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PGM: INVS_MONTHEND_INVENTORY JOSH MANDEL
SOURCE: VisualQED TREASURER, STATE OF OHIO
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BASIS: SETTLEMENT
AS-OF: 8/31/12 INVESTMENT INVENTORY
MKT-SOURCE: QUPRFL->AUG12 SETTLED POSITIONS AS OF: 8/31/12 PAGE: 1
INVST# FUND FUND G  CUSIP DESCRIPTION RATE ~ MATURITY PUR YLD PAR AMOUNT BOOK-VALUE BC$-MARKET 1ST-PUR
211013 300 REG 36959H]73 GENERAL ELECTRIC CAPITAL CORP .160 9/07/12 .162 50,000,000.00 49,989,777.78 49,989,777.78 7/23/12
211148 300 REG 63743C3179 NATIONAL RURAL UTILITIES .130 9/07/12 .132 25,000,000.00 24,996,840.28 24,996,840.28 8/03/12
211181 300 REG 63743C3179 NATIONAL RURAL UTILITIES .140 9/07/12 .142 17,000,000.00 16,998,016.67 16,998,016.67 8/08/12
211053 300 REG 36960LJA4 GENERAL ELECTRIC COMPANY .160 9/10/12 .162 50,000,000.00 49,989,555.56 49,989,555.56 7/25/12
211275 300 REG 36960LJA4 GENERAL ELECTRIC COMPANY 150 9/10/12 152 50,000,000.00 49,995,000.00 49,995,000.00 8/17/12
211393 300 REG 36960LJA4 GENERAL ELECTRIC COMPANY .100 9/10/12 .101 50,000,000.00 49,998,194.44 49,998,194.44 8/28/12
210726 300 REG 36959HID0 GENERAL ELECTRIC CAPITAL CORP 150 9/13/12 152 50,000,000.00 49,983,958.33 49,983,958.33 6/28/12
211345 300 REG 74433GID9 PRUDENTIAL FUNDING CORP .110 9/13/12 .110 25,000,000.00 24,998,319.44 24,998,319.44 8/22/12
211268 300 REG 36960LJH9 GENERAL ELECTRIC COMPANY .160 9/17/12 .162 50,000,000.00 49,992,888.89 49,992,888.89 8/16/12
211212 300 REG 69372AJH6 PACCAR FINANCIAL CORP .120 9/17/12 .122 19,800,000.00 19,797,690.00 19,797,690.00 8/13/12
211285 300 REG 69372AJH6 PACCAR FINANCIAL CORP .120 9/17/12 .122 15,000,000.00 14,998,600.00 14,998,600.00 8/20/12
211274 300 REG 63743CIKO NATIONAL RURAL UTILITIES .130 9/19/12 .132 13,600,000.00 13,598,379.29 13,598,379.29 8/17/12
211343 300 REG 63743CIL8 NATIONAL RURAL UTILITIES .130 9/20/12 .130 30,000,000.00 29,996,858.33 29,996,858.33 8/22/12
210870 300 REG 69349JK51 PNC BANK, NA .210 10/05/12 .213 50,000,000.00 49,974,625.00 49,974,625.00 7/10/12
211364 300 REG 74433GK54 PRUDENTIAL FUNDING CORP .140 10/05/12 .142 10,000,000.00 9,998,366.67 9,998,366.67 8/24/12
211394 300 REG 4662J0KA9 JP MORGAN CHASE & CO .180 10/10/12 .183 24,000,000.00 23,994,840.00 23,994,840.00 8/28/12
211413 300 REG 69349JL68 PNC BANK, NA .210 11/06/12 .213 1,750,000.00 1,749,305.83 1,749,305.83 8/30/12
211344 300 REG 74433GLF1 PRUDENTIAL FUNDING CORP .130 11/15/12 .130 15,000,000.00 14,995,395.83 14,995,395.83 8/22/12
546,150,000.00 546,046,612.34 546,046,612.34
207943 300 REG OPNCP8020 US BANK - OPEN COMMERCIAL PAPER .100 .100  230,181,220.57 230,181,220.57 230,181,220.57 11/03/11
230,181,220.57  230,181,220.57 230,181,220.57
210356 300 REG OPNCP31P9 US BANK PUTTABLE CP .250 .250 50,021,877.53 50,021,877.53 50,021,877.53 5/30/12
50,021,877.53 50,021,877.53 50,021,877.53
211140 300 REG USBFICA39 US BANK FICA ACCOUNT .250 9/12/12 .122 24,000,000.00 24,000,000.00 24,000,000.00 8/02/12
24,000,000.00 24,000,000.00 24,000,000.00
209223 300 REG 3133EALLO FFCB ADJUSTABLE RATE BOND .230 5/16/13 .230 5,000,000.00 5,000,000.00 5,000,900.00 4/16/12
5,000,000.00 5,000,000.00 5,000,900.00
208654 301 REG 3133EADF2 FFCB DEBENTURE .150 2/15/13 .180 10,000,000.00 9,997,004.00 9,999,500.00 2/15/12
208410 300 REG 31331K6N5 FFCB DEBENTURE .180 2/19/13 .198 25,000,000.00 24,995,000.00 25,002,000.00 1/19/12
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210107 300 REG 3133EAQJO FFCB DEBENTURE .200 5/14/13 .200 25,000,000.00 25,000,000.00 24,999,250.00 5/14/12
207552 301 REG 31331KZJ2 FFCB DEBENTURE 350 9/23/13 436 12,000,000.00 11,979,600.00 12,015,720.00 9/28/11
209458 300 REG 3133EAMK1 FFCB DEBENTURE .280 10/23/13 .330 10,750,000.00 10,741,937.50 10,750,000.00 4/23/12
209459 300 REG 3133EAMK1 FFCB DEBENTURE .280 10/23/13 .300 25,000,000.00 24,992,500.00 25,000,000.00 4/23/12
210293 301 REG 3133EAQT8 FFCB DEBENTURE 270 11/21/13 .320 10,000,000.00 9,992,500.00 10,003,900.00 5/24/12
211008 301 REG 3133EAA73 FFCB DEBENTURE 250 1/30/14 270 5,000,000.00 4,998,500.00 4,994,850.00 7/30/12
208809 301 REG 3133EABW7 FFCB DEBENTURE .380 5/01/14 .463 10,000,000.00 9,982,100.00 10,000,100.00 2/27/12
211049 301 REG 3133EAC22 FFCB DEBENTURE .300 8/01/14 .300 10,000,000.00 10,000,000.00 9,989,500.00 8/01/12
208735 301 REG 3133EACK2 FFCB DEBENTURE .400 8/07/14 410 10,000,000.00 9,997,500.00 10,000,100.00 2/16/12
210917 301 REG 3133EAYF9 FFCB DEBENTURE 370 9/18/14 393 5,000,000.00 4,997,500.00 5,000,100.00 7/18/12
210960 301 REG 3133EAYF9 FFCB DEBENTURE 370 9/18/14 .407 10,000,000.00 9,992,000.00 10,000,200.00 7/18/12
209966 301 REG 3133EAMS4 FFCB DEBENTURE 460 10/24/14 .500 11,880,000.00 11,868,120.00 11,880,118.80 4/27/12
208532 301 REG 3133EAAN8 FFCB DEBENTURE .540 10/27/14 558 10,000,000.00 9,995,000.00 10,000,100.00 1/27/12
208890 301 REG 3133EACR7 FFCB DEBENTURE 420 11/07/14 533 10,000,000.00 9,969,900.00 10,000,100.00 3/02/12
208390 301 REG 31331K535 FFCB DEBENTURE 770 1/09/15 770 5,000,000.00 4,999,000.00 5,010,000.00 1/09/12
208533 301 REG 3133EAAMO FFCB DEBENTURE .640 4/27/15 .663 10,000,000.00 9,992,500.00 10,000,100.00 1/27/12
210992 301 REG 3133EAZLS5 FFCB DEBENTURE 490 7/23/15 .507 10,000,000.00 9,995,000.00 10,003,800.00 7/23/12
210108 301 REG 3133EANC8 FFCB DEBENTURE .690 10/30/15 .705 10,000,000.00 9,995,000.00 10,000,100.00 5/09/12
208140 301 REG 31331KZ29 FFCB DEBENTURE 1.330 12/07/15 1.330 10,000,000.00 10,000,000.00 10,022,300.00 12/07/11
210919 301 REG 3133EAWW4 FFCB DEBENTURE .640 1/12/16 .654 10,000,000.00 9,995,000.00 10,004,700.00 7/13/12
210283 301 REG 3133EAND6 FFCB DEBENTURE .770 2/01/16 .811 5,000,000.00 4,992,500.00 5,000,100.00 5/23/12
210806 301 REG 3133EAND6 FFCB DEBENTURE .770 2/01/16 .769 5,775,000.00 5,775,000.00 5,775,115.50 7/03/12
210282 301 REG 3133EARK6 FFCB DEBENTURE .910 5/23/16 .910 5,000,000.00 5,000,000.00 5,012,050.00 5/23/12
210880 301 REG 3133EASRO FFCB DEBENTURE .850 6/06/16 .849 10,000,000.00 10,000,000.00 10,000,400.00 7/10/12
210612 301 REG 3133EAVX3 FFCB DEBENTURE .870 6/27/16 .870 5,000,000.00 5,000,000.00 5,002,100.00 6/27/12
210631 301 REG 3133EAVX3 FFCB DEBENTURE .870 6/27/16 .870 5,000,000.00 5,000,000.00 5,002,100.00 6/27/12
210916 301 REG 3133EAWZ7 FFCB DEBENTURE .790 7/11/16 .803 7,444,000.00 7,440,278.00 7,462,907.76 7/13/12
211066 301 REG 3133EAA24 FFCB DEBENTURE .730 7/26/16 .749 5,000,000.00 4,996,250.00 5,002,150.00 7/26/12
210168 301 REG 3133EAMT2 FFCB DEBENTURE 1.070 10/24/16  1.069 7,000,000.00 7,000,000.00 7,009,380.00 5/14/12
211022 301 REG 3133EAZG6 FFCB DEBENTURE .800 11/23/16 .812 5,000,000.00 4,997,500.00 5,003,200.00 7/24/12
211337 301 REG 3133EAZG6 FFCB DEBENTURE .800 11/23/16 .830 9,000,000.00 8,988,750.00 9,005,760.00 8/22/12
210815 301 REG 3133EAUS5 FFCB DEBENTURE .990 12/19/16  1.001 12,635,000.00 12,628,682.50 12,639,169.55 7/05/12

336,484,000.00 336,294,622.00 336,590,971.61

211034 300 REG 313312E63 FFCB DISCOUNT NOTE .090 9/04/12 .092 24,059,000.00 24,056,473.81 24,059,000.00 7/24/12
208571 300 REG 313312E71 FFCB DISCOUNT NOTE .105 9/05/12 .107 25,000,000.00 24,984,177.08 25,000,000.00 2/01/12
208585 300 REG 313312F70 FFCB DISCOUNT NOTE .110 9/13/12 .112 25,000,000.00 24,982,888.89 24,999,500.00 2/02/12
208383 300 REG 313312H29 FFCB DISCOUNT NOTE .090 9/24/12 .092 46,900,000.00 46,869,163.25 46,898,593.00 1/05/12
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211093 300 REG 313312H60 FFCB DISCOUNT NOTE .110 9/28/12 .112 25,000,000.00 24,995,187.50 24,999,000.00 7/27/12
211094 300 REG 313312H60 FFCB DISCOUNT NOTE .110 9/28/12 .112 25,000,000.00 24,995,493.06 24,999,000.00 7/31/12
208895 300 REG 313312N48 FFCB DISCOUNT NOTE .160 11/05/12 .163 10,000,000.00 9,988,977.78 9,998,400.00 3/02/12
208918 300 REG 313312N48 FFCB DISCOUNT NOTE 150 11/05/12 153 25,000,000.00 24,974,583.33 24,996,000.00 3/06/12
208384 300 REG 313312P79 FFCB DISCOUNT NOTE .120 11/16/12 .122 42,000,000.00 41,955,760.00 41,992,440.00 1/05/12
209230 300 REG 313312775 FFCB DISCOUNT NOTE 170 12/18/12 .173 25,000,000.00 24,970,368.06 24,992,000.00 4/11/12
208851 300 REG 313312U81 FFCB DISCOUNT NOTE 170 12/27/12 .173 50,000,000.00 49,928,930.56 49,982,500.00 3/01/12
209215 300 REG 313312U99 FFCB DISCOUNT NOTE .180 12/28/12 .183 50,000,000.00 49,934,500.00 49,982,500.00 4/10/12
209254 300 REG 313313AL2 FFCB DISCOUNT NOTE 170 1/11/13 .173 25,000,000.00 24,968,361.11 24,989,250.00 4/18/12
208771 300 REG 313313AQ1 FFCB DISCOUNT NOTE 170 1/15/13 .173 25,000,000.00 24,961,277.77 24,989,000.00 2/22/12
209187 300 REG 313313AT5 FFCB DISCOUNT NOTE 170 1/18/13 .173 15,000,000.00 14,979,600.00 14,993,250.00 4/05/12
209114 300 REG 313313BX5 FFCB DISCOUNT NOTE .190 2/15/13 .193 25,000,000.00 24,957,513.89 24,985,250.00 3/30/12
209186 300 REG 313313BX5 FFCB DISCOUNT NOTE .180 2/15/13 .183 25,000,000.00 24,960,500.00 24,985,250.00 4/05/12
209169 300 REG 313313DX3 FFCB DISCOUNT NOTE .200 4/04/13 .203 10,000,000.00 9,979,722.22 9,991,200.00 4/04/12
209884 300 REG 313313EE4 FFCB DISCOUNT NOTE .190 4/11/13 .193 25,000,000.00 24,953,555.56 24,977,250.00 4/24/12
209883 300 REG 313313EF1 FFCB DISCOUNT NOTE .190 4/12/13 .193 25,000,000.00 24,953,423.61 24,977,000.00 4/24/12
210064 300 REG 313313EM6 FFCB DISCOUNT NOTE .200 4/18/13 .203 48,000,000.00 47,906,400.00 47,954,880.00 5/02/12
210963 300 REG 313313FQ6 FFCB DISCOUNT NOTE .190 5/15/13 .193 12,000,000.00 11,980,936.68 11,986,560.00 7/18/12
211054 300 REG 313313FZ6 FFCB DISCOUNT NOTE .190 5/24/13 .193 25,000,000.00 24,960,020.83 24,971,000.00 7/25/12
210907 300 REG 313313HZ4 FFCB DISCOUNT NOTE .210 7/11/13 .213 10,000,000.00 9,978,766.67 9,985,400.00 7/12/12
211096 300 REG 313313JH2 FFCB DISCOUNT NOTE .200 7/19/13 .203 10,000,000.00 9,980,166.67 9,985,000.00 7/27/12

652,959,000.00 652,156,748.33 652,669,223.00

209026 300 REG 3133783R0 FHLB DEBENTURE .160 2/08/13 .245 25,000,000.00 24,981,200.00 25,001,000.00 3/19/12
210850 301 REG 3133796K0 FHLB DEBENTURE .125 4/23/13 .239 10,000,000.00 9,990,900.00 9,994,600.00 7/06/12
209263 300 REG 3133793M9 FHLB DEBENTURE .240 4/26/13 .240 25,000,000.00 25,000,000.00 25,004,750.00 4/27/12
206527 301 REG 313374KY5 FHLB DEBENTURE .400 4/30/13 .469 5,000,000.00 4,993,750.00 5,006,200.00 6/30/11
210508 301 REG 313379M97 FHLB DEBENTURE .125 5/21/13 .230 10,000,000.00 9,990,157.60 9,993,900.00 6/13/12
209905 300 REG 313379A82 FHLB DEBENTURE .250 5/22/13 .250 25,000,000.00 25,000,000.00 25,006,750.00 5/22/12
210294 301 REG 3133797K9 FHLB DEBENTURE .240 7/30/13 .253 10,000,000.00 9,998,500.00 10,002,700.00 5/24/12
210954 301 REG 313376XY6 FHLB DEBENTURE .210 8/20/13 .250 5,000,000.00 4,997,826.05 5,000,000.00 7/18/12
210111 301 REG 313379F79 FHLB DEBENTURE .290 11/08/13 .290 9,000,000.00 9,000,000.00 9,006,840.00 5/09/12
210148 301 REG 313379GB9 FHLB DEBENTURE .330 11/26/13 .337 10,000,000.00 9,999,000.00 10,002,500.00 5/25/12
210931 301 REG 3133804Q7 FHLB DEBENTURE .300 1/30/14 .300 10,000,000.00 10,000,000.00 10,003,400.00 7/30/12
211020 301 REG 313380AY3 FHLB DEBENTURE .350 2/21/14 .350 10,000,000.00 10,000,000.00 10,000,800.00 8/21/12
211046 301 REG 313380AY3 FHLB DEBENTURE .350 2/21/14 .350 10,000,000.00 10,000,000.00 10,000,800.00 8/21/12
211045 301 REG 313380AV9 FHLB DEBENTURE .450 2/13/15 .450 5,000,000.00 5,000,000.00 5,000,150.00 8/13/12
208848 301 REG 3133785D9 FHLB DEBENTURE .550 2/24/15 .587 15,000,000.00 14,983,950.00 15,000,150.00 2/29/12
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211199 301 REG 313380GE1 FHLB DEBENTURE 450 2/27/15 450 25,000,000.00 25,000,000.00 25,008,750.00 8/27/12
210993 301 REG 313380AG2 FHLB DEBENTURE .600 8/06/15 .600 10,000,000.00 10,000,000.00 10,000,100.00 8/06/12
211316 301 REG 313380EJ2 FHLB DEBENTURE .600 8/20/15 .605 10,000,000.00 9,998,500.00 10,001,200.00 8/22/12
211317 301 REG 313380EJ2 FHLB DEBENTURE .600 8/20/15 .600 15,000,000.00 15,000,000.00 15,001,800.00 8/22/12
208546 301 REG 313376XH3 FHLB DEBENTURE .700 11/17/15 .700 10,000,000.00 10,000,000.00 10,000,100.00 2/17/12
209201 301 REG 313378YW5 FHLB DEBENTURE .850 12/18/15 850 10,000,000.00 10,000,000.00 10,016,700.00 4/18/12
210358 301 REG 313379EM7 FHLB DEBENTURE .875 5/23/16 881 5,000,000.00 4,998,750.00 5,000,100.00 5/31/12
210813 301 REG 313379SS9 FHLB DEBENTURE .830 7/05/16 .849 10,000,000.00 9,992,500.00 10,006,200.00 7/05/12
210836 301 REG 313379SS9 FHLB DEBENTURE .830 7/05/16 .849 10,000,000.00 9,992,500.00 10,006,200.00 7/06/12
210915 301 REG 3133802L0 FHLB DEBENTURE .800 7/26/16 .808 5,000,000.00 4,998,500.00 5,003,250.00 7/26/12
211021 301 REG 3133807D3 FHLB DEBENTURE .750 8/02/16 .763 8,000,000.00 7,996,000.00 8,004,560.00 8/02/12
210696 301 REG 313379Y86 FHLB DEBENTURE .890 10/24/16 .926 5,000,000.00 4,992,500.00 5,005,250.00 7/24/12
210979 301 REG 313380A80 FHLB DEBENTURE 1.000 8/16/17 1.000 15,000,000.00 15,000,000.00 15,012,750.00 8/16/12
211050 301 REG 313380BV8 FHLB DEBENTURE 1.100 8/21/17 1.100 15,000,000.00 15,000,000.00 15,005,850.00 8/21/12
211187 301 REG 313380G35 FHLB DEBENTURE 1.250 8/21/17 1.250 15,000,000.00 15,000,000.00 15,005,100.00 8/22/12

352,000,000.00  351,904,533.65 352,102,450.00
210206 301 REG 313379K73 FHLB MULTI STEP COUPON BOND 1.000 6/13/17 1.025 5,000,000.00 4,996,250.00 5,000,900.00 6/13/12
210363 301 REG 313379PJ2 FHLB MULTI STEP COUPON BOND .750 6/21/17 .800 10,000,000.00 9,995,000.00 10,001,100.00 6/21/12
15,000,000.00 14,991,250.00 15,002,000.00

210444 300 REG 313384E70 FHLB DISCOUNT NOTE .101 9/05/12 .103 50,000,000.00 49,987,234.50 50,000,000.00 6/06/12
210445 300 REG 313384E70 FHLB DISCOUNT NOTE .101 9/05/12 .103 50,000,000.00 49,987,234.50 50,000,000.00 6/06/12
209256 300 REG 313384E96 FHLB DISCOUNT NOTE .120 9/07/12 .122 25,000,000.00 24,988,083.33 24,999,750.00 4/17/12
210465 300 REG 313384E96 FHLB DISCOUNT NOTE .102 9/07/12 .104 27,000,000.00 26,993,038.50 26,999,730.00 6/08/12
210466 300 REG 313384E96 FHLB DISCOUNT NOTE .101 9/07/12 .103 50,000,000.00 49,987,234.50 49,999,500.00 6/08/12
210467 300 REG 313384E96 FHLB DISCOUNT NOTE .101 9/07/12 .103 25,000,000.00 24,993,617.25 24,999,750.00 6/08/12
210844 300 REG 313384E96 FHLB DISCOUNT NOTE .120 9/07/12 .122 50,000,000.00 49,989,500.00 49,999,500.00 7/06/12
210845 300 REG 313384E96 FHLB DISCOUNT NOTE .120 9/07/12 .122 50,000,000.00 49,989,500.00 49,999,500.00 7/06/12
211074 300 REG 313384F79 FHLB DISCOUNT NOTE .100 9/13/12 .102 50,000,000.00 49,993,194.44 49,999,000.00 7/26/12
211075 300 REG 313384F79 FHLB DISCOUNT NOTE .100 9/13/12 .102 50,000,000.00 49,993,333.33 49,999,000.00 7/27/12
211080 300 REG 313384F79 FHLB DISCOUNT NOTE .100 9/13/12 .102 50,000,000.00 49,993,750.00 49,999,000.00 7/30/12
211102 300 REG 313384F79 FHLB DISCOUNT NOTE .100 9/13/12 .102 25,900,000.00 25,896,762.50 25,899,482.00 7/30/12
210662 300 REG 313384G78 FHLB DISCOUNT NOTE .121  9/21/12 .123 50,000,000.00 49,985,211.00 49,998,500.00 6/25/12
210663 300 REG 313384G78 FHLB DISCOUNT NOTE .121  9/21/12 .123 50,000,000.00 49,985,211.00 49,998,500.00 6/25/12
210986 300 REG 313384G78 FHLB DISCOUNT NOTE .122 9/21/12 .124 50,000,000.00 49,989,325.00 49,998,500.00 7/20/12
210987 300 REG 313384G78 FHLB DISCOUNT NOTE .122 9/21/12 .124 26,000,000.00 25,994,449.00 25,999,220.00 7/20/12
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210988 300 REG 313384G78 FHLB DISCOUNT NOTE .120 9/21/12 .122 50,000,000.00 49,989,500.00 49,998,500.00 7/20/12
211000 300 REG 313384G78 FHLB DISCOUNT NOTE .120 9/21/12 .122 50,000,000.00 49,989,500.00 49,998,500.00 7/20/12
211341 300 REG 313384G78 FHLB DISCOUNT NOTE .105 9/21/12 .107 50,000,000.00 49,995,916.67 49,998,500.00 8/24/12
210771 300 REG 313384H69 FHLB DISCOUNT NOTE .125 9/28/12 .127 50,000,000.00 49,984,201.39 49,998,000.00 6/29/12
210773 300 REG 313384H69 FHLB DISCOUNT NOTE .125 9/28/12 .127 24,000,000.00 23,992,416.67 23,999,040.00 6/29/12
211072 300 REG 313384H69 FHLB DISCOUNT NOTE .120 9/28/12 .122 49,000,000.00 48,989,546.67 48,998,040.00 7/26/12
211266 300 REG 313384326 FHLB DISCOUNT NOTE .110 10/02/12 .112 50,000,000.00 49,992,819.44 49,996,500.00 8/16/12
211267 300 REG 313384326 FHLB DISCOUNT NOTE .110 10/02/12 .112 50,000,000.00 49,992,819.44 49,996,500.00 8/16/12
210846 300 REG 3133843159 FHLB DISCOUNT NOTE .130 10/05/12 .132 50,000,000.00 49,983,569.44 49,996,000.00 7/06/12
210847 300 REG 3133843159 FHLB DISCOUNT NOTE .130 10/05/12 .132 50,000,000.00 49,983,569.44 49,996,000.00 7/06/12
210849 300 REG 3133843159 FHLB DISCOUNT NOTE .130 10/05/12 .132 50,000,000.00 49,983,569.44 49,996,000.00 7/06/12
211136 300 REG 3133843159 FHLB DISCOUNT NOTE .100 10/05/12 .102 50,000,000.00 49,991,250.00 49,996,000.00 8/03/12
211137 300 REG 3133843159 FHLB DISCOUNT NOTE .100 10/05/12 .102 50,000,000.00 49,991,250.00 49,996,000.00 8/03/12
211192 300 REG 313384K24 FHLB DISCOUNT NOTE .115 10/10/12 .117 50,000,000.00 49,990,097.22 49,995,500.00 8/09/12
211200 300 REG 313384K40 FHLB DISCOUNT NOTE .130 10/12/12 .132 50,000,000.00 49,988,625.00 49,995,000.00 8/10/12
210989 300 REG 313384L31 FHLB DISCOUNT NOTE .130 10/19/12 .132 50,000,000.00 49,983,569.44 49,994,500.00 7/20/12
210994 300 REG 313384L31 FHLB DISCOUNT NOTE .130 10/19/12 .132 50,000,000.00 49,983,569.44 49,994,500.00 7/20/12
211001 300 REG 313384L31 FHLB DISCOUNT NOTE .130 10/19/12 .132 50,000,000.00 49,983,569.44 49,994,500.00 7/20/12
211095 300 REG 313384L31 FHLB DISCOUNT NOTE .120 10/19/12 .122 25,000,000.00 24,993,000.00 24,997,250.00 7/27/12
211138 300 REG 313384M97 FHLB DISCOUNT NOTE .120 11/02/12 .122 50,000,000.00 49,984,833.33 49,992,500.00 8/03/12
211139 300 REG 313384M97 FHLB DISCOUNT NOTE .120 11/02/12 .122 50,000,000.00 49,984,833.33 49,992,500.00 8/03/12
211417 300 REG 313384M97 FHLB DISCOUNT NOTE .120 11/02/12 .122 50,000,000.00 49,989,500.00 49,992,500.00 8/31/12
211418 300 REG 313384M97 FHLB DISCOUNT NOTE .120 11/02/12 .122 50,000,000.00 49,989,500.00 49,992,500.00 8/31/12
211388 300 REG 313384N62 FHLB DISCOUNT NOTE .115 11/07/12 .117 36,000,000.00 35,991,720.00 35,994,240.00 8/27/12
211365 300 REG 313384P78 FHLB DISCOUNT NOTE .090 11/16/12 .092 50,000,000.00 49,989,500.00 49,991,000.00 8/24/12
211380 300 REG 313384P78 FHLB DISCOUNT NOTE .115 11/16/12 .117 43,900,000.00 43,888,640.88 43,892,098.00 8/27/12
211329 300 REG 313384Q44 FHLB DISCOUNT NOTE .130 11/21/12 .132 50,000,000.00 49,983,569.44 49,990,000.00 8/22/12
211330 300 REG 313384Q44 FHLB DISCOUNT NOTE .130 11/21/12 .132 5,000,000.00 4,998,356.94 4,999,000.00 8/22/12
211419 300 REG 313384R50 FHLB DISCOUNT NOTE .125 11/30/12 .127 50,000,000.00 49,984,201.39 49,989,000.00 8/31/12
211421 300 REG 313384R50 FHLB DISCOUNT NOTE .127 11/30/12 .129 16,000,000.00 15,994,863.56 15,996,480.00 8/31/12
210468 300 REG 313384542 FHLB DISCOUNT NOTE 150 12/07/12 153 50,000,000.00 49,962,083.33 49,985,500.00 6/08/12

2,077,800,000.00 2,077,270,640.19 2,077,631,080.00
208374 301 REG 3134G3DP2 FHLMC MEDIUM TERM NOTE 1.020 6/19/15 1.020 5,000,000.00 5,000,000.00 5,009,050.00 1/05/12
5,000,000.00 5,000,000.00 5,009,050.00

208418 301 REG 3134G3JR2 FHLMC DEBENTURE .450 1/09/14 .450 5,000,000.00 5,000,000.00 5,014,200.00 1/11/12
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208372 301 REG 3134G3HA1 FHLMC DEBENTURE .875 1/23/15 .875 10,000,000.00 10,000,000.00 10,017,400.00 1/23/12
208591 301 REG 3134G3NE6 FHLMC DEBENTURE .500 2/24/15 517 5,000,000.00 4,997,500.00 5,013,550.00 2/24/12
208578 301 REG 3134G3NLO FHLMC DEBENTURE .500 2/24/15 .500 10,000,000.00 10,000,000.00 10,010,600.00 2/24/12
208642 301 REG 3134G3NLO FHLMC DEBENTURE .500 2/24/15 .540 10,000,000.00 9,988,000.00 10,010,600.00 2/24/12
208580 301 REG 3134G3NCO FHLMC DEBENTURE 550 2/27/15 .550 5,000,000.00 5,000,000.00 5,007,350.00 2/27/12
207818 301 REG 3134G22F8 FHLMC DEBENTURE 1.000 5/01/15 1.007 5,000,000.00 4,998,750.00 5,006,050.00 11/01/11
208579 301 REG 3134G3NG1 FHLMC DEBENTURE .625 8/21/15 .625 10,000,000.00 10,000,000.00 10,041,600.00 2/21/12
207447 301 REG 3134G2P30 FHLMC DEBENTURE 1.050 9/28/15 1.050 5,000,000.00 5,000,000.00 5,002,200.00 9/28/11
210962 301 REG 3134G3YZ7 FHLMC DEBENTURE 1.100 7/25/17 1.100 15,000,000.00 15,000,000.00 15,029,400.00 7/25/12

80,000,000.00 79,984,250.00 80,152,950.00
207534 301 REG 3134G2T44 FHLMC MULTI STEP COUPON BOND 1.000 10/17/16  1.000 15,000,000.00 15,000,000.00 15,015,450.00 10/17/11
208364 301 REG 3134G3GP9 FHLMC MULTI STEP COUPON BOND 1.250 1/11/17 1.250 15,000,000.00 15,000,000.00 15,059,850.00 1/11/12
30,000,000.00 30,000,000.00 30,075,300.00

208932 300 REG 313396E66 FHLMC DISCOUNT NOTE .140 9/04/12 .142 25,000,000.00 24,982,500.00 25,000,000.00 3/08/12
210625 300 REG 313396E90 FHLMC DISCOUNT NOTE .100 9/07/12 .102 50,000,000.00 49,989,305.56 49,999,500.00 6/22/12
210657 300 REG 313396F40 FHLMC DISCOUNT NOTE .115 9/10/12 .117 28,986,000.00 28,978,870.25 28,985,710.14 6/25/12
210921 300 REG 313396F40 FHLMC DISCOUNT NOTE .125 9/10/12 .127 15,000,000.00 14,996,927.08 14,999,850.00 7/13/12
211223 300 REG 313396F73 FHLMC DISCOUNT NOTE .100 9/13/12 .102 42,805,000.00 42,801,432.92 42,804,143.90 8/14/12
210442 300 REG 313396G64 FHLMC DISCOUNT NOTE .100 9/20/12 .102 25,000,000.00 24,992,638.89 24,999,250.00 6/06/12
211213 300 REG 313396H30 FHLMC DISCOUNT NOTE .080 9/25/12 .081 50,000,000.00 49,995,222.22 49,998,000.00 8/13/12
211216 300 REG 313396H30 FHLMC DISCOUNT NOTE .080 9/25/12 .081 50,000,000.00 49,995,222.22 49,998,000.00 8/13/12
210364 300 REG 313396H63 FHLMC DISCOUNT NOTE .120 9/28/12 .122 50,000,000.00 49,980,166.67 49,998,000.00 6/01/12
211152 300 REG 313396H63 FHLMC DISCOUNT NOTE .090 9/28/12 .092 50,000,000.00 49,993,375.00 49,998,000.00 8/06/12
208900 300 REG 313396J95 FHLMC DISCOUNT NOTE .150 10/09/12 .153 25,000,000.00 24,976,979.17 24,997,750.00 3/02/12
211158 300 REG 313396K36 FHLMC DISCOUNT NOTE .100 10/11/12 .102 50,000,000.00 49,990,833.33 49,995,500.00 8/06/12
210380 300 REG 313396K44 FHLMC DISCOUNT NOTE .100 10/12/12 .102 50,000,000.00 49,981,528.00 49,995,000.00 6/01/12
210193 300 REG 313396L35 FHLMC DISCOUNT NOTE .140 10/19/12 .142 50,000,000.00 49,969,277.78 49,994,500.00 5/14/12
211287 300 REG 313396M83 FHLMC DISCOUNT NOTE .090 11/01/12 .092 50,000,000.00 49,990,875.00 49,992,500.00 8/20/12
211385 300 REG 313396M83 FHLMC DISCOUNT NOTE .090 11/01/12 .092 50,000,000.00 49,991,750.00 49,992,500.00 8/27/12
211366 300 REG 313396M91 FHLMC DISCOUNT NOTE .090 11/02/12 .092 50,000,000.00 49,991,250.00 49,992,500.00 8/24/12
211384 300 REG 313396M91 FHLMC DISCOUNT NOTE .090 11/02/12 .092 50,000,000.00 49,991,625.00 49,992,500.00 8/27/12
211353 300 REG 313396N74 FHLMC DISCOUNT NOTE .100 11/08/12 .102 50,000,000.00 49,989,305.50 49,992,000.00 8/23/12
210377 300 REG 313396N82 FHLMC DISCOUNT NOTE .120 11/09/12 .122 50,000,000.00 49,973,166.67 49,991,500.00 6/01/12
211352 300 REG 313396N82 FHLMC DISCOUNT NOTE .100 11/09/12 .102 50,000,000.00 49,989,166.50 49,991,500.00 8/23/12
211367 300 REG 313396N82 FHLMC DISCOUNT NOTE .090 11/09/12 .092 50,000,000.00 49,990,375.00 49,991,500.00 8/24/12
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209690 300 REG 313396P72 FHLMC DISCOUNT NOTE .130 11/16/12 .132 40,000,000.00 39,969,666.67 39,992,800.00 4/20/12
209967 300 REG 313396P72 FHLMC DISCOUNT NOTE 150 11/16/12 153 50,000,000.00 49,957,708.33 49,991,000.00 4/27/12
211100 300 REG 313396P72 FHLMC DISCOUNT NOTE .120 11/16/12 .122 50,000,000.00 49,982,166.67 49,991,000.00 8/01/12
211351 300 REG 313396Q22 FHLMC DISCOUNT NOTE .120 11/19/12 .122 50,000,000.00 49,985,333.33 49,990,500.00 8/23/12
211382 300 REG 313396Q22 FHLMC DISCOUNT NOTE .120 11/19/12 .122 25,405,000.00 25,397,886.60 25,400,173.05 8/27/12
211383 300 REG 313396Q22 FHLMC DISCOUNT NOTE .120 11/19/12 .122 20,689,000.00 20,683,207.08 20,685,069.09 8/27/12
211288 300 REG 313396Q30 FHLMC DISCOUNT NOTE .120 11/20/12 .122 50,000,000.00 49,984,833.33 49,990,500.00 8/21/12
211379 300 REG 313588Q40 FNMA DISCOUNT NOTE .120 11/21/12 .122 50,000,000.00 49,985,666.67 49,990,000.00 8/27/12
211387 300 REG 313588Q40 FNMA DISCOUNT NOTE .125 11/21/12 .127 50,000,000.00 49,985,069.44 49,990,000.00 8/27/12
211411 300 REG 313396729 FHLMC DISCOUNT NOTE .120 12/13/12 .122 50,000,000.00 49,982,333.33 49,984,500.00 8/29/12

1,397,885,000.00 1,397,445,664.21 1,397,705,246.18
208068 301 REG 3134G27Z88 FHLMC MEDIUM TERM NOTE .875 10/24/14 .910 15,000,000.00 14,985,000.00 15,009,300.00 11/18/11
208062 301 REG 3134G23S9 FHLMC MEDIUM TERM NOTE 1.050 5/07/15 1.053 10,000,000.00 9,999,000.00 10,011,100.00 11/21/11
208191 301 REG 3134G3AEO0 FHLMC MEDIUM TERM NOTE 1.000 5/29/15 1.015 5,000,000.00 4,997,500.00 5,007,050.00 12/08/11
208242 301 REG 3134G3FU9 FHLMC MEDIUM TERM NOTE 1.000 12/30/15 1.005 5,000,000.00 4,999,000.00 5,038,900.00 12/30/11
208386 301 REG 3134G3GN4 FHLMC MEDIUM TERM NOTE 1.500 1/18/17 1.500 10,000,000.00 10,000,000.00 10,045,300.00 1/18/12
211420 301 REG 3134G3E71 FHLMC MEDIUM TERM NOTE 1.030 8/28/17 1.035 10,000,000.00 9,997,500.00 10,025,900.00 8/31/12
55,000,000.00 54,978,000.00 55,137,550.00

204288 301 REG 3136FPUCO FNMA DEBENTURE .500 10/30/12 .560 5,000,000.00 4,995,250.00 5,002,000.00 3/24/11
204652 301 REG 31398A6F4 FNMA DEBENTURE .375 12/28/12 .699 5,000,000.00 4,972,500.00 5,004,800.00 4/12/11
208141 301 REG 3135G0CQ4 FNMA DEBENTURE .450 9/06/13 .521 8,000,000.00 7,990,000.00 8,000,000.00 11/30/11
208063 301 REG 3135GOFS7 FNMA DEBENTURE .600 11/21/13 .641 15,000,000.00 14,988,000.00 15,006,900.00 11/29/11
208260 301 REG 3135G0GT4 FNMA DEBENTURE .500 12/27/13 .525 5,000,000.00 4,997,500.00 5,003,950.00 12/27/11
208280 301 REG 3135G0GT4 FNMA DEBENTURE .500 12/27/13 .500 15,000,000.00 15,000,000.00 15,011,850.00 12/27/11
208894 301 REG 3135G0JD6 FNMA DEBENTURE .500 9/19/14 .500 10,000,000.00 10,000,000.00 10,013,800.00 3/19/12
210268 301 REG 3136GOFF3 FNMA DEBENTURE .500 10/30/14 .510 15,000,000.00 14,996,250.00 15,020,250.00 5/22/12
210383 301 REG 3136GOFF3 FNMA DEBENTURE .500 10/30/14 .510 10,000,000.00 9,997,500.00 10,013,500.00 6/05/12
204175 301 REG 3136FPWZ6 FNMA DEBENTURE 1.300 11/17/14  1.557 10,000,000.00 9,908,600.00 10,215,000.00 3/17/11
208011 301 REG 3135GOFMO FNMA DEBENTURE .875 11/21/14 .878 5,000,000.00 4,999,500.00 5,005,150.00 11/21/11
208010 301 REG 3136FTNT2 FNMA DEBENTURE .750 11/21/14 .757 10,000,000.00 9,998,000.00 10,008,900.00 11/21/11
208107 301 REG 3136FTNT2 FNMA DEBENTURE .750 11/21/14 .808 10,000,000.00 9,983,000.00 10,008,900.00 11/23/11
208184 301 REG 3136FTNY1 FNMA DEBENTURE .750 11/28/14 .784 4,495,000.00 4,490,505.00 4,499,764.70 12/07/11
208373 301 REG 3135G0GP2 FNMA DEBENTURE .750 12/19/14 .750 5,940,000.00 5,940,000.00 5,947,425.00 1/05/12
210128 301 REG 3135GOLC5 FNMA DEBENTURE .700 5/29/15 .700 15,000,000.00 15,000,000.00 15,011,700.00 5/29/12
208733 301 REG 3135GOHJ]5 FNMA DEBENTURE .625 8/27/15 .668 10,000,000.00 9,985,000.00 10,055,600.00 2/27/12
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208013 301 REG 3136FR5Q2 FNMA DEBENTURE 1.100 10/05/15 1.113 10,000,000.00 9,995,000.00 10,005,900.00 11/14/11
208204 301 REG 3136FR5Q2 FNMA DEBENTURE 1.100 10/05/15 1.116 4,455,000.00 4,452,327.00 4,457,628.45 12/09/11
210238 301 REG 3136GOHGY9 FNMA DEBENTURE 770 11/23/15 .795 8,000,000.00 7,993,200.00 8,004,560.00 5/23/12
210116 301 REG 3135GOKY8 FNMA DEBENTURE 750 11/24/15 750 10,000,000.00 10,000,000.00 10,023,300.00 5/24/12
210145 301 REG 3135GOKY8 FNMA DEBENTURE 750 11/24/15 .765 10,000,000.00 9,995,000.00 10,023,300.00 5/24/12
208134 301 REG 3136FTPX1 FNMA DEBENTURE 1.150 11/30/15 1.201 10,000,000.00 9,980,000.00 10,018,700.00 11/30/11
208756 301 REG 3136FT2B4 FNMA DEBENTURE 750 12/01/15 788 10,000,000.00 9,986,000.00 10,030,000.00 3/01/12
208855 301 REG 3135GOHK2 FNMA DEBENTURE .800 2/24/16 858 12,000,000.00 11,973,000.00 12,069,960.00 3/01/12
210103 301 REG 3135GOKT9 FNMA DEBENTURE .950 5/17/16 .953 10,000,000.00 9,999,000.00 10,037,700.00 5/17/12
209462 301 REG 3136G0ODQ1 FNMA DEBENTURE 1.000 7/26/16 1.000 15,000,000.00 15,000,000.00 15,061,500.00 4/26/12
209964 301 REG 3136G0DQ1 FNMA DEBENTURE 1.000 7/26/16 1.000 10,000,000.00 10,000,000.00 10,041,000.00 4/27/12
207446 301 REG 3136FR5V1 FNMA DEBENTURE 1.250 9/28/16 1.250 10,000,000.00 9,975,000.00 10,008,300.00 9/28/11
210094 301 REG 3136G0OGT2 FNMA DEBENTURE 1.050 11/14/16 1.080 15,000,000.00 14,977,500.00 15,072,150.00 5/14/12
210157 301 REG 3136GOHL8 FNMA DEBENTURE 1.000 11/23/16 1.000 10,000,000.00 10,000,000.00 10,046,300.00 5/23/12
208881 301 REG 3136FT3C1 FNMA DEBENTURE 1.000 12/05/16 1.054 15,000,000.00 14,962,500.00 15,140,700.00 3/05/12
209888 301 REG 3136FTM71 FNMA DEBENTURE 1.150 2/22/17 1.154 15,000,000.00 14,997,000.00 15,068,400.00 4/25/12
208753 301 REG 3136FTW54 FNMA DEBENTURE 1.200 3/06/17 1.262 5,000,000.00 4,985,000.00 5,066,150.00 3/06/12
208796 301 REG 3136FTX61 FNMA DEBENTURE 1.150 3/13/17 1.202 10,000,000.00 9,975,000.00 10,139,400.00 3/13/12
209886 301 REG 3136GOEQO FNMA DEBENTURE 1.300 5/10/17 1.300 10,000,000.00 10,000,000.00 10,065,200.00 5/10/12

357,890,000.00 357,487,132.00 359,209,638.15
209152 300 REG 313588G58 FNMA DISCOUNT NOTE .135 9/19/12 .137 50,000,000.00 49,968,312.50 49,998,500.00 4/03/12
209153 300 REG 313588G58 FNMA DISCOUNT NOTE .135 9/19/12 .137 5,111,000.00 5,107,760.90 5,110,846.67 4/03/12
211174 300 REG 313588L37 FNMA DISCOUNT NOTE .100 10/19/12 .102 50,000,000.00 49,989,861.11 49,994,500.00 8/07/12
211175 300 REG 313588L37 FNMA DISCOUNT NOTE .100 10/19/12 .102 50,000,000.00 49,989,861.11 49,994,500.00 8/07/12
211176 300 REG 313588L37 FNMA DISCOUNT NOTE .100 10/19/12 .102 50,000,000.00 49,989,861.11 49,994,500.00 8/07/12
211182 300 REG 313588L94 FNMA DISCOUNT NOTE .110 10/25/12 .112 50,000,000.00 49,988,083.33 49,993,500.00 8/08/12
211183 300 REG 313588L94 FNMA DISCOUNT NOTE .110 10/25/12 .112 50,000,000.00 49,988,083.33 49,993,500.00 8/08/12
211217 300 REG 313588L94 FNMA DISCOUNT NOTE .110 10/25/12 .112 50,000,000.00 49,988,847.22 49,993,500.00 8/13/12
211218 300 REG 313588M51 FNMA DISCOUNT NOTE .110 10/29/12 .112 50,000,000.00 49,988,236.11 49,993,000.00 8/13/12
211286 300 REG 313588M85 FNMA DISCOUNT NOTE .120 11/01/12 .122 13,000,000.00 12,996,836.67 12,998,050.00 8/20/12
209158 300 REG 313589AD5 FNMA DISCOUNT NOTE .170 1/04/13 .173 50,000,000.00 49,934,833.33 49,979,500.00 4/03/12
468,111,000.00 467,930,576.72  468,043,896.67

208069 301 REG 3136FTQG7 FNMA MULTI STEP COUPON BOND 1.000 11/28/14 .625 10,000,000.00 10,000,000.00 10,003,800.00 11/28/11
209222 301 REG 3136GOCH2 FNMA MULTI STEP COUPON BOND .500 4/24/15 .500 10,000,000.00 10,000,000.00 10,004,100.00 4/24/12
208558 301 REG 3136FTZM4 FNMA MULTI STEP COUPON BOND .500 7/30/15 .500 7,000,000.00 7,000,000.00 7,005,810.00 1/31/12
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209226 301 REG 3136GOCM1 FNMA MULTI STEP COUPON BOND 500 10/30/15 535 10,000,000.00 9,996,500.00 10,005,300.00 4/30/12
210082 301 REG 3136GOFK2 FNMA MULTI STEP COUPON BOND 500 11/10/15 575 10,000,000.00 9,992,500.00 10,010,400.00 5/10/12
208825 301 REG 3136FTW96 FNMA MULTI STEP COUPON BOND 500 3/07/16 580 5,000,000.00 4,996,000.00 5,005,850.00 3/07/12
209238 301 REG 3136G0ODZ1 FNMA MULTI STEP COUPON BOND 625 4/26/16 .625 10,000,000.00 10,000,000.00 10,013,400.00 4/26/12
210011 301 REG 3136GOGPO FNMA MULTI STEP COUPON BOND .500 5/23/16 .500 10,000,000.00 10,000,000.00 10,002,800.00 5/23/12
207094 301 REG 3136FRR96 FNMA MULTI STEP COUPON BOND 1.000 9/14/16 1.001 15,000,000.00 14,999,250.00 15,003,600.00 9/14/11
207238 301 REG 3136FRV26 FNMA MULTI STEP COUPON BOND 1.000 9/14/16 1.031 5,000,000.00 4,992,500.00 5,001,350.00 9/14/11
207734 301 REG 3136FTDJ5 FNMA MULTI STEP COUPON BOND 1.000 10/26/16  1.142 10,000,000.00 9,979,000.00 10,010,600.00 10/26/11
210167 301 REG 3136GOHS3 FNMA MULTI STEP COUPON BOND .500 11/23/16 .500 5,500,000.00 5,500,000.00 5,503,795.00 5/23/12
208183 301 REG 3136FTTX7 FNMA MULTI STEP COUPON BOND 1.250 12/28/16  1.250 7,000,000.00 7,000,000.00 7,022,540.00 12/28/11
208172 301 REG 3136FTUG2 FNMA MULTI STEP COUPON BOND 1.000 12/28/16  1.000 5,000,000.00 5,000,000.00 5,012,600.00 12/28/11
208360 301 REG 3136FTXL8 FNMA MULTI STEP COUPON BOND 1.000 12/28/16  1.000 5,000,000.00 5,000,000.00 5,014,200.00 1/04/12
208491 301 REG 3136FTA66 FNMA MULTI STEP COUPON BOND 1.000 1/25/17 1.030 10,000,000.00 9,992,500.00 10,037,200.00 1/25/12
208474 301 REG 3136FTF38 FNMA MULTI STEP COUPON BOND 1.000 1/25/17 1.014 25,000,000.00 24,991,250.00 25,069,000.00 1/25/12
208445 301 REG 3136FTZP7 FNMA MULTI STEP COUPON BOND 1.000 1/30/17 1.051 10,000,000.00 9,990,000.00 10,041,200.00 1/30/12
208430 301 REG 3136FTZQ5 FNMA MULTI STEP COUPON BOND 1.000 1/30/17 1.010 16,000,000.00 15,998,400.00 16,060,640.00 1/30/12
208544 301 REG 3136FTF20 FNMA MULTI STEP COUPON BOND .750 2/08/17 .750 6,700,000.00 6,700,000.00 6,717,018.00 2/08/12
208540 301 REG 3136FTJ67 FNMA MULTI STEP COUPON BOND 1.000 2/15/17 1.000 5,000,000.00 5,000,000.00 5,022,750.00 2/15/12
208581 301 REG 3136FTQ44 FNMA MULTI STEP COUPON BOND 750 2/15/17 770 15,000,000.00 14,992,500.00 15,047,550.00 2/15/12
211047 301 REG 3136GOVN8 FNMA MULTI STEP COUPON BOND 500 2/21/17 .500 5,000,000.00 5,000,000.00 5,015,050.00 8/21/12
208720 301 REG 3136FTV63 FNMA MULTI STEP COUPON BOND 750 2/28/17 .775 5,000,000.00 4,998,750.00 5,018,300.00 2/28/12
208912 301 REG 3136FTW70 FNMA MULTI STEP COUPON BOND .750 3/01/17 .755 25,000,000.00 24,998,750.00 25,083,750.00 3/06/12
208797 301 REG 3136FTZ77 FNMA MULTI STEP COUPON BOND 1.000 3/13/17 1.000 10,000,000.00 10,000,000.00 10,052,000.00 3/13/12
208769 301 REG 3136FT2C2 FNMA MULTI STEP COUPON BOND 1.000 3/21/17 1.025 10,000,000.00 9,995,000.00 10,052,500.00 3/21/12
208904 301 REG 3136FT3L1 FNMA MULTI STEP COUPON BOND 625 3/21/17 .645 9,500,000.00 9,498,100.00 9,521,565.00 3/21/12
208921 301 REG 3136FT4V8 FNMA MULTI STEP COUPON BOND .750 3/28/17 .800 25,000,000.00 24,987,500.00 25,075,000.00 3/28/12
210016 301 REG 3136GOFT3 FNMA MULTI STEP COUPON BOND 625 4/26/17 .645 5,000,000.00 4,998,500.00 5,003,200.00 5/01/12
210017 301 REG 3136GOFT3 FNMA MULTI STEP COUPON BOND 625 4/26/17 .659 5,250,000.00 5,247,375.00 5,253,360.00 5/01/12
210117 301 REG 3136GOHQ7 FNMA MULTI STEP COUPON BOND .600 5/30/17 .600 10,000,000.00 10,000,000.00 10,044,900.00 5/30/12
210147 301 REG 3136G0JL6 FNMA MULTI STEP COUPON BOND 1.000 6/07/17 1.020 10,000,000.00 9,995,000.00 10,049,700.00 6/07/12
210232 301 REG 3136GOKV2 FNMA MULTI STEP COUPON BOND 1.000 6/07/17 1.000 8,000,000.00 8,000,000.00 8,023,280.00 6/07/12
210672 301 REG 3136G0QS3 FNMA MULTI STEP COUPON BOND 625 6/28/17 .625 5,000,000.00 5,000,000.00 5,011,200.00 6/28/12
210961 301 REG 3136G0TB7 FNMA MULTI STEP COUPON BOND 500 7/26/17 .