINESS BANK TD 06/05 / 2015 0 . 040000 25 , 000 , 000 . 00 25 , 000 , 000.00 1.0000000000 25 , 000 , 000 . 00 

S YS042300 COt'lMONWEALTH BUSINESS RAN 06/05/201 5 0 . 020000 5 , 000 , 000.00 5 , 000 , 000 . 00 1 . ()000000000 5,000 , 000 . 00 

S YS042301 MALAGA BANK FSB TO 06/05/201 5 0 . 010000 1, 000 , 000.00 4 , 000 , 000.00 1 . 0000000000 4 , 000 , 000.00 

S YS042303 SAFE CREDIT UN I ON TD 06/05/2015 0.070000 5 , 000 , 000 . 00 5 , 000 , 000 . 00 1 . 0000000000 5 , 000 , 000.00 

S Y$042304 Sut·1MIT STATE BAN K TO 06/0!> / 2015 0. 040000 12 , 000 , 000.00 12 , 000 , 000 . 00 1 . 0000000000 12 , 000 , 000.00 

SY$042305 UNITI BANK TO 06/05/2015 0 . 0 4 0000 3 , 000 , 000.00 3 , 000,000.00 l . OOCOOOOOOO 3 , 000,000 . 00 

S Y$042041 COMERICA BANK TO 06/10/2015 0 . 130000 25 , 000 , 000.00 25 , 000 , 000.00 1 . 0000000000 25 , 000 , 000.00 

SYS0~204 2 COJ4MUNl1'Y BANK TD 06/10/2015 0.130000 30 , 000 , 000 . 00 30 , 000 , 000 . 00 1.0000000000 30 , 000 , 000.00 

SY$012043 EVERTRUST BAN K TD 06/10/2015 0 . 110000 20 , 000 , 000.00 20 , 000 , 000 . 00 1.0000000000 20 , 0 0 0,000 . 00 

SYS04204 5 HERI TAGE BANK OF COI"il'!ERCE 06/1 0/2015 0.110000 20 , 000 , 000.00 20 , 000, 000 . 00 1 . 0000000000 20 , 000 , 000.00 

SYS042307 CITIZENS BUSINESS BANK TO 06/1 0/2015 0.030000 25 , 000 , 000.00 25 , 000 , 000 . 00 1 . 0000000000 25 , 000,000.00 

SY$042308 FARMERS & MERCHANTS BANK 06/10/2015 0 . 030000 20 , 000 , 000 . 00 20 , 000 , 000 . 00 1 . 0000000000 20 ,000 . 000.00 

SY$042309 FIRST NATIONAL BANK OF NO 06/1 0/201!> 0 . 050000 15 , 000 , 000.00 15,000 , 000 . 00 1 . 0000000000 1 5 , 000 , 000 . 00 

SY$012310 HP.RITAGE OAKS BANK TD 06/10/2015 0 . 050000 25 , 000 , 000 . 00 25 , 000 , 000 . 00 1.0000000000 25 , 000 , 000.00 

SY$042311 TRI COUNTIES BANK TD 06/10/ 2015 0.050000 5 , 000 , 000.00 5 , 000 , 000 . 00 1 . 0000000000 5 , 000 , 000.00 

SYS04 7.312 WILSHI RE BANK TD 06/10/2015 0.030000 39 , 000 , 000 . 00 39 , 000 , 000 . 00 1 .0000000000 39 ,000 . 000.00 

SY$042054 METROPOLITAN BANK TD 06/11/2015 0 .140000 4 , 500 , 000 . 00 4 , 500 , 000 . 00 1 . 0000000000 4 , 500 , 000 . 00 

SY$042055 OPEN BANK TD 06/11/2015 0.120000 5 , 000 , 000.00 5 , 000 , 000 . 00 1.0000000000 5 , 000 , 000 . 00 

SYS042313 1ST CAPITAL BANK TD 06/ll/2015 0 . 060000 5 , 000 , 000 . 00 5 ' 000., 000. 00 1.0000000000 5 , 000 , 000.00 

S YS042314 AMERICAN RIVER BANK TD 06/11/2015 0 . 060000 1 , 500 , 000 . 00 1, 500 , 000.00 1.0000000000 1 , 500 , 000 . 00 

SY$042315 BANK OF THE SIERRA TO 06/11/ 2015 0 . 060000 10 , 000 , 000 . 00 10 , 000 , 000 . 00 1 . 0000000000 10 , 000 , 000 . 00 

SYS0423l7 l~LANUFACTURERS BANK TO 06/11/2015 0 . 040000 50 ,000 , 000 . 00 50 , 000 , 000.00 1 . 0000000000 50 , 000 , 000 . 00 

SY$04 2318 MECHANICS BANK TO 06/11/2015 0 .060000 20 , 000 , 000.00 20 , 000 , 000 . 00 1 . 0000000000 20, 000 , 000 . 00 

SY$042319 PACI FIC CITY BANK TO 06 / ll / 2015 0 . 0 40000 10,000,000 . 00 10 , 000 , 000 . 00 1.0000000000 10 , 000 , 000 . 00 

SYS04 ?.064 PROVIDENT CREDIT UNI ON TD 06/1 2 / 2015 0.150000 20 , 000 , 000.00 20 , 000 , 000.00 1.0000000000 20 , 000 , 000 . 00 

SYS042322 BBCN BAN K TO 06/ 12/201 5 0 . 0 40000 75, 000 , 000 . 00 7 5 , 000 , 000.00 1.0000000000 75 , 000 , 000.00 

SY$042324 COMMERCEWEST BANK NA TD 06/ 1 2 / 2015 0.010000 !>,000, 000.00 5 , 000 , 000.00 1.0000000000 5 , 000 , 000.00 

SYS042325 COMMONWEALTH BUSINESS BAN 06/12/7.015 0 . 020000 5 , 000 , 000 . 00 5 , 000 , 000 . 00 1 . 0000000000 5 , 000 , 000 . 00 

S YS042071 UJ-<1PQUA BANK TO 06/17/2015 0. 140000 1 00 , 000 , 000.00 100 , 000,000.00 1.0000000000 100 , 000 , 000 . 00 

SYS042331 AMER I CAN PLUS BANK NA TD 06/17/2015 0 . 060000 2 , 000 , 000 . 00 2 , 000 , 000 . 00 1.0000000000 2 , 0 0 0 , 000 . 00 

SYS012335 SAN DI EGO COUNTY CREDIT U 06/17/2015 0 . 0 4 0000 50 , 000 , 000 . 00 50 , 000 , 000 . 00 1 0000000000 50 , 000 , 0 0 0 . 00 

SY$042073 NEl-l OMNI BAN K NA TO 06 / 18//. 0 15 0 . 130000 5 , 000 ,000 . 00 5 , 000 , 000 . 00 . 0000000000 5 ,000 , 000 . 00 

SYS042337 MALAGA BANK FSB TD 06/lS/ 2015 0 . 080000 10 , 000 , 000.00 10 , 000 , 000 . 00 1 . 0000000000 10 , 000 , 000 . 00 

http:000,000.00
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SYS042079 ~lESTER!>: ALLIANC£ BANK TD 06/19/201!> 0.150000 50,000,000.00 !.>0,000,000.00 1.000COOOOOO 50,000,000.00 

SYS042339 CO~f\.'WhALTH BUSINESS BAN 06/111/2015 0.050000 5,000,000.00 5,000,000.00 1.0000000000 5,000,000.00 

SYS042l42 PACIFIC CITY BANK TO 0(/19/2015 0.070000 20,000,000.00 20,000,000.00 1.0000000000 20 , 000,000.00 

SYS042343 PACIFIC CO~ERCE BANK TD 06/19/2015 0 . 070000 10,000,000.00 10,000,000.00 1.0000000000 10,000,000.00 

SYS042344 S~IT STATE BANK TO 06/19/2015 0 . 070000 7,000,000.00 7,000,0CO.OO 1.0000000000 7,000,000.00 

SY$042345 TRANS PACIFIC NATIONAL BA 06/19/2015 0 . 090000 3 , 000,000.00 3,000,000.00 1.0000000000 3 , 000 , 000.00 

SYS042346 WII,Sl!IRF. BANK TO 06/19/7.015 0.070000 29 , 000 , 000.00 2!l,OOO,OOO.OO 1.0000000000 29,000,000.00 

SY$042349 WESCOM CENTR!~ CREDIT UNt 06/:>5/2015 0.080000 50,000,000.00 50 , 000 , 000.00 1.0000000000 50,000,000.00 

SYS012350 SANTA CRUZ COUNTY BANK TD 06/26/2015 0 . 050000 20 , 000,000.00 20,000 , 000.00 1 . 0000000000 20 ,000 , 000.00 

SYS042351 COMMONWEALTH BUSINESS BAN 06/26/2015 0.030000 5 , 000,000.00 5 , 000 , 000.00 1 . 0000000000 5 , 000 , 000.00 

SYS042l39 CO~lER!Cl\ UANK 'I'D 07 /08/2015 0 . 130000 50 , 000 , 000.00 50 , 000 , 000 . 00 1.0000000000 50 , 000 ,000.00 

SYS012140 COMMUNITY BUSINBSS 131\NK T 07/08/2015 0 . 110000 3,000 , 000.00 3 , 000 , 000 . 00 1 . 0000000000 3 , 000 , 000.00 

SY$042142 NEW OMNI BliNK NA TO 07/08/2015 0.110000 1. 000 ' 0()0. 00 1,000,000.00 1.0000000000 1 , 000 , 000.00 

SYS042143 OPEN BANK TD 07/08/2015 0 . 110000 2 , 000 , 000.00 2 , 000 , 000 . 00 1.0000000000 2 , 000,000.00 

SYS042146 TRAVIS CREDIT UNION TO 07/09/2015 0.110000 50 , 000 , 000.00 50 , 000,000 . 00 1.0000000000 50 , 000 , 000.00 

SYS042147 WESTERN 1\J,LIJ\NCE BANK TO 07/09/2015 0 .130000 25,000 , 000.00 25 , 000,000.00 1.0000000000 25,000,000.00 

SYS042153 NF.TROPOLlTJIN BliNK TO 07/10/2015 0 .1<10000 1,500,000.00 1,500,000.00 1.0000000000 ] , 500 , 000.00 

SY$042155 PACIFIC WESTERN BliNK TO 07/10/2015 0.140000 10 , 000 , 000.00 ]0 , 000,000.00 1.0000000000 10,000,000.00 

SYS042179 COMERlCA RANK TD 07/15/2015 0 . 130000 75 , 000,000.00 75,000,000.00 1.0000000000 75,000,000.00 

SYS0121BO CO~NITY BANK TD 07/1!>/2015 0.130000 25,000,000.00 25,000,000.00 1.0000000000 25,000,000.00 

SYS042185 SU!-IMIT STATE BANK TD 07/15/2015 0 . 110000 5,000,000.00 5,000,000.00 1.0000000000 5,000,000.00 

SYS042187 CALIFOR~IA BANK OF COMMeR 07/16/2015 0 . 110000 5,000,000.00 5,000,000.00 1.0000000000 5 , 000,000.00 

SYS042188 CTBC BANK CORP (USA) TU 07/16/2015 0.110000 50,000,000.00 50,000,000.00 1.0000000000 50,000,000.00 

SYS042189 EAST WEST BANK TD 07/16/2015 0 .130000 50,000,000.00 50,000,000.00 1.0000000000 50 , 000,000.00 

SYS042190 METROPOLITAN BANK TO 07/16/2015 0.130000 1,000,000.00 1,000,000.00 1.0000000000 1,000,000.00 

SYS042192 CO~-lONVlEJ\LTH BUSINESS BAN 07/17/2015 0 . 090000 3,500 , 000.00 3,500,000.00 1.0000000000 3,500,000.00 

SYS042197 El\ST WEST BANK TO 07/22/2015 0.110000 125,000,000.00 125,000,000.00 1.0000000000 125,000,000.00 

SY$042204 NBW OMNI BANK NA TO 07/23/2015 0.090000 2,000 , 000.00 2,000,000.00 1.0000000000 2 , 000,000.00 

SYS012205 PROVIDENT CREDTI UNION TO 07/23/2015 0.110000 40,000,000.00 10,000,000.00 1. 0000000000 40 , 000,000.00 

SYS042207 CATHAY BANK 1'1) 07/24/2015 0 . 120000 50,000 , 000.00 50 , 000,000.00 1.0000000000 50 ,000 , 000 . 00 

SY$042209 SUMM IT STATE BANK 1'0 07/24/2015 0.100000 3 , 500,000.00 3,500,000.00 1. 0000000000 3 , 500 , 000.00 

SYS042214 PACIFIC WESTERN HIINK TD 07/29/2015 0 . 120000 1 0 , 000,000.00 40,000,000.00 1.0000000000 40,000,000.00 

SYS04/.217 BANK OF TH£ WJ::ST TO 07/30/2015 0.120000 134 , 000,000.00 134 , 000,000.00 1 . 0000000000 134 , 000 , 000.00 

SYS042218 CTBC BANK CORP (USA) TO 07/:J0/2015 0.100000 10,000,000.00 10 , 000 , 000 . 00 1.0000000000 10 ,000 , 000.00 

SYS042220 FIVE STAR RJ\NK TO 07/31/2015 0 .100000 15,000 , 000.00 15 , 000 , 000.00 1.0000000000 1!>,000,000.00 

SY$042222 COMMERCEWEST BANK NA 'l'D 07/Jl/2015 0 . 100000 2,!.>00 , 000.00 2 , 500 , 000.00 1 . 0000000000 2 , 500 , 000.00 

SYS04 2223 COl<lMUN!'l'Y 1ST BliNK 'fD 07/31/2015 0 130000 3 , 000 , 000.00 .) ,000 , 000.00 1 . 0000000000 3,000 , 000.00 

SYS042226 METROPOLITAN BJ\NK TD 07/31/2015 0.120000 2 , 000 , 000.00 2 , 000 , 000.00 1.0000000000 2,000 , 000.00 

SYS042227 OPUS RJ\NK TO 07/31/2015 0 . 100000 10 , 000,000.00 10,000 , 000.00 1.0000000000 10,000 , 000.00 

SYS042238 COMERICA BANK TU 08/05/2015 0 . 090000 50 , 000 ,000.00 50 , 000,000.00 1.0000000000 50 , 000 ,000.00 
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SY$0122'. 2 WESTAMERlCA BI\NK TO 08/0!>/201!> 0 . 090000 25 , 0 0 0 , 000 . 00 2 5 , 000 , 0 00 . 00 1 . 0000000000 2!> , 000 , 0 0 0 .00 

SY$ 0422 1 5 AMER J r AN RI VER BI\NK TD 08/06 / 2 0 1:. 0 .110000 7 , 500 , 000 . 00 7 , 500 , 000.00 1.0000000000 7, 500 , 000 .00 

S Y$04 2 2 47 HI\Nt"'I BANK TO 08/0G/201:. 0 . 090000 30 , 000 , 000 . 00 30, 0 0 0 , 000.00 1 . 0000000000 30 ,000 , 000 . 00 

SY$04 224 9 STAT!:: BI\N K OF I NDI A (CALI 08/06/2015 0 . 110000 12 , 000 , 000.00 12 , 000 , 000 . 00 1.0000000000 12 , 000 . 000.00 

SY$04 2250 EAST WEST BANK T D 08/07/ 2015 0 . 110000 75 , 000 , 000 . 00 75 , 000 , 000.00 1.0000000000 "1~ . 000 , 000.00 

SYS04 2252 KINECTA FEDERAL CREDIT ON 08/07/201S 0 . 120000 15 , 000 , 000.00 15 , 000 , 000.00 1.0000000000 15 , 000 , 000.00 

S YS04225~ COXERICA BANK 1TI 08/12/2015 0 . 130000 25 , 000 , 000.00 25 , 000,000.00 1.0000000000 25 , 000 , 000 . 00 

SYS0 •> 2256 FIRST FOUNDATION BANK 1TI 08/12/2015 0 . 130000 12,000 , 000 . 00 12, 000, 000.00 1.0000000000 12 , 000 , 000 . 00 

SYS0 4 2257 OPEN BANK TD 08 / 12/2015 0 . 110000 10 , 000 , 000 . 00 1 0 , 000 , 000.00 1.0000000000 10 , 000 , 000.00 

SYS 0 4 2260 WESTERN ALLIANCE BI\NK TD 08/13 / /.01 5 0.120000 50 , 000 , 000 . 00 50, 000 , 000 . 00 1 . 0000000000 !>0, 000 ,000. 0 0 

SYS 0 4 226 8 CO~"iUN lTY BANK TD 08/11/2015 0.1100 00 ?. 5 , 000 , 0 0 0 .00 25 , 0 0 0 , 000 . 00 1 . 0000000000 2 5 ,000 , 000.00 

SY$ 0 12273 F:V ER'J'RUST BAN K TO 08/19 /2015 0. 090000 10 , 000 , 000 . 0 0 1 0 , 000, 000 . 00 1. 000000 0 000 10,00 0 , 000 . 00 

SY$0 4 '2:?. 7 5 PROVIDENT CREDIT UNION TO 08 /19 / 201 5 0. 110000 2 0 , 000 , 0 0 0 . 00 20 , 000 , 000 . 00 1.0000000000 20, 000 , 000 .00 

SYS0422 7 8 PRESIDIO BANK TO 08/20/ /.015 0 . 110000 1 0 , 000 , 000 .00 10, 000 , 000 . 00 1 . 0000000000 10 , 000 ,000 . 00 

SYS04 2279 STATE BANK OF INDIA. (CI\LI 08/'-0/2015 0 . 110000 1 0 , 000 , 000.00 10 , 000 , 000 . 00 1.0000000000 10 , 000 , 000 . 00 

S YS042282 PACIFIC WESTERN BANK TU 08/26/ 2015 0.110000 50 , 000 , 000.00 50 , 000, 000.00 1.0000000000 50 , 000 , 000.00 

S YSO•l 228 'o COMERlCA BANK m 08/27/2015 0 . 120000 75 , 000 , 000.00 7 5 , 000,000.00 1.0000000000 75 , 000 , 000 . 00 

SYS0 4 2285 METROPOLITAN BA..l\K ':'D 08 / 27/2015 0.120000 1 , 000 , 000.00 1 , 000, 0 00.00 1.0000000000 1 , 000, 000.00 

SYS042286 NEW OMN I BANK KA. TO 08/27/2015 0 . 100000 6 , 500 , 000.00 6 , 500, 000 . 00 1.0000000000 6 , 500 , 000.00 

S YS0 42296 FIRST FOUNDATION BANK 1TI 09/03/ 2015 0 .120000 22 , 000 , 000 . 00 22,000 , 1\00.00 1.0000000000 22 , 000, 000 . 00 

SY$0 42298 1'RAVIS CREDIT ONION TO 09 / 0 4/2 0 15 0 .110000 50 , 000 , 000 . 00 50 ,000 , 000 . 00 1 . 0000000000 50 , 000,000 . 00 

SYS0 42302 NP.W OMNI BANK NA T D 09 / 0 4//.01::. 0 . 110000 1 , 0 00 , 000 . 0 0 1,000 , 000 . 00 1.0000000000 l, 000, 000. 00 

SYS042 3 16 C8NTRAL VALLEY COMMUNITY 09 / 1 0/2 0 15 0 . 140000 :. , 0 00 , 000 . 00 5 , 000 , 000 . 00 1. 0000000000 5 , 000 , 0 00 . 00 

SYS0423 20 PROS PECTORS FEDERAL CRimi 09 / 1 0/2 0 15 0 . 1<10000 4, 000 , 000 . 00 4, 000 , 000 . 00 1 .0000000000 1,000,00 0 . 0 0 

SY$ 042321 BANK OF THE WEST TO 09 / ll / 2015 0. 1 4 0000 1 0 0 , 000 , 000 . 00 1 00 , 000 , 000.00 1.0000000000 1 00 , 0 00 , 0 0 0 . 00 

SYS 042323 CALl r'ORNI A BANK OF COMMER 09 /ll/2015 0 . 120000 1 0 , 000 , 000.00 1 0 , 000 , 000 . 00 1.0000000000 10 ,000 , 000 . 00 

SY$04 2326 Ne W Ot'lNI BANK NA TO 09/11/2015 0 . 1 2 0000 2 , 000 , 000 . 00 2, 000 , 000 . 00 1.0000000000 2 , 000 , 000.00 

SY$ 0 1 2327 OH.N BANK TD 09/11/2015 0 . 120000 5 , 000 , 000.00 5 , 000, 000.00 1.0000000000 5 , 000, 000.00 

SYS04 2328 WESTERN ALL IANCE BANK TD 09/11/2015 0.140000 50, 000 , 000.00 5 0 , 000, 000.00 1.0000000000 50 , 000, 000 . 00 

SY$04 2332 CO~~UNITY BANK TO 09/16/2015 0 . 180000 35 , 000 , 000.00 3 5 , 000, 000.00 1.0000000000 35 , 000 , 000 . 00 

SYS0 42333 r i\CIFTC WESTERN BANK TD 09/16/2015 0 .180000 4 0 , 000 , 000.00 40, 000 , 000 . 00 1.0000000000 40 , 000 , 000 . 00 

SYS0 42334 PROVl OENT CRSDIT UNION TD 09/16/ 2 015 0. 180000 20, 000 , 000.00 2 0 , 000, 000.00 1.0000000000 20 . 000 , 0 00 .00 

SYS0 42338 Cli'I'HAY BANK m 09 /18/:!0 15 0 . 2000 0 0 50, 000 , 0 00 . 00 50 , 0 00 , 000 . 00 1. 0000000000 50 , 000 , 000 . 00 

SYS 04?.340 COMMUNITY 1ST BANK TO 0 9 /18/2015 0.210000 2 , 0 00 , 0 00 .00 2 , 000, 000. 00 1 . 0 0 00000000 2 , 000 , 000.00 

SYS04 234 1 OI' EN llANK 'I'D 09/18/2015 O.lBOOOO /. , 0 00 , 0 00 .00 2 , 000, 000. 00 1.0000000000 2 , 000 , 000 . 00 

SYS 0 42347 OPEN BANK TO 09 / 23 / 2015 0 . 120000 1 0 , 0 0 0 , 0 0 0 .00 1 0 , 000 , 000.00 1. 000000000 0 1 0 ,000 , 0 0 0. 0 0 

SYS04 234 8 UMPQUA. 131\NK TO 09 / 24/2015 0 .150000 20 , 000 , 000 . 00 20, 000 , 000 . 00 1 .0000000000 20 , 000 , 000 . 00 

SYS0·12352 HERITAGE BANK OF CO!•:MERCE 09 / 25/:!015 0 . 14 0000 15 , 000 , 000.00 15 , 000 , 000 . 00 1.0000000000 15 , 000 , 000 . 00 

057 • TIME DEPOSIT 238 5 , 170 , 540 , 000 . 00 5 ,170 , 5 4 0 , 0 0 0.00 5,170 . 5 4 0 , 000 . 00 
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Book 

A!P 

Book 

Value: 

+ AlP: 

5 , 170 , 510 , 000.00 

0 . 00 

5 , 170 , 540 , 000.00 
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AB55 1340035 05/22/201 5 0 . 22700000 2 , 348 , 000 . 00 1. 00 2 , 348 , 000 . 00 

AB55 1340036 0 5/22/2015 0 . 22700000 3 , 477,000.00 1.00 3 , 477 , 000 . 00 

AB55 1340037 05/22/2015 0 . 22700000 5 , 118 , 000 . 00 1.00 5 , 118 , 0 00 . 00 

AB55 13 40038 05/22/2015 0 . 22700000 8 , 546, 000 . 00 1. 00 8 , 546,000 . 00 

AB55 1340039 05/22/2015 0 .22700000 8 , 914 , 000 . 00 1. 00 8 , 914 , 000 . 00 

AB55 1340040 06/19/2015 0.22100000 17 , 554 , 000 . 00 1. 00 17,554 , 000 . 00 

AB55 1340041 06/19/2015 0 . 22100000 31 , 029,000 . 00 1 . 00 31 , 029 , 000 . 00 

AB55 1450001 07/17/2015 0 . 24800000 5 , 235 , 000 . 00 1.00 5 , 235 , 000 . 00 

AB55 1450002 07/17/2015 0 . 24800000 2 , 856, 000 . 00 1.00 2 , 856,000 . 00 

AB55 1450003 07/17/2015 0 . 2 4800000 15 , 400,000 . 00 1.00 15 , 400 , 000 . 00 

AB55 1450004 08/21/2015 0 . 25000000 7 , 880 , 000 . 00 1. 00 7 , 880 , 000 . 00 

AB55 1450006 09 / 18/2015 0 . 23800000 4 , 210 , 000 . 00 1. 00 4 , 2 10 , 000 . 00 

AB55 1450007 0 9/18/20 15 0 . 23800000 5 , 759 , 000 . 00 1. 00 5 ,759 , 000. 00 

AB55 1450008 10 / 16/2015 0 . 25600000 1 , 111 , 000 . 00 1 . 00 1,111, 000 . 00 

AB55 1450009 10/16/2015 0 . 25600000 2 , 517 , 000 . 00 1. 00 2 , 517 , 000 . 00 

AB55 1450010 10/1 6/2015 0 . 25600000 6 , 866, 000 . 00 1. 00 6 , 866, 000 . 00 

AB55 1450011 11/20/2015 0 . 26200000 8 , 313 , 000 . 00 1. 00 8 , 313 , 000 . 00 

AB55 1450012 11/20/2015 0 . 26200000 6 , 582 ,000.00 1. 00 6 ,582,000 . 00 

AB55 1450013 11/20/2015 0 . 26200000 13,508,000 . 00 1.00 13 , 508 , 000 . 00 

AB55 1450014 12/11/2015 0 . 27200000 1 , 418,000 . 00 1. 00 1,418,000 . 00 

AB55 1450015 12/11/2015 0 . 27200000 1,355 , 000 . 00 1.00 1 , 355 , 000 . 00 

AB55 1450016 12 /11/201 5 0 . 27200000 1 , 136,000 . 00 1 . 00 1 , 136 , 000 . 00 

AB55 1450017 12/11/2015 0 . 27200000 61 , 660 , 000 . 00 1. 00 61 , 660 , 000 . 00 

AB55 1450018 12 /11/20 15 0 . 27200000 35 , 005 , 000 . 00 1. 00 35 , 005 , 000 . 00 

AB55 1450019 0 1/22/2016 0 . 25900000 23 , 458 , 000 . 00 l. 00 23 , 458 , 000 . 00 

AB55 1450020 01 / 22/2016 0 . 25900000 2 , 235 , 000 . 00 1. 00 2 , 235 , 000 . 00 

AB55 l450021 01/22/2016 0 . 25900000 1 , 904 , 000 . 00 1. 00 1 , 904 , 000 . 00 

AB55 1450022 0 1/22/2016 0 . 25900000 17 , 558 , 000 . 00 l. 00 17 , 558 , 000 . 00 

AB55 1450023 02/19/2016 0 . 26600000 1 , 786,000 . 00 1. 00 1 , 786,000 . 00 

AB55 0780113 03/18/2016 5 . 00000000 8 , 981,755 . 13 1. 00 8 , 981,755 . 13 

AB55 1450024 03/18/2016 0 . 27200000 1 , 620, 000 . 00 1.00 1,620,000 . 00 

AB55 1450025 03/18/2016 0 . 27200000 1 , 464 , 000 . 00 1.00 1 , 464 , 000 . 00 

GF LOAN 17 - - / - - 1--- 0 . 27300000 215 , 600 , 000 . 00 1.00 215 , 600 , 000 . 00 

GF LOAN 18 --/ --1--- 0 . 27100000 2 ,100 , 100 , 000 . 00 1.00 2 , 100 , 100 , 000 . 00 

GF LOAN 19 --1- - 1--- 0.27000000 451 , 500 , 000 . 00 1.00 451,500 , 000 . 00 

GE" LOl\N 20 --1--1--- 0 . 27000000 3 , 35 4, 500 , 000 . 00 1.00 3 , 35 4, 500 , 000 . 00 

GF LOAN 21 --1--1--- 0 . 27 400000 196 , 400 , 000 . 00 1.00 196,4 00 , 000 . 00 

6 , 634 , 903 , 755 . 13 6 , 634 , 903 , 755 . 13 



Totul 	tl of Items 

Par Va l u e 

Book Val ue 

Fair valu e 

l\ccrual 

Total 	 Book Value 

AlP 

Book + AIP 

611 


63 , 499 , 211 , 025.47 


62 ,487 , 148 , 375.79 


62 , 518 , 479 , 478 . 36 


34 , 203 , 194.96 

62 , 487 , 118 , 3 7 5.79 


2 , 850 , 916 . 95 


62,489 , 999 , 292 . 74 
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