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4/30/2013

Treasuries

Sub-total
Agencies

Sub-total
Municipals
Corporates
Mortgages

Sub-total
Asset Backed Securities

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

Derivatives

Sub-total

TOTALS

PORTFOLIO SUMMARY

POOLS
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Bills 14,998,200.00 0.12 0.10 1%
Treasury Notes 357,125,685.08 0.21 1.45 10%
372,123,885.08 0.20 1.40 11%
Notes 1,159,072,816.94 0.29 1.32 32%
Discounts 233,854,834.62 0.09 0.11 6%
1,392,927,651.56 0.26 111 38%
101,819,848.40 0.64 0.87 3%
155,261,809.65 0.62 1.09 4% 25%
Pools 18,318,755.84 0.96 0.27 1%
CMO's 306,337,866.37 1.01 2.38 8%
324,656,622.21 1.00 2.26 9% 25%
62,705,186.04 0.56 0.48 2% 20%
Overnight 290,001,263.90 0.16 0.00 8%
< 30 days 162,373,993.52 0.05 0.01 5%
< 60 days 1,501,870.00 0.00 0.00 0%
< 90 days 56,562.86 0.00 0.00 0%
<1vyear 42,061.18 4.27 0.32 0%
Flex Repos 1,132,472.98 11.64 3.24 0%
455,108,224.44 0.15 0.01 13%
Commercial Paper 413,621,443.24 0.15 0.08 11% Al-P1
Money Mkt Fund 245,000,000.00 0.10 0.00 7%
Certificates of Deposit 70,025,447.14 0.28 0.14 2%
728,646,890.38 0.14 0.06 20% 35%
Swaps 0.00 0.00 0.00 0%
OTC Options 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
3,593,250,117.76 0.32 0.87 100%
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4/30/2013

Treasuries

Sub-total
Agencies

Sub-total
Corporates
Municipals
Mortgages
ABS

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS
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PORTFOLIO SUMMARY
LIMITED TERM POOL

MARKET MARKET DURATION PERCENT

TYPE VALUE YIELD (%) (Years) of TOTAL

Bills 14,998,200.00 0.12 0.10 2%
Treasury Notes 0.00 0.00 0.00 0%
14,998,200.00 0.12 0.10 2%

Notes 35,351,360.37 0.16 0.08 4%
Discounts 231,670,142.67 0.08 0.10 25%
267,021,503.04 0.09 0.10 29%

0.00 0.00 0.00 0%

6,396,871.44 0.48 0.16 1%

CMOs 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%

Overnight 105,481,533.95 0.16 0.00 11%
< 30 days 100,000,333.33 0.12 0.02 11%
< 60 days 0.00 0.00 0.00 0%
<90 days 0.00 0.00 0.00 0%
<1year 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
205,481,867.28 0.14 0.01 22%

Commercial Paper 274,627,453.99 0.16 0.10 29%
Money Mkt Fund 125,000,000.00 0.09 0.00 13%
Certificates of Deposit 40,005,240.27 0.18 0.09 4%
439,632,694.26 0.14 0.07 46%

933,531,136.02 0.13 0.07 100%



4/30/2013

Treasuries

Sub-total
Agencies

Sub-total
Corporates
Municipals
Mortgages
ABS

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS
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PORTFOLIO SUMMARY
SHORT TERM POOL

MARKET MARKET DURATION PERCENT

TYPE VALUE YIELD (%) (Years) of TOTAL

Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%

Notes 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%

0.00 0.00 0.00 0%

13,911,627.59 1.06 -0.02 13%

CMOs 3,817,532.19 1.47 1.24 4%
1,519,506.35 0.31 0.55 1%

Overnight 85,876,091.15 0.16 0.00 82%
< 30 days 0.00 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
< 90 days 0.00 0.00 0.00 0%
<1year 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
85,876,091.15 0.16 0.00 82%

Commercial Paper 0.00 0.00 0.00 0%
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%

105,124,757.28 0.33 0.05 100%



4/30/2013

Treasuries

Sub-total
Agencies

Sub-total
Municipals
Corporates
Mortgages

Sub-total
Asset Backed Securities

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

Derivatives

Sub-total

TOTALS

PORTFOLIO SUMMARY
INTERMEDIATE TERM POOL

MARKET MARKET DURATION PERCENT

TYPE VALUE YIELD (%) (Years) of TOTAL

Bills 0.00 0.00 0.00 0%
Treasury Notes 357,125,685.08 0.21 1.45 14%
357,125,685.08 0.21 1.45 14%

Notes 1,123,721,456.57 0.30 1.35 44%
Discounts 2,184,691.95 0.80 1.16 0%
1,125,906,148.52 0.30 1.35 44%

81,511,349.37 0.59 1.08 3%

155,261,809.65 0.62 1.09 6%

Pools 18,318,755.84 0.96 0.27 1%
CMO's 302,520,334.18 1.00 2.39 12%
320,839,090.02 1.00 2.27 13%

61,185,679.69 0.56 0.48 2%

Overnight 98,643,638.80 0.16 0.00 4%
< 30 days 62,373,660.19 0.12 0.03 2%
< 60 days 1,501,870.00 1.32 0.16 0%
<90 days 56,562.86 4.10 0.17 0%
<1year 42,061.18 4.27 0.32 0%
Flex Repos 1,132,472.98 11.64 3.24 0%
163,750,266.01 0.24 0.03 6%

Commercial Paper 138,993,989.25 0.13 0.03 5%
Money Mkt Fund 120,000,000.00 0.10 0.00 5%
Certificates of Deposit 30,020,206.87 0.40 0.21 1%
289,014,196.12 0.15 0.03 11%

Swaps 0.00 0.00 0.00 0%
OTC Options 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%

2,554,594,224.46 0.39 1.20 100%
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INVESTABLE BALANCES
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LIMITED POOL
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Distribution of Investments for April

T-bills
1%
Asset Backs
2%

Mortgages
Municipals 9%
3%

T-notes

10%
Corporates

4%

Money MKkt.
20%
Term Repo Agency notes
5% 32%

Overnight Repo ,
8% Discounts

6%

LIMITS
Corporates 25%
Mortgages 25%
Asset Backs 20%
Money Mkt. 35%



INTERMEDIATE POOL

ANNUALIZED YIELD
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Index consists of 70% Government 1-3 year, 15% Mortgage 0-3 and 15% money market
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