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TREASURER-TAX COLLECTOR

KAREN VOGEL
TREASURER-TAX COLLECTOR

(442)265-1235 TREASURER
(442)265-1270 TAX COLLECTOR
(442)265-1237 FAX

CALIFORMIA

1 907=-200>

IMPERIAL COUNTY ADMINISTRATION CENTER
940 W. MAIN STREET, SUITE 105
EL CENTRO, CALIFORNIA 92243-2864

September 19, 2017

Board of Supervisors
County Administration Center

RE: Monthly Report-Treasurer’s Portfolio Master Summary

Dear Board Members:

| have attached the Treasurer’'s Portfolio Master Summary that lists all of the investments
currently within the County Treasurer’s Pooled Fund for your review.

If you have any questions, please do not hesitate to contact me.

Respectfully Submitted,

Karen Vogel

Treasurer/Tax Collector

Attach.



IMPERIAL COUNTY TREASURER

Portfolio Management
Portfolio Summary
August 31, 2017

Par Market Book % of YTM YTM Days to

Investments Value value Value Portfolio 360 Equiv. 365 Equiv. Maturity Term
LAIF / HIGHMARK CAPITAL / ZBA 84,500,000.00 84,500,000.00 84 ,500,000.00 17.60 0.739 0.750 1 1
Certificates of Deposit - Bank 9,543,000.00 9,543,000.00 9,543,000.00 1.99 1.206 1.222 400 618
Negotiable CD's 80,310,000.00 80,247,445.07 80,310,000.00 16.73 1.489 1.510 714 1,435
Federal Agency Issues - Coupon 306,207,000.00 305,544, 858.98 305,818,437.25 63.69 1.518 1.540 814 1,370

480,560,000.00 479,835,304.05 480,171,437.25 . 100.00% 1.370 1.389 646 1,125
Investments
Cash
Passbook/Check[n? ) 113,030,580.35 113,030,580.35 113,030,580.35 M 0.000 0.000 1 1
(not included in yield caiculations)
Total Cash and Investments 593,590,580.35 592,865,884.40 593,202,017.60 1.370 1.389 646 1,125

Fiscal Year To Date
501,361.95 995,506.23

Average Daily Balance 590,316,847.65 609,734,205.85

Effective Rate of Return 1.00% 0.96%

In accordance with the provisions of Section 53607 and 53646 of the Government Code, the laws and regulations of the State of California and authority granted by the Imperial County Board of
Supervisors the County Treasurer is responsible for investing all the funds in the County Treasury not needed for current commitment. This statement denotes the ability of the local agency to meet its
pool's expenditure requirements for the next six months.

Total Earnings August 31 Month Ending

Current Year

CURRENT $___503,202,017.60
604,898,544,94
653,263,577.21

B UL 947-17

Karen Vogel, Treasurer-Tax Coll

LAST MONTH $

Portfolio PTS
CP

PM (PRF_PM1)7.3.0
Report Ver. 7.3.3b

Reporting period 08/01/2017-08/31/2017

Run Date: 09/16/2017 - 16:15




IMPERIAL COUNTY TREASURER
Portfolio Management
Portfolio Summary

Book Value by Investment Type

As of August 31, 2017

Passbook/Checking
Accounts
19%

LAIF / HIGHMARK
CAPITAL / ZBA
14%

Certificates of Deposit -
Bank
2%
# Passbook/Checking Accounts

Negotiable CD's

13% BLAIF / HIGHMARK CAPITAL / ZBA
Federal Agency Issues - B Certificates of Deposit - Bank
Coupon @ Negotiable CD's

52% @ Federal Agency Issues - Coupon

Portfolio PTS
CP
Run: 09/12/2017 15:44 PPM Bktypep




IMPERIAL COUNTY TREASURER
Portfolio Management Page 1
Portfolio Details - Investments
August 31, 2017

Average Purchase Stated YTM YTM Days to Maturity
CuUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
LAIF / HIGHMARK CAPITAL / ZBA
SYS1-05015 1-05015 Local Agency Invstmt Fund 64,500,000.00 64,500,000.00 64,500,000.00 0.920 0.907 0.920 1
SYS17-RABOMM 17-RABOMM Rabobank, N.A. 20,000,000.00 20,000,000.00 20,000,000.00 0.200 0.197 0.200 1
Subtotal and Average 84,500,000.00 84,500,000.00 84,500,000.00 84,500,000.00 0.739 0.750 1
Certificates of Deposit - Bank
SYS 4-060816 4-060816 Commonwealth Business Bank 06/08/2016 240,000.00 240,000,00 240,000.00 0.850 0.850 0.862 98 12/08/2017
SYS 4-061216 4-061216 Community Valley Bank 06/12/2016 245,000.00 245,000,00 245,000.00 1.150 0.000 0.000 112 12/22/2017
SYS4-070816 4-070816 Pacific Enterprise Bank 07/08/2016 245,000.00 245,000.00 245,000.00 1.200 1.184 1.200 129 01/08/2018
SYS 4-081116 4-081116 The Bank of Hope 08/11/2016 245,000.00 245,000,00 245,000.00 0.850 0.838 0.850 163 02/11/2018
SYS 4-090216 4-090216 Broadway Federal Bank 09/02/2016 99,000.00 99,000.00 99,000.00 1.000 0.986 1.000 182 03/02/2018
SYS 4-0902516A 4-090216A Community West Bank 09/02/2016 245,000.00 245,000,00 245,000.00 0.970 0.957 0.970 182 03/02/2018
SYS4-020817 4-020817 Allegiance Bank 02/08/2017 245,000.00 245,000.00 245,000.00 1.000 0.986 1.000 188 03/08/2018
SYS 4-090916 4-090916 Pacific Premier Bank 09/09/2016 245,000,00 245,000.00 245,000.00 1.000 0,986 1.000 189 03/09/2018
SYS 4-091216 4-091216 Flagstar Bank, FSB 09/12/2016 245,000.00 245,000.00 245,000.00 1.000 1.000 1.014 192 03/12/2018
SYS 4-031616 4-031616 California Credit Union 03/16/2016 245,000.00 245,000.00 245,000.00 1.390 1.371 1.390 196 03/16/2018
SYS 4-031817 4-031817 California Busines Bank 03/18/2017 245,000.00 245,000.00 245,000.00 0.930 0.917 0.930 198 03/18/2018
SYS 4-012217 4-012217 First Foundation Bank 02/22/2017 140,000.00 140,000.00 140,000.00 0.900 0.888 0.900 202 03/22/2018
SYS4-092616 4-092616 California International Bank 09/26/2016 245,000.00 245,000.00 245,000.00 1.030 1.030 1.044 206 03/26/2018
SYS4-100516 4-100516 Pacific Alliance Bank 10/05/2016 245,000.00 245,000.00 245,000.00 1.000 0.986  1.000 216 04/05/2018
SYS 4-032217 4-032217 First Foundation Bank 03/22/2017 100,000.00 100,000.00 100,000.00 0.900 0.888 0.900 233 04/22/2018
SYS4-102716 4-102716 One United Bank 10/27/2016 245,000.00 245,000.00 245,000.00 1.000 0.986 1.000 245 05/04/2018
SYS4-111716 4-111716 International City Bank NA 11/17/2016 245,000.00 245,000.00 245,000.00 1.000 0.986 1.000 258 05/17/2018
SYS 4-060716 4-060716 Asian Pacific National Bank 06/07/2016 245,000.00 245,000.00 245,000.00 1.100 0.000 0.000 279 06/07/2018
SYS 4-061317 4-061317 Broadway Federal Bank 06/13/2017 145,000.00 145,000.00 145,000.00 1.340 1.322 1.340 315 07/13/2018
SYS 4-080717 4-080717 Community Bank of Pasadena 08/07/2017 245,000.00 245,000.00 245,000.00 1.200 1.184 1,200 340 08/07/2018
SYS4-021717 4-021717 Royal Business Bank 02/17/2017 245,000.00 245,000.00 245,000.00 1.150 1.134 1.150 343 08/10/2018
SYS 4-082616 4-082616 Bank Of The West 08/26/2016 245,000.00 245,000,00 245,000.00 1.250 1.250 1.267 349 08/16/2018
SYS4-090216 4-0902168 Israel Discount Bank of NY 09/02/2016 245,000.00 245,000.00 245,000.00 1.200 1.184 1.200 368 09/04/2018
SYS4-032117 4-032117 US Metro Bank 03/21/2017 245,000,00 245,000.00 245,000.00 1.000 0.986 1.000 385 09/21/2018
SYS4-011117 4-011117 Mission National Bank 01/11/2017 245,000,00 245,000.00 245,000.00 1.400 1.381 1.400 497 01/11/2019
SYS 4-012617 4-012617 Cathay Bank 01/26/2017 245,000.00 245,000.00 245,000.00 1.200 1.184 1.200 512 01/26/2019
SYS 4-080517 4-080517 HAB Bank 08/05/2017 245,000.00 245,000.00 245,000.00 1.600 1.678  1.600 522 02/05/2019
SYS 4-072117 4-072117 Academy Bank N A 07/22/2017 245,000,00 245,000.00 245,000.00 1.500 1.479 1.500 539 02/22/2019
SYS 4-022417 4-022417 CIT Bank N.A. 02/24/2017 245,000,00 245,000.00 245,000.00 1.450 1.430 1.450 541 02/24/2019
SYS 4-033017 4-033017 Banc of California 03/30/2017 245,000.00 245,000.00 245,000.00 1.250 1.233 1.250 575 03/30/2019
Portfolio PTS
CP
Run Date: 09/18/2017 - 16:15 PM (PRF_PM2) 7.3.0

Repori Ver. 7.3.3b




IMPERIAL COUNTY TREASURER
Portfolio Management Page 2
Portfolio Details - Investments
August 31, 2017

Average Purchase Stated YTM YTM Days to Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate 360 365 Maturity Date

Certificates of Deposit - Bank
SYS 4-052317 4-062317 First Internet Bank of Indiana 05/23/2017 245,000.00 245,000.00 245,000.00 1.610 1.688 1.610 629 05/23/2019
SYS4-060317 4-060317 Premier Business Bank 06/03/2017 245,000.00 245,000.00 245,000.00 1.650 1.627 1.650 640 06/03/2019
SYS4-060817 4-060817 Merrick Bank 06/08/2017 245,000.00 245,000.00 245,000.00 1.660 1.637 1.660 645 06/08/2019
SYS4-060917 4-060917 Triumph Savings Bank, SSB 06/09/2017 245,000.00 245,000.00 245,000.00 1.550 1.5629 1.550 646 06/09/2019
SYS4-061517 4-061517 Pacific Mercantile 06/15/2017 244,000.00 244,000.00 244,000.00 1.850 1.825 1.850 652 06/15/2019
SYS4-063017 4-063017 Kansas State Bank of Manhattan 06/30/2017 245,000.00 245,000.00 245,000.00 1.740 1.716  1.740 667 06/30/2019
SYS 4-070717 4-070717 First Republic Bank 07/07/2017 245,000.00 245,000.00 245,000.00 1.490 1470 1.490 673 07/06/2019
SYS4-071317 4-071317 Industrial & Commercial 07/13/2017 245,000.00 245,000.00 245,000.00 1.490 1.470 1.490 680 07/13/2019
SYS4-071417 4-071417 Woori America Bank 07/14/2017 245,000.00 245,000.00 245,000.00 1.490 1.470 1.490 681 07/14/2019
SYS 4-070617 4-070617 Commerce State Bank 07/06/2017 245,000.00 245,000.00 245,000.00 1.700 1.677 1.700 683 07/16/2019
SYS 4-072017 4-072017 Crestmark Bank 07/20/2017 245,000.00 245,000.00 245,000.00 1.850 1.825 1.850 687 07/20/2019

Subtotal and Average 9,550,903.23 9,543,000.00 9,543,000.00 9,543,000.00 1.206 1.222 400
Negotiable CD's

062090AD7 7-120915 Bank of Farmington 12/09/2015 245,000.00 245,004,90 245,000.00 0.900 0.889 0.902 7 09/08/2017
704692AD4 7-031114 PeaPack Gladstone Bank 03/11/2014 245,000.00 245,029.40 245,000.00 0.900 0.889 0.802 10 09/11/2017
17670LAF3 7-031314 Citizen State Bank 03/13/2014 245,000.00 244 997 .55 245,000.00 0.950 0939 0.952 12 09/13/2017
55275FHCS 7-092013D MBank 09/20/2013 245,000.00 245,085.75 245,000.00 1.500 1480 1.501 19 09/20/2017
712515GR0O 7-092013B People's State Bank 09/20/2013 245,000.00 245,088.20 245,000.00 1.500 1.479  1.500 19 09/20/2017
20786AAU9 7-092414A Connect One Bank 09/24/2014 245,000.00 245,034.30 245,000.00 1.200 1.154 1170 24 09/25/2017
849430AF0 7-092414 SPRING BANK 09/24/2014 245,000.00 245,051.45 245,000.00 1.250 1.202 1.219 24 09/25/2017
20368TAX8 7-092614A Community 1st Bank of Indiana 09/26/2014 245,000.00 245,026.95 245,000.00 1.200 1.185 1.201 25 09/26/2017
29667RJY0 7-093013B Essa Bank & Trust 09/30/2013 245,000.00 245,129 85 245,000.00 1.600 1.578 1.600 28 09/29/2017
501798FW7 7-092914A LCA Bank Corporation 09/29/2014 245,000.00 245,026.95 245,000.00 1.250 1.233 1.250 28 09/29/2017
538036BZ6 7-100213A Live Oak Banking Co. 10/02/2013 245,000.00 245,142.10 245,000.00 1.550 1.530 1.551 31 10/02/2017
05573J5A8 7-100815 BMO Harris Bank 10/08/2015 245,000.00 245,053.90 245,000.00 1.100 1.085 1.100 39 10/10/2017
404730AT0 7-120815 Haddon Savings Bank 12/08/2015 245,000.00 245,029.40 245,000.00 0.950 0937 0.950 39 10/10/2017
30246ADX3 7-102315A F&M Bank TN 10/23/2015 245,000.00 244,936.30 245,000.00 0.850 0.840 0.851 52 10/23/2017
35471TBB7 7-110813B Franklin Synergy Bank 11/08/2013 245,000.00 245,245.00 245,000.00 1.300 1.283  1.301 68 11/08/2017
894333EZ22 7-110813C Traverse City State Bank 11/08/2013 245,000,00 245,249 .90 245,000.00 1.250 1.234 1.251 68 11/08/2017
78658QB51 7-111616 SAFRA NATIONAL BANK OF NEW YOR 11/16/2016 245,000.00 244,823 60 245,000.00 0.750 0.740 0.750 75 11/15/2017
43731LCAS 7-111816 THE HOME SAVINGS AND LOAN COMP  11/18/2016 245,000.00 244, 848.10 245,000.00 0.800 0.789 0.800 77 11/17/2017
92937CDD7 7-112015 Wex Bank 11/20/2015 245,000.00 245,056.35 245,000.00 1.150 1.134 1.150 80 11/20/2017
33625CAS8 7-022615A 1st Security Bk of Washington 02/26/2015 245,000,00 244 ,936.30 245,000.00 1.000 0959 0.972 87 11/27/2017
06414TNP4 7-112713B The Bank of Northern Michigan 11/27/2013 245,000.00 245,308.70 245,000.00 1.250 1.234  1.251 87 11/27/2017
Portfolio PTS
CP

Run Date: 09/18/2017 - 16:15 PM (PRF_PM2)7.30




IMPERIAL COUNTY TREASURER
Portfolio Management Page 3
Portfolio Details - Investments
August 31, 2017

Average Purchase Stated YTM YTM Days to Maturity
cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate 360 365 Maturity Date
Negotiable CD's
872278QU3 7-112515 TCF National Bank SD 11/25/2015 245,000.00 245,046,55 245,000.00 1.050 1,036 1.050 87 11/27/2017
93754PAM9 7-112715 Washington County Bk Neb 11/27/2015 245,000.00 245,049.00 245,000,00 1,050 1,037 1,051 87 11/27/2017
43733LAS6 7-120213A Home Savings Bank 12/02/2013 245,000.00 245,313.60 245,000.00 1.250 1.233 1.250 94 12/04/2017
752144AR6 7-120215 Rancho Santa Fe Thrift 12/02/2015 245,000.00 24504410 245,000.00 1.100 1.086 1.102 94 12/04/2017
20056QLY7 7-120613A Commerce Bank 12/06/2013 245,000.00 245,058.80 245,000.00 1.250 1.234 1.251 96 12/06/2017
B805337AE2 7-080713A Savings Institute Bank &Trust 08/07/2013 245,000.00 245,147.00 245,000.00 1,350 1,333 1.351 97 12/07/2017
57161LAH1 7-121615 Marquis Bank 12/16/2015 245,000.00 245,056,35 245,000.00 1.000 0.988 1.001 108 12/18/2017
350518CQ7 7-010614A Founders Bank & Trust 01/06/2014 245,000.00 245,355 .25 245,000.00 1.200 1.184 1.201 119 12/29/2017
45776NBPO 7-123013 INS Bank Nashville Tenn 12/30/2013 245,000.00 245,387.10 245,000.00 1.350 1,332 1.351 119 12/29/2017
66736AAH2 7-043014 Northwest Bank 04/30/2014 245,000.00 245.210.70 245,000.00 1.100 1.086 1.101 119 12/29/2017
39120VRVS8 7-111616A GREAT SOUTHERN BANK 11/16/2016 245,000.00 244,612.90 245,000.00 0.800 0.789 0.800 137 01/16/2018
02905LAES 7-072115 American Plus Bank, N.A. 07/21/2015 245,000.00 244,904 45 245,000.00 1.100 1.054 1.069 143 01/22/2018
44042AAH8 7-012714 Horizon Bank, SSB 01/27/2014 245,000.00 245,095.55 245,000.00 1.300 1.283 1.301 147 01/26/2018
23204HDD7 7-012816A Customers Bank PA 01/28/2016 245,000.00 245,245.00 245,000.00 1.200 0.950 0.964 150 01/29/2018
43708YECO 7-013015B Home Federal Bank 01/30/2015 245,000.00 244,838.30 245,000.00 1.060 1.036 1.051 151 01/30/2018
56844UAT2 7-013015 Marine Bank and Trust 01/30/2015 245,000.00 244 835.85 245,000.00 1.000 0.987 1.001 151 01/30/2018
587550EJ9 7-013015C Mercantile Bank 01/30/2015 245,000.00 244 83585 245,000.00 1.000 0.987 1.001 151 01/30/2018
91103MCE4 7-013015A United National Bank 01/30/2015 245,000.00 244,784 40 245,000.00 1.000 0.987 1.001 151 01/30/2018
98878BDLY 7-110316 ZB, NATIONAL ASSOCIATION 11/03/2016 245,000.00 244 529.60 245,000.00 0.900 0888 0.900 1567 02/05/2018
06424LBW7 7-021015 The Bank of Delmarva 02/10/2015 245,000.00 244 806.45 245,000.00 1.050 1.037 1.051 161 02/09/2018
77468ABC3 7-021314 Rocky Mountain Bank 02/13/2014 245,000,00 245,017.15 245,000.00 1.250 1.234 1.251 165 02/13/2018
12325EGA4 7-081513 The Business Bank of St Louis 08/15/2013 245,000.00 245,183.75 245,000.00 1.400 1.383 1.402 167 02/15/2018
06543PBV6 7-031816 Bank of the Valiey 03/18/2016 245,000.00 244,990.20 245,000.00 0.900 0.891 0.903 168 02/16/2018
83172HDC1 7-111816A SmartBank 11/18/2016 245,000,00 244,475.70 245,000.00 0.800 0.790 0.801 172 02/20/2018
32082BCL1 7-022614 First Merchants Bank Nat'l 02/26/2014 245,000.00 245,333,20 245,000.00 1.250 1.233 1.250 178 02/26/2018
20070PGY7 7-022515A Commerce State Bank 02/25/2015 245,000.00 24523275 245,000.00 1.050 1.010 1.024 178 02/26/2018
225645CY4 7-022814A Crescent Bank & Trust 02/28/2014 245,000,00 245,340,55 245,000.00 1.250 1.234 1.2561 180 02/28/2018
7B577TAA3 7-030615B Saco & Biddeford Savings Inst 03/06/2015 245,000,00 245,171,50 245,000.00 1.100 1,086 1.101 186 03/06/2018
32021YCA9 7-031014B First Federal Savings Bank 03/10/2014 245,000.00 245,350.35 245,000.00 1.200 1.184 1.201 192 03/12/2018
336460BY5 7-031416 First State Bank of DeQueen 03/14/2016 245,000.00 244,968.15 245,000.00 0.950 0.937 0.950 194 03/14/2018
290800AL5 7-061715 Embassy National Bank 06/17/2015 245,000.00 244,872.60 245,000.00 1.000 0.987 1.000 196 03/16/2018
65487TAY7 7-031615 Noa Bank 03/16/2015 245,000.00 245164.15 245,000.00 1.100 1,086 1.101 196 03/16/2018
32115CBE7 7-091813C First National Bank 09/18/2013 245,000.00 245,673,75 245,000.00 1.600 1.551 1.672 199 03/19/2018
219243AQ5 7-0327156 Cornerstone Community Bank 03/27/2015 245,000.00 244 ,661.90 245,000.00 1.050 1.037  1.051 207 03/27/2018
06425BBV0 7-063015 Bank of the Pacific 06/30/2015 245,000.00 244,728.05 245,000.00 1.100 1.084 1.099 209 03/29/2018
70214LAB4 7-033015A Partnership Bank 03/30/2015 245,000,00 244,723.15 245,000.00 1.100 1.086 1,101 210 03/30/2018

Portfolio PTS
CP

Run Date: 09/18/2017 - 16:15

PM (PRF_PM2) 7 3.0




IMPERIAL COUNTY TREASURER
Portfolio Management
Portfolio Details - Investments
August 31, 2017

Page 4

Average Purchase Stated YTM YTM Daysto Maturity
CUsIP Investment # Issuer Balance Date Par Value Market Vatue Book Value Rate 360 365 Maturity Date
Negotiable CD's
40434ABP3 7-042413 HSBC BK USA 04/24/2013 245,000.00 244,919,156 245,000.00 1.250 0,936 0.949 229 04/18/2018
249398BA5S 7-102813 Denver Savings Bank 10/28/2013 245,000.00 245,276.85 245,000.00 1.500 1.500 1.521 236 04/25/2018
08173QBL9 7-042915A Beneficial Bank Philadeiphia 04/29/2015 245,000.00 244,931 .40 245,000.00 1.000 0.848 0.860 241 04/30/2018
564759QP6 7-050615 Manufacturer's & Traders Trust 05/06/2015 245,000.00 244 914.25 245,000.00 1.000 0.848 0.860 248 05/07/2018
534732AE2 7-100915 Lincoln Savings Bank 10/09/2015 245,000.00 245,247 45 245,000.00 1.150 1.134 1.150 250 05/09/2018
063046AD8 7-111016 THE BANK OF KREMLIN 11/10/2016 245,000.00 244 130.25 245,000.00 0.950 0934 0947 251 05/10/2018
00432KCU5 7-051315 Access National Bank 05/13/2015 245,000.00 244,399.75 245,000.00 1.000 0.962 0.975 255 05/14/2018
27113PAE1 7-051515A East Boston Savings Bank 05/15/2015 245,000.00 244,394 .85 245,000.00 1.000 0.987 1.001 256 05/15/2018
400820BJ4 7-052914 Guaranty Bank & Trust Co 05/29/2014 245,000.00 244,965.70 245,000.00 1.350 1.332  1.351 270 05/29/2018
43738AFD3 7-052714 Homebanc National Assn 05/27/2014 245,000.00 244,875.05 245,000.00 1.300 1.283 1.301 270 05/29/2018
905269GK6 7-102913B Union Bank 10/29/2013 245,000,00 244,731.87 245,000.00 1.400 1.400 1.419 270 05/29/2018
32021MDT3 7-053014A First Financial Bank 05/30/2014 245,000.00 244,872.60 245,000.00 1.300 1.283 1.301 271 05/30/2018
625925AD4 7-110713A Municipal Trust & Savings Bk 11/07/2013 245,000,00 245,237.65 245,000.00 1.500 1.479 1,500 271 05/30/2018
55266CME3 7-060515B MB Financial Bank 06/05/2015 245,000.00 244,740.30 245,000.00 1.100 1.086 1.101 277 06/05/2018
69709QAK7 7-060515 Palmetto Heritage Bank & Trust 06/05/2015 245,000.00 244 759.90 245,000.00 1.000 0987 1.001 277 06/05/2018
15118RJTS 7-060614 Celtic Bank 06/06/2014 245,000,00 245.316.05 245,000.00 1.350 1,332 1.351 278 06/06/2018
618312DF6 7-120613 Morris Bank 12/06/2013 245,000.00 245,727.65 245,000.00 1.500 1.500 1.521 278 06/06/2018
856528CJ1 7-111213 State Bank of Texas 11/12/2013 245,000.00 245,803.60 245,000.00 1.550 1.629  1.550 284 06/12/2018
577234CJ4 7-031315 Mauch Chunk Trust Company 03/13/2015 245,000.00 245,247 45 245,000.00 1.200 1.185 1.202 285 06/13/2018
62823AAA0 7-112613 Mutual Bank 11/26/2013 245,000.00 245,801.15 245,000.00 1.500 1.479 1.500 298 06/26/2018
300185CY9 7-062915 Evergreen Bank Group 06/29/2015 245,000.00 244,666.80 245,000.00 1.200 1.185 1.201 301 06/29/2018
856425AN3 7-063015A State Bank of Lismore 06/30/2015 245,000.00 244,948,565 245,000.00 1.200 1.185  1.201 301 06/29/2018
132555AA1 7-070715 Cambridge Trust Company 07/07/2015 245,000.00 244,926.50 245,000.00 1.300 1,283  1.301 308 07/06/2018
58043PCH2 7-100913 Mc Farland State Bank 10/09/2013 245,000.00 245918.75 245,000.00 1.850 1.825 1.850 311 07/09/2018
B89579NBG7 7-031014 Triad Bank 03/10/2014 245,000.00 245,563.50 245,000.00 1.400 1,382  1.401 312 07/10/2018
62844AAD9 7-121313A MutualBank 12/13/2013 245,000.00 245791.35 245,000.00 1.500 1480 1.500 315 07/13/2018
74160NEA4 7-121713 Prime Alliance Bank 12/17/2013 245,000.00 24581095 245,000.00 1.500 1480 1.500 319 07/17/2018
319590CD5 7-072415A First Citrus Bank 07/24/2015 245,000.00 245,080.85 245,000.00 1.250 1.234 1,251 326 07/24/2018
20451PBGO 7-072413A Compass Bank 07/24/2013 245,000.00 245,541 .45 245,000.00 1.700 1.677 1.700 326 07/24/2018
619165GG2 7-072415 Morton Community Bank 07/24/2015 245,000.00 245,080.85 245,000.00 1.250 1234 1.251 326 07/24/2018
25665QA54 7-072915 Dollar Bank, FSB 07/29/2015 245,000.00 245,107.80 245,000.00 1.450 1430 1.450 332 07/30/2018
464209BV6 7-103013H {sabella Bank 10/30/2013 245,000.00 245,933 .45 245,000.00 1.750 1.726  1.750 332 07/30/2018
17801GBH1 7-110613C The City Nat'| Bk Metropolis 11/06/2013 245,000.00 245,926.10 245,000.00 1.750 1726 1750 339 08/06/2018
46115DDFO 7-080713 Intervest National Bank 08/07/2013 245,000.00 246,063.30 245,000.00 1.600 1579 1.601 340 08/07/2018
201282GX2 7-070815 Commercial Bank - Ml 07/08/2015 245,000,00 244,600.65 245,000.00 1.300 1.284 1.302 341 08/08/2018
588806AD1 7-082313 The Merchansts National Bank 08/23/2013 245,000.00 246,031.45 245,000.00 1.600 1.679 1.601 356 08/23/2018
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44042TBE3 7-082813 Horizon Bank 08/28/2013 245,000.00 245,137.20 245,000.00 1,800 1.776  1.801 361 08/28/2018
86933DAM4 7-122915 SussexBank 12/29/2015 245,000.00 244,860.35 245,000,00 1,450 1.430 1.450 362 08/29/2018
06424KANO 7-083013A Bank of Santa Clarita CA 08/30/2013 245,000.00 245,389.55 245,000.00 1.750 1.727  1.751 363 08/30/2018
062649ZD3 7-083013 The Bank of Holland 08/30/2013 245,000.00 246,051.05 245,000.00 1.700 1.678  1.701 363 08/30/2018
800037AC7 7-083013B Sandhills State Bank 08/30/2013 245,000.00 246,048.60 245000.00  1.750 1727 1.751 363 08/30/2018
02006LTP8 7-090315 Ally Bank 09/03/2015 245,000.00 245,436.10 245,000.00 1.650 1.401  1.421 368 09/04/2018
307814DEO 7-060515A Farmers & Merchants Bank-Wi 06/05/2015 245,000.00 243,983.25 245,000.00 1.100 1.087 1.102 369 09/05/2018
58958PBY9 7-090513B Meridian Bank 09/05/2013 245,000.00 245 830.55 245,000.00 1.850 1.826  1.851 369 09/05/2018
987159AJ9 7-090513A York Traditions Bank 09/05/2013 245,000.00 245,460.60 245,000.00 1.700 1677 1.700 369 09/05/2018
63969ABA1 7-090613 Nebraska State Bank & Trust 09/06/2013 245,000.00 245,460.60 245,000.00 1,700 1678 1,701 370 09/06/2018
11815SCP3 7-031016 Buckeye Community Bank 03/10/2016 245,000.00 244,561.45 245,000.00 1.000 0.988  1.002 374 09/10/2018
12324XGC9 7-091113 The Business Bank Minn, MN 09/11/2013 245,000.00 245,837.90 245000.00  1.850 1.826  1.851 375 09/11/2018
63970QEQS 7-091713 Nebraskaland Nat'l Bank 09/17/2013 245,000.00 246,200.50 245000.00  1.750 1727 1.751 381 09/17/2018
063248EN4 7-091813B Bank Leumi USA 09/18/2013 245,000.00 246,222.55 245,000.00 2,000 1.973 2,000 382 09/18/2018
860010AX5 7-091813D Steuben Trust Company 09/18/2013 245,000.00 246,227 .45 245,000.00 1.850 1.826  1.851 382 09/18/2018
26942NAA3 7-091913A Eagle Bank 09/19/2013 245,000.00 246,225.00 245,000.00 1.800 1.775 1.800 383 09/19/2018
90136SGY6 7-092013E 21st Century Bank 09/20/2013 245,000.00 246,229.90 245,000.00 1,850 1.826 1,851 384 09/20/2018
17318LAS3 7-092414B Citizens Alliance Bank 09/24/2014 245,000.00 245,019.60 245,000.00 1.750 1.727  1.751 388 00/24/2018
88413QAA6 7-092513B Third Federal Savings and Loan 09/25/2013 245,000.00 246,234.80 245,000.00 1.900 1.874  1.900 389 09/25/2018
063420AX1 7-092513 Bank of Manhattan, N.A 09/25/2013 245,000.00 246,136.80 245,000.00 1.800 1.776  1.801 389 09/25/2018
301074BH2 7-092513A Exchange Bank 09/25/2013 245,000.00 245,850.15 245,000.00 1.850 1.826  1.851 389 09/25/2018
46176PDJ1 7-092614 Investors Bank 09/26/2014 245,000.00 245,147.00 245,000.00 1.650 1.627 1.650 390 09/26/2018
90955PAF7 7-092613 United Bank 09/26/2013 245,000.00 246,212.75 245,000.00 1.850 1.825  1.850 390 09/26/2018
431103AQ3 7-112713C Highlands State Bank 11/27/2013 245,000.00 246,016.75 245,000.00 1.700 1.677 1.700 391 09/27/2018
82668XFA1 7-092713E Signature Bank, NA 09/27/2013 245,000.00 246,217 65 245,000.00 1.850 1.826 1.851 391 09/27/2018
064414QYZ6 7-033117 BANK OF NORTH CAROLINA 03/31/2017 245,000.00 244,412.00 245,000.00 1,300 1286  1.303 392 09/28/2018
118545CC4 7-092914B Bucks County Bank 09/29/2014 245,000.00 245,041,65 245,000.00 1.650 1.627 1.650 392 09/28/2018
20361LBJ2 7-093014B Community Bankers' Bank 09/30/2014 245,000.00 245,014.70 245,000.00 1.650 1.628  1.651 392 09/28/2018
56034WAK7 7-122815 Main Street Bank Corp 12/28/2015 245,000.00 245,068.60 245,000.00 1.350 1.332  1.350 392 09/28/2018
92535LBG8 7-093014C Verus Bank of Commerce 09/30/2014 245,000.00 245,041.65 245,000.00 1.650 1.628  1.651 392 09/28/2018
366526AL5 7-100214 The Garrett State Bank 10/02/2014 245,000.00 245,009.80 245,000.00 1.700 1.678 1.701 396 10/02/2018
080515AS8 7-030514A Belmont Savings Bank 03/05/2014 245,000.00 24577910 245,000.00 1.500 1.480 1.500 399 10/05/2018
14376RAP2 7-100915A Carolina Alliance Bank 10/09/2015 245,000.00 243,843.60 245,000.00 1.100 1.086 1.101 403 10/09/2018
710465DQ5 7-101416 PEOPLES BANK 10/14/2016 245,000.00 243,353.60 245,000.00 1.000 0.949 0962 409 10/15/2018
33646CET7 7-041515 1st Source Bank 04/15/2015 245,000,00 244,879.95 245,000.00 1.150 1141 1.157 410 10/16/2018
90951PAD6 7-101613 United Bank & Trust 10/16/2013 245,000.00 246,217.65 245,000.00 1.850 1.825 1.850 410 10/16/2018
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175144CN2 7-041715 Citizens National Bank of 04/17/2015 245,000,00 244 877.50 245,000.00 1.100 1.085 1.100 411 10/17/2018
884693BQ4 7-101916 THOMASVILLE NATIONAL BANK 10/19/2016 245,000.00 243,331.55 245,000.00 1.000 0.986 1000 413 10/19/2018
984308EM4 7-102116 YADKIN BANK 10/21/2016 245,000.00 243,343.80 245,000.00 1.100 1.043 1.058 416 10/22/2018
549103SB6 7-102315C Luana 10/23/2015 245,000.00 243,924 45 245,000.00 1.160 1.134 1.150 417 10/23/2018
57461PAF3 7-102313A Mascoma Savings Bank 10/23/2013 245,000,00 246,291.15 245,000.00 1.800 1.776  1.801 417 10/23/2018
17669TBE1 7-102513B Citizens State Bank 10/25/2013 245,000.00 246,259.30 245,000.00 1.800 1776 1.800 419 10/25/2018
00889WAU9 7-103015D AlMBank 10/30/2015 245,000.00 245,423.85 245,000.00 1.150 1.106 1.121 423 10/29/2018
743738BS4 7-042815 Providence Bank 04/28/2015 245,000.00 244,884 .85 245,000.00 1.050 1.014 1.028 423 10/29/2018
024280AA7 7-103116 AMERICAN BANK CENTER 10/31/2016 245,000.00 243,265 .40 245,000.00 1.050 1.036 1.050 425 10/31/2018
59565QCE3 7-050517 COMMUNITYWIDE 05/05/2017 245,000.00 24401510 245,000.00 1.200 1.187 1.203 430 11/05/2018
71231QBD5S 7-020414 Peoples State Bank 02/04/2014 245,000.00 246,021.65 245,000.00 1.650 1.601 1.624 430 11/05/2018
90206QAT2 7-111413 Two River Community Bank 11/14/2013 245,000.00 246,264.20 245,000.00 1.750 1.727 1751 439 11/14/2018
32065TAF8 7-111513C First Kentucky Bank, Inc. 11/15/2013 245,000.00 246,293.60 245,000,00 1,750 1.727  1.751 440 11/15/2018
066519BB4 7-1130158 BankUnited , National Assn. 11/30/2015 245,000.00 245,281.75 245,000.00 1.450 1.430 1.450 455 11/30/2018
69417ABW8 7-031214 Pacific Crest Savings Bank 03/12/2014 245,000.00 246,051,05 245,000.00 1.500 1.481 1.602 487 12/12/2018
30856PAEB 7-121914 Farmers & Merchants Savings BK 12/19/2014 245,000.00 245,264.60 245,000.00 1,500 1480 1,501 474 12/19/2018
066851QW2 7-030714 Bar Harbor Bank & Trust 03/07/2014 245,000.00 244,750.10 245,000.00 1.600 1.482 1,502 493 01/07/2019
06610RAL3 7-011117 Bankers Bank 01/11/2017 245,000.00 244 245 .40 245,000.00 1.350 1.331 1.350 497 01/11/2019
628779FC9 7-020514B NBT Bank, National Association 02/05/2014 245,000.00 246,247.05 245,000.00 1.750 1726  1.750 522 02/05/2019
29367ACP6 7-021214 Enterprise Bank & Trust Co 02/12/2014 245,000.00 245,543.90 245,000.00 1.750 1727  1.751 529 02/12/2019
41166HAR7 7-022117 HARBOR ONE BANK 02/21/2017 245,000.00 243,608.40 245,000.00 1.400 1.381 1.400 538 02/21/2019
068360AA4 7-030615 Barre Savings Bank 03/06/2015 245,000.00 245,712.95 245,000.00 1.350 1.332  1.351 551 03/06/2019
939693AF4 7-030615A Washington Savings Bank 03/06/2015 245,000.00 245,639 .45 245,000.00 1,350 1.332  1.351 551 03/06/2019
94768NJPO 7-031914 Webster Bank, Nationat Assn 03/19/2014 245,000.00 245,698.25 245,000.00 1,800 1.776 1.800 564 03/19/2019
17668UAM2 7-033117A CITIZENS STATE BANK & TRUST CO 03/31/2017 245,000.00 244, 167.00 245,000.00 1.400 1.381 1.400 574 03/29/2019
320637AN1 7-032917A 1ST IPSWICH BANK 03/29/2017 245,000.00 244 358,10 245,000.00 1.450 1.428 1.448 574 03/29/2019
308863AP4 7-032917B FARMERS & MERCHANTS SAVINGS BN  03/29/2017 245,000.00 244 169.45 245,000.00 1.400 1.381 1.400 674 03/29/2019
46256YADA1 7-033015B lowa State Bank 03/30/2015 245,000.00 245,735.00 245,000.00 1,350 1.332  1.350 6574 03/29/2019
66612ABG2 7-033017A NORTHFIELD BANK 03/30/2017 245,000.00 244 350,75 245,000.00 1.450 1.151 1.167 577 04/01/2019
06740KGG6 7-041514 Barclays Bank Delaware 04/15/2014 245,000.00 246,460,20 245,000.00 1.800 1.874 1.900 591 04/15/2019
05580AAD6 7-051614 BMW Bank North America 05/16/2014 245,000.00 246,430.80 245,000.00 1.900 1.874  1.900 622 05/16/2019
69413CEU9 7-053116 Pacific Continental Bank-Oregn 05/31/2016 245,000.00 243,010.60 245,000.00 1.100 1.085 1.100 637 05/31/2019
74316VEM3 7-053116A Profinium, Inc 05/31/2016 245,000.00 243,008.15 245,000.00 1.050 1.037 1.051 637 05/31/2019
06251AM80 7-060116A Bank Hapoalim B.M 06/01/2016 245,000.00 243,084.10 245,000.00 1.200 1.184  1.200 640 06/03/2019
90840RAA3 7-060316 Union State Bank of West Salem 06/03/2016 245,000,00 242,993 .45 245,000.00 1.050 1.036 1.050 640 06/03/2019
9497485K9 7-060116 Wells Fargo Bank, NA 06/01/2016 245,000,00 242,998.35 245,000.00 1.250 1233 1.250 640 06/03/2019
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2546717167 7-060414 Discover Bnk 06/04/2014 245,000.00 246,428.35 245,000.00 1.950 1.923 1.950 641 06/04/2019
17453FBM3 7-060515D Citizens Deposit Bank 06/05/2015 245,000.00 244 899.55 245,000.00 1.500 1479  1.500 642 06/05/2019
58403B4F0 7-060816 Medallion Bank-Salt Lake 06/08/2016 245,000.00 242,961.60 245,000.00 1.200 1.184  1.200 647 06/10/2019
14069TAH8 7-061516 Capstone Bank 06/15/2016 245,000.00 242,978.75 245,000.00 1.200 1.184  1.200 651 06/14/2019
00257TAV8 7-0617168 Abacus Federal Savings Bank 06/17/2016 245,000.00 242,966.50 245,000.00 1.200 1.184  1.200 654 06/17/2019
57116AJX7 7-061915A Marlin Business Bank Salt Lake 06/19/2015 245,000.00 244,911.80 245,000.00 1,700 1.678 1.701 656 06/19/2019
33749VAF5 7-062116 First Western Bank & Trust -ND 06/21/2016 245,000.00 242,944 45 245,000.00 1.200 1.184  1.200 658 06/21/2019
20364ABW4 7-071216 Community Financial Serv. Bank 07/12/2016 245,000.00 242,199.65 245,000,00 1,050 1.036  1.050 679 07/12/2019
88241TAT7 7-071316 Texas Exchange Bank, ssb 07/13/2016 245,000.00 242,557.35 245,000.00 1,000 0.986  1.000 679 07/12/2019
457455AX1 7-071516 Inland Northwest Bank 07/15/2016 245,000.00 24276560 245,000.00 1.000 0.986  1.000 682 07/15/2019
204161AE3 7-031616 Community Bank of Texas, N.A 03/16/2016 245,000.00 242,853.80 245,000.00 1,200 1.184  1.200 683 07/16/2019
91330ABB2 7-071715A Unity Bank - Clinton, NJ 07/17/2015 245,000.00 245,977 55 245,000.00 1,700 1678 1,701 684 07/17/2019
76881TBRO 7-033115B Riverland Bank 03/31/2015 245,000.00 245,546.35 245,000.00 1,400 1,382  1.401 698 07/31/2019
61747MXQ9 7-080317 Morgan Stanley Bank NA 08/03/2017 245,000.00 245,071.05 245,000.00 1,700 1.677 1.700 703 08/05/2019
75946AAL0 7-050317A RELIANCE BANK 05/03/2017 245,000.00 243,677.00 245,000.00 1.400 1.382  1.401 703 08/05/2019
710311AT8 7-081415 Peoples Bank of Commerce 08/14/2015 245,000.00 246,898,75 245,000.00 1.550 1.530 1.551 712 08/14/2019
29266NB55 7-081914 EnerBank, USA 08/19/2014 245,000.00 246,697.85 245,000.00 2.050 2,022 2050 717 08/19/2019
61760ACZ0 7-081717 MORGAN STANLEY PRIVATE BANK 08/17/2017 245,000.00 245,039.20 245,000.00 1,700 1.677 1.700 717 08/19/2019
51507LBG8 7-030317 LANDMARK COMMUNITY BANK 03/03/2017 245,000.00 243,794.60 245,000.00 1.450 1433 1.452 732 09/03/2019
38147J4T6 7-091014 Goldman Sachs Bank USA 09/10/2014 245,000.00 246,202.95 245,000.00 2.050 2.022 2.050 739 09/10/2019
700654AT3 7-091214 The Park National Bank 09/12/2014 245,000.00 246,450.40 245,000.00 2.150 2122 2151 741 09/12/2019
554479DQ5 7-091714 Machias Savings Bank 09/17/2014 245,000.00 246,403.85 245,000.00 1.900 1.875  1.901 746 09/17/2019
590290AC6 7-092316 MERRIMACK COUNTY SAVINGS BANK  09/23/2016 245,000.00 241,895.85 245,000.00 1.150 1.134 1150 752 09/23/2019
68621KAN1 7-032917 ORIENTAL BANK 03/29/2017 245,000.00 244,951.00 245,000.00 1.700 1.677  1.700 758 09/29/2019
061785CL3 7-093014A Bank of Deerfield 09/30/2014 245,000.00 246,447,95 245,000.00 2.000 1.974  2.001 759 09/30/2019
70212YAR3 7-033015 Partners Bank of California 03/30/2015 245,000.00 246,202.95 245,000.00 1.500 1.482  1.502 759 09/30/2019
32022MAC2 7-101615A First Financial Northwest Bank 10/16/2015 245,000.00 243,118,40 245,000.00 1.350 1332  1.351 775 10/16/2019
20033AHQ2 7-102014 Comenity Capital Bank 10/20/2014 245,000.00 247,366,70 245,000.00 2.150 2122 2151 777 10/18/2019
82669LFJ7 7-072215 Signature Bank of Arkansas 07/22/2015 245,000.00 246,342,60 245,000.00 1.650 1.628 1.652 781 10/22/2019
08883AAX0 7-103015 Biddeford Savings Bank 10/30/2015 245,000.00 242,792.55 245,000.00 1.300 1.283  1.301 789 10/30/2019
412022BP9 7-103015B Hardin County Savings Bank 10/30/2015 245,000.00 246,656,20 245,000.00 1.400 1.382  1.401 789 10/30/2019
747133CC8 7-103015A PyraMax Bank 10/30/2015 245,000.00 246,658,65 245,000.00 1.350 1.332  1.351 789 10/30/2019
66742UAE7 7-070115 Northwest Community Bank 07/01/2015 245,000.00 24596775 245,000.00 1,600 1.580 1.602 791 11/01/2019
32008JAJ2 7-110714 First Eagle Bank 11/07/2014 245,000.00 246,906.10 245,000.00 1.750 1726  1.750 797 11/07/2019
814414AA6 7-111615 Security National Bank of SD 11/16/2015 245,000.00 246,381.80 245,000.00 1,400 1,382 1.401 808 11/18/2019
17037VAZ5 7-113015 Choice Bank - Oshkosh 11/30/2015 245,000,00 246,372.00 245,000.00 1.550 1.530 1,551 819 11/29/2019
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596689EGO 7-072915B Middleton Community Bank 07/29/2015 245,000,00 246,477.35 245,000.00 1.750 1.729 1.7583 819 11/29/2019
440392FD5 7-122816 HORICON BANK 12/28/2016 245,000.00 243,601.05 245,000.00 1.500 1479 1.500 850 12/30/2019
330459BB3 7-071315 FNB Bank, Inc. - KY 07/13/2015 245,000.00 246,617.00 245,000.00 1.700 1.700 1.724 864 01/13/2020
856309AL3 7-101316A STATE BANK OF LIZTON 10/13/2016 245,000.00 241,329.90 245,000.00 1.200 1.184 1.201 864 01/13/2020
32057GAE9 7-101615 First International Bank Trust 10/16/2015 245,000.00 244,100.85 245,000.00 1.600 1.680 1.602 867 01/16/2020
31938QN34 7-071715 First Business Bank - WI 07/17/2015 245,000.00 245,806.05 245,000.00 1.900 1.874 1,900 868 01/17/2020
144200AK38 7-012115 Carolina Trust Bank 01/21/2015 245,000.00 247 ,420.60 245,000.00 1.800 1.776  1.801 872 01/21/2020
74267GUU9 7-012315 The PrivateBank & Trust Co 01/23/2015 245,000.00 247,298.10 245,000.00 1.900 1.874 1.900 874 01/23/2020
29367QCH9 7-012516 Enterprise Bank NA Omaha 01/25/2016 245,000.00 243,485,90 245,000.00 1.500 1.480 1.501 878 01/27/2020
857894SWO 7-021317 Stearns Bk NA St. Cloud 02/13/2017 245,000.00 244 012,65 245,000.00 1.600 1,578 1,600 892 02/10/2020
975875AH8 7-021017A WINTER HILL BANK, FSB 02/10/2017 245,000.00 243,427 10 245,000.00 1.500 1.479  1.500 892 02/10/2020
065847CW3 7-081215 Bank of Wisconsin Dells 08/12/2015 245,000,00 244,884.85 245,000.00 1.750 1.729 1.753 894 02/12/2020
55406JAJ1 7-0817156 M.Y. Safra Bank, FSB 08/17/2015 245,000.00 24743775 245,000.00 1.700 1.677 1.700 896 02/14/2020
1552RBH8 7-022217 CENTRAL STATE BANK 02/22/2017 245,000.00 243,378.10 245,000.00 1.500 1.479 1.500 903 02/21/2020
133033DR8 7-022615 The Camden National Bank 02/26/2015 245,000.00 246,582.70 245,000.00 1.800 1776  1.801 908 02/26/2020
06279WAAS8 7-022817 BANK IOWA 02/28/2017 245,000.00 243,946 50 245,000.00 1.600 1,578 1600 910 02/28/2020
68002LBE7 7-031017 OLD MISSOURI BANK 03/10/2017 245,000.00 243,904 .85 245,000.00 1.550 1.5630 1.551 921 03/10/2020
928066AV1 7-033017 VIRGINIA PARTNERS BANK 03/30/2017 245,000.00 243,828.90 245,000.00 1.600 1.580 1.602 941 03/30/2020
800523AL6 7-033115A Sanford Institution For Saving 03/31/2015 240,000.00 241,341.60 240,000.00 1.600 1.580 1.602 942 03/31/2020
02587DXK9 7-042915 American Express Centurion Bnk 04/29/2015 245,000.00 246,254 .40 245,000.00 1.850 1.825 1.850 971 04/29/2020
144153AZ6 7-020817 CAROLINA PREMIER BANK 02/08/2017 245,000.00 243,674.55 245,000.00 1.600 1.576 1.598 980 05/08/2020
58740XYZ7 7-051017 MERCANTILE BANK OF MICHIGAN 05/10/2017 245,000.00 243,985 70 245,000.00 1.650 1.401 1.421 983 05/11/2020
08016PCL1 7-051517 BELMONT BK & TRUST COMPANY 05/15/2017 245,000.00 243,645.15 245,000.00 1.600 1.580 1601 987 05/15/2020
139797GC2 7-083017 THE CAPITAL BK 08/30/2017 245,000.00 244,242 95 245,000.00 1,700 1.677 1.700 1,001 05/29/2020
75950XAB5 7-060315 Reliance Savings Bank 06/03/2015 245,000.00 245 874.65 245,000.00 1.700 1679 1.702 1,006 06/03/2020
219255AB2 7-060515C Cornhusker Bank 06/05/2015 245,000.00 245872.20 245,000 00 1.650 1.629 1.652 1,008 06/05/2020
020080AZ0 7-061016 Aima Bk Astoria New York 06/10/2016 245,000.00 241,547.95 245,000.00 1.300 1.283  1.301 1,013 06/10/2020
20402JAC4 7-061016A Community Point Bank 06/10/2016 245,000.00 242,015,90 245,000.00 1.300 1.282 1.300 1,013 06/10/2020
063615AV0 7-061215 Bank Midwest 06/12/2015 245,000,00 243,860.75 245,000.00 1,650 1.629 1652 1,015 06/12/2020
52465JGC5 7-081415A Legends Bank 08/14/2015 245,000.00 247,599.45 245,000 00 1.700 1.652 1675 1,018 06/15/2020
598580AJ7 7-121515 Mifflinburg BK & Trust Company 12/15/2015 245,000.00 246,724.80 245,000.00 1.650 1.629 1.652 1,018 06/15/2020
662228CQ6 7-061516A The North Salem State Bank 06/15/2016 245,000.00 241,516.10 245,000.00 1.300 1.283 1.301 1,018 06/15/2020
461470UQL7 7-061715A Investors Community Bank 06/17/2015 245,000,00 245,509.60 245,000.00 1,900 1876 1.902 1,020 06/17/2020
29976DYJ3 7-061915 Ever Bank 06/19/2015 245,000.00 245,166.60 245,000.00 1.850 1.82565 1.850 1,022 06/19/2020
33612JHAO 7-061917 FIRST PRIORTY BANK 06/19/2017 245,000,00 244,500.20 245,000.00 1.750 1.726 1.750 1,022 06/19/2020
981571BN1 7-062515 World's Foremost Bank 06/25/2015 200,000.00 200,946.00 200,000.00 2.300 2,271 2.303 1,028 06/25/2020
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02554BCL3 7-032816 AMERICAN EAGLE BANK 03/28/2016 245,000.00 244,600.65 245,000.00 1.450 1.406 1.425 1,032 06/29/2020
25460FAT3 7-062817 DIRECT FEDERAL CREDIT UNION 06/28/2017 245,000.00 244,806.45 245,000.00 1.800 1.732 1.766 1,032 06/29/2020
37148LAAG 7-063017 GENERATIONS COMMUNITY FEDERAL  06/30/2017 245,000.00 245,139.65 245,000.00 1.850 1.826 1.852 1,033 06/30/2020
401228AW1 7-123015 Guaranty State Bank & Trust 12/30/2015 245,000.00 246,707.65 245,000.00 1.600 1.580 1.601 1,033 06/30/2020
02554DBG1 7-040116 AMERICAN EAGLE BANK OF CHICAGO 04/01/2016 245,000.00 244 593.30 245,000.00 1.450 1.431 1.451 1,034 07/01/2020
598315BH1 7-070215 Midwest Community Bank- IL 07/02/2015 245,000.00 246,832.60 245,000.00 1.800 1.900 1.926 1,035 07/02/2020
73565NBN2 7-072215A Portage County Bank 07/22/2015 245,000.00 247,508.80 245,000.00 1.800 1.777 1.802 1,055 07/22/2020
33648XAR7 7-012816B First State Bank SD 01/28/2016 245,000.00 243,674.55 245,000.00 1.650 1.627 1.650 1,061 07/28/2020
493065YNO 7-080917 KEY BANK NATIONAL ASSOCIATION 08/09/2017 245,000,00 244,679.05 245,000.00 1.800 1.775 1.800 1,071 08/07/2020
14042E6A3 7-082715 Capital One, Nat'l Assn 08/27/2015 245,000.00 248,241.35 245,000.00 2.350 2.318 2350 1,090 08/26/2020
76951DAU4 7-050517A RIVERWOOD BANK 05/05/2017 245,000.00 242,442 .20 245,000.00 1.500 1.482 1.503 1,099 09/04/2020
956310AE6 7-092316B WEST TOWN BANK AND TRUST 09/23/2016 245,000.00 240,641.45 245,000.00 1.250 1.234 1.251 1,118 09/23/2020
187337AB6 7-123015A Clinton Bank 12/30/2015 245,000.00 247,156.00 245,000.00 1.700 1.679 1.702 1,125 09/30/2020
211163FA3 7-102115A Continental Bank 10/21/2015 245,000.00 242.319.70 245,000.00 1.500 1479 1.500 1,146 10/21/2020
95960NJH1 7-102115 Western State Bank -Devils Lak 10/21/2015 245,000.00 242,258 45 245,000.00 1.750 1.726  1.750 1,146 10/21/2020
062268AE7 7-012216 Bank of Geneva 01/22/2016 245,000.00 243,804.40 245,000.00 1.700 1.678 1.701 1,147 10/22/2020
029728AP7 7-102315B American State Bank- 1A 10/23/2015 245,000.00 244,176.80 245,000.00 1.750 1.726  1.750 1,148 10/23/2020
31034PAMA1 7-102315 Farmers State Bank 10/23/2015 245,000.00 243,054.70 245,000.00 1.600 1.580 1.602 1,148 10/23/2020
06653ABL7 7-122916 BANKVISTA 12/29/2016 245,000.00 244,169.45 245,000.00 1.750 1.727 1.7%1 1,154 10/29/2020
06062QWJ9 7-103116A BANK OF BARODA NEW YORK 10/31/2016 245,000.00 240,489.55 245,000.00 1.400 1.381 1.400 1,155 10/30/2020
635573AC2 7-103015C National Cooperative Bank 10/30/2015 245,000.00 247,954,70 245,000.00 1.750 1.726 1.750 1,155 10/30/2020
20416 TAHS 7-051117 COMMUNITYWIDE 05/11/2017 245,000.00 243,775.00 245,000.00 1.700 1.680 1.703 1,166 11/10/2020
51210SMR5 7-051017A LAKESIDE BANK 05/10/2017 245,000,00 244,154 .75 245,000.00 1.760 1.729 1753 1,166 11/10/2020
45157PAGS 7-051117A ST. PAUL POSTAL EMPLOYEES 05/11/2017 245,000,00 244,152.30 245,000.00 1.750 1.729 1753 1,176 11/20/2020
72143YAC6 7-112315 Pilgrim Bank 11/23/2015 245,000.00 247 609,25 245,000.00 1.750 1.728  1.752 1,179 11/23/2020
634116CF2 7-113015A National Bank of NYC 11/30/2015 245,000.00 247 ,621.50 245,000.00 1.750 1.728 1752 1,186 11/30/2020
88714RBV3 7-010816 Timberwood Bank 01/08/2016 245,000,00 248,897,95 245,000.00 1.700 1.679 1,702 1,225 01/08/2021
29888PBJ8 7-011516B EvaBank 01/15/2016 245,000,00 243,667.20 245,000.00 1.700 1.679 1702 1,232 01/15/2021
86604XKP0O 7-011516A Summit Community Bank 01/15/2016 245,000.00 248,907.75 245,000.00 1.800 1.777 1.802 1,232 01/15/2021
90919TAT4 7-011516 Unison Bank 01/15/2016 245,000.00 248,907.75 245,000.00 1.800 1.777 1.802 1,232 01/15/2021
06647JAF1 7-012116 BankNewport 01/21/2016 245,000.00 244,461.00 245,000.00 1.800 1777 1.802 1,238 01/21/2021
524661BX2 7-012517 LEGACY BANK 01/25/2017 245,000.00 244,054,30 245,000.00 1.750 1.727 1751 1,242 01/25/2021
35637RCU9 7-012816 Freedom Fini Bk West 01/28/2016 245,000.00 245,994.70 245,000.00 1.750 1.728 1752 1,245 01/28/2021
62847HAKS 7-012816C MutualOne Bank 01/28/2016 245,000.00 248,123.75 245,000.00 1.650 1.627 1.650 1,245 01/28/2021
02082CBE9 7-012916 Alpine Bank & Trust Co 01/29/2016 245,000.00 244 453,65 245,000.00 1.800 1.777 1.802 1,246 01/29/2021
583686BR0O 7-020416 Mechanics Savings Bank 02/04/2016 245,000.00 245,994.70 245,000.00 1.650 1.627 1.650 1,252 02/04/2021
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319428AG3 7-021017 FIRST CENTURY BANK 02/10/2017 245,000.00 244 848.10 245,000.00 1.850 1.826  1.851 1,258 02/10/2021
33650EAN3 7-022217A FIRST STATE BNK 02/22/2017 245,000.00 244,015.10 245,000.00 1.750 1.727  1.751 1,270 02/22/2021
099703EH9 7-022817C BORDER STATE BNK 02/28/2017 245,000.00 244.010,20 245,000.00 1.750 1.727 1.751 1,274 02/26/2021
22766AAV7 7-022817A Cross First Bank 02/28/2017 245,000.00 244,010.20 245,000.00 1.750 1.727  1.751 1,274 02/26/2021
804375DH3 7-032216 Sauk Valley Bank & Trust Co. 03/22/2016 245,000.00 245,242,565 245,000.00 1.500 1.480 1.501 1,298 03/22/2021
29367RHRO 7-032416 ENTERPRISE BK 03/24/2016 245,000.00 241,859.10 245,000.00 1.500 1.480  1.501 1,300 03/24/2021
89153HCX6 7-042916 Total Bank 04/29/2016 245,000.00 244,786,85 245,000.00 1.400 1.382  1.401 1,336 04/29/2021
32110YHC2 7-0561116 First National Bank of America 05/11/2016 245,000.00 240,842.35 245,000.00 1.400 1.382  1.401 1,348 05/11/2021
03753XAC4 7-051116A Apex Bank 05/11/2016 245,000.00 240,842.35 245,000.00 1.400 1.400 1.419 1,348 05/11/2021
062847BP2 7-051316 The Bank of Kaukauna 05/13/2016 245,000.00 243,980.80 245,000.00 1.400 1.382  1.401 1,350 05/13/2021
53362 AM6 7-111816D Lincoln First Bank 11/18/2016 245,000.00 240,817.85 245,000.00 1.400 1.381 1.400 1,355 05/18/2021
02771PNR4 7-061217A AMERICAN NATIONAL BANK FOX CIT 06/12/2017 245,000.00 244,750.10 245,000.00 1.850 1.826  1.851 1,382 06/14/2021
06160AAF7 7-061417 BANK OF COMMERCE 06/14/2017 245,000 00 244 750,10 245,000.00 1.850 1.826 1.851 1,382 06/14/2021
203507BA5 7-061516B Community Bank - Pasadena 06/15/2016 245,000.00 242,505.90 245,000.00 1.550 1.630  1.551 1,383 06/15/2021
108622FR7 7-061617A BRIDGE WATER BANK 06/16/2017 245,000.00 244,747 65 245,000.00 1.850 1.826 1.851 1,384 06/16/2021
063847AH0O 7-061716A Bank of New England - Salem 06/17/2016 245,000.00 242,493 65 245,000.00 1.400 1.382  1.401 1,385 06/17/2021
20084TJL8 7-061716 Commerce West Bank 06/17/2016 245,000.00 242,493.65 245,000.00 1.400 1.382 1.401 1,385 06/17/2021
67054NAH6 7-062117 NUMERICA 06/21/2017 245,000.00 246,991.85 245,000.00 2.100 2,073 2101 1,389 06/21/2021
337630BD8 7-062317 FIRSTRUST SAVINGS BANK 06/23/2017 245,000.00 245,191.10 245,000.00 1,900 1,875 1,901 1,391 06/23/2021
56817 TAB7 7-062917 MARINE BANK 06/29/2017 245,000.00 244 ,735.40 245,000,00 1,800 1,777 1,801 1,397 06/29/2021
17670DAD6 7-063017A CITIZEN ST BANK 06/30/2017 245,000.00 24473540 245,000.00 1.850 1.826  1.851 1,398 06/30/2021
33715LAD2 7-063016 First Technology 06/30/2016 245,000.00 242,483.85 245,000.00 1.750 1.726 1.750 1,398 06/30/2021
355576AP4 7-082517 FRAZER BANK 08/25/2017 245,000.00 244,683.95 245,000.00 1,850 1.826 1.851 1,454 08/25/2021
81488PAY1 7-083117A SECURITY SAVINGS BANK 08/31/2017 245,000.00 245,151.90 245,000.00 1,900 1.875 1.901 1,460 08/31/2021
712490AE1 7-092316A THE PEOPLES STATE BANK OF NEWT 09/23/2016 245,000.00 240,607.15 245,000.00 1.350 1.332  1.351 1,483 09/23/2021
06610QDH1 7-093016 THE BANKERS BANK 09/30/2016 245,000.00 240,612.05 245,000.00 1.350 1.332 1.351 1,490 09/30/2021
68235GAAE 7-101316 ONE AMERICAN BANK 10/13/2016 245,000.00 240,349.90 245,000.00 1.350 1.332 1.351 1,603 10/13/2021
32112UCJ8 7-111616B The First National Bank of McG 11/16/2016 245,000,00 239,913.80 245,000.00 1.450 1.431 1.451 1,637 11/16/2021
176688CB3 7-1118168B Citizens State Bank of La Cros 11/18/2016 245,000.00 239,886.85 245,000.00 1.450 0.000 0.000 1,539 11/18/2021
63861NAC9 7-111816C Nationwide Bank 11/18/2016 245,000.00 240,381.75 245,000.00 1.600 1.480 1.501 1,639 11/18/2021
22239MAQ1 7-022717 COUNTRYSIDE FEDERAL CREDIT UN 02/27/2017 245,000.00 245,720,30 245,000.00 2.050 2022 2050 1,550 11/29/2021
92834CCB6 7-113016 VISIONBANK OF IOWA 11/30/2016 245,000.00 242,721,50 245,000.00 1,750 1726 1,750 1,651 11/30/2021
33767AQ53 7-123016 FirstBank Puerto Rico 12/30/2016 245,000.00 247,437.75 245,000.00 2.250 2220 2251 1,681 12/30/2021
30781TBD9 7-011817 FARMERS AND MERCHANTS BANK 01/18/2017 245,000.00 240,377.10 245,000.00 2.050 2,022 2050 1,600 01/18/2022
71270QQJ8 7-011817A PEOPLE'S UNITED BANK, NAT'L 01/18/2017 245,000.00 245,205,80 245,000.00 2.050 2.022 2050 1,600 01/18/2022
426336BF9 7-012717 THE HENRY COUNTY BANK 01/27/2017 245,000.00 243,564,30 245,000.00 1.900 1.875 1.801 1,609 01/27/2022
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320636AC7 7-073117 First lowa State Bank 07/31/2017 245,000.00 243,517.75 245,000.00 1.900 1.877 1903 1,613 01/31/2022
429882EV1 7-0210178 HIGHLAND BANK 02/10/2017 245,000.00 243,922.00 245,000.00 1.950 1.924 1951 1,623 02/10/2022
87164XPQ2 7-022417 SYNCHRONY BANK 02/24/2017 245,000.00 247,423.05 245,000.00  2.300 2268 2.300 1,637 02/24/2022
130524AB7 7-063117 CALIFORNIA PACIFIC BANK 05/31/2017 245,000.00 242,667.60 245,000.00 1.850 1.825 1.850 1,641 02/28/2022
48714LAD1 7-022817B KEARNY BANK 02/28/2017 245,000.00 243,189.45 245,000.00 1.900 1.874 1.900 1,641 02/28/2022
140420Y53 7-030117 CAPITAL ONE BANK 03/01/2017 245,000.00 247,374.05 245,000.00  2.300 2268 2300 1,642 03/01/2022
16116PHV6 7-080417 CHARTER BANK 08/04/2017 245,000.00 244,193.95 245,000.00  2.000 1.973 2,000 1,645 03/04/2022
8562846V/1 7-031417 STATE BANK OF INDIA 03/14/2017 245,000.00 247,775.85 245,000.00 2350 2318 2350 1,655 03/14/2022
33640RCR6 7-032417 FIRST SENTRY BANK, INC. 03/24/2017 245,000.00 243,961.20 245,000.00 2,000 1.974 2001 1,665 03/24/2022
02587CEMB8 7-050317 AMERICAN EXPRESS BANK FSB 05/03/2017 245,000.00 246,389.15 245,000.00 2,350 2318 2350 1,705 05/03/2022
732333AK5 7-053117A PONCE DE LEON FEDERAL BANK 05/31/2017 245,000.00 243,140.45 245,000.00 2000 1.974 2001 1,733 05/31/2022
7493BAAAT 7-0531178 RCS BANK 05/31/2017 245,000.00 242,586.75 245,000.00 1,950 1.924 1.951 1,733 05/31/2022
59828PBX7 7-061217 MIDWESTBANK 06/12/2017 245,000.00 243,0156.50 245,000.00 2000 1.974 2,001 1,743 06/10/2022
25590AAF7 7-061617 DNB FIRST NATIONAL ASSOCIATION 08/16/2017 245,000.00 242,383.40 245,000.00 1.950 1.924 1.951 1,749 06/16/2022
319141HG 7-081617 FIRST BK OF HIGHLAND BANK 08/16/2017 245,000.00 244,443,85 245,000.00 2200 2170 2200 1,810 08/16/2022
33610RQY2 7-082117 FIRST PREMIER BK 08/21/2017 245,000.00 242,648,00 245,000.00  2.050 1.848 1.873 1,816 08/22/2022
59013JZW2 7-082117A MERRICK BNK 08/21/2017 245,000.00 243,218.85 245,000.00 2,100 2.041 2070 1,816 08/22/2022
795450D36 7-082317 SALLIE MAE BNK 08/23/2017 245,000.00 246,082,90 245,000.00  2.350 2.318 2350 1,817 08/23/2022
466682AQ4 7-083117 JACKSON COUNTY BANK 08/31/2017 245,000.00 242,530.40 245,000.00 2050 2,022 2050 1,825 08/31/2022
Subtotal and Average 79,053,387.10 80,310,000.00 80,247,445.07 80,310,000.00 1.489 1.510 714

Federal Agency Issues - Coupon
3133EDKP6 10-050114 Federal Farm Credit Bank 05/01/2014 3,000,000.00 3,000,000.00 3,000,000.00 1.070 1.055 1.070 0 09/01/2017
3133ECZ31 10-090613 Federal Farm Credit Bank 09/06/2013 5,000,000.00 5,000,400.00 4,976,900.00 1.410 1.509  1.530 5 09/06/2017
3133EDDV1 10-012314 Federal Farm Credit Bank 01/23/2014 5,000,000.00 5,001,950.00 5,000,000.00 1.160 1.144  1.160 52 10/23/2017
3130A6LZ8 10-041916 Federal Home Loan Bank 04/19/2016 5,000,000.00 4,996,400.00 4,994,300.00  0.625 0.691 0.701 55 10/26/2017
3133EFWC7 10-012716 Federal Farm Credit Bank 01/27/2016 7,500,000.00 7,497,600.00 7,498,125.00  0.875 0.877 0.889 87 11/27/2017
313381E27 10-121912 Federal Home Loan Bank 12/19/2012 10,000,000.00 9,989,100.00 10,000,000.00  0.750 0.740 0.750 109 12/19/2017
3133EFF51 10-022616A Federal Farm Credit Bank 02/26/2016 8,000,000.00 7,993,440.00 8,000,000.00  0.850 0.838  0.850 178 02/26/2018
3133ED4P4 10-100913 Federal Farm Credit Bank 10/09/2013 4,000,000.00 4,006,760.00 4,000,000.00 1.375 1.356  1.375 189 03/09/2018
3133EEET71 10-050115 Federal Farm Credit Bank 05/01/2015 5,000,000.00 4,990,950.00 4,994,100.00  0.920 9.468  9.600 242 05/01/2018
3133EEJ50 10-051115 Federal Farm Credit Bank 05/11/2015 3,000,000.00 2,995,290.00 2,994,720.00 1.030 1.076  1.090 252 05/11/2018
313379DT3 10-050914 Federal Home Loan Bank 05/09/2014 5,000,000.00 5,000,650.00 4,980,050.00 1.250 1332 1.351 280 06/08/2018
313379DT3 10-050914A Federal Home Loan Bank 05/07/2014 5,000,000.00 5,000,650.00 4,966,650.00 1.250 1399  1.419 280 06/08/2018
3130ABKR3 10-062316 Federal Home Loan Bank 06/23/2016 7,000,000.00 6,978,790.00 6,997,830.00  0.820 0.824 0.835 308 07/06/2018
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3130A7H57 10-032816 Federal Home Loan Bank 03/28/2016 2,700,000.00 2,694,330.00 2,700,000.00 1.100 1.085 1.100 392 09/28/2018
3130A7H57 10-032816A Federal Home Loan Bank 03/28/2016 2,105,000.00 2,100,579.50 2,104,579.00 1.100 1.083  1.108 392 09/28/2018
3133EFKW6 10-020916 Federal Farm Credit Bank 02/09/2016 5,000,000.00 4,980,400.00 5,000,000.00 1.010 0996 1.010 420 10/26/2018
3133EFKW6 10-022916 Federal Farm Credit Bank 02/29/2016 5,000,000.00 4,980,400.00 5,000,000.00 1.010 0.996 1.010 420 10/26/2018
3130A77H2 10-022616 Federal Home Loan Bank 02/26/2016 8,525,000.00 8,491,326.25 8,625,000.00 1.100 1.085 1.100 453 11/28/2018
3133EFRH2 10-120715 Federal Farm Credit Bank 12/07/2015 4,000,000.00 3,996,200.00 4,000,000.00 1.340 1.322  1.340 455 11/30/2018
3133EFSJ7 10-122115 Federal Farm Credit Bank 12/21/2015 5,000,000.00 4,999,950.00 5,000,000.00 1.300 1.282 1.300 469 12/14/2018
3133EFWD5 10-012716A Federal Farm Credit Bank 01/27/2016 5,000,000.00 4,986,450.00 5,000,000.00 1.230 1.213  1.230 511 01/25/2019
3133EFWD5 10-032216 Federal Farm Credit Bank 03/22/2016 5,000,000.00 4,986,450.00 4,998,750.00 1.230 1.219  1.236 511 01/25/2019
3133EFVD6 10-020116 Federal Farm Credit Bank 02/01/2016 1,500,000.00 1,500,000.00 1,500,000.00 1.320 1.302 1.320 518 02/01/2019
3133EFYS0 10-032216A Federal Farm Credit Bank 03/22/2016 6,000,000.00 5,964,300.00 5,989,200.00 1.150 1196 1.213 539 02/22/2019
3130A7HMO 10-032916 Federal Home Loan Bank 03/29/2016 5,000,000.00 4,989,050.00 5,000,000.00 1.250 1.233 1.250 574 03/29/2019
3133EHLGS6 10-053017 Federal Farm Credit Bank 05/30/2017 8,000,000.00 7,992,000.00 8,000,000.00 1.320 1.302 1.320 636 05/30/2019
3130A6UX3 10-122815 Federal Home Loan Bank 12/28/2015 5,000,000.00 5,009,200.00 5,000,000.00 1.500 1.479  1.500 665 06/28/2019
3133EFW52 10-040116 Federal Farm Credit Bank 04/01/2016 7,000,000.00 6,967,240.00 7.,000,000.00 1.150 1.134 1.150 668 07/01/2019
3130A7M85 10-033016 Federal Home Loan Bank 03/30/2016 5,000,000.00 4,964,100.00 5,000,000.00 1.250 1.233 1.250 726 08/28/2019
3133EF3Y1 10-042116 Federal Farm Credit Bank 04/21/2016 4,000,000.00 3,956,480.00 4,000,000.00 1.020 1.006 1.020 780 10/21/2019
3133EFKY2 10-102815 Federal Farm Credit Bank 10/28/2015 5,000,000.00 4,972,150.00 5,000,000.00 1.360 1.341 1.360 787 10/28/2019
3133EFND5 10-110515 Federal Farm Credit Bank 11/05/2015 5,000,000.00 4,987,050.00 4,992,250.00 1.370 1.391 1.410 795 11/05/2019
3130A3XB5 10-012115 Federal Home Loan Bank 01/21/2015 6,500,000.00 6,488,560.00 6,488,300.00 1.400 1.418  1.437 872 01/21/2020
3133EFK63 10-030416 Federal Farm Credit Bank 03/04/2016 5,000,000.00 4,967,450.00 5,000,000.00 1.260 1.233 1.250 915 03/04/2020
3133EHJA2 10-050817 Federal Farm Credit Bank 05/08/2017 10,000,000.00 10,014,200.00 10,000,000.00 1.550 1.629 1.550 980 05/08/2020
3133EET83 10-060315 Federal Farm Credit Bank 06/03/2015 5,000,000.00 5,023,350.00 5,000,000.00 1.650 1.627 1.650 1,006 06/03/2020
3130A8H48 10-070116 Federal Home Loan Bank 07/01/2016 7,000,000.00 6,908,790.00 7,000,000.00 1.150 1.134 1,150 1,034 07/01/2020
3130A9B75 10-082916 Federal Home Loan Bank 08/29/2016 6,750,000.00 6,636,330.00 6,746,625.00 1.250 1.2562 1.269 1,092 08/28/2020
313380WG8 10-010417 Federal Home Loan Bank 01/04/2017 8,000,000.00 7,953,600.00 7,940,000.00 1.375 1.563 1.585 1,106 09/11/2020
3130A7CV5 10-030216 Federal Home Loan Bank 03/02/2016 5,000,000.00 4,970,100.00 4,983,750.00 1.375 1.423 1.443 1,266 02/18/2021
3130A7CV5 10-053116 Federal Home Loan Bank 05/31/2016 4,000,000.00 3,976,080.00 3,996,000.00 1.375 1.378  1.397 1,266 02/18/2021
3133EHEC3 10-033017 Federal Farm Credit Bank 03/30/2017 10,000,000.00 9,992,100.00 10,000,000.00 1.800 1.776 1.800 1,306 03/30/2021
3130A7T88 10-042916 Federal Home Loan Bank 04/29/2016 10,000,000.00 9,869,000.00 10,000,000.00 1.440 1.420 1.440 1,336 04/29/2021
3133EF5TO 10-050316 Federal Farm Credit Bank 05/03/2016 7,000,000.00 6,935,530.00 7,000,000.00 1.700 1.677 1.700 1,340 05/03/2021
3133EHHG1 10-050317 Federal Farm Credit Bank 05/03/2017 4,952,000.00 4,968,044.48 4,952,000.00 1.750 1726 1750 1,340 05/03/2021
3133EGL60 10-112916 Federal Farm Credit Bank 11/28/2016 5,675,000.00 5,683,228.75 5,651,108.25 1.760 1.823 1.849 1,550 11/29/2021
3130AABG2 10-121616 Federal Home Loan Bank 12/16/2016 10,000,000.00 10,077,600.00 9,848,200.00 1.875 21471 2201 1,550 11/29/2021
3133EGX34 10-122016 Federal Farm Credit Bank 12/20/2016 5,000,000.00 5,001,100.00 5,000,000.00 2.080 2.052 2080 1,571 12/20/2021
3130AAKB3 10-011017 Federal Home Loan Bank 01/10/2017 10,000,000.00 10,040,900.00 10,000,000.00 2.140 2111 2140 1,692 01/10/2022

Run Date: 09/18/2017 - 16:15

Portfolio PTS

cp
PM (PRF_PM2) 7.3.0
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Average Purchase Stated YTM YTM Days to Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate 360 385 Maturity Date
Federal Agency Issues - Coupon
3130AATRY 10-022417 Federal Home Loan Bank 02/24/2017 7,000,000.00 7,044,310.00 7,000,000.00 2.070 2.042 2070 1,637 02/24/2022
3130AB2F2 10-032817 Federal Home Loan Bank 03/29/2017 5,000,000.00 5,005,350.00 5,000,000.00 2.200 2170 2200 1,670 03/29/2022
3133EHLH4 10-060117 Federal Farm Credit Bank 06/01/2017 8,000,000.00 8,019,600.00 8,000,000.00 1.875 1.849 1.875 1,734 06/01/2022
Subtotal and Average 310,173,275.96 306,207,000.00 305,544,858.98 305,8618,437.25 1.518 1.540 814
Total and Average 590,316,847.65 480,560,000.00 479,835,304.05 480,171,437.25 1.370 1.389 646
Portfolio PTS

Run Dale: 09/18/2017 - 16:15

CP

PM (PRF_PM2) 7.3.0
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Portfolio Details - Cash
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Average  Purchase Stated YTM  YTM Daysto
CusIP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate 360 365 Maturity
Treasurer's Cash
SYS17- 17- Treasurers Cash 112,930,580.35 112,930,580.35 112,930,580.35 0.000 0.000 1
SYS17-ZBA0O1VEND 17-ZBAO1VEND  Treasurers Cash 07/01/2017 50,000.00 50,000.00 50,000.00 0.000 0.000 1
SYS17-ZBA06VEND 17-ZBA0OBVEND  Treasurers Cash 07/01/2017 50,000.00 50,000.00 50,000.00 0.000 0.000 1
Average Balance 0.00 1
Total Cash and Investments 590,316,847.65 593,590,580.35 592,865,884.40 593,202,017.60 1.370 1.389 646
Portfolio PTS
CP

Run Date: 09/18/2017 - 16:15

PM (PRF_PM2) 730
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Investment Status Report - Investments g
August 31, 2017
Stated Maturity Purchase YTM YTM Payment Accrued Interest Current
cusIp Investment # Issuer Par Value Rate Date Date 360 365 Dates At Purchase Principal Book Value
LAIF / HIGHMARK CAPITAL / ZBA
SYS1-05015 1-05015 LAIF 64,500,000.00 0.920 0.907 0.920 10/15 - Quarterly 64,500,000.00 64,500,000.00
SYS17-RABOMM 17-RABOMM RABOBK 20,000,000.00 0.200 0.197 0.200 02/28 - Quarterly 20,000,000.00 20,000,000.00

LAIF / HIGHMARK CAPITAL / ZBA Totals

Certificates of Deposit - Bank

SYS 4-060816 4-060816 COMMON
SYS 4-061216 4-061216 COMVAL
SYS4-070816 4-070816 PACENT
SYS 4-081116 4-081116 TBOFH
SYS 4-090216 4-090216 BROADW
SYS 4-0902516A 4-090216A COMMWE
SYS4-020817 4-020817 ALLEGI
SYS 4-090916 4-090916 PPBANK
SYS 4-091216 4-091216 FLAGST
SYS 4-031616 4-031616 CACRED
SYS 4-031817 4-031817 CALBUS
SYS 4-012217 4-012217 FIRFOU
SYS54-092616 4-092616 SAIGON
SYS4-100516 4-100516 PACALL
SYS 4-032217 4-032217 FIRFOU
SYS4-102716 4-102716 ONEUN
SYS4-111716 4-111716 INTERN
SYS 4-060716 4-060716 ASIAN
SYS 4-061317 4-061317 BROADW
SYS 4-080717 4-080717 COMBAN
SYS4-021717 4-021717 ROYBUS
SYS 4-082616 4-082616 BKWEST
SYS4-090216 4-0902168 IDB BA
SYS4-032117 4-032117 USMETR
SYS4-011117 4-011117 MISSIO
SYS 4-012617 4-012617 CATHAY
SYS 4-080517 4-080517 HABIB
SYS 4-072117 4-072117 ACADEM
SYS 4-022417 4-022417 CITBAN

Run Dale: 09/18/2017 - 16:15

84,500,000.00

240,000,00
245,000.00
245,000.00
245,000.00

99,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
140,000.00
245,000.00
245,000.00
100,000.00
245,000.00
245,000.00
245,000.00
145,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00

0.739 0.750

0.85012/08/2017 06/08/2016 0.850 0.862
1.156012/22/2017 06/12/2016 0.000 0.000
1.20001/08/2018 07/08/2016 1.184 1.200
0.85002/11/2018 08/11/2016 0.838 0.850
1.00003/02/2018 09/02/2016 0.986 1.000
0.97003/02/2018 09/02/2016 0.957 0.970
1.00003/08/2018 02/08/2017 0.986 1.000
1.00003/09/2018 09/09/2016 0.986 1.000
1.00003/12/2018 09/12/2016 1.000 1.014
1.39003/16/2018 03/16/2016 1.371 1.390
0.93003/18/2018 03/18/2017 0.917 0.930
0.90003/22/2018 02/22/2017 0.888 0.900
1.03003/26/2018 09/26/2016 1.030 1.044
1.00004/05/2018 10/05/2016 0.986 1.000
0.90004/22/2018 03/22/2017 0.888 0.900
1.00005/04/2018 10/27/2016 0.986 1.000
1.00005/17/2018 11/17/2016 0.986 1.000
1.10006/07/2018 06/07/2016 0.000 0.000
1.34007/13/2018 06/13/2017 1.822 1.340
1.20008/07/2018 08/07/2017 1.184 1.200
1.15008/10/2018 02/17/2017 1.134 1.150
1.25008/16/2018 08/26/2016 1.250 1.267
1.20009/04/2018 09/02/2016 1.184 1.200
1.00009/21/2018 03/21/2017 0.986 1.000
1.40001/11/2019 01/11/2017 1.381 1.400
1.20001/26/2019 01/26/2017 1.184 1.200
1.60002/05/2019 08/05/2017 1.578 1.600
1.50002/22/2019 07/22/2017 1.479 1.500
1.45002/24/2019 02/24/2017 1.430 1,450

06/08 - Monthly
06/12 - Monthly
07/08 - Monthly
08/11 - Monthly
09/02 - Monthly
09/02 - Monthly
02/08 - Monthly
09/09 - Monthiy
09/12 - Monthly
03/16 - Monthly
03/18 - Monthly
02/22 - Monthly
09/26 - Monthly
10/05 - Monthly
03/22 - Monthly
10/27 - Monthly
11/17 - Monthly
06/07 - Quarterly
06/13 - Monthly
08/07 - Monthly
02/17 - Monthly
08/26 - At Maturity
09/02 - Monthly
03/21 - Monthly
01/11 - Monthly
01/26 - Monthly
09/05 - Monthly
07/22 - Monthly
02/24 - Monthly

0.00 84,500,000.00

240,000.00
245,000.00
245,000.00
245,000.00

99,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
140,000.00
245,000.00
245,000.00
100,000.00
245,000.00
245,000.00
245,000.00
145,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000,00
245,000.00

84,500,000.00

240,000.00
245,000.00
245,000.00
245,000.00

99,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
140,000.00
245,000.00
245,000.00
100,000.00
245,000.00
245,000.00
245,000.00
145,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000.00
245,000,00
245,000.00

Portfolio PTS
CP

PM (PRF_PMS)7 30

Report Ver. 7.3.3b




IMPERIAL COUNTY TREASURER
Portfolio Management

Investment Status Report - Investments Page 2
August 31, 2017
Stated  Maturity Purchase YTM YTM Payment Accrued Interest Current

CcusiP Investment # Issuer Par Value Rate Date Date 360 365 Dates At Purchase Principal Book Value

Certificates of Deposit - Bank
SYS 4-033017 4-033017 BANCOF 245,000.00 1.25003/30/2019 03/30/2017 1.233 1.250 03/30 - Monthiy 245,000.00 245,000.00
SYS 4-052317 4-052317 FIRINT 245,000.00 1.61005/23/2019 05/23/2017 1.588 1.610 05/23 - Monthly 245,000.00 245,000.00
SYS4-060317 4-060317 PREMBS 245,000.00 1.65006/03/2019 06/03/2017 1.627 1.650 06/03 - Monthly 245,000.00 245,000.00
SYS4-060817 4-060817 MERRIC 245,000.00 1.66006/08/2019 06/08/2017 1.637 1.660 06/08 - Monthly 245,000.00 245,000.00
SYS4-060917 4-060917 TRISAV 245,000.00 1.565006/09/2019 06/09/2017 1.529 1.550 06/09 - Monthly 245,000.00 245,000.00
SYS4-061517 4-061517 PACMER 244,000.00 1.85006/156/2019 06/16/2017 1.825 1.850 06/15 - Monthly 244,000.00 244,000.00
SYS4-063017 4-063017 KSABNK 245,000.00 1.74006/30/2019 06/30/2017 1.716 1.740 06/30 - Monthly 245,000.00 245,000.00
SYS 4-070717 4-070717 1STREP 245,000.00 1.48007/06/2019 07/07/2017 1.470 1.490 07/07 - Monthly 245,000.00 245,000.00
SYS4-071317 4-071317 INDCOM 245,000.00 1.48007/13/2019 07/13/2017 1.470 1.490 07/13 - Monthly 245,000.00 245,000.00
SYS4-071417 4-071417 WORRI 245,000.00 1.49007/14/2019 07/14/2017 1.470 1.490 07/14 - Monthly 245,000.00 245,000.00
SYS 4-070617 4-070617 COMSTB 245,000.00 1.70007/16/2019 07/06/2017 1.677 1.700 07/06 - Monthly 245,000.00 245,000.00
SYS 4-072017 4-072017 CRESTM 245,000.00 1.85007/20/2019 07/20/2017 1.825 1.850 07/20 - Monthly 245,000.00 245,000.00
Certificates of Deposit - Bank Totals 9,543,000.00 1.206 1.222 0.00 9,543,000.00 9,543,000.00

Negotiable CD's

062090AD7 7-120915 BKFRFR 245,000.00 0.90009/08/2017 12/09/2015 0.889 0.902 01/09 - Monthly 245,000.00 245,000.00
704692AD4 7-031114 PPGBNK 245,000.00 0.90009/11/2017 03/11/2014 0.889 0.902 04/11 - Monthly 245,000.00 245,000.00
17670LAF3 7-031314 CSBANK 245,000.00 0.95009/13/2017 03/13/2014 0.939 0.952 04/13 - Monthly 245,000.00 245,000.00
55275FHC5 7-092013D MBANK 245,000.00 1.50009/20/2017 09/20/2013 1.480 1.501 10/20 - Monthiy 245,000.00 245,000.00
712515GR0 7-092013B PEOPLE 245,000.00 1.50009/20/2017 09/20/2013 1.479 1.500 03/20 - 09/20 245,000.00 245,000.00
20786AAU9 7-092414A CON1BK 245,000.00 1.20009/25/2017 09/24/2014 1.164 1.170 10/24 - Monthly 245,000.00 245,000.00
849430AF0 7-092414 SPRBNK 245,000.00 1.25009/25/2017 09/24/2014 1.202 1.219 10/24 - Monthly 245,000.00 245,000.00
20368TAX8 7-092614A CFBIND 245,000.00 1.20009/26/2017 09/26/2014 1.185 1.201 10/26 - Monthly 245,000.00 245,000.00
29667RJY0 7-093013B ESSABK 245,000.00 1.60009/29/2017 09/30/2013 1.578 1.600 03/30 - 09/30 245,000.00 245,000.00
501798FW7 7-092914A LCABNK 245,000.00 1.25009/29/2017 09/29/2014 1.233 1.250 03/29 - 09/29 245,000.00 245,000.00
538036BZ6 7-100213A LIVEOK 245,000.00 1.55010/02/2017 10/02/2013 1.530 1.551 11/02 - Monthly 245,000.00 245,000.00
05573J5A8 7-100815 BMOHBN 245,000.00 1.10010/10/2017 10/08/2015 1.085 1.100 04/07 - 10/07 245,000.00 245,000.00
404730AT0 7-120815 HADDON 245,000.00 0.95010/10/2017 12/08/2015 0.937 0.950 06/08 - 12/08 245,000.00 245,000.00
30246ADX3 7-102315A F&M 245,000.00 0.85010/23/2017 10/23/2015 0,840 0.851 11/23 - Monthly 245,000.00 245,000.00
35471TBB7 7-110813B FSYNBK 245,000.00 1.30011/08/2017 11/08/2013 1.283 1.301 12/08 - Monthly 245,000.00 245,000.00
B94333EZ2 7-110813C TRAVRS 245,000.00 1.25011/08/2017 11/08/2013 1.234 1.251 12/08 - Monthly 245,000.00 245,000.00
786568QB51 7-1116186 SFANAT 245,000.00 0.75011/15/2017 11/16/2016 0.740 0.750 11/15 - At Maturity 245,000.00 245,000.00
43731LCAS5 7-1118186 HOMSLC 245,000.00 0.80011/17/2017 11/18/2016 0.789 0.800 12/18 - Monthly 245,000.00 245,000.00
92937CDD7 7-112015 WEXBKM 245,000.00 1.15011/20/2017 11/20/2015 1.134 1.150 05/20 - 11/20 245,000.00 245,000.00
Portfolio PTS
CP

Run Date: 09/18/2017 - 16:15 PM (PRF_PM8)7.3.0




IMPERIAL COUNTY TREASURER
Portfolio Management

Investment Status Report - Investments Page 3
August 31, 2017
Stated  Maturity Purchase YTM YTM Payment Accrued Interest Current
cusip Investment # Issuer Par Value Rate Date Date 360 365 Dates At Purchase Principal Book Value
Negotiable CD's
33625CAS8 7-022615A 1STSEC 245,000.00 1.00011/27/2017 02/26/2015 0.959 0972 03/26 - Monthly 245,000.00 245,000.00
06414TNP4 7-112713B BKNRTH 245,000.00 1.25011/27/2017 11/27/2013 1.234 1251 12/27 - Monthly 245,000.00 245,000.00
872278QU3 7-112515 TCFNAB 245,000.00 1.05011/27/2017 11/25/2015 1.036 1.050 05/25 - 11/25 245,000.00 245,000.00
93754PAMS 7-112715 WASHCB 245,000.00 1.05011/27/2017 11/27/2015 1.037 1.051 12/27 - Monthly 245,000.00 245,000,00
43733LAS6E 7-120213A HMSVBK 245,000.00 1.25012/04/2017 12/02/2013 1.233 1.250 06/02 - 12/02 245,000.00 245,000.00
752144AR6 7-120215 RANCHO 245,000.00 1.100 12/04/2017 12/02/2015 1.086 1.102 01/02 - Monthly 245,000.00 245,000.00
200566QLY7 7-120613A COMBNK 245,000.00 1.25012/06/2017 12/06/2013 1.234 1.251 01/06 - Monthly 245,000.00 245,000.00
805337AE2 7-080713A SAVGS 245,000.00 1.35012/07/2017 08/07/2013 1.333 1.351 09/07 - Monthly 245,000.00 245,000.00
57161LAH1 7-121615 MARQUI 245,000.00 1.00012/18/2017 12/16/2015 0.988 1.0019 01/16 - Monthly 245,000.00 245,000.00
350518CQ7 7-010614A FNDBNK 245,000.00 1.20012/29/2017 01/06/2014 1.184 1.201 01/30 - Monthly 245,000.00 245,000.00
45776NBPO 7-123013 INSBNK 245,000.00 1.35012/29/2017 12/30/2013 1.332 1.351 01/30 - Monthly 245,000.00 245,000.00
66736AAH2 7-043014 NWSTBK 245,000.00 1.10012/29/2017 04/30/2014 1.086 1.101 05/30 - Monthly 245,000.00 245,000.00
39120VRV8 7-111616A GRTSBK 245,000.00 0.80001/16/2018 11/16/2016 0.789 0.800 12/16 - Monthly 245,000.00 245,000.00
02905LAES 7-072115 AMPBNA 245,000.00 1.10001/22/2018 07/21/2015 1.054 1.069 08/21 - Monthly 245,000.00 245,000.00
44042AAH8 7-012714 HORBNK 245,000.00 1.30001/26/2018 01/27/2014 1.283 1.301 02/27 - Monthly 245,000.00 245,000.00
23204HDD7 7-012816A CUSTOM 245,000.00 1.20001/29/2018 01/28/2016 0.950 0.964 07/28 - 01/28 245,000.00 245,000.00
43708YECO 7-013015B HOMFED 245,000.00 1.05001/30/2018 01/30/2015 1.036 1.051 03/01 - Monthly 245,000.00 245,000.00
56844UAT2 7-013015 MARTRU 245,000.00 1.00001/30/2018 01/30/2015 0.987 1.001 03/01 - Monthly 245,000.00 245,000.00
587550EJ9 7-013015C MERCBK 245,000.00 1.00001/30/2018 01/30/2015 0.987 1.001 03/01 - Monthly 245,000.00 245,000.00
91103MCE4 7-013015A UNNATL 245,000.00 1.00001/30/2018 01/30/2015 0.987 1.001 03/01 - Monthly 245,000.00 245,000.00
98878BDL9 7-110316 ZBNATL 245,000.00 0.90002/05/2018 11/03/2016 0.888 0.900 05/03 - 11/03 245,000.00 245,000.00
06424LBW7 7-021015 BNKDEL 245,000.00 1.05002/09/2018 02/10/2015 1.037 1.061 03/10 - Monthly 245,000.00 245,000.00
77468ABC3 7-021314 ROKBNK 245,000.00 1.25002/13/2018 02/13/2014 1.234 1.281 03/13 - Monthly 245,000.00 245,000.00
12325EGA4 7-081513 THEBUS 245,000.00 1.40002/15/2018 08/15/2013 1.383 1.402 09/15 - Monthly 245,000.00 245,000.00
06543PBV6 7-031816 BKOFVY 245,000.00 0.90002/16/2018 03/18/2016 0.891 0.903 04/18 - Monthly 245,000.00 245,000.00
83172HDC1 7-111816A SMTBNK 245,000.00 0.80002/20/2018 11/18/2016 0.790 0,801 12/18 - Monthly 245,000.00 245,000.00
32082BCL1 7-022614 TMTBNK 245,000.00 1.25002/26/2018 02/26/2014 1,233 1,250 08/26 - 02/26 245,000.00 245,000.00
20070PGY7 7-022515A COMSTB 245,000.00 1.05002/26/2018 02/25/2015 1.010 1.024 03/25 - Monthly 245,000.00 245,000.00
225645CY4 7-022814A CRSTBK 245,000.00 1.25002/28/2018 02/28/2014 1.234 1.251 03/28 - Monthly 245,000.00 245,000.00
78577TAA3 7-030615B SACBID 245,000.00 1.10003/06/2018 03/06/2015 1.086 1.101 04/06 - Monthly 245,000.00 245,000.00
32021YCA9 7-031014B FFSBNK 245,000.00 1.20003/12/2018 03/10/2014 1.184 1.201 04/10 - Monthly 245,000.00 245,000.00
336460BY5 7-031416 FSTBDE 245,000.00 0.95003/14/2018 03/14/2016 0.937 0.950 04/14 - Monthly 245,000.00 245,000.00
290800AL5 7-061715 EMBASY 245,000.00 1.00003/16/2018 06/17/2015 0.987 1.000 07/17 - Monthly 245,000.00 245,000.00
65487TAY7 7-031615 NOABNK 245,000.00 1.10003/16/2018 03/16/2015 1.086 1.101 04/16 - Monthly 245,000.00 245,000.00
32115CBE7 7-091813C FNBTN 245,000 00 1.60003/19/2018 09/18/2013 1.551 1.672 10/18 - Monthly 245,000.00 245,000.00
Portfolio PTS
CP

Run Date: 09/18/2017 - 16:15 PM (PRF_PMS8)7.30
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Stated Maturity Purchase YTM YTM Payment Accrued Interest Current
CUSIP Investment # Issuer Par Value Rate Date Date 360 365 Dates At Purchase Principal Book Value
Negotiable CD's
219243AQ5 7-032715 CORBNK 245,000.00 1.05003/27/2018 03/27/2015 1.037 1.051 04/27 - Monthly 245,000.00 245,000.00
06425BBV0 7-063015 BKOTPA 245,000.00 1.10003/29/2018 06/30/2015 1.084 1.099 07/30 - Monthly 245,000.00 245,000.00
70214LAB4 7-033015A PRTBNK 245,000.00 1.10003/30/2018 03/30/2015 1.086 1.101 04/30 - Monthly 245,000.00 245,000.00
40434ABP3 7-042413 HSBCBK 245,000.00 1.25004/18/2018 04/24/2013 0.936 0.949 10/24 - 04/24 245,000.00 245,000.00
249398BA5 7-102813 DENVER 245,000.00 1.50004/25/2018 10/28/2013 1.500 1.521 11/25 - Monthly 245,000.00 245,000.00
08173QBL9 7-042915A BEBKPA 245,000.00 1.00004/30/2018 04/29/2015 0.848 0.860 10/29 - 04/2¢ 245,000.00 245,000.00
564759QP6 7-050615 MANUFC 245,000.00 1.00005/07/2018 05/06/2015 0.848 0.860 11/06 - 05/06 245,000.00 245,000.00
534732AE2 7-100915 LINCOL 245,000.00 1.15005/09/2018 10/09/2015 1.134 1.150 11/09 - Monthly 245,000.00 245,000.00
063046AD8 7-111016 BNKKRM 245,000.00 0.95005/10/2018 11/10/2016 0.934 0.947 12/10 - Monthly 245,000.00 245,000.00
00432KCU5 7-051315 ACCESS 245,000.00 1.00005/14/2018 05/13/2015 0,962 0.975 06/13 - Monthly 245,000.00 245,000.00
27113PAE1 7-051515A ESTBST 245,000.00 1.00005/15/2018 05/15/2015 0.987 1.001 06/15 - Monthly 245,000.00 245,000.00
400820BJ4 7-052914 GUABNK 245,000.00 1.35005/29/2018 05/29/2014 1.332 1.351 06/29 - Monthly 245,000.00 245,000.00
4373BAFD3 7-052714 HBNCNL 245,000.00 1.30005/29/2018 05/27/2014 1.283 1.301 06/27 - Monthly 245,000.00 245,000.00
905269GK6 7-102913B UNION 245,000.00 1.40005/29/2018 10/29/2013 1.400 1.419 05/29 - At Maturity 245,000.00 245,000.00
32021MDT3 7-053014A FFBANK 245,000.00 1.30005/30/2018 05/30/2014 1.283 1.301 06/30 - Monthly 245,000.00 245,000.00
625925AD4 7-110713A MUNTSB 245,000.00 1.50005/30/2018 11/07/2013 1.479 1.500 11/30 - Monthly 245,000.00 245,000.00
55266CME3 7-060515B MBFIBK 245,000.00 1.10006/05/2018 06/05/2015 1.086 1.101 07/05 - Monthly 245,000.00 245,000.00
69709QAK7 7-060515 PALMET 245,000.00 1.00006/05/2018 06/05/2015 0.987 1.001 07/05 - Monthly 245,000.00 245,000,00
15118RJTS 7-060614 CELBNK 245,000.00 1.35006/06/2018 06/06/2014 1.332 1.351 07/06 - Monthly 245,000.00 245,000,00
618312DF6 7-120613 MORBNK 245,000.00 1.50006/06/2018 12/06/2013 1.500 1.521 01/08 - Monthly 245,000.00 245,000.00
856528CJ1 7-111213 STBKTX 245,000,00 1.55006/12/2018 11/12/2013 1.629 1.550 12/12 - Monthly 245,000.00 245,000.00
577234CJ4 7-031315 MAUCHB 245,000.00 1.20006/13/2018 03/13/2015 1.185 1.202 04/13 - Monthly 245,000.00 245,000,00
62823AAA0 7-112613 MUTBNK 245,000.00 1.60006/26/2018 11/26/2013 1.479 1.500 12/26 - Monthly 245,000.00 245,000,00
300185CY9 7-062915 EVBKGR 245,000.00 1.20006/29/2018 06/29/2015 1.185 1.201 07/29 - Monthly 245,000.00 245,000.00
856425AN3 7-063015A STBKLI 245,000.00 1.20006/29/2018 06/30/2015 1.185 1.201 07/30 - Monthly 245,000.00 245,000.00
132555AA1 7-070715 CATRCO 245,000.00 1.30007/06/2018 07/07/2015 1.283 1.301 08/07 - Monthly 245,000.00 245,000.00
58043PCH2 7-100913 MCFARL 245,000.00 1.85007/09/2018 10/09/2013 1.825 1.850 11/09 - Monthly 245,000.00 245,000.00
89579NBG7 7-031014 TRIBNK 245,000.00 1.40007/10/2018 03/10/2014 1.382 1.401 04/10 - Monthly 245,000.00 245,000.00
62844AAD9 7-121313A MTLBNK 245,000.00 1.50007/13/2018 12/13/2013 1.480 1.500 01/13 - Monthly 245,000.00 245,000,00
74160NEA4 7-121713 PRIBNK 245,000.00 1.50007/17/2018 12/17/2013 1.480 1.500 06/17 - 12/17 245,000.00 245,000.00
319590CD5 7-072415A CITRUS 245,000.00 1.25007/24/2018 07/24/2015 1.234 1.251 08/24 - Monthly 245,000.00 245,000.00
20451PBGO 7-072413A COMPAS 245,000.00 1.70007/24/2018 07/24/2013 1.677 1.700 01/24 - 07/24 245,000.00 245,000.00
619165GG2 7-072415 MORTON 245,000.00 1.25007/24/2018 07/24/2015 1.234 1.251 08/24 - Monthly 245,000.00 245,000.00
25665QAS4 7-072915 DOLLAR 245,000.00 1.45007/30/2018 07/29/2015 1.430 1.450 01/29 - 07/29 245,000.00 245,000.00
464209BV6 7-103013H ISABNK 245,000.00 1.75007/30/2018 10/30/2013 1.726 1.750 11/30 - Monthly 245,000.00 245,000.00
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17801GBH1 7-110613C TCNBOM 245,000.00 1.75008/06/2018 11/06/2013 1.726 1.750 12/06 - Monthly 245,000.00 245,000.00
46115DDFOQ 7-080713 INTERV 245,000.00 1.60008/07/2018 08/07/2013 1.579 1.601 09/07 - Monthiy 245,000,00 245,000.00
201282GX2 7-070815 COMBK 245,000.00 1.30008/08/2018 07/08/2015 1.284 1.302 08/08 - Monthly 245,000.00 245,000.00
588806AD1 7-082313 THEMER 245,000.00 1.60008/23/2018 08/23/2013 1.579 1.601 09/23 - Monthly 245,000.00 245,000.00
44042TBE3 7-082813 HORIZN 245,000.00 1.80008/28/2018 08/28/2013 1.776 1.801 09/28 - Monthly 245,000.00 245,000.00
86933DAM4 7-122915 SUSSEX 245,000.00 1.45008/29/2018 12/29/2015 1.430 1.450 06/29 - 12/29 245,000.00 245,000.00
06424KANO 7-083013A BKSACL 245,000.00 1.76008/30/2018 08/30/2013 1.727 1.761 09/30 - Monthly 245,000.00 245,000.00
062649ZD3 7-083013 HOLLND 245,000.00 1.70008/30/2018 08/30/2013 1.678 1.701 10/01 - Monthly 245,000.00 245,000.00
800037AC7 7-083013B SASTBK 245,000.00 1.75008/30/2018 08/30/2013 1.727 1.751 09/30 - Monthly 245,000.00 245,000.00
02006LTP8 7-080315 ALLYBK 245,000.00 1.65009/04/2018 09/03/2015 1.401 1.421 03/03 - 09/03 245,000.00 245,000.00
307814DEO 7-060515A FARMCH 245,000.00 1.10009/05/2018 08/05/2015 1.087 1.102 07/05 - Monthly 245,000.00 245,000.00
58958PBY9 7-090513B MERIDI 245,000.00 1.85009/05/2018 09/05/2013 1.826 1.851 10/05 - Monthly 245,000.00 245,000.00
987159AJ9 7-090513A YORKTB 245,000.00 1.70009/05/2018 09/05/2013 1.677 1.700 03/05 - 09/05 245,000.00 245,000.00
63969ABA1 7-090613 NEBSTB 245,000.00 1.70009/06/2018 (09/06/2013 1.678 1.701 10/06 - Monthly 245,000.00 245,000.00
11815SCP3 7-031016 BUCKEY 245,000.00 1.00009/10/2018 03/10/2016 0.988 1.002 04/10 - Monthly 245,000.00 245,000.00
12324XGC9 7-091113 BUSBKM 245,000.00 1.85009/11/2018 09/11/2013 1.826 1.851 10/11 - Monthly 245,000.00 245,000.00
63970QEQS5 7-091713 NEBLNB 245,000.00 1.75009/17/2018 09/17/2013 1.727 1.761 10/17 - Monthly 245,000.00 245,000.00
063248EN4 7-0918138 LEUMI 245,000.00 2.00009/18/2018 09/18/2013 1.973 2.000 03/18 - 09/18 245,000.00 245,000.00
860010AX5 7-091813D STEUBN 245,000.00 1.85009/18/2018 09/18/2013 1.826 1.851 10/18 - Monthly 245,000.00 245,000.00
26942NAA3 7-091913A EAGLE 245,000.00 1.80009/19/2018 08/19/2013 1.775 1.800 03/19 - 09/19 245,000.00 245,000.00
90136SGY6 7-092013E 218TCT 245,000.00 1.85009/20/2018 09/20/2013 1.826 1.851 10/20 - Monthly 245,000.00 245,000.00
17318LAS3 7-092414B CALLBK 245,000.00 1.75009/24/2018 09/24/2014 1.727 1.751 10/24 - Monthly 245,000.00 245,000.00
88413QAA6 7-092513B 3RDFSL 245,000.00 1.90009/25/2018 08/25/2013 1.874 1.800 03/25 - 09/256 245,000.00 245,000.00
063420AX1 7-092513 BNKMAN 245,000.00 1.80009/25/2018 09/25/2013 1.776 1.801 10/25 - Monthly 245,000.00 245,000.00
301074BH2 7-092513A EXCHNG 245,000.00 1.85009/25/2018 09/25/2013 1.826 1.851 10/25 - Monthly 245,000.00 245,000.00
46176PDJ1 7-092614 INVBNK 245,000.00 1.65009/26/2018 09/26/2014 1.627 1.650 03/26 - 09/26 245,000.00 245,000.00
90955PAF7 7-092613 UNITED 245,000.00 1.85009/26/2018 09/26/2013 1.825 1.850 03/26 - 09/26 245,000.00 245,000.00
431103AQ3 7-112713C HISTBK 245,000.00 1.70009/27/2018 11/27/2013 1.677 1.700 05/27 - 11/27 245,000.00 245,000.00
B2668XFA1 7-092713E SGNTRE 245,000.00 1.85009/27/2018 09/27/2013 1.826 1.861 10/27 - Monthly 245,000.00 245,000.00
064414QYZ6 7-033117 BKOFNC 245,000.00 1.30009/28/2018 03/31/2017 1.286 1.303 04/30 - Monthly 245,000.00 245,000.00
118545CC4 7-092914B BUCBNK 245,000.00 1.65009/28/2018 09/29/2014 1.627 1.650 10/29 - Monthly 245,000.00 245,000.00
20361LBJ2 7-093014B CBNKSB 245,000.00 1.65009/28/2018 09/30/2014 1.628 1.651 10/30 - Monthly 245,000.00 245,000.00
56034WAK7 7-122815 MAINSB 245,000.00 1.35009/28/2018 12/28/2015 1.332 1.350 06/28 - 12/28 245,000.00 245,000.00
92535LBG8 7-083014C VERBNK 245,000.00 1.65009/28/2018 09/30/2014 1.628 1.651 10/30 - Monthly 245,000.00 245,000.00
366526AL5 7-100214 GARRBK 245,000.00 1.70010/02/2018 10/02/2014 1.678 1.701 11/02 - Monthly 245,000.00 245,000.00
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080515AS8 7-030514A BELBNK 245,000.00 1.50010/05/2018 03/05/2014 1.480 1.500 09/05 - 03/05 245,000.00 245,000.00
14376RAP2 7-100915A CAROLI 245,000.00 1,100 10/09/2018 10/09/2015 1.086 1.101 11/09 - Monthly 245,000.00 245,000.00
710465DQ5 7-101416 PEOBNK 245,000.00 1.00010/15/2018 10/14/2016 0.949 0.962 11/14 - Monthly 245,000.00 245,000.00
33646CET7 7-041515 1STSRC 245,000.00 1.15010/16/2018 04/15/2015 1.141 1.157 10/15 - 04/15 245,000.00 245,000.00
90951PAD6G 7-101613 UBTNA 245,000,00 1.85010/16/2018 10/16/2013 1.825 1.850 04/16 - 10/16 245,000.00 245,000.00
175144CN2 7-041715 CNATLB 245,000,00 1.10010/17/2018 04/17/2015 1.085 1.100 10/17 - 04/17 245,000.00 245,000.00
884693BQ4 7-101916 THNLBK 245,000.00 1.00010/19/2018 10/19/2016 0.986 1.000 11/19 - Monthly 245,000.00 245,000.00
984308EM4 7-102116 YADBNK 245,000.00 1.10010/22/2018 10/21/2016 1.043 1.058 11/21 - Monthly 245,000.00 245,000.00
549103SB6 7-102315C LUANA 245,000.00 1.16010/23/2018 10/23/2015 1.134 1.150 04/23 - 10/23 245,000.00 245,000.00
57461PAF3 7-102313A MASCBK 245,000.00 1.80010/23/2018 10/23/2013 1.776 1.801 11/23 - Monthly 245,000.00 245,000.00
17669TBE1 7-102513B CTSTBK 245,000.00 1.80010/25/2018 10/25/2013 1.775 1.800 04/25 - 10/25 245,000.00 245,000.00
00889WAUS 7-103015D AIMBK 245,000.00 1.15010/29/2018 10/30/2015 1.106 1.121 11/28 - Monthly 245,000.00 245,000.00
743738BS4 7-042815 PRVBNK 245,000.00 1.05010/29/2018 04/28/2015 1.014 1.028 05/28 - Monthly 245,000.00 245,000.00
024280AA7 7-103116 AMBKCR 245,000.00 1.05010/31/2018 10/31/2016 1.036 1.050 12/01 - Monthly 245,000.00 245,000.00
59665QCE3 7-050517 COMWDE 245,000.00 1.20011/05/2018 05/05/2017 1.187 1.203 06/05 - Monthly 245,000.00 245,000.00
71231QBD5 7-020414 PEOBAN 245,000.00 1.65011/05/2018 02/04/2014 1.601 1.624 03/04 - Monthly 245,000.00 245,000.00
90206QAT2 7-111413 TWORCB 245,000.00 1.75011/14/2018 11/14/2013 1.727 1.751 12/14 - Monthly 245,000.00 245,000.00
32065TAF8 7-111513C 1STKEN 245,000.00 1.750 11/15/2018 11/15/2013 1.727 1.751 12/15 - Monthly 245,000.00 245,000.00
066519BB4 7-113015B BKUNTD 245,000.00 1.45011/30/2018 11/30/2015 1.430 1.450 05/30 - 11/30 245,000.00 245,000.00
69417ABW8 7-031214 PCSBNK 245,000.00 1.50012/12/2018 03/12/2014 1.481 1.502 04/12 - Monthly 245,000.00 245,000.00
30856PAE6 7-121914 FRMSBN 245,000.00 1.60012/19/2018 12/19/2014 1.480 1.501 01/19 - Monthly 245,000.00 245,000.00
066851QW9 7-030714 BHBKTR 245,000.00 1.50001/07/2019 03/07/2014 1.482 1.502 04/07 - Monthiy 245,000.00 245,000.00
06610RAL3 7-011117 BANKER 245,000.00 1.35001/11/2019 01/11/2017 1.331 1.350 02/11 - Monthly 245,000.00 245,000.00
628779FC9 7-020514B NBTBNK 245,000.00 1.75002/05/2019 02/05/2014 1.726 1.750 08/05 - 02/05 245,000.00 245,000.00
29367ACP86 7-021214 ENTBTC 245,000.00 1.75002/12/2019 02/12/2014 1.727 1.761 03/12 - Monthly 245,000.00 245,000.00
41166HAR7 7-022117 HRBANK 245,000.00 1.40002/21/2019 02/21/2017 1.381 1.400 03/21 - Monthly 245,000.00 245,000.00
068360AA4 7-030615 BARRE 245,000.00 1.35003/06/2019 03/06/2015 1.332 1.351 04/06 - Monthly 245,000.00 245,000.00
939693AF4 7-030615A WASHBK 245,000.00 1.35003/06/201¢ 03/06/2015 1.332 1.351 04/06 - Monthly 245,000.00 245,000.00
94768NJPO 7-031914 WBNKNA 245,000.00 1.80003/19/2019 03/19/2014 1.775 1.800 09/19 - 03/19 245,000.00 245,000.00
17668UAM2 7-033117A CITTRT 245,000.00 1.40003/29/2019 03/31/2017 1.381 1.400 09/30 - 03/30 245,000.00 245,000.00
320637AN1 7-032817A FIRIPS 245,000.00 1.45003/29/2019 03/29/2017 1.428 1.448 04/29 - Monthly 245,000.00 245,000.00
308863AP4 7-032917B FMSBNK 245,000.00 1.40003/29/2019 03/29/2017 1.381 1.400 09/29 - 03/29 245,000.00 245,000.00
46256 YAD1 7-033015B IOWABK 245,000.00 1.35003/29/2019 03/30/2015 1.332 1.350 09/30 - 03/30 245,000.00 245,000.00
66612ABG2 7-033017A NRTHBK 245,000.00 1.45004/01/2019 03/30/2017 1.151 1.167 09/30 - 03/31 245,000.00 245,000.00
06740KGG6 7-041514 BARBNK 245,000.00 1.90004/15/2019 04/15/2014 1.874 1.900 10/156 - 04/15 245,000.00 245,000.00
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05580AAD6 7-051614 BMWBNK 245,000.00 1.90005/16/2019 05/16/2014 1.874 1.900 11/16 - 05/16 245,000.00 245,000.00
69413CEU9 7-053116 PACOEU 245,000.00 1.10005/31/2019 05/31/2016 1.085 1.100 06/30 - Monthly 245,000.00 245,000.00
74316VEM3 7-053116A PROFIN 245,000.00 1.05005/31/2019 05/31/2016 1.037 1.081 07/01 - Monthly 245,000.00 245,000.00
06251AMB0 7-060116A BKHAPO 245,000.00 1.20006/03/2019 06/01/2016 1.184 1.200 12/03 - 06/03 245,000.00 245,000.00
90840RAA3 7-060316 USBOWS 245,000.00 1.05006/03/2019 06/03/2016 1.036 1.050 07/03 - Monthly 245,000.00 245,000.00
9497485K9 7-060116 WEFRGO 245,000.00 1.25006/03/2019 06/01/2016 1.233 1.250 07/01 - Monthly 245,000.00 245,000.00
254671767 7-060414 DISBNK 245,000.00 1.95006/04/2019 06/04/2014 1.923 1.950 12/04 - 06/04 245,000.00 245,000.00
17453FBM3 7-060515D CITDEP 245,000.00 1.50006/05/2019 06/05/2015 1.479 1.500 12/05 - 06/05 245,000.00 245,000.00
58403B4F0 7-060816 MEBKSL 245,000.00 1.20006/10/2019 06/08/2016 1.184 1.200 12/08 - 06/08 245,000.00 245,000.00
14069TAH8 7-061516 CAPSBK 245,000.00 1.20006/14/2019 06/15/2016 1.184 1.200 07/15 - Monthly 245,000.00 245,000.00
00257TAVS 7-061716B ABACUS 245,000.00 1.20006/17/2018 06/17/2016 1.184 1.200 07/17 - Monthly 245,000.00 245,000.00
57116AJX7 7-061915A MRLINB 245,000.00 1.70006/19/2019 06/19/2015 1.678 1.701 07/19 - Monthly 245,000.00 245,000.00
33749VAF5 7-062116 FWBTMD 245,000.00 1.20006/21/2019 06/21/2016 1.184 1.200 07/21 - Monthly 245,000.00 245,000.00
20364ABW4 7-071216 CFSBB 245,000.00 1.05007/12/2019 07/12/2016 1.036 1.050 08/12 - Monthly 245,000.00 245,000.00
88241TAT7 7-071316 TEBC 245,000.00 1.00007/12/2019 07/13/2016 0.986 1.000 08/13 - Monthly 245,000.00 245,000.00
457455AX1 7-071516 INNOBA 245,000.00 1.00007/15/2019 07/15/2016 0.986 1.000 08/156 - Monthly 245,000.00 245,000.00
204161AE3 7-031616 COBKTX 245,000.00 1.20007/16/2019 03/16/2016 1.184 1.200 04/16 - Monthly 245,000.00 245,000.00
91330ABB2 7-071716A UNBKNJ 245,000.00 1.70007/17/2019 07/17/2015 1.678 1.701 08/17 - Monthly 245,000.00 245,000.00
76881TBRO 7-033115B RIVBNK 245,000.00 1.40007/31/2019 03/31/2015 1.382 1.401 04/30 - Monthly 245,000.00 245,000.00
61747MXQ9 7-080317 MRGAN 245,000.00 1,70008/05/2019 08/03/2017 1.677 1.700 02/03 - 08/03 245,000.00 245,000.00
75946AAL0 7-050317A RELBNK 245,000.00 1.40008/05/2019 05/03/2017 1.382 1.401 06/03 - Monthly 245,000.00 245,000.00
710311AT8 7-081415 PEPBNK 245,000.00 1.556008/14/2019 08/14/2015 1.530 1.551 09/14 - Monthly 245,000.00 245,000.00
29266NB55 7-081914 ENRBNK 245,000.00 2.05008/19/2019 08/19/2014 2.022 2.050 02/19 - 08/19 245,000.00 245,000.00
61760ACZ0 7-081717 MORSTN 245,000.00 1.70008/19/2019 08/17/2017 1.677 1.700 02/17 - 08/17 245,000.00 245,000.00
51507LBG8 7-030317 LMCMBK 245,000.00 1.45009/03/2019 03/03/2017 1,433 1.462 04/03 - Monthly 245,000.00 245,000.00
38147J4T6 7-091014 GSBANK 245,000.00 2.05009/10/2019 09/10/2014 2.022 2.050 03/10 - 09/10 245,000.00 245,000.00
700654AT3 7-091214 PNTLBN 245,000.00 2.15009/12/2019 09/12/2014 2122 2.151 10/12 - Monthly 245,000.00 245,000.00
554479DQ5 7-091714 MACBNK 245,000.00 1.90009/17/2019 09/17/2014 1.875 1.901 10/17 - Monthly 245,000.00 245,000.00
590290AC6 7-092316 MERIBK 245,000.00 1.15009/23/2019 09/23/2016 1.134 1.150 03/23 - 09/23 245,000.00 245,000.00
68621KAN1 7-032917 ORTLBK 245,000.00 1.70009/29/2019 03/29/2017 1.677 1.700 09/29 - 03/29 245,000.00 245,000.00
061785CL3 7-093014A BKDEER 245,000.00 2.00009/30/2019 09/30/2014 1.974 2.001 10/30 - Monthly 245,000.00 245,000.00
70212YAR3 7-033015 PARTBK 245,000.00 1.50009/30/2019 03/30/2015 1.482 1.502 04/30 - Monthly 245,000.00 245,000.00
32022MAC2 7-101616A FFNORB 245,000.00 1.35010/16/2019 10/16/2015 1.332 1.351 11/16 - Monthly 245,000.00 245,000.00
20033AHQ2 7-102014 CCBANK 245,000.00 2.15010/18/2019 10/20/2014 2,122 2151 11/20 - Monthly 245,000.00 245,000.00
82669LFJ7 7-072215 SIGBAN 245,000.00 1.65010/22/2019 07/22/2015 1.629 1.652 08/22 - Monthly 245,000.00 245,000.00
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08883AAXO 7-103015 BIDDE 245,000.00 1.300 10/30/2019 10/30/2015 1.283 1.301 11/30 - Monthly 245,000,00 245,000.00
412022BP9 7-103015B HARDIN 245,000.00 1.40010/30/2019 10/30/2015 1.382 1.401 11/30 - Monthly 245,000,00 245,000.00
747133CC8 7-103015A PYRA 245,000.00 1.35010/30/2019 10/30/2015 1.332 1.351 11/30 - Monthly 245,000.00 245,000.00
66742UAE7 7-070115 NCBKWI 245,000.00 1.60011/01/2019 07/01/2015 1.580 1.602 08/01 - Monthly 245,000,00 245,000.00
32008JAJ2 7-110714 FIREAG 245,000.00 1.75011/07/2019 11/07/2014 1.726 1.750 05/07 - 11/07 245,000,00 245,000.00
814414AA6 7-111615 SNBSD 245,000.00 1.40011/18/2019 11/16/2015 1.382 1.401 02/16 - Quarterly 245,000.00 245,000.00
17037VAZ5 7-113015 CHOICE 245,000.00 1.55011/29/2019 11/30/2015 1.530 1.551 01/01 - Monthly 245,000.00 245,000.00
596689EGO 7-072915B MIDDLE 245,000.00 1.75011/29/2019 07/29/2015 1.729 1.753 08/29 - Monthly 245,000.00 245,000.00
440392FD5 7-122816 HORICO 245,000.00 1.500 12/30/2019 12/28/2016 1.479 1.500 06/30 - 12/30 245,000.00 245,000.00
330459BB3 7-071315 FNBBAI 245,000.00 1.70001/13/2020 07/13/2015 1.700 1.724 08/13 - Monthly 245,000.00 245,000.00
856309AL3 7-101316A STBKLZ 245,000.00 1.20001/13/2020 10/13/2016 1.184 1.201 11/13 - Monthly 245,000.00 245,000.00
32057GAE9 7-101615 FIBTWA 245,000.00 1.60001/16/2020 10/16/2015 1.580 1.602 11/16 - Monthly 245,000.00 245,000.00
31938QN34 7-071715 FBBAWI 245,000.00 1.90001/17/2020 07/17/2015 1.874 1.900 01/17 - 07117 245,000.00 245,000.00
144200AK8 7-012115 CATRBK 245,000.00 1.80001/21/2020 01/21/2015 1.776 1.801 02/21 - Monthly 245,000.00 245,000.00
74267GUUS 7-012315 PRBKCO 245,000.00 1.90001/23/2020 01/23/2015 1.874 1.900 07/23 - 01/23 245,000.00 245,000.00
29367QCH9 7-012516 ENTBNA 245,000.00 1.50001/27/2020 01/25/2016 1.480 1.501 02/25 - Monthly 245,000.00 245,000.00
857894SWO 7-021317 STEARN 245,000.00 1.60002/10/2020 02/13/2017 1.578 1.600 08/10 - 02/10 245,000.00 245,000.00
975875AH8 7-021017A WINHIL 245,000.00 1.60002/10/2020 02/10/2017 1.479 1.500 03/10 - Monthly 245,000.00 245,000.00
065847CW3 7-081215 BKWISC 245,000.00 1.75002/12/2020 08/12/2015 1.729 1.763 09/12 - Monthly 245,000.00 245,000.00
55406JAJ1 7-081715 MYSAFR 245,000.00 1.70002/14/2020 08/17/2015 1.677 1.700 02/17 - 08/17 245,000.00 245,000.00
1562RBH8 7-022217 CNSTBK 245,000.00 1.50002/21/2020 02/22/2017 1.479 1.500 03/22 - Monthly 245,000.00 245,000.00
133033DR8 7-022615 CAMDEN 245,000.00 1.80002/26/2020 02/26/2015 1.776 1.801 03/26 - Monthly 245,000.00 245,000.00
06279WAA8 7-022817 BKIOWA 245,000.00 1.600 02/28/2020 02/28/2017 1.578 1.600 03/28 - Monthly 245,000.00 245,000.00
68002LBE7 7-031017 OMISBK 245,000.00 1.65003/10/2020 03/10/2017 1.530 1.551% 04/10 - Monthly 245,000.00 245,000.00
928066AV1 7-033017 VAPTBK 245,000.00 1.60003/30/2020 03/30/2017 1.580 1.602 04/30 - Monthly 245,000.00 245,000.00
800523AL6 7-033115A SANSAV 240,000.00 1.60003/31/2020 03/31/2015 1.580 1.602 05/01 - Monthly 240,000.00 240,000.00
02587DXK9 7-042915 AMEEXP 245,000.00 1.85004/29/2020 04/29/2015 1.825 1.850 10/29 - 04/29 245,000.00 245,000.00
144153AZ6 7-020817 CAROBK 245,000.00 1.60005/08/2020 02/08/2017 1.576 1.598 03/08 - Monthly 245,000.00 245,000.00
58740XYZ7 7-0561017 MRBKMI 245,000.00 1,65005/11/2020 05/10/2017 1.401 1.421 11/10 - 06/10 245,000.00 245,000.00
08016PCL1 7-051617 BLMNTB 245,000.00 1.60005/15/2020 05/15/2017 1.580 1.601 06/15 - Monthly 245,000.00 245,000.00
139797GC2 7-083017 CAPBNK 245,000.00 1.70005/29/2020 08/30/2017 1.677 1.700 09/30 - Monthly 245,000.00 245,000.00
75950XAB5 7-060315 RELSVB 245,000.00 1.700 06/03/2020 06/03/2015 1,679 1.702 07/03 - Monthly 245,000.00 245,000.00
219255AB2 7-060515C CORNHU 245,000.00 1.650 06/05/2020 06/05/2015 1,629 1.652 07/05 - Monthly 245,000.00 245,000.00
020080AZ0 7-061016 ALMABK 245,000.00 1.30006/10/2020 06/10/2016 1.283 1.301 07/10 - Monthly 245,000.00 245,000.00
20402JAC4 7-061016A COPTBK 245,000.00 1.30006/10/2020 06/10/2016 1.282 1.300 12/10 - 06/10 245,000.00 245,000.00
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063615AV0 7-061215 BKMIDW 245,000.00 1.65006/12/2020 06/12/2015 1.629 1.652 07/12 - Monthly 245,000.00 245,000.00
52465JGC5H 7-081415A LEGEND 245,000.00 1.70006/15/2020 08/14/2015 1.652 1.675 09/14 - Monthly 245,000.00 245,000.00
598580AJ7 7-121515 MIFLIN 245,000.00 1.65006/15/2020 12/15/2015 1.629 1.652 01/15 - Monthly 245,000.00 245,000.00
662228CQ6 7-061516A NSALBK 245,000.00 1.30006/15/2020 06/15/2016 1.283 1.301 07/15 - Monthly 245,000.00 245,000.00
46147UQL7 7-061715A INVSTR 245,000.00 1.90006/17/2020 06/17/2015 1.876 1.902 07/17 - Monthly 245,000.00 245,000.00
29976DYJ3 7-061915 EVRBNK 245,000.00 1.85006/19/2020 06/19/2015 1.825 1.850 12/19 - 06/19 245,000.00 245,000.00
33612JHA0 7-061917 FTPRBK 245,000.00 1.75006/19/2020 06/19/2017 1.726 1.750 12/19 - 06/19 245,000.00 245,000.00
9815671BN1 7-062515 WOFORE 200,000.00 2.30006/25/2020 06/25/2015 2.271 2.303 07/25 - Monthly 200,000.00 200,000.00
02554BCL3 7-032816 AMBANK 245,000.00 1.45006/29/2020 03/28/2016 1.408 1.425 04/28 - Monthly 245,000.00 245,000.00
25460FAT3 7-062817 DIRECT 245,000.00 1.80006/29/2020 06/28/2017 1.732 1.756 07/28 - Monthly 245,000.00 245,000.00
37148LAAG 7-063017 GENCOM 245,000.00 1.850 06/30/2020 06/30/2017 1.826 1.852 07/30 - Monthly 245,000.00 245,000.00
401228AW1 7-123015 GUSTBA 245,000.00 1.60006/30/2020 12/30/2015 1.580 1.601 01/30 - Monthly 245,000.00 245,000.00
02554DBG1 7-040116 AEBANK 245,000.00 1.45007/01/2020 04/01/2016 1.431 1.451 05/01 - Monthly 245,000.00 245,000.00
598315BH1 7-070215 MIDWST 245,000.00 1.80007/02/2020 07/02/2015 1.900 1.926 08/02 - Monthly 245,000.00 245,000.00
73565NBN2 7-072215A PORTAG 245,000.00 1.80007/22/2020 07/22/2015 1.777 1.802 08/22 - Monthly 245,000.00 245,000.00
33648XAR7 7-012816B FSTBKS 245,000.00 1.65007/28/2020 01/28/2016 1.627 1.650 07/28 - 01/28 245,000.00 245,000.00
493065YNO 7-080917 KEYBNA 245,000.00 1.80008/07/2020 08/09/2017 1.775 1.800 02/09 - 08/09 245,000.00 245,000.00
14042E6A3 7-082715 CAPONE 245,000.00 2.35008/26/2020 08/27/2015 2.318 2.350 02/26 - 08/26 Received 245,000.00 245,000.00
76951DAU4 7-050517A RVRBNK 245,000.00 1.50009/04/2020 05/05/2017 1.482 1.503 06/05 - Monthly 245,000.00 245,000.00
956310AE6B 7-092316B WSTBNK 245,000.00 1.25009/23/2020 09/23/2016 1.234 1.261 10/23 - Monthly 245,000.00 245,000.00
187337AB6 7-123015A CLINTN 245,000.00 1.70009/30/2020 12/30/2015 1.679 1.702 01/30 - Monthly 245,000.00 245,000.00
211163FA3 7-102115A CONTBK 245,000.00 1.50010/21/2020 10/21/2015 1.479 1.500 04/21 - 10/21 245,000.00 245,000.00
95960NJH1 7-102115 WSTDEV 245,000.00 1.75010/21/2020 10/21/2015 1.726 1.750 04/21 - 10/21 245,000.00 245,000.00
062268AE7 7-012216 GENEVA 245,000.00 1.70010/22/2020 01/22/2016 1.678 1.701 02/22 - Monthly 245,000.00 245,000.00
029728AP7 7-102315B AMERSB 245,000.00 1.75010/23/2020 10/23/2015 1.726 1.750 04/23 - 10/23 245,000.00 245,000.00
31034PAM1 7-102315 FRMSTA 245,000.00 1.600 10/23/2020 10/23/2015 1.580 1.602 11/23 - Monthly 245,000.00 245,000.00
06653ABL7 7-122916 BASAMI 245,000.00 1.75010/29/2020 12/29/2016 1.727 1.751 01/29 - Monthly 245,000.00 245,000.00
06062QWJ9 7-103116A BKBARD 245,000.00 1.40010/30/2020 10/31/2016 1.381 1.400 04/30 - 10/30 245,000.00 245,000.00
635573AC2 7-103015C NCOOPB 245,000.00 1.75010/30/2020 10/30/2015 1.726 1.750 04/30 - 10/30 245,000,00 245,000.00
20416 TAH5 7-051117 COMWDE 245,000.00 1.70011/10/2020 05/11/2017 1.680 1.703 06/01 - Monthly 245,000.00 245,000.00
51210SMR5 7-051017A LAKEBK 245,000.00 1.75011/10/2020 05/10/2017 1.729 1.753 06/10 - Monthly 245,000.00 245,000.00
45157PAGS 7-051117A STPAUL 245,000.00 1.75011/20/2020 05/11/2017 1.729 1.753 06/11 - Monthly 245,000.00 245,000.00
72143YACSE 7-112315 PILGRM 245,000.00 1.756011/23/2020 11/23/2015 1.728 1.7562 12/23 - Monthly 245,000.00 245,000.00
634116CF2 7-113015A NBONYC 245,000.00 1.75011/30/2020 11/30/2015 1.728 1.752 12/30 - Monthly 245,000.00 245,000.00
88714RBV3 7-010816 TIMBER 245,000.00 1.70001/08/2021 01/08/2016 1.679 1.702 02/08 - Monthly 245,000.00 245,000.00
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29888PBJ8 7-011516B EVABK 245,000.00 1.70001/156/2021 01/15/2016 1.679 1.702 02/15 - Monthly 245,000.00 2456,000.00
86604XKP0O 7-011516A SUMMIT 245,000.00 1.80001/15/2021 01/15/2016 1.777 1.802 02/15 - Monthly 245,000.00 245,000.00
90919TAT4 7-011516 UNISON 245,000,00 1.80001/15/2021 01/15/2016 1.777 1.802 02/15 - Monthly 245,000.00 245,000.00
06647JAF1 7-012116 BKNEWR 245,000.00 1.80001/21/2021 01/21/2016 1.777 1.802 02/21 - Monthly 245,000.00 245,000.00
524661BX2 7-012517 LGYBNK 245,000.00 1.75001/25/2021 01/25/2017 1.727 1.751 02/25 - Monthly 245,000.00 245,000.00
35637RCU9 7-0128186 FREEDM 245,000.00 1.75001/28/2021 01/28/2016 1.728 1.762 02/28 - Monthly 245,000.00 245,000.00
62847HAKS 7-012816C MUTONE 245,000.00 1.65001/28/2021 01/28/2016 1.627 1.650 07/28 - 01/28 245,000.00 245,000.00
02082CBE9 7-012916 ALPINE 245,000.00 1.80001/29/2021 01/29/2016 1.777 1.802 02/29 - Monthly 245,000.00 245,000.00
583686BRO 7-020416 MECHAN 245,000.00 1.65002/04/2021 02/04/2016 1.627 1.650 08/04 - 02/04 245,000.00 245,000.00
319428AG3 7-021017 1STCEN 245,000.00 1.85002/10/2021 02/10/2017 1.826 1.851 03/10 - Monthly 245,000.00 245,000.00
33650EAN3 7-022217A FRSTBK 245,000.00 1.75002/22/2021 02/22/2017 1.727 1.751 03/22 - Monthly 245,000.00 245,000.00
099703EH9 7-022817C BDRBNK 245,000.00 1.75002/26/2021 02/28/2017 1.727 1.761 03/28 - Monthly 245,000.00 245,000.00
22766AAV7 7-022817A CRFTBK 245,000.00 1.75002/26/2021 02/28/2017 1.727 1.751 03/28 - Monthly 245,000.00 245,000.00
804375DH3 7-032216 SAUKVB 245,000.00 1.50003/22/2021 03/22/2016 1.480 1.501 04/22 - Monthly 245,000.00 245,000.00
29367RHRO 7-032416 ETNRBK 245,000.00 1.50003/24/2021 03/24/2016 1.480 1.501 04/24 - Monthly 245,000.00 245,000.00
B89153HCX6 7-0429186 TOTAL 245,000.00 1.40004/29/2021 04/29/2016 1.382 1.401 05/29 - Monthly 245,000.00 245,000.00
32110YHC2 7-051118 1STNBA 245,000.00 1.40005/11/2021 05/11/2016 1.382 1.401 06/11 - Monthly 245,000.00 245,000.00
03753XAC4 7-061116A APEXBK 245,000.00 1.40005/11/2021 05/11/2016 1.400 1.419 06/11 - Monthly 245,000.00 245,000.00
062847BP2 7-051316 THEBOK 245,000.00 1.40005/13/2021 05/13/2016 1.382 1.401 06/13 - Monthly 245,000.00 245,000.00
53362LAMG 7-111816D LINFST 245,000.00 1.40005/18/2021 11/18/2016 1.381 1.400 12/01 - Monthly 245,000.00 245,000.00
02771PNR4 7-061217A AMENTL 245,000.00 1.85006/14/2021 06/12/2017 1.826 1.851 07/12 - Monthly 245,000.00 245,000.00
06160AAF7 7-061417 BNKCOM 245,000.00 1.85006/14/2021 06/14/2017 1.826 1.851 07/14 - Monthly 245,000.00 245,000.00
203507BA5 7-061516B COMPBK 245,000.00 1.55006/15/2021 06/15/2016 1.530 1.551 07/15 - Monthly 245,000.00 245,000.00
108622FR7 7-061617A BRIDBK 245,000.00 1.85006/16/2021 06/16/2017 1.826 1.851 07/16 - Monthly 245,000.00 245,000.00
063847AH0 7-061716A BKNEWE 245,000.00 1.40006/17/2021 06/17/2016 1.382 1.401 07/17 - Monthly 245,000.00 245,000.00
20084TJL8B 7-061716 COWEBK 245,000.00 1.40006/17/2021 06/17/2016 1.382 1.401 07/17 - Monthly 245,000.00 245,000.00
67054NAH6 7-062117 NUMERI 245,000.00 2.10006/21/2021 06/21/2017 2.073 2101 07/21 - Monthly 245,000.00 245,000.00
337630BD8 7-062317 FSTRUT 245,000.00 1.90006/23/2021 06/23/2017 1.875 1.901 07/23 - Monthly 245,000.00 245,000.00
56817TAB7 7-062917 MARBNK 245,000.00 1.80006/29/2021 06/29/2017 1.777 1.801 07/29 - Monthly 245,000.00 245,000.00
17670DAD6 7-063017A CTZNBK 245,000.00 1.85006/30/2021 06/30/2017 1.826 1.851 07/30 - Monthly 245,000.00 245,000.00
33715LAD2 7-063016 FIRTEC 245,000.00 1.75006/30/2021 06/30/2016 1.726 1.750 12/30 - 06/30 245,000.00 245,000.00
3556576AP4 7-082517 FRZBNK 245,000.00 1.85008/25/2021 08/25/2017 1.826 1.851 09/25 - Monthly 245,000.00 245,000.00
81488PAY1 7-083117A SSBANK 245,000.00 1.90008/31/2021 08/31/2017 1.875 1.901 09/30 - Monthly 245,000.00 245,000.00
712490AE1 7-092316A PEOPBK 245,000.00 1.35009/23/2021 09/23/2016 1.332 1.351 10/23 - Monthly 245,000.00 245,000.00
06610QDH1 7-093016 BANKBK 245,000.00 1.35009/30/2021 08/30/2016 1.332 1.351 10/30 - Monthly 245,000.00 245,000.00
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68235GAAB 7-101316 ONAMBK 245,000.00 1.35010/13/2021 10/13/2016 1.332 1.351 11/13 - Monthly 245,000.00 245,000.00
32112UCJ8 7-111616B FSTMCG 245,000.00 1.45011/16/2021 11/16/2016 1.431 1.451 12/16 - Monthly 245,000.00 245,000.00
176688CB3 7-1118168B CISTBK 245,000.00 1.45011/18/2021 11/18/2016 0.000 0.000 12/18 - Monthly 245,000.00 245,000.00
63861NAC9 7-111816C NTNWID 245,000.00 1.50011/18/2021 11/18/2016 1.480 1.501 12/18 - Monthly 245,000.00 245,000.00
22239MAQ1 7-022717 CSFECU 245,000.00 2.050 11/29/2021 02/27/2017 2.022 2.050 03/27 - Monthly 245,000.00 245,000.00
92834CCB6 7-113016 VISBNK 245,000.00 1.76011/30/2021 11/30/2016 1.726 1.750 05/30 - 11/30 245,000.00 245,000.00
33767AQ53 7-123016 FBPRSA 245,000.00 2.25012/30/2021 12/30/2016 2.220 2.251 01/30 - Monthly 245,000.00 245,000.00
30781TBD9 7-011817 FRMMER 245,000.00 2.05001/18/2022 01/18/2017 2,022 2.050 07/18 - 01/18 245,000.00 245,000.00
71270QQJ8 7-011817A PEOUNT 245,000.00 2.05001/18/2022 01/18/2017 2.022 2.050 07/18 - 01/18 245,000.00 245,000.00
426336BF9 7-012717 HENCBK 245,000.00 1.90001/27/2022 01/27/2017 1.875 1.901 02/27 - Monthly 245,000.00 245,000.00
320636AC7 7-073117 1STIOW 245,000.00 1.90001/31/2022 07/31/2017 1.877 1.903 08/31 - Monthly 245,000.00 245,000.00
429882EV1 7-021017B HIGHBK 245,000.00 1.95002/10/2022 02/10/2017 1.924 1,851 03/10 - Monthly 245,000.00 245,000.00
87164XPQ2 7-022417 SYNBAN 245,000.00 2.30002/24/2022 02/24/2017 2.268 2,300 08/24 - 02/24 245,000.00 245,000.00
130524AB7 7-063117 CALIPB 245,000.00 1.85002/28/2022 05/31/2017 1.825 1.850 11/30 - 05/30 245,000.00 245,000.00
48714LAD1 7-022817B KNYBNK 245,000.00 1.90002/28/2022 02/28/2017 1.874 1.900 08/28 - 02/28 245,000.00 245,000.00
140420Y53 7-030117 CTLONE 245,000.00 2.30003/01/2022 03/01/2017 2.268 2,300 08/01 - 03/01 245,000.00 245,000.00
16116PHV6 7-080417 CHTRBK 245,000.00 2.00003/04/2022 08/04/2017 1.973 2.000 02/04 - 08/04 245,000.00 245,000.00
8562846V1 7-031417 BNKIND 245,000.00 2.35003/14/2022 03/14/2017 2318 2.350 09/14 - 03/14 245,000.00 245,000.00
33640RCR6 7-032417 1STSEN 245,000.00 2.00003/24/2022 03/24/2017 1.974 2.001 04/24 - Monthly 245,000.00 245,000.00
02587CEM8 7-050317 AMERBN 245,000.00 2.350065/03/2022 05/03/2017 2.318 2.350 11/03 - 05/03 245,000.00 245,000.00
732333AK5 7-053117A PNCEBK 245,000.00 2.00005/31/2022 05/31/2017 1.974 2.001 06/30 - Monthly 245,000.00 245,000.00
74938AAA7 7-053117B RCSBNK 245,000.00 1.95005/31/2022 05/31/2017 1.924 1.951 07/01 - Monthly 245,000.00 245,000.00
59828PBX7 7-061217 MIDWES 245,000.00 2.00006/10/2022 06/12/2017 1.974 2,001 07/12 - Monthly 245,000.00 245,000.00
25590AAF7 7-061617 DNBFIR 245,000.00 1.95006/16/2022 06/16/2017 1.924 1.951 07/16 - Monthly 245,000.00 245,000.00
319141HG 7-081617 FIRHGH 245,000.00 2.20008/16/2022 08/16/2017 2170 2.200 02/16 - 08/16 245,000.00 245,000.00
33610RQY2 7-082117 FSTPRM 245,000,00 2.05008/22/2022 08/21/2017 1.848 1.873 02/21 - 08/21 245,000.00 245,000.00
59013JZW2 7-082117A MRKBNK 245,000.00 2.10008/22/2022 08/21/2017 2.041 2.070 09/21 - Monthly 245,000.00 245,000.00
795450D36 7-082317 SALMBN 245,000.00 2.35008/23/2022 08/23/2017 2.318 2.350 02/23 - 08/23 245,000.00 245,000.00
466682AQ4 7-083117 JCBANK 245,000.00 2.05008/31/2022 08/31/2017 2.022 2.050 02/28 - 08/28 245,000.00 245,000.00
Negotiable CD's Totals 80,310,000.00 1.489 1.510 0.00 80,310,000.00 80,310,000.00

Federal Agency Issues - Coupon
3133EDKP6 10-050114 FEDFAR 3,000,000.00 1.07009/01/2017 05/01/2014 1.065 1.070 09/01 - 03/01 3,000,000.00 3,000,000.00
3133ECZ31 10-090613 FEDFAR 5,000,000.00 1.41009/06/2017 09/06/2013 1.509 1.530 03/06 - 09/06 4,976,900.00 4,976,900.00
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Federal Agency Issues - Coupon
3133EDDV1 10-012314 FEDFAR 5,000,000.00 1.160 10/23/2017 01/23/2014 1.144 1.160 04/23 - 10/23 6,000,000.00 5,000,000.00
3130A6LZ8 10-041916 FHLB 5,000,000.00 0.62510/26/2017 04/19/2016 0.691 0.701 04/26 - 10/26 Received 4,994,300.00 4,994,300.00
3133EFWC7 10-012716 FEDFAR 7,500,000.00 0.87511/27/2017 01/27/2016 0.877 0.889 05/27 - 11/27 7,498,125.00 7,498,125.00
313381E27 10-121912 FHLB 10,000,000.00 0.75012/19/2017 12/19/2012 0.740 0.750 06/19 - 12/19 10,000,000.00 10,000,000.00
3133EFF51 10-022616A FEDFAR 8,000,000.00 0.85002/26/2018 02/26/2016 0.838 0.850 08/26 - 02/26 8,000,000.00 8,000,000.00
3133ED4P4 10-100913 FEDFAR 4,000,000.00 1.37503/09/2018 10/09/2013 1.356 1.375 03/09 - 09/09 4,000,000.00 4,000,000.00
3133EEE71 10-050115 FEDFAR 5,000,000.00 0.92005/01/2018 05/01/2015 9.468 9.600 11/01 - 05/01 4,994,100.00 4,994,100.00
3133EEJ50 10-0511156 FEDFAR 3,000,000.00 1.03005/11/2018 05/11/2015 1.075 1.090 11/11 - 05/11 2,994,720.00 2,994,720.00
313379DT3 10-050914 FHLB 5,000,000.00 1.25006/08/2018 05/09/2014 1.332 1.351 06/08 - 12/08 Received 4,980,050.00 4,880,050.00
313379DT3 10-050914A FHLB 5,000,000.00 1.25006/08/2018 05/07/2014 1.399 1.419 06/08 - 12/08 Received 4,966,650.00 4,966,650.00
3130A8KR3 10-062316 FHLB 7,000,000.00 0.82007/06/2018 06/23/2016 0.824 0.835 01/06 - 07/06 6,997,830.00 6,997,830.00
3130A7H57 10-032816 FHLB 2,700,000.00 1.10009/28/2018 03/28/2016 1.085 1.100 09/28 - 03/28 2,700,000.00 2,700,000.00
3130A7H57 10-032816A FHLB 2,105,000.00 1.10009/28/2018 03/28/2016 1.093 1.108 09/28 - 03/28 2,104,579.00 2,104,579.00
3133EFKW6 10-020916 FEDFAR 5,000,000.00 1.01010/26/2018 02/09/2016 0.996 1.010 04/26 - 10/26 Received 5,000,000.00 5,000,000.00
3133EFKW86 10-022916 FEDFAR 6,000,000.00 1.01010/26/2018 02/29/2016 0.996 1.010 04/26 - 10/26 Received 5,000,000.00 5,000,000.00
3130A77H2 10-022616 FHLB 8,525,000.00 1.10011/28/2018 02/26/2016 1.085 1.100 05/28 - 11/28 8,5625,000.00 8,625,000.00
3133EFRH2 10-120715 FEDFAR 4,000,000.00 1.34011/30/2018 12/07/2015 1.322 1.340 05/30 - 11/30 Received 4,000,000.00 4,000,000.00
3133EFSJ7 10-122115 FEDFAR 5,000,000.00 1.30012/14/2018 12/21/2015 1.282 1.300 06/14 - 12/14 Received 6,000,000.00 5,000,000.00
3133EFWD5 10-012716A FEDFAR 5,000,000.00 1.23001/25/2019 01/27/2016 1.213 1.230 07/25 - 01/25 Received 5,000,000.00 5,000,000.00
3133EFWD5 10-032216 FEDFAR 5,000,000.00 1.23001/25/2019 03/22/2016 1.219 1.236 07/25 - 01/25 Received 4,998,750.00 4,998,750.00
3133EFVD6 10-020116 FEDFAR 1,500,000.00 1.32002/01/2019 02/01/2016 1.302 1.320 08/01 - 02/01 1,500,000.00 1,500,000.00
3133EFYS0 10-032216A FEDFAR 6,000,000.00 1.15002/22/2019 03/22/2016 1.196 1.213 08/22 - 02/22 Received 5,989,200.00 5,989,200.00
3130A7HMO 10-032916 FHLB 5,000,000.00 1.25003/29/2019 03/29/2016 1.233 1.250 09/29 - 03/29 5,000,000.00 5,000,000.00
3133EHLG6 10-053017 FEDFAR 8,000,000.00 1.32005/30/2019 05/30/2017 1.302 1.320 11/30 - 05/30 8,000,000.00 8,000,000.00
3130ABUX3 10-122815 FHLB 5,000,000.00 1.50006/28/2019 12/28/2015 1.479 1.500 06/28 - 12/28 5,000,000.00 5,000,000.00
3133EFW52 10-040116 FEDFAR 7,000,000.00 1.15007/01/2019 04/01/2016 1.134 1.150 07/01 - 01/01 7,000,000.00 7,000,000.00
3130A7M85 10-033016 FHLB 5,000,000.00 1.25008/28/2019 03/30/2016 1.233 1.250 08/28 - 02/28 5,000,000.00 5,000,000.00
3133EF3Y1 10-042116 FEDFAR 4,000,000.00 1.02010/21/2019 04/21/20186 1.006 1.020 10/21 - 04/21 4,000,000.00 4,000,000.00
3133EFKY2 10-102815 FEDFAR 5,000,000.00 1.36010/28/2019 10/28/2015 1.341 1.360 04/28 - 10/28 5,000,000.00 5,000,000.00
3133EFND5S 10-110515 FEDFAR 5,000,000.00 1.837011/05/2019 11/05/2015 1.391 1.410 05/05 - 11/05 4,892,250.00 4,992,250.00
3130A3XB5 10-012115 FHLB 6,500,000.00 1.40001/21/2020 01/21/2015 1.418 1.437 07/21 - 01/21 6,488,300.00 6,488,300.00
3133EFK63 10-030416 FEDFAR 5,000,000.00 1.25003/04/2020 03/04/2016 1.233 1.250 09/04 - 03/04 5,000,000.00 5,000,000.00
3133EHJA2 10-050817 FEDFAR 10,000,000.00 1.55005/08/2020 05/08/2017 1.529 1.550 11/08 - 05/08 10,000,000.00 10,000,000.00
3133EET83 10-060315 FEDFAR 5,000,000.00 1.65006/03/2020 06/03/2015 1.627 1.650 12/03 - 06/03 5,000,000.00 5,000,000.00
3130A8H48 10-070116 FHLB 7,000,000.00 1.15007/01/2020 07/01/2016 1.134 1.160 01/01 - 07/01 7,000,000.00 7,000,000.00
Portfolio PTS
CP
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Investment Status Report - Investments Page 13
August 31, 2017
Stated  Maturity Purchase YTM YTM Payment Accrued Interest Current

CUSIP Investment # Issuer Par Value Rate Date Date 360 365 Dates At Purchase Principal Book Value

Federal Agency Issues - Coupon
3130A9B75 10-082916 FHLB 6,750,000.00 1.25008/28/2020 08/29/2016 1.252 1.269 02/28 - 08/31 6,746,625.00 6,746,625.00
313380WG8 10-010417 FHLB 8,000,000.00 1.37509/11/2020 01/04/2017 1.563 1.685 03/11 - 09/11 Received 7,940,000,00 7,940,000.00
3130A7CV5 10-030216 FHLB 5,000,000.00 1.37502/18/2021 03/02/2016 1.423 1.443 08/18 - 02/18 Received 4,983,750.00 4,983,750.00
3130A7CV5 10-063116 FHLB 4,000,000.00 1.37602/18/2021 05/31/2016 1.378 1.397 08/18 - 02/18 Received 3,996,000,00 3,996,000.00
3133EHEC3 10-033017 FEDFAR 10,000,000.00 1.80003/30/2021 03/30/2017 1.775 1.800 09/30 - 03/30 10,000,000.00 10,000,000.00
3130A7T88 10-042916 FHLB 10,000,000.00 1.44004/29/2021 04/29/2016 1.420 1.440 10/29 - 04/29 10,000,000.00 10,000,000.00
3133EF5TO 10-050316 FEDFAR 7,000,000.00 1.70005/03/2021 05/03/2016 1.677 1.700 11/03 - 05/03 7,000,000.00 7,000,000.00
3133EHHG1 10-050317 FEDFAR 4,952,000.00 1.75005/03/2021 05/03/2017 1.726 1.750 11/03 - 05/03 4,952,000,00 4,952,000.00
3133EGL60 10-112916 FEDFAR 5,675,000.00 1.76011/29/2021 11/29/2016 1.823 1.849 05/29 - 11/29 5,651,108.25 5,651,108.25
3130AABG2 10-121616 FHLB 10,000,000.00 1.87511/29/2021 12/16/2016 2171 2.201 05/29 - 11/29 Received 9,848,200.00 9,848,200.00
3133EGX34 10-122016 FEDFAR 5,000,000.00 2.08012/20/2021 12/20/2016 2.052 2.080 06/20 - 12/20 5,000,000.00 5,000,000.00
3130AAKB3 10-011017 FHLB 10,000,000.00 2.14001/10/2022 01/10/2017 2111 2,140 07/10-01/10 10,000,000.00 10,000,000.00
3130AATRS 10-022417 FHLB 7,000,000.00 2.07002/24/2022 02/24/2017 2.042 2,070 08/24 - 02/24 7,000,000.00 7,000,000.00
3130AB2F2 10-032917 FHLB 5,000,000.00 2.20003/29/2022 03/29/2017 2170 2.200 09/29 - 03/29 5,000,000.00 5,000,000.00
3133EHLH4 10-060117 FEDFAR 8,000,000.00 1.87506/01/2022 06/01/2017 1.849 1.875 12/01 - 06/01 8,000,000.00 8,000,000.00
Federal Agency Issues - Coupon Totals 306,207,000.00 1.518 1.540 0.00 305,818,437.25 305,818,437.25
Investment Totals 480,560,000.00 1.370 1.389 0.00 480,171,437.25 480,171,437.25

Run Date: 09/18/2017 - 16:15

Portfolio PTS
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IMPERIAL COUNTY TREASURER
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Page 14
Investment Status Report - Cash g
August 31, 2017
Stated Maturity Purchase YTMm YTM Payment Accrued Interest Current

CUsIP Investment # Issuer Par Value Rate Date Date 360 365 Dates At Purchase Principal Book Value
Treasurer's Cash

SYS§17- 17- TRCASH 112,930,580.35 0.000 0.000 07/01 - Monthly 112,930,580.35 112,930,580.35

S§YS17-ZBA0O1VEND 17-ZBAOTVEND TRCASH 50,000.00 07/01/2017 0.000 0.000 04/01 - Monthiy 50,000.00 50,000.00

SYS17-ZBAOGVEND  17-ZBAO6VEND TRCASH 50,000.00 07/01/2017 0.000 0.000 04/24 - Monthly 50,000.00 50,000.00

Cash Totals 113,030,580.35 0.00 113,030,580.35 113,030,580.35

Total Cash and Investments 593,590,580.35 1.370 1.389 0.00 593,202,017.60 593,202,017.60

Run Date: 09/18/2017 - 16:15

Portfolio PTS
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IMPERIAL COUNTY TREASURER
Portfolio Management

.. Page 1
Activity By Type
August 1, 2017 through August 31, 2017
Beginning Stated Transaction Purchases Redemptions Ending

CusIP Investment # Issuer Balance Rate Date or Deposits or Withdrawais Balance
LAIF / HIGHMARK CAPITAL / ZBA (Monthly Summary)

Subtotal 84,500,000.00 84,500,000.00
Certificates of Deposit - Bank
SYS 4-080516 4-080516 Community Bank of Pasadena 0.800  08/07/2017 0.00 245,000.00
SYS 4-080717 4-080717 Community Bank of Pasadena 1.200  08/07/2017 245,000.00 0.00
SYS4-020216 4-020216 HAB Bank 1.300  08/05/2017 0.00 245,000.00
SYS 4-080517 4-080517 HAB Bank 1.600 08/05/2017 245,000.00 0.00
SYS4-070216 4-070216 Sterling SB and Trust 1.000 08/02/2017 0.00 245,000.00

Subtotal 9,788,000.00 490,000.00 735,000.00 9,543,000.00
Negotiable CD's
06425KBMO 7-020514A Bank of Perry County 1.000 08/04/2017 0.00 245,000,00
139797GC2 7-083017 THE CAPITAL BK 1.700  08/30/2017 245,000.00 0.00
16116PHVE 7-080417 CHARTER BANK 2.000 08/04/2017 245,000.00 0.00
319141HG 7-081617 FIRST BK OF HIGHLAND BANK 2,200  08/16/2017 245,000.00 0.00
355576AP4 7-082517 FRAZER BANK 1.850 08/25/2017 245,000.00 0.00
33610RQY2 7-082117 FIRST PREMIER BK 2.050 08/21/2017 245,000.00 0.00
33732LCG2 7-022015 First Trust & Savings Bank of 1.050 08/21/2017 0.00 245,000.00
45780PAK1 7-082113 Institution for Savings in New 1.300 08/21/2017 0.00 245,000.00
466682AQ4 7-083117 JACKSON COUNTY BANK 2.050  08/31/2017 245,000.00 0.00
493065YNO 7-080917 KEY BANK NATIONAL ASSOCIATION 1.800  08/09/2017 245,000.00 0.00
61760ACZ0 7-081717 MORGAN STANLEY PRIVATE BANK 1.700 08/17/2017 245,000.00 0.00
61747MXQ9 7-080317 Morgan Stanley Bank NA 1.700  08/03/2017 245,000.00 0.00
59013J2W2 7-082117A MERRICK BNK 2100  08/21/2017 245,000.00 0.00
795450XS9 7-012016 Sallie Mae Bank 2150 08/18/2017 0.00 245,000.00
795450036 7-082317 SALLIE MAE BNK 2.350  08/23/2017 245,000.00 0.00
81488PAY1 7-083117A SECURITY SAVINGS BANK 1.900 08/31/2017 245,000,00 0.00

Subtotal 78,350,000.00 2,940,000.00 980,000.00 80,310,000.00
Federal Agency Issues - Coupon
3133ECW67 10-080613A Federal Farm Credit Bank 1.250  08/01/2017 0.00 4,015,520.00
3130A62S55 10-030116 Federal Home Loan Bank 0.750  08/28/2017 0.00 5,000,000.00
3130A62S5 10-030116 Federal Home Loan Bank 0.750  08/28/2017 0.00 5,000,000.00

Subtotal 459,105,241.25 0.00 14,015,520.00 445,089,721.25

Portfolio PTS
CP

Run Date: 09/18/2017 - 16:15

PM (PRF_PM3)7.3.0
Report Ver. 7.3.3b



IMPERIAL COUNTY TREASURER
Portfolio Management Page 1
Distribution of Investments By Type
August 2016 through August 2017

August September  October November December January February March April May June July August Average
Security Type 2016 2016 2016 2016 2016 2017 2017 2017 2017 2017 2017 2017 2017 by Period
LAIF / HIGHMARK CAPITAL / ZBA 19.1 19.3 19.3 19.4 19.0 18.3 18.1 17.9 17.9 17.2 17.2 17.3 17.6 18.3%

Repurchase Agreements

Certificates of Deposit-S & L

Certificates of Deposit - Bank 2.0 2.0 2.0 2.0 2.0 2.0 2.0 2.1 2.0 19 1.9 2.0 2.0 2.0%
Treasury Securities - Coupon

Mortgage Backed Securities

Negotiable CD's 19.2 19.0 18.9 19.2 18.5 17.7 17.2 16.7 16.7 16.2 16.1 16.1 16.7 17.6%
Treasury Securities - Discount

Mutual Funds

Federal Agency Issues - Coupon 59.7 59.7 59.8 59.3 60.5 62.0 62.8 63.4 63.4 64.7 64.8 64.6 63.7 62.2%
Commercial Paper - Interest Bearing

Commercial Paper - Discount

Miscellaneous Securities - Coupon

Miscellaneous Securities - Discount

Bankers Acceptances

Federal Agency Issues - Discount

Treasurer's Cash

Portfolio PTS

CP

Run Date: 09/18/2017 - 16:15 PM (PRF_PM5)7 30
Report Ver 7.3 3b




IMPERIAL COUNTY TREASURER

Run Date: 09/18/2017 - 16:16

Portfolio Management Page 1
Interest Earnings Summary
August 31, 2017
August 31 Month Ending Fiscal Year To Date
CD/Coupon/Discount Investments:
Interest Collected 514,102.36 999,645.08
Plus Accrued Interest at End of Period 1,262,473.99 1,263,128.52
Less Accrued Interest at Beginning of Period ( 1,313,490.02) ( 1,331,658.62)
Less Accrued Interest at Purchase During Period ( 0.00) ( 0.00)
Interest Earned during Period 463,086.33 931,114.98
Adjusted by Capital Gains or Losses -15,520.00 -43,200.00
Earnings during Periods 447,566.33 887,914.98
Pass Through Securities:
Interest Collected 0.00 0.00
Plus Accrued Interest at End of Period 0.00 0.00
Less Accrued Interest at Beginning of Period ( 0.00) ( 0.00)
Less Accrued interest at Purchase During Period ( 0.00) ( 0.00)
Interest Earned during Period 0.00 0.00
Adjusted by Premiums and Discounts 0.00 0.00
Adjusted by Capital Gains or Losses 0.00 0.00
Earnings during Periods 0.00 0.00
Cash/Checking Accounts:
Interest Collected 0.00 148,584.58
Plus Accrued Interest at End of Period 564,889.56 564,889.56
Less Accrued Interest at Beginning of Period ( 511,093.94) ( 605,882.89)
Interest Earned during Period 53,795.62 107,591.25
Total Interest Earned during Period 516,881.95 1,038,706.23
Total Capital Gains or Losses -156,520.00 -43,200.00
Total Earnings during Period 501,361.95 995,506.23
Portfolio PTS
CP

PM (PRF_PM6)7 3.0
Report Ver. 7.3.3b




