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Summary of Investment Data
A Comparison of March 2018 with March 2017

(Dollars In Thousands)

March 2018 March 2017 Change
Average Daily Portfolio ($) 75,304,880 69,451,955 +5,852,925
Accrued Earnings ($) 97,489 48,405 +49,084
Effective Yield (%) 1.524 0.821 +0.703
Average Life-Month End (In Days) 183 180 +3
Total Security Transactions
Amount ($) 32,962,593 28,767,813 +4,194,780
Number 662 578 +84
Total Time Deposit Transactions
Amount ($) 1,944,000 2,362,000 -418,000
Number 88 98 -10
Average Workday Investment Activity ($) 1,586,663 1,414,992 +171,671
Prescribed Demand Account Balances
For Services ($) 334,700 888,600 -553,900
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Selected Investment Data

POOLED MONEY INVESTMENT ACCOUNT

Analysis of the Pooled Money Investment Account Portfolio

TYPE OF SECURITY

Government
Bills
Bonds
Notes
Strips
Total Government

Agency Debentures
Certificates of Deposit
Bank Notes
Repurchases

Agency Discount Notes
Time Deposits

GNMAs

Commercial Paper
Remics

Corporate Bonds

AB 55 Loans

GF Loans

Other

Reversed Repurchases
Total (All Types)

INVESTMENT ACTIVITY

Pooled Money
Other
Time Deposits
Total

(Dollars In Thousands)

March 31, 2018

DIFFERENCE IN

PMIA Monthly Average Effective Yield (%)

Year to Date Yield Last Day of Month (%)

PERCENT OF
PERCENT OF PORTFOLIO FROM
AMOUNT ($) PORTFOLIO PRIOR MONTH
13,168,305 17.56 -3.04
0 0.00 0
20,061,206 26.76 +3.37
0 0.00 0
33,229,511 44.32 +0.33
2,880,291 3.84 +0.09
14,350,000 19.14 -0.04
900,000 1.20 +0.02
0 0.00 0
10,376,050 13.84 +1.42
5,031,740 6.71 +0.03
0 0.00 0
7,257,226 9.68 -1.91
31,003 0.04 0
0 0.00 0
716,647 0.96 +0.05
0 0.00 0
200,000 0.27 +0.01
0 0.00 0
74,972,468 100.00
MARCH 2018 FEBRUARY 2018
NUMBER AMOUNT ($) NUMBER AMOUNT ($)
662 32,962,593 505 25,211,507
27 2,391,036 23 529,970
88 1,944,000 79 1,550,500
777 37,297,629 607 27,291,977
1.524 1.412
1.233 1.194



Pooled Money Investment Account
Portfolio Composition
$75.0 billion
03/31/18

Loans
Commercial Paper 0.96%
9.68%

Time Deposits
6.71%

Treasuries
44.32%

Certificates of
Deposit/Bank Notes
20.34%

Mortgages
0.04%

Agencies
17.95%



INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/01/18 REDEMPTIONS

CP CR AG NY 03/01/18 1.420 50,000 6 11,833.33 1.440
CP CR AG NY 03/01/18 1.420 50,000 6 11,833.33 1.440
CP CR AG NY 03/01/18 1.420 50,000 6 11,833.33 1.440
CP CR AG NY 03/01/18 1.420 50,000 6 11,833.33 1.440
CP BNP NY 03/01/18 1.400 50,000 13 25,277.78 1.420
CP BNP NY 03/01/18 1.400 50,000 13 25,277.78 1.420
CP TOKYO NY 03/01/18 1.530 50,000 22 46,750.00 1.553
CP TOKYO NY 03/01/18 1.530 50,000 22 46,750.00 1.553
CP TOKYO NY 03/01/18 1.530 50,000 22 46,750.00 1.553
CP TOKYO NY 03/01/18 1.570 50,000 35 76,319.44 1.594
CP TOKYO NY 03/01/18 1.570 50,000 35 76,319.44 1.594
CP TOKYO NY 03/01/18 1.570 50,000 35 76,319.44 1.594
CP SCOTIA NY 03/01/18 1.400 50,000 182 353,888.89 1.430
CP SCOTIA NY 03/01/18 1.400 50,000 182 353,888.89 1.430
TR BILL 03/01/18 1.103 50,000 161 246,531.25 1.123
TR BILL 03/01/18 1.103 50,000 161 246,531.25 1.123
TR BILL 03/01/18 1.090 50,000 163 246,763.89 1.111
TR BILL 03/01/18 1.090 50,000 163 246,763.89 1.111
TR BILL 03/01/18 1.090 50,000 163 246,763.89 1.111
TR BILL 03/01/18 1.090 50,000 163 246,763.89 1.111
TR BILL 03/01/18 1.095 50,000 168 255,500.00 1.116
TR BILL 03/01/18 1.095 50,000 168 255,500.00 1.116
TR BILL 03/01/18 1.095 50,000 168 255,500.00 1.116
TR BILL 03/01/18 1.095 50,000 168 255,500.00 1.116
TR BILL 03/01/18 1.088 50,000 169 255,377.78 1.109
TR BILL 03/01/18 1.088 50,000 169 255,377.78 1.109
TR BILL 03/01/18 1.055 50,000 181 265,215.28 1.075
TR BILL 03/01/18 1.055 50,000 181 265,215.28 1.075
TR BILL 03/01/18 1.055 50,000 181 265,215.28 1.075
TR BILL 03/01/18 1.055 50,000 181 265,215.28 1.075
TR BILL 03/01/18 1.068 50,000 181 268,357.64 1.088
TR BILL 03/01/18 1.068 50,000 181 268,357.64 1.088
TR BILL 03/01/18 1.068 50,000 181 268,357.64 1.088
TR BILL 03/01/18 1.068 50,000 181 268,357.64 1.088
TR BILL 03/01/18 1.086 50,000 182 274,390.28 1.107
TR BILL 03/01/18 1.086 50,000 182 274,390.28 1.107
TR BILL 03/01/18 1.090 50,000 212 320,944.44 1.112
TR BILL 03/01/18 1.090 50,000 212 320,944.44 1.112
TR BILL 03/01/18 1.070 50,000 258 383,416.67 1.093
TR BILL 03/01/18 1.070 50,000 258 383,416.67 1.093
TR BILL 03/01/18 1.070 50,000 258 383,416.67 1.093
TR BILL 03/01/18 1.070 50,000 258 383,416.67 1.093
TR BILL 03/01/18 0.945 50,000 311 408,187.50 0.966
TR BILL 03/01/18 0.945 50,000 311 408,187.50 0.966
TR BILL 03/01/18 0.973 50,000 323 436,274.31 0.995
TR BILL 03/01/18 0.973 50,000 323 436,274.31 0.995
TR BILL 03/01/18 0.965 50,000 332 444,972.22 0.987
TR BILL 03/01/18 0.965 50,000 332 444,972.22 0.987



INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/01/18 REDEMPTIONS (Continued)

TR BILL 03/01/18 0.975 50,000 337 456,354.17 0.998
TR BILL 03/01/18 0.975 50,000 337 456,354.17 0.998
TR BILL 03/01/18 0.950 50,000 342 451,250.00 0.972
TR BILL 03/01/18 0.950 50,000 342 451,250.00 0.972
TR BILL 03/01/18 1.033 50,000 352 504,777.78 1.058
TR BILL 03/01/18 1.033 50,000 352 504,777.78 1.058
TR BILL 03/01/18 1.033 50,000 352 504,777.78 1.058
TR BILL 03/01/18 1.033 50,000 352 504,777.78 1.058
TR BILL 03/01/18 1.000 50,000 357 495,833.33 1.024
TR BILL 03/01/18 1.000 50,000 357 495,833.33 1.024
TR BILL 03/01/18 1.000 50,000 357 495,833.33 1.024
TR BILL 03/01/18 1.000 50,000 357 495,833.33 1.024
TR BILL 03/01/18 0.940 50,000 363 473,916.67 0.962
TR BILL 03/01/18 0.940 50,000 363 473,916.67 0.962
TR BILL 03/01/18 0.940 50,000 363 473,916.67 0.962
TR BILL 03/01/18 0.940 50,000 363 473,916.67 0.962
TR BILL 03/01/18 0.820 50,000 364 414,555.56 0.838
TR BILL 03/01/18 0.820 50,000 364 414,555.56 0.838
TR BILL 03/01/18 0.835 50,000 364 422,139.00 0.854
TR BILL 03/01/18 0.835 50,000 364 422,139.00 0.854
TR BILL 03/01/18 0.850 50,000 364 429,722.22 0.869
TR BILL 03/01/18 0.850 50,000 364 429,722.22 0.869
TR BILL 03/01/18 0.891 50,000 364 450,197.22 0.911
TR BILL 03/01/18 0.891 50,000 364 450,197.22 0.911
YCD NORINCHUK 1.440 03/01/18 1.440 50,000 8 16,000.00 1.460
YCD NORINCHUK 1.440 03/01/18 1.440 50,000 8 16,000.00 1.460
YCD SWEDBANK 1.420 03/01/18 1.420 50,000 21 41,416.67 1.440
YCD SWEDBANK 1.420 03/01/18 1.420 50,000 21 41,416.67 1.440
YCD CRAGCIB 1.440 03/01/18 1.440 50,000 23 46,000.00 1.460
YCD CRAGCIB 1.440 03/01/18 1.440 50,000 23 46,000.00 1.460
YCD SUMITOMO 1.570 03/01/18 1.570 50,000 37 80,680.56 1.592
YCD SUMITOMO 1.570 03/01/18 1.570 50,000 37 80,680.56 1.592
YCD SE BANKEN 1.330 03/01/18 1.330 50,000 170 314,027.78 1.348
YCD SE BANKEN 1.330 03/01/18 1.330 50,000 170 314,027.78 1.348

3/1/2018 PURCHASES

CP GE CO 03/02/18 1.420 50,000
CP GE CO 03/02/18 1.420 50,000
CP GE CO 03/02/18 1.420 50,000
CP CR AG NY 03/09/18 1.430 50,000
CP CR AG NY 03/09/18 1.430 50,000
TR BILL 02/28/19 1.995 50,000
TR BILL 02/28/19 1.995 50,000
TR BILL 02/28/19 1.995 50,000
TR NOTE 2.250 02/29/20 2.258 50,000
TR NOTE 2.250 02/29/20 2.258 50,000



INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
3/1/2018 PURCHASES (Continued)

YCD SWEDBANK 1.420 03/16/18 1.420 50,000
YCD SWEDBANK 1.420 03/16/18 1.420 50,000
YCD SWEDBANK 1.420 03/16/18 1.420 50,000

03/02/18 REDEMPTIONS

CP GE CO 03/02/18 1.420 50,000 1 1,972.22 1.440
CP GE CO 03/02/18 1.420 50,000 1 1,972.22 1.440
CP GE CO 03/02/18 1.420 50,000 1 1,972.22 1.440
CP SOC GEN NY 03/02/18 1.410 50,000 4 7,833.33 1.430
CP SOC GEN NY 03/02/18 1.410 50,000 4 7,833.33 1.430
DN FNMA 03/02/18 1.260 50,000 64 112,000.00 1.280
DN FNMA 03/02/18 1.260 50,000 64 112,000.00 1.280
DN FNMA 03/02/18 1.260 50,000 65 113,750.00 1.280
DN FNMA 03/02/18 1.260 50,000 65 113,750.00 1.280
YCD SUMITOMO 1.570 03/02/18 1.570 50,000 37 80,680.56 1.592
YCD SUMITOMO 1.570 03/02/18 1.570 50,000 37 80,680.56 1.592
YCD MIZUHO 1.640 03/02/18 1.640 50,000 59 134,388.89 1.663
YCD MIZUHO 1.640 03/02/18 1.640 50,000 59 134,388.89 1.663
YCD MIZUHO 1.640 03/02/18 1.640 50,000 59 134,388.89 1.663
YCD MIZUHO 1.640 03/02/18 1.640 50,000 59 134,388.89 1.663

03/02/18 NO PURCHASES

03/05/18 REDEMPTIONS

CP GE CO 03/05/18 1.520 50,000 38 80,222.22 1.544
CP GE CO 03/05/18 1.520 50,000 38 80,222.22 1.544
CP GE CO 03/05/18 1.520 50,000 38 80,222.22 1.544
YCD NORINCHUK 1.550 03/05/18 1.550 50,000 33 71,041.67 1.572
YCD NORINCHUK 1.550 03/05/18 1.550 50,000 33 71,041.67 1.572

03/05/18 PURCHASES

CP SOC GEN NY 03/12/18 1.450 50,000
CP SOC GEN NY 03/12/18 1.450 50,000
CP RABO NY 03/23/18 1.480 50,000
CP RABO NY 03/23/18 1.480 50,000
TR BILL 02/28/19 1.983 50,000
TR BILL 02/28/19 1.983 50,000
TR BILL 02/28/19 1.985 50,000
TR BILL 02/28/19 1.985 50,000
YCD MONTREAL 1.650 04/09/18 1.650 50,000
YCD MONTREAL 1.650 04/09/18 1.650 50,000
YCD TORONTO 2.120 06/29/18 2.120 50,000
YCD TORONTO 2.120 06/29/18 2.120 50,000



INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/06/18 NO REDEMPTIONS

03/06/18 PURCHASES
TR BILL 08/23/18 1.795 50,000
03/07/18 NO REDEMPTIONS

03/07/18 PURCHASES

CP RABO NY 03/09/18 1.420 50,000
CP RABO NY 03/09/18 1.420 50,000
CP TOKYO NY 04/17/18 1.790 50,000
CP TOKYO NY 04/17/18 1.790 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
TR BILL 02/28/19 1.983 50,000
TR BILL 02/28/19 1.983 50,000
TR BILL 02/28/19 1.983 50,000
TR BILL 02/28/19 1.983 50,000
YCD SUMITOMO 1.700 04/09/18 1.700 50,000
YCD SUMITOMO 1.700 04/09/18 1.700 50,000

YCD NORINCHUK 1.720 04/09/18 1.720 50,000
YCD NORINCHUK 1.720 04/09/18 1.720 50,000

03/08/18 NO REDEMPTIONS

03/08/18 PURCHASES

CD FIRST REP 1.630 04/09/18 1.630 50,000
CD FIRST REP 1.630 04/09/18 1.630 50,000
CD MUFG UNION 1.880 06/29/18 1.880 50,000
CD MUFG UNION 1.880 06/29/18 1.880 50,000
CP GE CO 03/12/18 1.430 50,000
CP CR AG NY 04/17/18 1.560 50,000
CP CR AG NY 04/17/18 1.560 50,000
CP COCA COLA 06/28/18 1.950 50,000
DN FHLB 05/23/18 1.635 50,000
DN FHLB 05/23/18 1.635 50,000
DN FHLB 06/01/18 1.660 50,000
DN FHLB 06/01/18 1.660 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
DN FHLB 09/04/18 1.730 50,000
DN FHLB 09/04/18 1.730 50,000
DN FHLB 09/04/18 1.750 50,000
DN FHLB 09/04/18 1.750 50,000



INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/08/18 PURCHASES (Continued)

TR NOTE 1.500 08/31/18 1.878 50,000
TR NOTE 1.500 08/31/18 1.878 50,000
TR NOTE 1.500 08/31/18 1.878 50,000
TR NOTE 1.500 08/31/18 1.878 50,000
TR NOTE 1.500 08/31/18 1.878 50,000
TR NOTE 1.500 08/31/18 1.878 50,000
TR NOTE 1.500 08/31/18 1.887 50,000
TR NOTE 1.500 08/31/18 1.887 50,000
TR BILL 02/28/19 1.973 50,000
TR BILL 02/28/19 1.973 50,000
TR BILL 02/28/19 1.973 50,000
TR BILL 02/28/19 1.973 50,000
YCD MIZUHO 2.190 06/08/18 2.190 50,000
YCD MIZUHO 2.190 06/08/18 2.190 50,000
YCD BARCLAYS 2.150 06/29/18 2.150 50,000
YCD BARCLAYS 2.150 06/29/18 2.150 50,000
YCD SCOTIA 2.180 08/01/18 2.180 50,000
YCD SCOTIA 2.180 08/01/18 2.180 50,000

03/09/18 REDEMPTIONS

CP RABO NY 03/09/18 1.420 50,000 2 3,944 .44 1.440
CP RABO NY 03/09/18 1.420 50,000 2 3,944 .44 1.440
CP CRAG NY 03/09/18 1.430 50,000 8 15,888.89 1.450
CP CRAG NY 03/09/18 1.430 50,000 8 15,888.89 1.450
CP GE CO 03/09/18 1.430 50,000 9 17,875.00 1.450
CP GE CO 03/09/18 1.430 50,000 9 17,875.00 1.450
CP TOKYO NY 03/09/18 1.510 50,000 15 31,458.33 1.532
CP TOKYO NY 03/09/18 1.510 50,000 15 31,458.33 1.532
CP CRAG NY 03/09/18 1.430 50,000 23 45,680.56 1.451
CP CRAG NY 03/09/18 1.430 50,000 23 45,680.56 1.451
CP TOKYO NY 03/09/18 1.600 50,000 37 82,222.22 1.625
CP TOKYO NY 03/09/18 1.600 50,000 37 82,222.22 1.625
DEB FHLB 1.375 03/09/18 1.202 50,000 254 419,840.28 1.205
DN FNMA 03/09/18 1.265 50,000 70 122,986.11 1.286
DN FNMA 03/09/18 1.265 50,000 70 122,986.11 1.286
YCD SUMITOMO 1.420 03/09/18 1.420 50,000 10 19,722.22 1.440
YCD SUMITOMO 1.420 03/09/18 1.420 50,000 10 19,722.22 1.440
YCD DNB 1.440 03/09/18 1.440 50,000 14 28,000.00 1.460
YCD DNB 1.440 03/09/18 1.440 50,000 14 28,000.00 1.460
YCD NORINCHUK 1.560 03/09/18 1.560 50,000 38 82,333.33 1.582
YCD NORINCHUK 1.560 03/09/18 1.560 50,000 38 82,333.33 1.582
YCD NORINCHUK 1.560 03/09/18 1.560 50,000 39 84,500.00 1.582
YCD NORINCHUK 1.560 03/09/18 1.560 50,000 39 84,500.00 1.582
YCD NORDEA AB 1.460 03/09/18 1.460 50,000 44 89,222.22 1.480
YCD NORDEA AB 1.460 03/09/18 1.460 50,000 44 89,222.22 1.480



INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/09/18 PURCHASES

CP GE CO 03/12/18 1.430 50,000
CP GE CO 03/12/18 1.430 50,000

03/12/18 REDEMPTIONS

CP GE CO 03/12/18 1.430 50,000 3 5,958.33 1.450
CP GE CO 03/12/18 1.430 50,000 3 5,958.33 1.450
CP GE CO 03/12/18 1.430 50,000 4 7,944.44 1.450
CP SOC GEN NY 03/12/18 1.450 50,000 7 14,097.22 1.471
CP SOC GEN NY 03/12/18 1.450 50,000 7 14,097.22 1.471
CP TOKYO NY 03/12/18 1.540 50,000 20 42,777.78 1.563
CP TOKYO NY 03/12/18 1.540 50,000 20 42,777.78 1.563
CP TOKYO NY 03/12/18 1.570 50,000 26 56,694.44 1.594
CP TOKYO NY 03/12/18 1.570 50,000 26 56,694.44 1.594
CP GE CO 03/12/18 1.520 50,000 35 73,888.89 1.543
CP GE CO 03/12/18 1.520 50,000 35 73,888.89 1.543
CP GE CO 03/12/18 1.520 50,000 35 73,888.89 1.543
CP CR AG NY 03/12/18 1.440 50,000 39 78,000.00 1.462
CP CR AG NY 03/12/18 1.440 50,000 39 78,000.00 1.462
CP CR AG NY 03/12/18 1.500 50,000 46 95,833.33 1.524
CP CR AG NY 03/12/18 1.500 50,000 46 95,833.33 1.524
CP BNP NY 03/12/18 1.550 50,000 80 172,222.22 1.577
CP BNP NY 03/12/18 1.550 50,000 80 172,222.22 1.577
CP BNP NY 03/12/18 1.550 50,000 80 172,222.22 1.577
YCD CRAGCIB 1.420 03/12/18 1.420 50,000 12 23,666.67 1.440
YCD CRAGCIB 1.420 03/12/18 1.420 50,000 12 23,666.67 1.440
YCD SOC GEN 1.460 03/12/18 1.460 50,000 13 26,361.11 1.480
YCD SOC GEN 1.460 03/12/18 1.460 50,000 13 26,361.11 1.480
YCD SOC GEN 1.460 03/12/18 1.460 50,000 13 26,361.11 1.480
YCD TOKYO-MIT 1.620 03/12/18 1.620 50,000 60 135,000.00 1.643
YCD TOKYO-MIT 1.620 03/12/18 1.620 50,000 60 135,000.00 1.643
YCD TOKYO-MIT 1.620 03/12/18 1.620 50,000 60 135,000.00 1.643
YCD SOC GEN 1.530 03/12/18 1.530 50,000 62 131,750.00 1.551
YCD SOC GEN 1.530 03/12/18 1.530 50,000 62 131,750.00 1.551

03/12/18 PURCHASES
CP GE CO 03/16/18 1.430 50,000
03/13/18 NO REDEMPTIONS

03/13/18 PURCHASES

CP GE CO 03/16/18 1.450 50,000
CP SOC GEN NY 04/09/18 1.590 50,000
CP SOC GEN NY 04/09/18 1.590 50,000



INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/13/18 PURCHASES (Continued)

CP TOKYO NY 04/17/18 1.800 50,000
CP TOKYO NY 04/17/18 1.800 50,000
CP TOKYO NY 04/17/18 1.800 50,000
CP TOKYO NY 04/17/18 1.800 50,000
CP MIZUHO NY 05/29/18 2.020 50,000
CP MIZUHO NY 05/29/18 2.020 50,000
CP MIZUHO NY 05/29/18 2.020 50,000
CP COCA COLA 09/26/18 2.130 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
DN FNMA 06/29/18 1.670 50,000
TR BILL 08/23/18 1.827 50,000
TR BILL 08/23/18 1.827 50,000
TR NOTE 1.500 08/31/18 1.881 50,000
TR NOTE 1.500 08/31/18 1.881 50,000
TR NOTE 1.500 08/31/18 1.881 50,000
TR NOTE 1.500 08/31/18 1.881 50,000
TR BILL 02/28/19 1.970 50,000
TR BILL 02/28/19 1.970 50,000
TR BILL 02/28/19 1.970 50,000
TR BILL 02/28/19 1.970 50,000
TR NOTE 2.250 02/29/20 2.266 50,000
TR NOTE 2.250 02/29/20 2.266 50,000
TR NOTE 2.250 02/29/20 2.266 50,000
TR NOTE 2.250 02/29/20 2.266 50,000
YCD DNB 1.590 04/09/18 1.590 50,000
YCD DNB 1.590 04/09/18 1.590 50,000
YCD SUMITOMO 1.720 04/09/18 1.720 50,000
YCD SUMITOMO 1.720 04/09/18 1.720 50,000

YCD NORINCHUK 1.800 04/09/18 1.800 50,000
YCD NORINCHUK 1.800 04/09/18 1.800 50,000

YCD MONTREAL 1.800 04/16/18 1.800 50,000
YCD MONTREAL 1.800 04/16/18 1.800 50,000
YCD SOC GEN 2.150 07/10/18 2.150 50,000
YCD SOC GEN 2.150 07/10/18 2.150 50,000
YCD WESTPAC 2.520 03/01/19 2.520 50,000
YCD WESTPAC 2.520 03/01/19 2.520 50,000

03/14/18 NO REDEMPTIONS

03/14/18 NO PURCHASES
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/15/18 NO REDEMPTIONS

03/15/18 PURCHASES

CD FIRST REP 1.950 05/29/18 1.950 50,000
CD FIRST REP 1.950 05/29/18 1.950 50,000
CD BOWEST 2.000 05/30/18 2.000 50,000
CD BOWEST 2.000 05/30/18 2.000 50,000
CD CITIBANK 2.280 07/13/18 2.280 50,000
CD CITIBANK 2.280 07/13/18 2.280 50,000
CD CITIBANK 2.280 07/13/18 2.280 50,000
CD US BANK 2.220 02/01/19 2.220 50,000
CD US BANK 2.220 02/01/19 2.220 50,000
CP RABO NY 03/16/18 1.420 50,000
CP RABO NY 03/16/18 1.420 50,000
CP CR AG NY 04/02/18 1.500 50,000
CP CR AG NY 04/02/18 1.500 50,000
CP CR AG NY 04/02/18 1.500 50,000
CP CR AG NY 04/02/18 1.500 50,000
CP PEPSICO 04/09/18 1.720 50,000
CP PEPSICO 04/09/18 1.720 50,000
CP SCOTIA NY 07/30/18 2.260 50,000
CP SCOTIA NY 07/30/18 2.260 50,000
DEB FFCB 2.440 10/15/20 2.440 15,000
DEB-CL FHLMC 2.375 04/01/20 2.375 50,000
DEB-CL FHLB 2.380 04/01/20 2.380 50,000
DN FHLB 07/10/18 1.780 50,000
DN FHLB 07/10/18 1.780 50,000
DN FHLB 07/23/18 1.830 50,000
DN FHLB 07/23/18 1.830 50,000
DN FHLB 07/23/18 1.830 50,000
DN FHLB 07/23/18 1.830 50,000
TR NOTE 1.500 08/31/18 1.911 50,000
TR NOTE 1.500 08/31/18 1.911 50,000
TR BILL 02/28/19 1.985 50,000
TR BILL 02/28/19 1.985 50,000
TR NOTE 2.250 02/29/20 2.274 50,000
TR NOTE 2.250 02/29/20 2.274 50,000

YCD NORINCHUK 1.900 05/07/18 1.900 50,000
YCD NORINCHUK 1.900 05/07/18 1.900 50,000

YCD TOKYO-MIT 2.090 06/08/18 2.090 50,000
YCD TOKYO-MIT 2.090 06/08/18 2.090 50,000
YCD RABOBANK 2.250 09/04/18 2.250 50,000
YCD RABOBANK 2.250 09/04/18 2.250 50,000
YCD RB CANADA 2.440 01/02/19 2.440 50,000
YCD RB CANADA 2.440 01/02/19 2.440 50,000
YCD NB CANADA 2.500 03/01/19 2.500 50,000

YCD NB CANADA 2.500 03/01/19 2.500 50,000
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/16/18 REDEMPTIONS

CP RABO NY 03/16/18 1.420 50,000 1 1,972.22 1.440
CP RABO NY 03/16/18 1.420 50,000 1 1,972.22 1.440
CP GE CO 03/16/18 1.450 50,000 3 6,041.67 1.470
CP GE CO 03/16/18 1.430 50,000 4 7,944.44 1.450
YCD SWEDBANK 1.420 03/16/18 1.420 50,000 15 29,583.33 1.440
YCD SWEDBANK 1.420 03/16/18 1.420 50,000 15 29,583.33 1.440
YCD SWEDBANK 1.420 03/16/18 1.420 50,000 15 29,583.33 1.440
YCD DNB 1.460 03/16/18 1.460 50,000 29 58,805.56 1.480
YCD DNB 1.460 03/16/18 1.460 50,000 29 58,805.56 1.480

03/16/18 PURCHASES

CP RABO NY 03/23/18 1.480 50,000
CP RABO NY 03/23/18 1.480 50,000
CP RABO NY 03/23/18 1.480 50,000
TR BILL 02/28/19 1.990 50,000
TR BILL 02/28/19 1.990 50,000
TR BILL 02/28/19 1.995 50,000
TR BILL 02/28/19 1.995 50,000

03/19/18 REDEMPTIONS

CP GE CO 03/19/18 1.520 50,000 35 73,888.89 1.543
CP GE CO 03/19/18 1.520 50,000 35 73,888.89 1.543
CP PEPSICO 03/19/18 1.470 50,000 46 93,916.67 1.493
CP PEPSICO 03/19/18 1.470 50,000 46 93,916.67 1.493
CP CRAG NY 03/19/18 1.530 50,000 48 102,000.00 1.554
CP CRAG NY 03/19/18 1.530 50,000 48 102,000.00 1.554
CP GE CO 03/19/18 1.560 50,000 49 106,166.67 1.585
CP GE CO 03/19/18 1.560 50,000 49 106,166.67 1.585
CP SOC GEN NY 03/19/18 1.540 50,000 53 113,361.11 1.565
CP SOC GEN NY 03/19/18 1.540 50,000 53 113,361.11 1.565
CP SOC GEN NY 03/19/18 1.540 50,000 54 115,500.00 1.565
CP SOC GEN NY 03/19/18 1.540 50,000 54 115,500.00 1.565
CP TOKYO NY 03/19/18 1.640 50,000 55 125,277.78 1.667
CP TOKYO NY 03/19/18 1.640 50,000 55 125,277.78 1.667
CP SOC GEN NY 03/19/18 1.540 50,000 56 119,777.78 1.565
CP SOC GEN NY 03/19/18 1.540 50,000 56 119,777.78 1.565
YCD SUMITOMO 1.560 03/19/18 1.560 50,000 32 69,333.33 1.582
YCD SUMITOMO 1.560 03/19/18 1.560 50,000 32 69,333.33 1.582
YCD SWEDBANK 1.420 03/19/18 1.420 50,000 33 65,083.33 1.440
YCD SWEDBANK 1.420 03/19/18 1.420 50,000 33 65,083.33 1.440
YCD DNB 1.560 03/19/18 1.560 50,000 55 119,166.67 1.582
YCD DNB 1.560 03/19/18 1.560 50,000 55 119,166.67 1.582
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/19/18 PURCHASES

CP BNP NY 03/20/18 1.430 50,000
CP GE CO 03/23/18 1.550 50,000
CP GE CO 03/23/18 1.550 50,000
CP TOKYO NY 04/03/18 1.680 50,000
CP TOKYO NY 04/03/18 1.680 50,000
CP SOC GEN NY 05/11/18 1.920 50,000
CP SOC GEN NY 05/11/18 1.920 50,000
DN FNMA 07/02/18 1.790 50,000
DN FNMA 07/02/18 1.790 50,000
DN FHLB 07/23/18 1.880 50,000
DN FHLB 07/23/18 1.880 50,000
TR BILL 02/28/19 2.005 50,000
TR BILL 02/28/19 2.005 50,000
TR NOTE 0.875 05/15/19 2.159 50,000
TR NOTE 0.875 05/15/19 2.159 50,000
TR NOTE 2.250 02/29/20 2.307 50,000
TR NOTE 2.250 02/29/20 2.307 50,000
YCD SUMITOMO 1.980 05/21/18 1.980 50,000
YCD SUMITOMO 1.980 05/21/18 1.980 50,000
YCD ANZ 2.120 07/02/18 2.120 50,000
YCD ANZ 2.120 07/02/18 2.120 50,000

03/20/18 REDEMPTIONS
CP BNP NY 03/20/18 1.430 50,000 1 1,986.11 1.450

03/20/18 PURCHASES

CP GE CO 03/28/18 1.680 50,000
CP GE CO 03/28/18 1.680 50,000
CP GE CO 03/28/18 1.680 50,000
CP GE CO 03/28/18 1.680 50,000
CP TOYOTA 04/23/18 1.820 50,000
CP TOYOTA 04/23/18 1.820 50,000
CP TOKYO NY 05/01/18 1.950 50,000
CP TOKYO NY 05/01/18 1.950 50,000
CP SOC GEN NY 05/08/18 1.940 50,000
CP SOC GEN NY 05/08/18 1.940 50,000
TR BILL 08/23/18 1.880 50,000
TR BILL 02/28/19 2.003 50,000
TR BILL 02/28/19 2.003 50,000
TR NOTE 2.250 02/29/20 2.330 50,000
TR NOTE 2.250 02/29/20 2.330 50,000
TR NOTE 2.250 02/29/20 2.330 50,000
TR NOTE 2.250 02/29/20 2.330 50,000

03/21/18 NO REDEMPTIONS
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/21/18 PURCHASES

CP TOKYO NY 05/02/18 1.960 50,000
CP TOKYO NY 05/02/18 1.960 50,000
CP TOKYO NY 05/08/18 1.990 50,000
CP TOKYO NY 05/08/18 1.990 50,000
DN FHLB 08/01/18 1.800 50,000
DN FHLB 08/01/18 1.800 50,000
TR BILL 02/28/19 2.000 50,000
TR BILL 02/28/19 2.000 50,000
TR BILL 02/28/19 2.000 50,000
TR BILL 02/28/19 2.000 50,000
YCD SUMITOMO 1.850 05/01/18 1.850 50,000
YCD SUMITOMO 1.850 05/01/18 1.850 50,000
YCD MIZUHO 2.000 05/21/18 2.000 50,000
YCD MIZUHO 2.000 05/21/18 2.000 50,000
YCD MIZUHO 2.000 05/21/18 2.000 50,000
YCD SOC GEN 2.240 06/29/18 2.240 50,000
YCD SOC GEN 2.240 06/29/18 2.240 50,000

03/22/18 REDEMPTIONS

CP BNP NY 03/22/18 1.590 50,000 93 205,375.00 1.619
CP BNP NY 03/22/18 1.590 50,000 93 205,375.00 1.619
TR BILL 03/22/18 1.270 50,000 55 97,013.89 1.290
TR BILL 03/22/18 1.270 50,000 55 97,013.89 1.290
TR BILL 03/22/18 1.320 50,000 76 139,333.33 1.342
TR BILL 03/22/18 1.320 50,000 76 139,333.33 1.342
TR BILL 03/22/18 1.320 50,000 76 139,333.33 1.342
TR BILL 03/22/18 1.360 50,000 79 149,222.22 1.383
TR BILL 03/22/18 1.360 50,000 79 149,222.22 1.383
TR BILL 03/22/18 1.365 50,000 79 149,770.83 1.388
TR BILL 03/22/18 1.365 50,000 79 149,770.83 1.388
TR BILL 03/22/18 1.320 50,000 83 152,166.67 1.342
TR BILL 03/22/18 1.320 50,000 83 152,166.67 1.342
TR BILL 03/22/18 1.323 50,000 83 152,454.86 1.345
TR BILL 03/22/18 1.323 50,000 83 152,454.86 1.345
TR BILL 03/22/18 1.325 50,000 83 152,743.06 1.348
TR BILL 03/22/18 1.325 50,000 83 152,743.06 1.348
TR BILL 03/22/18 1.171 50,000 147 239,079.17 1.193
TR BILL 03/22/18 1.171 50,000 147 239,079.17 1.193
TR BILL 03/22/18 1.173 50,000 147 239,385.42 1.195
TR BILL 03/22/18 1.173 50,000 147 239,385.42 1.195
TR BILL 03/22/18 1.165 50,000 154 249,180.56 1.187
TR BILL 03/22/18 1.165 50,000 154 249,180.56 1.187
TR BILL 03/22/18 1.150 50,000 175 279,513.89 1.173
TR BILL 03/22/18 1.150 50,000 175 279,513.89 1.173
TR BILL 03/22/18 1.150 50,000 175 279,513.89 1.173
TR BILL 03/22/18 1.150 50,000 175 279,513.89 1.173
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/22/18 REDEMPTIONS (Continued)

TR BILL 03/22/18 1.160 50,000 177 285,166.67 1.183
TR BILL 03/22/18 1.160 50,000 177 285,166.67 1.183
TR BILL 03/22/18 1.155 50,000 181 290,354.17 1.178
TR BILL 03/22/18 1.155 50,000 181 290,354.17 1.178
TR BILL 03/22/18 1.156 50,000 181 290,605.56 1.179
TR BILL 03/22/18 1.156 50,000 181 290,605.56 1.179
TR BILL 03/22/18 1.156 50,000 182 292,211.11 1.179
TR BILL 03/22/18 1.156 50,000 182 292,211.11 1.179
YCD NORDEA AB 1.560 03/22/18 1.560 50,000 94 203,666.67 1.582
YCD NORDEA AB 1.560 03/22/18 1.560 50,000 94 203,666.67 1.582
03/22/18 PURCHASES
CP RABO NY 03/23/18 1.680 50,000
CP GE CO 03/30/18 1.730 50,000
CP GE CO 03/30/18 1.730 50,000
CP TOKYO NY 04/23/18 1.890 50,000
CP TOKYO NY 04/23/18 1.890 50,000
TR NOTE 0.875 05/15/19 2.141 50,000
TR NOTE 0.875 05/15/19 2.141 50,000
TR NOTE 0.875 05/15/19 2.141 50,000
TR NOTE 0.875 05/15/19 2.141 50,000
TR NOTE 0.875 05/15/19 2.141 50,000
TR NOTE 0.875 05/15/19 2.141 50,000
YCD SUMITOMO 1.750 04/02/18 1.750 50,000
YCD SUMITOMO 1.750 04/02/18 1.750 50,000
YCD SE BANKEN 2.240 07/27/18 2.240 50,000
YCD SE BANKEN 2.240 07/27/18 2.240 50,000
03/23/18 REDEMPTIONS
CP RABO NY 03/23/18 1.680 50,000 1 2,333.33 1.703
CP GE CO 03/23/18 1.550 50,000 4 8,611.11 1.572
CP GE CO 03/23/18 1.550 50,000 4 8,611.11 1.572
CP RABO NY 03/23/18 1.480 50,000 7 14,388.89 1.501
CP RABO NY 03/23/18 1.480 50,000 7 14,388.89 1.501
CP RABO NY 03/23/18 1.480 50,000 7 14,388.89 1.501
CP RABO NY 03/23/18 1.480 50,000 18 37,000.00 1.502
CP RABO NY 03/23/18 1.480 50,000 18 37,000.00 1.502
CP GE CO 03/23/18 1.540 50,000 31 66,305.56 1.563
CP GE CO 03/23/18 1.540 50,000 31 66,305.56 1.563
CP GE CO 03/23/18 1.540 50,000 31 66,305.56 1.563
CP SOC GEN NY 03/23/18 1.540 50,000 64 136,888.89 1.566
CP SOC GEN NY 03/23/18 1.540 50,000 64 136,888.89 1.566
CP TOKYO NY 03/23/18 1.670 50,000 70 162,361.11 1.699
CP TOKYO NY 03/23/18 1.670 50,000 70 162,361.11 1.699
CP COCA COLA 03/23/18 1.350 50,000 148 277,500.00 1.376
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/23/18 REDEMPTIONS (Continued)

YCD TOKYO-MIT 1.600 03/23/18 1.600 50,000 25 55,555.56 1.622
YCD TOKYO-MIT 1.600 03/23/18 1.600 50,000 25 55,555.56 1.622
YCD SWEDBANK 1.430 03/23/18 1.430 50,000 30 59,583.33 1.450
YCD SWEDBANK 1.430 03/23/18 1.430 50,000 30 59,583.33 1.450
YCD TOKYO-MIT 1.620 03/23/18 1.620 50,000 50 112,500.00 1.643
YCD TOKYO-MIT 1.620 03/23/18 1.620 50,000 50 112,500.00 1.643
YCD NORINCHUK 1.600 03/23/18 1.600 50,000 64 142,222.22 1.622
YCD NORINCHUK 1.600 03/23/18 1.600 50,000 64 142,222.22 1.622

03/23/18 PURCHASES

CP COCA COLA 09/26/18 2.270 50,000
YCD NORINCHUK 1.890 04/23/18 1.890 50,000
YCD NORINCHUK 1.890 04/23/18 1.890 50,000
YCD TOKYO-MIT 1.900 05/01/18 1.900 50,000
YCD TOKYO-MIT 1.900 05/01/18 1.900 50,000

03/26/18 NO REDEMPTIONS

03/26/18 PURCHASES

CP RABO NY 03/27/18 1.680 50,000
CP RABO NY 03/27/18 1.680 50,000
CP TOKYO NY 04/23/18 1.880 50,000
CP TOKYO NY 04/23/18 1.880 50,000
CP RABO NY 06/22/18 2.190 50,000
CP DISNEY 07/10/18 2.050 50,000
DN FHLB 09/04/18 1.820 50,000
DN FHLB 09/04/18 1.820 50,000
SBA POOL #510153 1.750 03/25/43 1.750 47,154
TR NOTE 0.875 05/15/19 2.142 50,000
TR NOTE 0.875 05/15/19 2.142 50,000

YCD NORINCHUK 1.880 05/02/18 1.880 50,000
YCD NORINCHUK 1.880 05/02/18 1.880 50,000

YCD DNB 1.780 05/08/18 1.780 50,000
YCD DNB 1.780 05/08/18 1.780 50,000
YCD SOC GEN 1.950 05/29/18 1.950 50,000
YCD SOC GEN 1.950 05/29/18 1.950 50,000
YCD CRAGCIB 2170 06/29/18 2.170 50,000
YCD CRAGCIB 2170 06/29/18 2.170 50,000
YCD NORDEA AB 2.240 07/27/18 2.240 50,000
YCD NORDEA AB 2.240 07/27/18 2.240 50,000

03/27/18 REDEMPTIONS

CP RABO NY 03/27/18 1.680 50,000 1 2,333.33 1.703
CP RABO NY 03/27/18 1.680 50,000 1 2,333.33 1.703
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/27/18 REDEMPTIONS (Continued)

CP MIZUHO NY 03/27/18 1.610 50,000 29 64,847.22 1.634
CP MIZUHO NY 03/27/18 1.610 50,000 29 64,847.22 1.634
CP PEPSICO 03/27/18 1.500 50,000 34 70,833.33 1.523
CP PEPSICO 03/27/18 1.500 50,000 34 70,833.33 1.523
YCD MONTREAL 1.600 03/27/18 1.600 50,000 33 73,333.33 1.622
YCD MONTREAL 1.600 03/27/18 1.600 50,000 33 73,333.33 1.622

03/27/18 PURCHASES

CP CR AG NY 05/11/18 1.870 50,000
CP CR AG NY 05/11/18 1.870 50,000
CP MIZUHO NY 05/30/18 2.000 50,000
CP MIZUHO NY 05/30/18 2.000 50,000
CP SOC GEN NY 06/22/18 2.220 50,000
CP SOC GEN NY 06/22/18 2.220 50,000
CP DISNEY 08/01/18 2.090 50,000
DN IBRD 08/01/18 1.850 50,000
DN IBRD 08/01/18 1.850 50,000
TR NOTE 0.750 08/31/18 1.884 50,000
TR NOTE 0.750 08/31/18 1.884 50,000
TR BILL 02/28/19 1.975 50,000
TR BILL 02/28/19 1.975 50,000
TR BILL 02/28/19 1.975 50,000
YCD NORDEA AB 1.800 05/07/18 1.800 50,000
YCD NORDEA AB 1.800 05/07/18 1.800 50,000
YCD RB CANADA 2.340 08/01/18 2.340 50,000
YCD RB CANADA 2.340 08/01/18 2.340 50,000

03/28/18 REDEMPTIONS

CP GE CO 03/28/18 1.680 50,000 8 18,666.67 1.704
CP GE CO 03/28/18 1.680 50,000 8 18,666.67 1.704
CP GE CO 03/28/18 1.680 50,000 8 18,666.67 1.704
CP GE CO 03/28/18 1.680 50,000 8 18,666.67 1.704
CP GE CO 03/28/18 1.620 50,000 35 78,750.00 1.645
CP GE CO 03/28/18 1.620 50,000 35 78,750.00 1.645
CP DISNEY 03/28/18 1.500 50,000 104 216,666.67 1.527
CP CRC 03/28/18 1.600 50,000 107 237,777.78 1.630
CP CRC 03/28/18 1.600 50,000 107 237,777.78 1.630
CP SCOTIA NY 03/28/18 1.410 50,000 181 354,458.33 1.440
CP SCOTIA NY 03/28/18 1.410 50,000 181 354,458.33 1.440
CP JPMLLC 03/28/18 1.430 50,000 197 391,263.89 1.461
CP JPMLLC 03/28/18 1.430 50,000 197 391,263.89 1.461
DEB FNMA 0.875 03/28/18 1.167 30,000 321 307,645.83 1.169
DEB FNMA 0.875 03/28/18 1.070 50,000 335 491,306.94 1.073
DN FHLB 03/28/18 1.315 50,000 90 164,375.00 1.338
DN FHLB 03/28/18 1.315 50,000 90 164,375.00 1.338
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/28/18 REDEMPTIONS (Continued)

DN FNMA 03/28/18 1.295 50,000 114 205,041.67 1.318
DN FNMA 03/28/18 1.295 50,000 114 205,041.67 1.318
DN FHLMC 03/28/18 1.100 50,000 208 317,777.78 1.122
DN FHLMC 03/28/18 1.100 50,000 208 317,777.78 1.122
YCD SVENSKA 1.580 03/28/18 1.580 50,000 36 79,000.00 1.602
YCD SVENSKA 1.580 03/28/18 1.580 50,000 36 79,000.00 1.602
YCD SCOTIA 1.730 03/28/18 1.730 50,000 90 216,250.00 1.754
YCD SCOTIA 1.730 03/28/18 1.730 50,000 90 216,250.00 1.754
YCD NB CANADA 1.600 03/28/18 1.600 50,000 106 235,555.56 1.622
YCD NB CANADA 1.600 03/28/18 1.600 50,000 106 235,555.56 1.622
YCD SE BANKEN 1.500 03/28/18 1.500 50,000 121 252,083.33 1.521
YCD SE BANKEN 1.500 03/28/18 1.500 50,000 121 252,083.33 1.521

03/28/18 PURCHASES

CP JPM LLC 07/30/18 2.320 50,000
CP JPM LLC 07/30/18 2.320 50,000
CP JPM LLC 07/30/18 2.320 50,000
TR NOTE 0.750 08/31/18 1.854 50,000
TR NOTE 0.750 08/31/18 1.854 50,000
TR NOTE 0.750 08/31/18 1.854 50,000
TR NOTE 0.750 08/31/18 1.854 50,000
YCD MONTREAL 1.880 04/23/18 1.880 50,000
YCD MONTREAL 1.880 04/23/18 1.880 50,000
YCD TORONTO 2.250 07/30/18 2.250 50,000
YCD TORONTO 2.250 07/30/18 2.250 50,000
YCD NB CANADA 2.330 08/01/18 2.330 50,000
YCD NB CANADA 2.330 08/01/18 2.330 50,000

03/29/18 REDEMPTIONS

TR BILL 03/29/18 1.011 50,000 356 499,883.33 1.035
TR BILL 03/29/18 1.011 50,000 356 499,883.33 1.035
TR BILL 03/29/18 1.000 50,000 358 497,222.22 1.024
TR BILL 03/29/18 1.000 50,000 358 497,222.22 1.024
TR BILL 03/29/18 1.000 50,000 358 497,222.22 1.024
TR BILL 03/29/18 1.000 50,000 358 497,222.22 1.024
TR BILL 03/29/18 0.998 50,000 364 504,291.67 1.022
TR BILL 03/29/18 0.998 50,000 364 504,291.67 1.022
TR BILL 03/29/18 1.003 50,000 364 506,819.44 1.027
TR BILL 03/29/18 1.003 50,000 364 506,819.44 1.027
TR BILL 03/29/18 1.005 50,000 364 508,083.33 1.029
TR BILL 03/29/18 1.005 50,000 364 508,083.33 1.029
TR BILL 03/29/18 1.030 50,000 364 520,722.22 1.055
TR BILL 03/29/18 1.030 50,000 364 520,722.22 1.055
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/29/18 PURCHASES

TR BILL 03/28/19 2.035 50,000
TR BILL 03/28/19 2.035 50,000
TR BILL 03/28/19 2.035 50,000
TR BILL 03/28/19 2.035 50,000
TR BILL 03/28/19 2.035 50,000
TR BILL 03/28/19 2.035 50,000
TR BILL 03/28/19 2.035 50,000
TR BILL 03/28/19 2.035 50,000
TR BILL 03/28/19 2.040 50,000
TR BILL 03/28/19 2.040 50,000
TR BILL 03/28/19 2.043 50,000
TR BILL 03/28/19 2.043 50,000
TR BILL 03/28/19 2.048 50,000
TR BILL 03/28/19 2.048 50,000

03/30/18 REDEMPTIONS

CD BOWEST 1.550 03/30/18 1.550 50,000 116 249,722.22 1.572
CD BOWEST 1.550 03/30/18 1.550 50,000 116 249,722.22 1.572
CD US BANK 1.220 03/30/18 1.220 50,000 199 337,194.44 1.237
CD US BANK 1.220 03/30/18 1.220 50,000 199 337,194.44 1.237
CD US BANK 1.220 03/30/18 1.220 50,000 199 337,194.44 1.237
CD BOWEST 1.530 03/30/18 1.530 50,000 199 422,875.00 1.551
CD BOWEST 1.530 03/30/18 1.530 50,000 199 422,875.00 1.551
CP GE CO 03/30/18 1.730 50,000 8 19,222.22 1.755
CP GE CO 03/30/18 1.730 50,000 8 19,222.22 1.755
CP CIBC HLD 03/30/18 1.570 50,000 107 233,319.44 1.599
CP CIBC HLD 03/30/18 1.570 50,000 107 233,319.44 1.599
CP TOYOTA 03/30/18 1.490 50,000 112 231,777.78 1.518
CP TOYOTA 03/30/18 1.490 50,000 112 231,777.78 1.518
CP LIBERTY 03/30/18 1.600 50,000 113 251,111.11 1.630
CP LIBERTY 03/30/18 1.600 50,000 113 251,111.11 1.630
DN IBRD 03/30/18 1.310 50,000 108 196,500.00 1.333
DN IBRD 03/30/18 1.310 50,000 108 196,500.00 1.333
DN IBRD 03/30/18 1.300 50,000 122 220,277.78 1.324
DN IBRD 03/30/18 1.300 50,000 122 220,277.78 1.324
DN FHLMC 03/30/18 1.180 50,000 155 254,027.78 1.202
DN FHLMC 03/30/18 1.180 50,000 155 254,027.78 1.202
DN FHLMC 03/30/18 1.100 50,000 210 320,833.33 1.122
DN FHLMC 03/30/18 1.100 50,000 210 320,833.33 1.122
YCD TOKYO-MIT 1.620 03/30/18 1.620 50,000 37 83,250.00 1.643
YCD TOKYO-MIT 1.620 03/30/18 1.620 50,000 37 83,250.00 1.643
YCD MONTREAL 1.500 03/30/18 1.500 50,000 63 131,250.00 1.521
YCD MONTREAL 1.500 03/30/18 1.500 50,000 63 131,250.00 1.521
YCD NAT AUB 1.540 03/30/18 1.540 50,000 106 226,722.22 1.561
YCD NAT AUB 1.540 03/30/18 1.540 50,000 106 226,722.22 1.561
YCD BARCLAYS 1.580 03/30/18 1.580 50,000 108 237,000.00 1.602
YCD BARCLAYS 1.580 03/30/18 1.580 50,000 108 237,000.00 1.602
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INVESTMENT TRANSACTIONS

al MATURITY TRANS PAR ($) DAYS AMOUNT EFFECTIVE

DATE TYPE DESCRIPTION CPN (%) DATE YIELD (%) (000) HELD EARNED ($) YIELD (%)
03/30/18 REDEMPTIONS (Continued)

YCD CIBC 1.460 03/30/18 1.460 50,000 116 235,222.22 1.480
YCD CIBC 1.460 03/30/18 1.460 50,000 116 235,222.22 1.480
YCD DNB 1.480 03/30/18 1.480 50,000 120 246,666.67 1.501
YCD DNB 1.480 03/30/18 1.480 50,000 120 246,666.67 1.501
YCD SWEDBANK 1.490 03/30/18 1.490 50,000 120 248,333.33 1.511
YCD SWEDBANK 1.490 03/30/18 1.490 50,000 120 248,333.33 1.511
YCD SVENSKA 1.500 03/30/18 1.500 50,000 120 250,000.00 1.521
YCD SVENSKA 1.500 03/30/18 1.500 50,000 120 250,000.00 1.521
YCD RB CANADA 1.440 03/30/18 1.440 50,000 183 366,000.00 1.460
YCD RB CANADA 1.440 03/30/18 1.440 50,000 183 366,000.00 1.460
YCD RB CANADA 1.440 03/30/18 1.440 50,000 183 366,000.00 1.460
YCD LLOYDS 1.470 03/30/18 1.470 50,000 183 373,625.00 1.490
YCD LLOYDS 1.470 03/30/18 1.470 50,000 183 373,625.00 1.490

03/30/18 NO PURCHASES
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FOOTNOTES

The abbreviations indicate the type of security purchased, sold, or redeemed:

BA Bankers Acceptances

BN Bank Notes

CB Corporate Bonds

CBFR Floating Rate Corporate Bonds

CDh Negotiable Certificates of Deposit

CDFR Floating Rate Negotiable Certificates of Deposit

CP Commercial Paper

DEB Federal/Supranational Agency Debentures — Federal Home Loan Bank (FHLB),

Federal Home Loan Mortgage Corporation (FHLMC), Federal National Mortgage
Association (FNMA), Federal Farm Credit Bank (FFCB), Federal Land Banks
(FLB), Federal Intermediate Credit Banks (FICB), Federal Agricultural Mortgage
Corporation (FAMC), Central Bank for Cooperatives (CBC), Tennessee Valley
Authority (TVA), Commodity Credit Corporation (CCC), International Bank for
Reconstruction and Development (IBRD),Inter-American Development Bank
(IADB), International Finance Corporation (IFC).

DEB-CL Federal/Supranational Agency Callable Debentures — FHLB, FHLMC, FNMA,
FFCB, FLB, FICB, FAMC, CBC, TVA, CCC, IBRD, IADB, IFC.

DEB FR Federal/Supranational Agency Floating Rate Debentures — FHLB, FHLMC, FNMA,
FFCB, FLB, FICB, FAMC, CBC, TVA, CCC, IBRD, IADB, IFC.

DN Federal/Supranational Agency Discount Notes- FHLB, FHLMC, FNMA, FFCB,
FLB, FICB, FAMC, CBC, TVA, CCC, IBRD, IADB, IFC.

PC Federal Agency Mortgage-backed Pass-through Certificates — FHLMC, FNMA,
Government National Mortgage Investment Conduit (GNMA)

POOL FR Floating Rate Small Business Administration (SBA) Loan Pools

REMIC Federal Agency Real Estate Mortgage Investment Conduits — FHLMC, FNMA
TR U.S. Treasury Bills, Notes

YCD Negotiable Yankee Certificates of Deposit

YCD FR Floating Rate Negotiable Yankee Certificates of Deposit

Industry standard purchase yield calculation

Repurchase Agreement

Par amount of securities purchased, sold or redeemed

Securities were purchased and sold as of the same date
Repurchase Agreement against Reverse Repurchase Agreement
Outright purchase against Reverse Repurchase Agreement
Security “SWAP” transactions

Buy back agreement

RRP Termination of Reverse Repurchase Agreement

RRS Reverse Repurchase Agreement
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FINANCIAL INSTITUTION
ALHAMBRA

New Omni Bank, NA
New Omni Bank, NA
New Omni Bank, NA
New Omni Bank, NA
New Omni Bank, NA
New Omni Bank, NA

BREA

American First Credit Union
Pacific Western Bank
Pacific Western Bank
Pacific Western Bank
Pacific Western Bank
Pacific Western Bank
BUENA PARK

Uniti Bank

Uniti Bank

Uniti Bank
CERRITOS

First Choice Bank
First Choice Bank

CHICO

Golden Valley Bank
Tri Counties Bank

DIAMOND BAR

Prospectors Federal Credit Union
DOWNEY

Financial Partners Credit Union
EL CENTRO

Community Valley Bank

EL MONTE

Cathay Bank
Cathay Bank

TIME DEPOSITS
DEPOSIT

DATE YIELD (%)

10/19/17 1.260
10/26/17 1.260
11/30/17 1.440
12/13/117 1.440
12/14/17 1.480
02/22/18 1.810
03/13/18 1.700
10/06/17 1.210
11/16/17 1.390
01/24/18 1.620
02/21/18 1.810
03/14/18 1.860
01/04/18 1.540
02/09/18 1.710
03/07/18 1.830
01/04/18 1.410
03/16/18 1.750
02/02/18 1.460
03/07/18 1.670
03/08/18 1.870
01/04/18 1.450
02/16/18 1.790
02/16/18 1.600
02/21/18 1.830
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PAR MATURITY
AMOUNT ($) DATE
4,000,000.00 04/19/18
5,000,000.00 04/19/18

13,000,000.00 05/31/18
3,000,000.00 06/13/18
5,000,000.00 06/13/18
7,000,000.00 08/23/18

27,000,000.00 06/13/18

10,000,000.00 04/06/18

50,000,000.00 05/17/18

40,000,000.00 07/25/18

50,000,000.00 08/22/18

40,000,000.00 09/12/18
3,000,000.00 07/05/18
3,000,000.00 08/10/18
2,000,000.00 09/05/18

20,000,000.00 04/04/18

20,000,000.00 06/15/18
8,000,000.00 05/04/18

50,000,000.00 06/06/18
4,000,000.00 09/06/18

10,000,000.00 04/04/18
3,000,000.00 08/17/18

25,000,000.00 05/18/18

25,000,000.00 08/22/18



FINANCIAL INSTITUTION
FOLSOM

SAFE Credit Union
SAFE Credit Union

GARDENA
Northrop Grumman Federal Credit Union
GARDEN GROVE

US Metro Bank
US Metro Bank
US Metro Bank
US Metro Bank

GLENDALE
Americas United Bank
GOLETA

Community West Bank
Community West Bank
Community West Bank
Community West Bank

IRVINE

Banc of California, NA
Banc of California, NA
Banc of California, NA
CommerceWest Bank
CommerceWest Bank
CommerceWest Bank
Commercial Bank of California
First Foundation Bank
First Foundation Bank
First Foundation Bank
First Foundation Bank
Pacific Enterprise Bank
Pacific Premier Bank
Pacific Premier Bank

LODI

Farmers & Merchants Bk Cen CA

TIME DEPOSITS

DEPOSIT
DATE

12/01/17
01/10/18

02/08/18

02/21/18
12/13/17
01/18/18
02/15/18

01/17/18

01/18/18
02/14/18
03/01/18
01/10/18

01/18/18
02/22/18
03/21/18
01/11/18
01/26/18
03/09/18
01/25/18
01/04/18
01/19/18
03/01/18
03/16/18
11/30/17
11/16/17
12/07/17

01/10/18
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YIELD (%)

1.470
1.590

1.540

1.580
1.420
1.570
1.760

1.5