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220237 300 REG 30229BP68 EXXON MOBIL CORPORATION .110 2/06/15 .112 50,000,000.00 49,995,263.89 49,995,263.89 1/06/15
220419 300 REG 30229BPD3 EXXON MOBIL CORPORATION .100 2/13/15 .101 50,000,000.00 49,996,666.67 49,996,666.67 1/20/15
219661 300 REG 46640QPD7 JP MORGAN SEC LLC .200 2/13/15 .203 25,000,000.00 24,987,361.11 24,987,361.11 11/14/14
220081 300 REG 69372BPD6 PACCAR FINANCIAL CORP .150 2/13/15 .152 15,000,000.00 14,996,687.50 14,996,687.50 12/22/14
220395 300 REG 69372BPD6 PACCAR FINANCIAL CORP .100 2/13/15 .101 42,000,000.00 41,996,733.33 41,996,733.33 1/16/15
219989 300 REG 89233HPDO TOYOTA MOTOR CREDIT CORP .150 2/13/15 .152 50,000,000.00 49,986,875.00 49,986,875.00 12/12/14
218810 300 REG 46640QPJ4 JP MORGAN SEC LLC .250 2/18/15 .254 20,000,000.00 19,975,000.00 19,975,000.00 8/22/14
220384 300 REG 46640QPJ4 JP MORGAN SEC LLC .150 2/18/15 .152 25,000,000.00 24,996,458.33 24,996,458.33 1/15/15
220670 300 REG 36960MPL1 GENERAL ELECTRIC COMPANY .050 2/20/15 .051 50,000,000.00 49,998,472.22 49,998,472.22 1/29/15
220671 300 REG 36960MPL1 GENERAL ELECTRIC COMPANY .050 2/20/15 .051 50,000,000.00 49,998,472.22 49,998,472.22 1/29/15
220394 300 REG 63743DPL9 NATIONAL RURAL UTILITIES .130 2/20/15 .132 30,000,000.00 29,996,208.33 29,996,208.33 1/16/15
219919 300 REG 69349KPL8 PNC BANK, NA .170 2/20/15 .017 50,000,000.00 49,981,819.44 49,981,819.44 12/05/14
219818 300 REG 89233HPL2 TOYOTA MOTOR CREDIT CORP .140 2/20/15 .142 50,000,000.00 49,983,666.67 49,983,666.67 11/28/14
219872 300 REG 89233HPL2 TOYOTA MOTOR CREDIT CORP .140 2/20/15 .142 50,000,000.00 49,984,638.89 49,984,638.89 12/03/14
220528 300 REG 63743DPQ8 NATIONAL RURAL UTILITIES .130 2/24/15 .132 18,500,000.00 18,497,728.61 18,497,728.61 1/21/15
220083 300 REG 14912EPR2 CATERPILLAR FIN SERV CORP .150 2/25/15 .152 25,000,000.00 24,993,229.17 24,993,229.17 12/22/14
220643 300 REG 30229BPSO EXXON MOBIL CORPORATION .080 2/26/15 .081 50,000,000.00 49,996,777.78 49,996,777.78 1/28/15
220148 300 REG 89233HPS7 TOYOTA MOTOR CREDIT CORP .140 2/26/15 .142 50,000,000.00 49,988,722.22 49,988,722.22 12/30/14
220596 300 REG 30229BPT8 EXXON MOBIL CORPORATION .080 2/27/15 .081 50,000,000.00 49,996,555.56 49,996,555.56 1/27/15
220594 300 REG 36960MPT4 GENERAL ELECTRIC COMPANY .070 2/27/15 .071 50,000,000.00 49,996,888.89 49,996,888.89 1/26/15
220595 300 REG 36960MPT4 GENERAL ELECTRIC COMPANY .070 2/27/15 .071 50,000,000.00 49,996,888.89 49,996,888.89 1/26/15
220698 300 REG 69372BPT1 PACCAR FINANCIAL CORP .100 2/27/15 .101 20,000,000.00 19,998,444.44 19,998,444.44 1/30/15
220233 300 REG 14912EQ91 CATERPILLAR FIN SERV CORP .130 3/09/15 .132 25,000,000.00 24,994,402.78 24,994,402.78 1/06/15
220021 300 REG 89233HQDY9 TOYOTA MOTOR CREDIT CORP .150 3/13/15 .152 50,000,000.00 49,981,875.00 49,981,875.00 12/16/14
220701 300 REG 30229BQG5 EXXON MOBIL CORPORATION .100 3/16/15 .101 12,848,000.00 12,846,394.00 12,846,394.00 1/30/15
220537 300 REG 30229BQK6 EXXON MOBIL CORPORATION .120 3/19/15 .122 50,000,000.00 49,990,833.33 49,990,833.33 1/23/15
220046 300 REG 46640QQK0 JP MORGAN SEC LLC .210 3/19/15 .213 25,000,000.00 24,986,729.17 24,986,729.17 12/18/14
219104 300 REG 69349KQK9 PNC BANK, NA .220 3/19/15 .223 25,000,000.00 24,973,111.11 24,973,111.11 9/24/14
220068 300 REG 89233HQK3 TOYOTA MOTOR CREDIT CORP .170 3/19/15 .172 50,000,000.00 49,978,750.00 49,978,750.00 12/19/14
220133 300 REG 46640QQS3 JP MORGAN SEC LLC .210 3/26/15 .213 25,000,000.00 24,986,875.00 24,986,875.00 12/26/14
219176 300 REG 69349KQTO PNC BANK, NA .220 3/27/15 .223 50,000,000.00 49,946,222.22 49,946,222.22 10/02/14
219359 300 REG 69349KRG7 PNC BANK, NA .250 4/16/15 .254 25,000,000.00 24,969,270.83 24,969,270.83 10/21/14

1,208,348,000.00 1,207,994,022.60 1,207,994,022.60
207943 300 REG OPNCP8020 US BANK - OPEN COMMERCIAL PAPER .100 .100  230,746,472.98 230,746,472.98 230,746,472.98 11/03/11

230,746,472.98  230,746,472.98  230,746,472.98
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210356 300 REG OPNCP31P9 US BANK PUTTABLE CP .200 .200 50,272,102.82 50,272,102.82 50,272,102.82 5/30/12

50,272,102.82 50,272,102.82 50,272,102.82
216775 291 REG 46623EJP5 JP MORGAN CHASE & CO 1.875 3/20/15 .533 4,345,000.00 4,406,612.10 4,353,733.45 2/28/14
216289 291 REG 594918AG9 MICROSOFT CORP 1.625 9/25/15 .308 6,545,000.00 6,695,535.00 6,601,745.15 12/24/13
216553 291 REG 36962G4T8 GENERAL ELECTRIC CAPITAL CORP 2.250 11/09/15 .519 10,000,000.00 10,305,900.00 10,142,500.00 1/29/14
217112 291 REG 24422ERZ4 JOHN DEERE CAPITAL CORP .750 1/22/16 .357 5,000,000.00 5,034,550.00 5,016,600.00 4/16/14
216473 291 REG 931142DC4 WAL-MART STORES 2.800 4/15/16 .522 10,000,000.00 10,507,600.00 10,285,100.00 1/17/14
217519 291 REG 949746QU8 WELLS FARGO & CO 3.676 6/15/16 .767 15,000,000.00 15,925,200.00 15,594,450.00 4/24/14
216712 291 REG 36962G6Z2 GENERAL ELECTRIC CAPITAL CORP 1.500 7/12/16 .724 15,000,000.00 15,274,500.00 15,203,850.00 2/24/14
216595 291 REG 14912L5W7 CATERPILLAR FIN SERV CORP 1.000 11/25/16 .898 5,000,000.00 5,014,100.00 5,026,900.00 2/04/14
216772 291 REG 24422ESH3 JOHN DEERE CAPITAL CORP 1.050 12/15/16 .837 2,000,000.00 2,011,740.00 2,010,340.00 2/27/14
216386 291 REG 94974BEZ9 WELLS FARGO & CO 2.625 12/15/16 .936 7,636,000.00 8,009,400.40 7,870,272.48 1/06/14
216453 291 REG 084670BD9 BERKSHIRE HATHAWAY INC 1.900 1/31/17 1.091 5,000,000.00 5,120,750.00 5,109,300.00 1/14/14
216455 291 REG 084670BD9 BERKSHIRE HATHAWAY INC 1.900 1/31/17 1.090 6,810,000.00 6,974,802.00 6,958,866.60 1/14/14
216711 291 REG 24422ERN1 JOHN DEERE CAPITAL CORP 1.400 3/15/17 .941 3,500,000.00 3,548,300.00 3,536,540.00 2/24/14
216847 291 REG 14912L5C1 CATERPILLAR FIN SERV CORP 1.750 3/24/17 1.075 3,251,000.00 3,316,247.57 3,307,990.03 3/13/14
216868 291 REG 91159HHD5 US BANCORP 1.650 5/15/17 1.054 10,000,000.00 10,179,800.00 10,137,600.00 3/18/14
217017 291 REG 88579YAEL1 3 M CO 1.000 6/26/17 1.029 13,020,000.00 13,008,021.60 13,097,078.40 4/04/14
217782 291 REG 36962G3H5 GENERAL ELECTRIC CAPITAL CORP 5.625 9/15/17  1.472 10,000,000.00 11,353,400.00 11,121,500.00 5/08/14
216846 291 REG 24422EQZ5 JOHN DEERE CAPITAL CORP 2.800 9/18/17  1.295 14,650,000.00 15,404,914.50 15,303,536.50 3/13/14
216710 291 REG 24422ERW1 JOHN DEERE CAPITAL CORP 1.200 10/10/17 1.171 1,513,000.00 1,514,543.26 1,515,390.54 2/24/14
216838 291 REG 24422ERW1 JOHN DEERE CAPITAL CORP 1.200 10/10/17 1.116 3,000,000.00 3,008,820.00 3,004,740.00 3/11/14
216596 291 REG 36962G6K5 GENERAL ELECTRIC CAPITAL CORP 1.600 11/20/17 1.516 2,855,000.00 2,863,793.40 2,888,232.20 2/04/14
217738 291 REG 369604BC6 GENERAL ELECTRIC COMPANY 5.250 12/06/17 1.422 5,000,000.00 5,666,300.00 5,578,300.00 5/06/14
217796 291 REG 46625HGY0 JP MORGAN CHASE & CO 6.000 1/15/18 1.826 10,000,000.00 11,480,000.00 11,225,500.00 5/09/14
216826 291 REG 24422ESB6 JOHN DEERE CAPITAL CORP 1.300 3/12/18 1.421 10,000,000.00 9,953,000.00 10,052,400.00 3/10/14
216449 291 REG 46625HIL5 JP MORGAN CHASE & CO 1.625 5/15/18  2.045 10,000,000.00 9,826,500.00 9,992,700.00 1/13/14
216492 291 REG 0258MODJ5 AMERICAN EXPRESS CREDIT CORP 2.125 7/27/18 1.899 7,125,000.00 7,194,468.75 7,254,105.00 1/22/14
216405 291 REG 14912L5T4 CATERPILLAR FIN SERV CORP 2.450 9/06/18 2.027 5,000,000.00 5,093,550.00 5,179,200.00 1/08/14
216674 291 REG 91159HHE3 US BANCORP 1.950 11/15/18  1.844 15,000,000.00 15,070,500.00 15,234,450.00 2/18/14
216671 291 REG 94974BFQ8 WELLS FARGO & CO 2.150 1/15/19  2.000 5,000,000.00 5,035,050.00 5,076,650.00 2/14/14
216670 291 REG 46625HIR2 JP MORGAN CHASE & CO 2.350 1/28/19 2.290 10,000,000.00 10,028,100.00 10,179,000.00 2/14/14
217801 291 REG 91159HHH6 US BANCORP 2.200 4/25/19 2.060 8,900,000.00 8,957,672.00 9,105,412.00 5/12/14
240,150,000.00  247,783,670.58  246,963,982.35

217111 291 REG 0258MODF3 AMERICAN EXPRESS CREDIT CORP 1.340 6/12/15 .286 20,000,000.00 20,245,000.00 20,070,600.00 4/16/14
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216714 291 REG 24422ESC4 JOHN DEERE CAPITAL CORP FLOATER .361 6/15/15 .222 1,735,000.00 1,737,394.30 1,735,381.70 2/24/14
216580 291 REG 191216BC3 COCA COLA CO CORP FLOATER .332 11/01/16 276 10,000,000.00 10,016,900.00 10,008,700.00 1/31/14
216581 291 REG 037833AG5 APPLE INC CORP FLOATER .482 5/03/18 476 19,399,000.00 19,407,535.56 19,399,000.00 1/31/14
217623 291 REG 94974BFV7 WELLS FARGO & CO .717  4/22/19 229 7,000,000.00 7,027,510.00 6,988,030.00 4/28/14

58,134,000.00 58,434,339.86 58,201,711.70
217516 300 REG 3133EDJZ6 FFCB ADJUSTABLE RATE BOND .210 5/21/15 .210 1,000,000.00 1,000,000.00 1,000,190.00 4/21/14
1,000,000.00 1,000,000.00 1,000,190.00

215688 301 REG 3133EARQ3 FFCB DEBENTURE .500 6/23/15 .279 5,000,000.00 5,019,000.00 5,007,000.00 10/01/13
219132 300 REG 3133EDQ70 FFCB DEBENTURE .150 7/09/15 .152 15,000,000.00 14,999,815.50 14,999,850.00 9/26/14
217049 300 REG 3133EDID5 FFCB DEBENTURE .190 7/10/15 .190 5,000,000.00 5,000,000.00 5,001,950.00 4/10/14
218040 301 REG 31331SP72 FFCB DEBENTURE 4.500 7/13/15 .159 5,000,000.00 5,236,640.00 5,096,450.00 6/10/14
213466 301 REG 3133ECHV9 FFCB DEBENTURE .350 7/30/15 .340 10,000,000.00 10,002,312.50 10,010,000.00 4/04/13
216776 300 REG 3133EDFC1 FFCB DEBENTURE .200 8/14/15 .220 25,000,000.00 24,992,681.75 25,002,000.00 2/26/14
214815 301 REG 3133EADW5 FFCB DEBENTURE .550 8/17/15 .452 10,000,000.00 10,021,000.00 10,021,700.00 6/21/13
218161 301 REG 3133EDNB4 FFCB DEBENTURE .190 9/09/15 .223 10,000,000.00 9,996,000.00 9,999,000.00 6/23/14
216940 300 REG 3133EDEK4 FFCB DEBENTURE .250 9/10/15 .288 25,000,000.00 24,986,250.00 25,017,750.00 3/21/14
217050 300 REG 3133EDJE3 FFCB DEBENTURE .280 10/14/15 .290 5,000,000.00 4,999,250.00 5,005,550.00 4/14/14
217639 300 REG 3133EDGCO FFCB DEBENTURE .250 11/04/15 .245 20,000,000.00 20,001,493.40 20,009,200.00 5/05/14
216974 301 REG 3133EDGCO FFCB DEBENTURE .250 11/04/15 .351 15,000,000.00 14,975,725.65 15,006,900.00 3/25/14
216943 301 REG 3133EDETS5 FFCB DEBENTURE .310 11/05/15 .364 15,000,000.00 14,986,995.00 15,007,950.00 3/20/14
217857 300 REG 3133EDM82 FFCB DEBENTURE .210 11/27/15 .265 25,000,000.00 24,979,250.00 24,995,000.00 5/27/14
217858 301 REG 3133EDM82 FFCB DEBENTURE .210 11/27/15 .250 10,000,000.00 9,994,000.00 9,998,000.00 5/27/14
219551 301 REG 3133EEAT7 FFCB DEBENTURE .200 12/07/15 .215 12,500,000.00 12,497,962.50 12,498,500.00 11/07/14
218703 300 REG 3133EDQF2 FFCB DEBENTURE .340 1/14/16 .345 10,250,000.00 10,249,264.77 10,248,462.50 8/07/14
218701 301 REG 3133EDQF2 FFCB DEBENTURE .340 1/14/16 .340 9,000,000.00 9,000,000.00 8,998,650.00 8/07/14
218930 300 REG 3133EDQW5 FFCB DEBENTURE .290 1/21/16 .333 20,000,000.00 19,988,120.00 20,012,800.00 9/03/14
219327 301 REG 3133EDZ47 FFCB DEBENTURE .230 1/22/16 .230 10,000,000.00 10,000,000.00 10,005,600.00 10/22/14
219131 300 REG 3133EDWA6 FFCB DEBENTURE .330 1/26/16 .303 25,000,000.00 25,009,000.00 25,027,750.00 9/26/14
214121 301 REG 3133ECFV1 FFCB DEBENTURE .430 1/29/16 .379 5,000,000.00 5,007,000.00 5,008,750.00 4/23/13
217761 301 REG 3133EDEDO FFCB DEBENTURE .450 2/03/16 .311 15,000,000.00 15,036,300.00 15,029,550.00 5/02/14
218768 300 REG 3133EDSQ6 FFCB DEBENTURE .300 2/18/16 .300 25,000,000.00 25,000,000.00 24,997,500.00 8/18/14
217997 301 REG 3133EDMC3 FFCB DEBENTURE .250 2/26/16 .311 15,000,000.00 14,984,400.00 15,007,050.00 6/05/14
217871 301 REG 3133EDMD1 FFCB DEBENTURE .300 2/26/16 .300 10,000,000.00 10,000,000.00 9,999,200.00 5/28/14
217930 301 REG 3133EDMD1 FFCB DEBENTURE .300 2/26/16 .326 15,000,000.00 14,993,250.00 14,998,800.00 5/28/14
218039 301 REG 3133EDMD1 FFCB DEBENTURE .300 2/26/16 .353 15,000,000.00 14,986,500.00 14,998,800.00 6/10/14
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218915 300 REG 3133EDG22 FFCB DEBENTURE .330 3/03/16 353 10,000,000.00 9,996,500.00 10,000,100.00 9/02/14
217806 301 REG 3133EDK84 FFCB DEBENTURE .390 4/25/16 423 7,500,000.00 7,495,200.00 7,499,250.00 5/08/14
215988 301 REG 3133ED6Z0 FFCB DEBENTURE 550 5/12/16 576 10,000,000.00 9,993,500.00 10,000,200.00 11/12/13
219134 301 REG 3133EDVN9 FFCB DEBENTURE .500 6/22/16 515 7,500,000.00 7,498,050.00 7,499,325.00 10/02/14
215987 301 REG 3133ECST2 FFCB DEBENTURE 590 6/24/16 .602 4,075,000.00 4,073,777.50 4,072,514.25 11/06/13
216097 301 REG 3133ECST2 FFCB DEBENTURE .590 6/24/16 594 3,950,000.00 3,949,605.00 3,947,590.50 11/21/13
211595 301 REG 3133EAZ76 FFCB DEBENTURE .690 9/26/16 .690 12,500,000.00 12,500,000.00 12,500,250.00 9/26/12
211625 301 REG 3133EAZ76 FFCB DEBENTURE .690 9/26/16 .690 7,000,000.00 7,000,000.00 7,000,140.00 9/26/12
211722 301 REG 3133EA3K2 FFCB DEBENTURE .620 10/11/16 624 10,000,000.00 9,998,500.00 10,000,200.00 10/11/12
211740 301 REG 3133EA3Q9 FFCB DEBENTURE .600 10/11/16 .600 10,000,000.00 10,000,000.00 9,986,700.00 10/11/12
211980 301 REG 3133EA5W4 FFCB DEBENTURE 650 10/24/16 658 15,000,000.00 14,995,500.00 15,000,450.00 11/02/12
214229 301 REG 3133ECNT7 FFCB DEBENTURE 540 11/07/16 540 10,000,000.00 10,000,000.00 9,987,600.00 5/07/13
212226 301 REG 3133EC3N2 FFCB DEBENTURE .620 11/21/16 .626 10,000,000.00 9,997,500.00 10,000,300.00 11/30/12
212266 301 REG 3133EC3N2 FFCB DEBENTURE 620 11/21/16 620 8,950,000.00 8,950,000.00 8,950,268.50 12/06/12
212223 301 REG 3133EC5B6 FFCB DEBENTURE 640 11/29/16 640 10,000,000.00 10,000,000.00 9,999,800.00 11/30/12
212286 301 REG 3133EC6S8 FFCB DEBENTURE .600 12/12/16 .600 9,000,000.00 9,000,000.00 8,953,470.00 12/12/12
212301 301 REG 3133EC6S8 FFCB DEBENTURE .600 12/12/16 .600 5,000,000.00 5,000,000.00 4,974,150.00 12/12/12
211628 301 REG 3133EA2L1 FFCB DEBENTURE 720 12/27/16 720 10,000,000.00 10,000,000.00 9,979,700.00 9/27/12
212403 301 REG 3133ECBE3 FFCB DEBENTURE .600 12/27/16 .600 5,000,000.00 5,000,000.00 5,008,550.00 12/27/12
212577 301 REG 3133ECBN3 FFCB DEBENTURE .650 12/27/16 676 5,000,000.00 4,995,000.00 4,988,200.00 1/07/13
212504 301 REG 3133ECBU7 FFCB DEBENTURE .680 12/27/16 .693 5,000,000.00 4,997,500.00 5,000,150.00 12/28/12
211863 301 REG 3133EA4F2 FFCB DEBENTURE 640 1/11/17 .688 5,000,000.00 4,990,000.00 5,000,150.00 10/19/12
213001 301 REG 3133ECEK6 FFCB DEBENTURE 780 2/06/17 799 5,730,000.00 5,725,702.50 5,741,230.80 2/19/13
215161 301 REG 3133ECF58 FFCB DEBENTURE 790 2/13/17 1.050 10,000,000.00 9,910,000.00 9,989,300.00 7/31/13
213156 301 REG 3133ECFN9 FFCB DEBENTURE .820 2/21/17 .820 5,000,000.00 5,000,000.00 4,998,050.00 3/07/13
213129 301 REG 3133ECHG2 FFCB DEBENTURE .730 3/13/17 755 5,000,000.00 4,995,000.00 5,000,150.00 3/13/13
213485 301 REG 3133ECKL7 FFCB DEBENTURE 780 4/03/17 780 10,000,000.00 10,000,000.00 10,000,300.00 4/08/13
216096 301 REG 3133ECKL7 FFCB DEBENTURE 780 4/03/17 931 6,950,000.00 6,915,250.00 6,950,208.50 11/21/13
212300 301 REG 3133EA4GO0 FFCB DEBENTURE 700 4/11/17 .699 10,000,000.00 10,000,000.00 9,977,400.00 12/10/12
214509 301 REG 3133ECQT4 FFCB DEBENTURE 750 5/30/17 765 5,000,000.00 4,997,500.00 4,990,150.00 5/30/13
213094 301 REG 3133ECGG3 FFCB DEBENTURE 970 8/28/17 970 5,000,000.00 5,000,000.00 5,000,200.00 2/28/13
211627 301 REG 3133EAR26 FFCB DEBENTURE 970 9/05/17 .970 10,000,000.00 10,000,000.00 10,000,500.00 9/21/12
211410 301 REG 3133EAS33 FFCB DEBENTURE .990 9/05/17 1.011 5,000,000.00 4,995,000.00 4,999,450.00 9/05/12
212681 301 REG 3133ECDE1 FFCB DEBENTURE .940 1/22/18 .940 25,000,000.00 25,000,000.00 24,854,250.00 1/22/13
213096 301 REG 3133ECFQ2 FFCB DEBENTURE 1.120 2/20/18 1.120 6,400,000.00 6,400,000.00 6,400,384.00 2/27/13
213958 301 REG 3133ECMF8 FFCB DEBENTURE .980 4/24/18 .990 5,000,000.00 4,997,500.00 5,000,250.00 4/24/13
214126 301 REG 3133ECMF8 FFCB DEBENTURE .980 4/24/18 1.001 10,000,000.00 9,990,000.00 10,000,500.00 4/24/13
214149 301 REG 3133ECMF8 FFCB DEBENTURE .980 4/24/18 1.057 5,000,000.00 4,993,750.00 5,000,250.00 4/24/13
214324 301 REG 3133ECNY6 FFCB DEBENTURE .950 5/08/18 1.076 10,000,000.00 9,987,500.00 10,000,500.00 5/08/13
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218476 301 REG 3133EDQZ8 FFCB DEBENTURE 1.520 7/23/18 1.526 10,000,000.00 9,997,500.00 10,050,400.00 7/23/14
219789 301 REG 3133EDXZ0 FFCB DEBENTURE 1.625 10/15/18  1.540 15,000,000.00 15,048,000.00 15,075,900.00 11/28/14
219468 301 REG 3133EA6F0 FFCB DEBENTURE 1.240 10/25/18  1.500 15,000,000.00 14,849,550.00 14,974,800.00 10/30/14
218432 301 REG 3133EDR46 FFCB DEBENTURE 1.750 1/22/19 1.750 7,800,000.00 7,800,000.00 7,800,702.00 7/22/14
218485 301 REG 3133EDR46 FFCB DEBENTURE 1.750 1/22/19 1.750 10,000,000.00 10,000,000.00 10,000,900.00 7/22/14
220406 301 REG 3133EEKW9 FFCB DEBENTURE 1.480 1/22/19 1.493 10,000,000.00 9,995,000.00 10,010,400.00 1/22/15
220439 301 REG 3133EEKW9 FFCB DEBENTURE 1.480 1/22/19 1.490 25,000,000.00 24,990,000.00 25,026,000.00 1/22/15
219773 301 REG 3133EEBX7 FFCB DEBENTURE 1.730 2/19/19 1.729 15,000,000.00 15,000,000.00 15,010,650.00 11/28/14
219667 301 REG 3133EDVK5 FFCB DEBENTURE 1.750 3/18/19 1.597 10,000,000.00 10,063,800.00 10,213,400.00 11/17/14
220372 301 REG 3133EEJY7 FFCB DEBENTURE 1.690 4/22/19 1.666 25,000,000.00 25,025,000.00 24,939,500.00 1/22/15
217802 301 REG 3133EDLD2 FFCB DEBENTURE 1.870 5/13/19 1.870 7,500,000.00 7,500,000.00 7,532,100.00 5/13/14
220428 301 REG 3133EEKZ2 FFCB DEBENTURE 1.720 7/22/19 1.720 30,000,000.00 30,000,000.00 30,053,700.00 1/22/15
218481 301 REG 3133EDR20 FFCB DEBENTURE 1.900 7/24/19 1.904 10,000,000.00 9,998,000.00 10,058,900.00 7/24/14
218511 301 REG 3133EDR20 FFCB DEBENTURE 1.900 7/24/19 1.918 10,450,000.00 10,441,117.50 10,511,550.50 7/24/14
219392 301 REG 3133EDRU8 FFCB DEBENTURE 1.950 8/05/19 1.862 15,000,000.00 15,060,000.00 15,066,600.00 10/23/14
219329 301 REG 3133EDVH2 FFCB DEBENTURE 2.000 9/18/19 1.881 7,885,000.00 7,928,761.75 7,949,341.60 10/17/14
219618 301 REG 3133EEBV1 FFCB DEBENTURE 1.950 11/18/19  1.950 10,000,000.00 10,000,000.00 10,008,100.00 11/18/14
219711 301 REG 3133EECH1 FFCB DEBENTURE 1.940 11/20/19 1.940 10,000,000.00 10,000,000.00 10,070,000.00 11/20/14
219712 301 REG 3133EECH1 FFCB DEBENTURE 1.940 11/20/19 1.940 10,000,000.00 10,000,000.00 10,070,000.00 11/20/14

959,940,000.00 959,976,775.32  960,684,788.15
220054 300 REG 313312CN8 FFCB DISCOUNT NOTE .130 3/02/15 .132 50,000,000.00 49,986,638.89 49,999,000.00 12/18/14
218228 300 REG 313312DF4 FFCB DISCOUNT NOTE .110 3/19/15 .112 50,000,000.00 49,959,208.33 49,998,500.00 6/25/14
220134 300 REG 313312DG2 FFCB DISCOUNT NOTE .130 3/20/15 .132 50,000,000.00 49,984,833.33 49,998,000.00 12/26/14
218239 300 REG 313312ELO FFCB DISCOUNT NOTE .120 4/17/15 .122 50,000,000.00 49,950,833.33 49,995,500.00 6/26/14
200,000,000.00  199,881,513.88 199,991,000.00

212763 301 REG 313381YP4 FHLB DEBENTURE .250 2/20/15 .293 7,500,000.00 7,493,325.00 7,500,525.00 1/25/13
215687 301 REG 313378768 FHLB DEBENTURE .700 5/15/15 .262 10,000,000.00 10,070,800.00 10,015,400.00 10/01/13
215656 301 REG 313383GC9 FHLB DEBENTURE .250 5/29/15 .230 5,000,000.00 5,001,650.00 5,002,050.00 9/26/13
218096 301 REG 3130A2FT8 FHLB DEBENTURE .125 6/19/15 .135 10,000,000.00 9,999,000.00 10,002,300.00 6/19/14
218097 301 REG 3130A2FT8 FHLB DEBENTURE .125 6/19/15 .157 7,500,000.00 7,497,600.00 7,501,725.00 6/19/14
218430 301 REG 3130A2ND4 FHLB DEBENTURE .170 7/23/15 .170 12,500,000.00 12,500,000.00 12,506,375.00 7/23/14
218349 300 REG 3130A2L46 FHLB DEBENTURE .230 8/03/15 .230 25,000,000.00 25,000,000.00 25,000,000.00 7/30/14
218360 301 REG 3130A2L46 FHLB DEBENTURE .230 8/03/15 .230 15,000,000.00 15,000,000.00 15,000,000.00 7/30/14
218622 300 REG 3130A2SG2 FHLB DEBENTURE .250 8/27/15 .250 25,000,000.00 25,000,000.00 24,999,000.00 8/06/14
218111 300 REG 313383V81 FHLB DEBENTURE .375 8/28/15 .206 25,000,000.00 25,050,250.00 25,026,250.00 6/18/14
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215248 301 REG 313383V81 FHLB DEBENTURE 375 8/28/15 377 15,000,000.00 14,999,400.00 15,015,750.00 8/09/13
219838 301 REG 313383V81 FHLB DEBENTURE 375 8/28/15 154 15,000,000.00 15,024,450.00 15,015,750.00 12/02/14
218163 301 REG 3130A1WC8 FHLB DEBENTURE .205 9/08/15 .220 10,000,000.00 9,998,191.02 9,998,200.00 6/23/14
219300 301 REG 3130A33T9 FHLB DEBENTURE 200 9/25/15 152 12,500,000.00 12,505,625.00 12,502,250.00 10/15/14
218923 300 REG 3130A2XM3 FHLB DEBENTURE 250 10/02/15 250 25,000,000.00 25,000,000.00 24,997,000.00 9/12/14
218982 300 REG 3130A32E3 FHLB DEBENTURE 270 10/09/15 270 25,000,000.00 25,000,000.00 24,997,250.00 9/24/14
217087 300 REG 3130AINW4 FHLB DEBENTURE 250 10/15/15 255 10,000,000.00 9,999,200.00 10,004,800.00 4/15/14
217520 300 REG 3130A1INW4 FHLB DEBENTURE 250 10/15/15 250 25,000,000.00 25,000,000.00 25,012,000.00 4/22/14
217576 300 REG 3130A1P69 FHLB DEBENTURE .230 10/30/15 256 10,000,000.00 9,996,100.00 10,003,100.00 4/30/14
219114 301 REG 313380L96 FHLB DEBENTURE .500 11/20/15 243 5,000,000.00 5,014,765.00 5,011,400.00 9/25/14
219559 300 REG 3130A3H98 FHLB DEBENTURE 250 12/07/15 250 25,000,000.00 25,000,000.00 24,995,750.00 11/13/14
219669 301 REG 3130A32K9 FHLB DEBENTURE .300 12/18/15 228 15,000,000.00 15,011,700.00 15,001,350.00 11/17/14
220278 301 REG 3130A3KH6 FHLB DEBENTURE .230 12/18/15 278 20,000,000.00 19,990,940.00 19,995,200.00 1/08/15
216242 301 REG 3130A0CKO FHLB DEBENTURE 375 12/30/15 .375 5,000,000.00 5,000,000.00 5,005,200.00 12/30/13
219922 300 REG 3130A3QHO0 FHLB DEBENTURE .300 1/06/16 .300 15,000,000.00 15,000,000.00 15,008,250.00 12/11/14
219925 300 REG 3130A3QP2 FHLB DEBENTURE 310 1/06/16 310 15,000,000.00 15,000,000.00 15,006,150.00 12/11/14
216540 301 REG 3130A0SD3 FHLB DEBENTURE 375 2/19/16 470 5,000,000.00 4,990,250.00 5,005,150.00 1/24/14
220424 300 REG 3130A3XY5 FHLB DEBENTURE 310 2/19/16 310 15,000,000.00 15,000,000.00 15,003,300.00 1/30/15
219010 301 REG 3130A2Y75 FHLB DEBENTURE 400 3/10/16 430 7,500,000.00 7,496,670.04 7,504,050.00 9/15/14
214413 301 REG 3133834R9 FHLB DEBENTURE 375 6/24/16 .432 5,000,000.00 4,991,150.00 5,002,050.00 5/10/13
214414 301 REG 3133834R9 FHLB DEBENTURE 375 6/24/16 .430 5,000,000.00 4,991,530.00 5,002,050.00 5/10/13
214703 301 REG 3133834R9 FHLB DEBENTURE 375 6/24/16 .675 10,000,000.00 9,910,100.00 10,004,100.00 6/13/13
218914 301 REG 3130A2UA2 FHLB DEBENTURE 590 8/25/16 .610 8,500,000.00 8,496,600.00 8,502,040.00 9/02/14
217055 301 REG 3130A1CD8 FHLB DEBENTURE 1.125 9/28/16 .730 10,000,000.00 10,096,500.00 10,058,000.00 4/08/14
218482 301 REG 3130A1CD8 FHLB DEBENTURE 1.125 9/28/16 .358 10,000,000.00 10,090,500.00 10,058,000.00 7/22/14
218699 301 REG 3130A2T97 FHLB DEBENTURE .500 9/28/16 .606 1,000,000.00 997,750.00 1,001,080.00 8/07/14
218700 301 REG 3130A2T97 FHLB DEBENTURE .500 9/28/16 .606 3,000,000.00 2,993,250.00 3,003,240.00 8/07/14
213215 301 REG 313382HZ9 FHLB DEBENTURE .640 10/03/16 .640 10,000,000.00 10,000,000.00 10,007,600.00 4/03/13
219644 301 REG 3130A3GP3 FHLB DEBENTURE .625 11/25/16 .625 7,750,000.00 7,750,000.00 7,762,710.00 11/25/14
212698 301 REG 313381BGY9 FHLB DEBENTURE .625 11/28/16 .624 5,000,000.00 5,000,000.00 4,996,250.00 1/18/13
216040 301 REG 3130A0C65 FHLB DEBENTURE .625 12/28/16 .718 5,000,000.00 4,985,700.00 5,010,950.00 11/15/13
214827 301 REG 313382UR2 FHLB DEBENTURE .600 2/08/17 1.094 8,750,000.00 8,596,875.00 8,750,787.50 6/24/13
216845 301 REG 3130A14V7 FHLB DEBENTURE .875 3/13/17 .926 10,000,000.00 9,985,000.00 10,007,600.00 3/13/14
216717 301 REG 3130A0ZQ6 FHLB DEBENTURE .800 3/17/17 .800 10,000,000.00 10,000,000.00 10,000,300.00 3/17/14
214488 301 REG 313382GR8 FHLB DEBENTURE .750 3/20/17 .749 6,800,000.00 6,800,000.00 6,800,204.00 5/20/13
211369 301 REG 313380MKO FHLB DEBENTURE .875 3/21/17 .875 10,000,000.00 10,000,000.00 10,000,300.00 9/21/12
216947 301 REG 3130A1CR7 FHLB DEBENTURE 1.625 3/27/17 .501 10,000,000.00 10,112,000.00 10,021,900.00 3/27/14
216100 301 REG 313382PX5 FHLB DEBENTURE .750 4/17/17 .881 10,000,000.00 9,956,000.00 10,000,300.00 11/21/13
217549 301 REG 3130A1L]5 FHLB DEBENTURE 1.625 4/28/17 1.209 15,000,000.00 15,183,150.00 15,051,450.00 4/28/14
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217097 301 REG 3130AINN4 FHLB DEBENTURE .875 5/24/17 .938 3,000,000.00 2,994,210.00 3,017,490.00 4/11/14
210979 301 REG 313380A80 FHLB DEBENTURE 1.000 8/16/17 1.000 15,000,000.00 15,000,000.00 14,986,350.00 8/16/12
212691 301 REG 3133813R4 FHLB DEBENTURE 1.000 11/09/17  1.000 7,500,000.00 7,500,000.00 7,488,975.00 1/25/13
214436 301 REG 3133823B7 FHLB DEBENTURE 1.150 2/22/18 1.136 5,250,000.00 5,253,564.75 5,252,730.00 5/13/13
214443 301 REG 3133836L0 FHLB DEBENTURE 1.200 5/24/18 1.200 10,000,000.00 10,000,000.00 10,005,700.00 5/28/13
214495 301 REG 313383CD1 FHLB DEBENTURE 1.300 6/05/18 1.300 10,000,000.00 10,000,000.00 10,000,800.00 6/05/13
214798 301 REG 313379DT3 FHLB DEBENTURE 1.250 6/08/18 1.448 10,000,000.00 9,905,200.00 10,069,400.00 6/20/13
214584 301 REG 313383HBO FHLB DEBENTURE 1.250 6/26/18  1.255 5,000,000.00 4,998,750.00 5,029,000.00 6/26/13
218392 301 REG 3130A2EG7 FHLB DEBENTURE 1.530 7/10/18 1.530 4,500,000.00 4,500,000.00 4,500,315.00 7/14/14
217760 301 REG 313383QM6 FHLB DEBENTURE 1.950 7/24/18 1.558 4,230,000.00 4,297,637.70 4,258,467.90 5/02/14
217781 301 REG 313383QM6 FHLB DEBENTURE 1.950 7/24/18 701 9,300,000.00 9,440,430.00 9,362,589.00 5/06/14
218038 301 REG 313383QM6 FHLB DEBENTURE 1.950 7/24/18 .580 6,700,000.00 6,802,510.00 6,745,091.00 6/10/14
218524 301 REG 3130A2Q33 FHLB DEBENTURE 1.600 8/13/18 1.613 10,000,000.00 9,995,000.00 10,000,700.00 8/13/14
218296 301 REG 313376BR5 FHLB DEBENTURE 1.750 12/14/18 1.541 14,890,000.00 15,023,265.50 15,265,674.70 7/02/14
216716 301 REG 3130A0XU9 FHLB DEBENTURE 2.750 2/27/19 .538 13,750,000.00 14,203,750.00 13,955,150.00 2/27/14
218010 301 REG 3133782M2 FHLB DEBENTURE 1.500 3/08/19 1.610 7,500,000.00 7,462,275.00 7,585,275.00 6/06/14
218393 301 REG 313378QK0 FHLB DEBENTURE 1.875 3/08/19 1.587 10,000,000.00 10,128,500.00 10,293,600.00 7/14/14
217073 301 REG 3130AINBO FHLB DEBENTURE 2.500 4/30/19 2.078 15,000,000.00 15,298,875.00 15,087,300.00 4/30/14
217859 301 REG 3130A23H7 FHLB DEBENTURE 3.000 5/23/19 2.024 15,000,000.00 15,693,150.00 15,516,600.00 5/23/14
217824 301 REG 3130A1YX0 FHLB DEBENTURE 2.250 5/29/19 1.936 10,000,000.00 10,149,150.00 10,069,600.00 5/29/14
219302 301 REG 3130A32U7 FHLB DEBENTURE 2.000 7/09/19 1.900 9,360,000.00 9,402,120.00 9,381,902.40 10/15/14
219338 301 REG 313383VN8 FHLB DEBENTURE 2.000 9/13/19 1.630 12,500,000.00 12,716,750.00 12,881,500.00 10/20/14
219118 301 REG 3130A3A46 FHLB DEBENTURE 2.000 10/15/19  2.000 12,500,000.00 12,500,000.00 12,644,500.00 10/15/14
219394 301 REG 3130A3AV6 FHLB DEBENTURE 2.000 10/21/19 1.950 12,500,000.00 12,529,625.00 12,501,250.00 10/23/14

811,780,000.00 814,370,784.01  814,576,396.50
214281 301 REG 313381U94 FHLB MULTI STEP COUPON BOND .850 7/24/17 .510 6,500,000.00 6,494,800.00 6,507,150.00 5/01/13
214364 301 REG 3133835D9 FHLB MULTI STEP COUPON BOND .750 5/15/18 .750 14,000,000.00 14,000,000.00 14,002,660.00 5/15/13
214363 301 REG 3133834P3 FHLB MULTI STEP COUPON BOND .500 5/22/18 .500 5,000,000.00 5,000,000.00 5,002,600.00 5/22/13
214498 301 REG 313383D40 FHLB MULTI STEP COUPON BOND .875 5/23/18 .875 10,000,000.00 10,000,000.00 9,996,400.00 5/30/13
214496 301 REG 3133836N6 FHLB MULTI STEP COUPON BOND .800 6/12/18 .800 5,000,000.00 5,000,000.00 5,004,150.00 6/12/13
218375 301 REG 3130A2LR5 FHLB MULTI STEP COUPON BOND .625 7/30/18 .625 10,000,000.00 10,000,000.00 10,019,800.00 7/30/14
218525 301 REG 3130A2LR5 FHLB MULTI STEP COUPON BOND .625 7/30/18 .625 15,000,000.00 15,000,000.00 15,029,700.00 7/30/14
218751 301 REG 3130A2TT3 FHLB MULTI STEP COUPON BOND .700 8/27/18 .700 12,500,000.00 12,500,000.00 12,528,000.00 8/27/14
217114 301 REG 3130A1PF9 FHLB MULTI STEP COUPON BOND 1.000 4/30/19 1.025 7,500,000.00 7,498,125.00 7,517,250.00 4/30/14
217986 301 REG 3130A2AW6 FHLB MULTI STEP COUPON BOND 1.000 6/26/19 2.174 10,000,000.00 10,000,000.00 10,009,100.00 6/26/14
218416 301 REG 3130A2ME3 FHLB MULTI STEP COUPON BOND 1.000 8/06/19 1.051 7,800,000.00 7,790,250.00 7,800,546.00 8/06/14
103,300,000.00 103,283,175.00 103,417,356.00
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220141 300 REG 313384BR9 FHLB DISCOUNT NOTE .060 2/09/15 .061 50,000,000.00 49,996,500.00 50,000,000.00 12/29/14
220150 300 REG 313384BU2 FHLB DISCOUNT NOTE .060 2/12/15 .061 50,000,000.00 49,996,333.33 49,999,500.00 12/30/14
220151 300 REG 313384BU2 FHLB DISCOUNT NOTE .060 2/12/15 .061 25,000,000.00 24,998,166.67 24,999,750.00 12/30/14
220403 300 REG 313384BV0 FHLB DISCOUNT NOTE .065 2/13/15 .066 50,000,000.00 49,997,472.22 49,999,500.00 1/16/15
220162 300 REG 313384BZ1 FHLB DISCOUNT NOTE .050 2/17/15 .051 50,000,000.00 49,996,666.67 49,999,500.00 12/31/14
220163 300 REG 313384BZ1 FHLB DISCOUNT NOTE .050 2/17/15 .051 50,000,000.00 49,996,666.67 49,999,500.00 12/31/14
220024 300 REG 313384CA5 FHLB DISCOUNT NOTE .102  2/18/15 .103 50,000,000.00 49,991,075.00 49,999,500.00 12/17/14
220056 300 REG 313384CC1 FHLB DISCOUNT NOTE .143  2/20/15 .145 50,000,000.00 49,987,487.50 49,999,500.00 12/19/14
220057 300 REG 313384CC1 FHLB DISCOUNT NOTE .143  2/20/15 .145 40,000,000.00 39,989,990.00 39,999,600.00 12/19/14
220067 300 REG 313384CC1 FHLB DISCOUNT NOTE .135 2/20/15 .137 49,981,000.00 49,969,191.99 49,980,500.19 12/19/14
220107 300 REG 313384CC1 FHLB DISCOUNT NOTE .090 2/20/15 .091 50,000,000.00 49,992,625.00 49,999,500.00 12/23/14
220108 300 REG 313384CC1 FHLB DISCOUNT NOTE .090 2/20/15 .091 50,000,000.00 49,992,625.00 49,999,500.00 12/23/14
220196 300 REG 313384CC1 FHLB DISCOUNT NOTE .050 2/20/15 .051 50,000,000.00 49,996,458.33 49,999,500.00 12/31/14
219817 300 REG 313384CK3 FHLB DISCOUNT NOTE .095 2/27/15 .096 50,000,000.00 49,987,993.06 49,999,500.00 11/28/14
219969 300 REG 313384CX5 FHLB DISCOUNT NOTE .111 3/11/15 .112 50,000,000.00 49,985,970.83 49,998,500.00 12/10/14
219987 300 REG 313384CZ0 FHLB DISCOUNT NOTE .115 3/13/15 .117 50,000,000.00 49,985,465.28 49,998,500.00 12/12/14
220023 300 REG 313384DE6 FHLB DISCOUNT NOTE .128 3/18/15 .130 50,000,000.00 49,983,822.00 49,998,500.00 12/17/14
220058 300 REG 313384DG1 FHLB DISCOUNT NOTE .167 3/20/15 .169 50,000,000.00 49,978,893.06 49,998,000.00 12/19/14
220059 300 REG 313384DG1 FHLB DISCOUNT NOTE .167 3/20/15 .169 50,000,000.00 49,978,893.06 49,998,000.00 12/19/14
220702 300 REG 313384DM8 FHLB DISCOUNT NOTE .065 3/25/15 .066 50,000,000.00 49,995,125.00 49,998,000.00 1/30/15
220703 300 REG 313384DM8 FHLB DISCOUNT NOTE .065 3/25/15 .066 15,800,000.00 15,798,459.50 15,799,368.00 1/30/15
220096 300 REG 313384DP1 FHLB DISCOUNT NOTE .160 3/27/15 .162 28,700,000.00 28,687,882.22 28,698,852.00 12/22/14
220546 300 REG 313384DP1 FHLB DISCOUNT NOTE .085 3/27/15 .086 50,000,000.00 49,992,562.50 49,998,000.00 1/23/15
220557 300 REG 313384DP1 FHLB DISCOUNT NOTE .086 3/27/15 .087 39,000,000.00 38,994,410.00 38,998,440.00 1/26/15
220567 300 REG 313384DP1 FHLB DISCOUNT NOTE .085 3/27/15 .086 50,000,000.00 49,992,916.67 49,998,000.00 1/26/15
220663 300 REG 313384DS5 FHLB DISCOUNT NOTE .080 3/30/15 .081 50,000,000.00 49,993,222.22 49,998,000.00 1/28/15
218897 300 REG 313384EW5 FHLB DISCOUNT NOTE .120 4/27/15 .122 23,000,000.00 22,981,370.00 22,997,700.00 8/27/14
220082 300 REG 313384FA2 FHLB DISCOUNT NOTE .180 5/01/15 .183 26,900,000.00 26,882,515.00 26,896,234.00 12/22/14
220699 300 REG 313384FA2 FHLB DISCOUNT NOTE .080 5/01/15 .081 50,000,000.00 49,989,888.89 49,993,000.00 1/30/15
220118 300 REG 313384HG7 FHLB DISCOUNT NOTE .197 6/24/15 .200 20,000,000.00 19,980,081.11 19,994,400.00 12/24/14
220650 300 REG 313384177 FHLB DISCOUNT NOTE .135  7/29/15 .137 50,000,000.00 49,965,875.00 49,980,500.00 1/28/15

1,368,381,000.00 1,368,056,603.78 1,368,316,844.19

213091 301 REG 3134G36G0 FHLMC DEBENTURE .350 3/18/15 .350 5,000,000.00 5,000,000.00 5,001,350.00 3/18/13
216941 300 REG 3137EADD8 FHLMC DEBENTURE .500 4/17/15 .223 5,000,000.00 5,014,850.00 5,003,500.00 3/20/14
218099 301 REG 3137EADD8 FHLMC DEBENTURE .500 4/17/15 .137 12,500,000.00 12,537,750.00 12,508,750.00 6/17/14
213090 301 REG 3134G36F2 FHLMC DEBENTURE .420 9/18/15 .420 5,000,000.00 5,000,000.00 5,007,750.00 3/18/13
216241 301 REG 3134G4QK7 FHLMC DEBENTURE .350 12/31/15 .350 10,000,000.00 10,000,000.00 10,000,100.00 12/31/13
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PGM: INVS_MONTHEND_INVENTORY JOSH MANDEL

SOURCE: VisualQED TREASURER, STATE OF OHIO

MODEL: INVENTORY
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MKT-SOURCE: QUPRFL->JAN15 SETTLED POSITIONS AS OF: 1/30/15 PAGE : 9
INVST# FUND FUND G  CUSIP DESCRIPTION RATE ~ MATURITY PUR YLD PAR AMOUNT BOOK-VALUE BC$-MARKET 1ST-PUR
216653 301 REG 3134G4QK7 FHLMC DEBENTURE .350 12/31/15 350 7,500,000.00 7,500,000.00 7,500,075.00 2/10/14
213151 301 REG 3137EADQ9 FHLMC DEBENTURE .500 5/13/16 492 5,000,000.00 5,001,250.00 5,011,800.00 3/07/13
216741 301 REG 3137EADQ9 FHLMC DEBENTURE .500 5/13/16 451 10,000,000.00 10,010,900.00 10,023,600.00 2/21/14
219393 301 REG 3134G4MY1 FHLMC DEBENTURE .375 6/27/16 .355 15,000,000.00 15,004,950.00 14,992,500.00 10/23/14
218927 301 REG 3134G4UCO FHLMC DEBENTURE .650 7/29/16 572 5,000,000.00 5,003,500.00 5,008,400.00 9/03/14
214718 301 REG 3137EACW7 FHLMC DEBENTURE 2.000 8/25/16 718 12,000,000.00 12,485,640.00 12,305,760.00 6/13/13
218742 301 REG 3134G5GE9 FHLMC DEBENTURE .570 8/26/16 570 10,000,000.00 10,000,000.00 9,997,700.00 8/26/14
213249 301 REG 3134G3634 FHLMC DEBENTURE .650 9/14/16 .650 5,000,000.00 5,000,000.00 5,000,100.00 3/19/13
215312 301 REG 3137EADS5 FHLMC DEBENTURE .875 10/14/16 .880 10,000,000.00 9,998,500.00 10,065,700.00 8/16/13
211867 301 REG 3134G3S50 FHLMC DEBENTURE .625 11/01/16 640 5,000,000.00 4,997,000.00 4,999,300.00 10/19/12
219116 301 REG 3134G5EG6 FHLMC DEBENTURE .900 2/06/17 .899 10,000,000.00 10,000,000.00 10,000,600.00 9/25/14
216500 301 REG 3137EADT3 FHLMC DEBENTURE .875 2/22/17 910 5,000,000.00 4,994,700.00 5,029,450.00 1/21/14
213154 301 REG 3134G36K1 FHLMC DEBENTURE .800 3/21/17 .800 10,000,000.00 10,000,000.00 10,009,800.00 3/21/13
215442 301 REG 3134G43Y2 FHLMC DEBENTURE .700 5/08/17  1.327 10,000,000.00 9,775,000.00 9,989,100.00 8/30/13
215501 301 REG 3134G43Y2 FHLMC DEBENTURE .700 5/08/17  1.445 7,000,000.00 6,814,500.00 6,992,370.00 9/09/13
215596 301 REG 3134G43Y2 FHLMC DEBENTURE .700 5/08/17 1.140 5,000,000.00 4,922,000.00 4,994,550.00 9/23/13
216848 301 REG 3134G4VU9 FHLMC DEBENTURE 1.150 9/11/17 1.194 9,500,000.00 9,485,750.00 9,510,355.00 3/11/14
211372 301 REG 3134G3H52 FHLMC DEBENTURE 1.000 9/12/17  1.000 10,000,000.00 10,000,000.00 10,008,300.00 9/12/12
211415 301 REG 3134G3H52 FHLMC DEBENTURE 1.000 9/12/17  1.000 25,000,000.00 25,000,000.00 25,020,750.00 9/12/12
214359 301 REG 3134G44N5 FHLMC DEBENTURE .750 11/28/17 .750 10,000,000.00 10,000,000.00 9,952,200.00 5/28/13
212222 301 REG 3134G32M1 FHLMC DEBENTURE 1.000 12/28/17  1.000 15,000,000.00 15,000,000.00 14,977,200.00 12/28/12
212633 301 REG 3134G33B4 FHLMC DEBENTURE 1.000 1/11/18 1.010 5,000,000.00 4,997,500.00 5,004,800.00 1/14/13
212399 301 REG 3134G33M0 FHLMC DEBENTURE 1.050 1/16/18 1.050 5,000,000.00 5,000,000.00 5,008,200.00 1/16/13
213202 301 REG 3137EADP1 FHLMC DEBENTURE .875 3/07/18 1.020 10,000,000.00 9,929,600.00 9,989,300.00 3/12/13
214148 301 REG 3134G43V8 FHLMC DEBENTURE 1.050 5/15/18 1.050 5,000,000.00 5,000,000.00 5,001,650.00 5/15/13
214442 301 REG 3134G45D6 FHLMC DEBENTURE 1.125 5/25/18 1.125 10,000,000.00 10,000,000.00 10,002,900.00 5/30/13
214499 301 REG 3134G46D5 FHLMC DEBENTURE 1.200 6/12/18 1.205 10,000,000.00 9,997,500.00 9,996,800.00 6/12/13
214583 301 REG 3134G47G7 FHLMC DEBENTURE 1.400 6/26/18 1.400 10,000,000.00 10,000,000.00 10,016,700.00 6/26/13
214625 301 REG 3134G4A99 FHLMC DEBENTURE 1.300 6/26/18 1.300 10,000,000.00 10,000,000.00 10,026,300.00 6/26/13
214961 301 REG 3134G46X1 FHLMC DEBENTURE 1.250 6/27/18 1.830 5,000,000.00 4,862,900.00 5,000,350.00 7/09/13
214790 301 REG 3134G4BG2 FHLMC DEBENTURE 1.550 7/17/18 1.550 15,000,000.00 15,000,000.00 15,023,400.00 7/17/13
218990 301 REG 3134G5IW6 FHLMC DEBENTURE 2.100 9/30/19 2.100 7,500,000.00 7,500,000.00 7,523,100.00 9/30/14
220326 301 REG 3134G3V64 FHLMC DEBENTURE 1.650 11/15/19 1.680 15,000,000.00 14,979,000.00 15,006,900.00 1/13/15
219473 301 REG 3134G5N43 FHLMC DEBENTURE 2.000 11/26/19  2.000 10,000,000.00 10,000,000.00 10,012,100.00 11/26/14

356,000,000.00  355,812,790.00 356,523,560.00

217057 301 REG 3134G4YV4 FHLMC MULTI STEP COUPON BOND .500 4/10/18 .701 10,000,000.00 9,980,000.00 10,007,300.00 4/10/14
219665 301 REG 3134G5QG3 FHLMC MULTI STEP COUPON BOND 1.000 12/12/18  1.000 7,500,000.00 7,500,000.00 7,506,000.00 12/12/14
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216091 301 REG 3134G4MB1 FHLMC MULTI STEP COUPON BOND 1.500 12/18/18 1.500 5,000,000.00 5,000,000.00 5,009,000.00 12/18/13
216681 301 REG 3134G4VGO0 FHLMC MULTI STEP COUPON BOND 1.000 2/27/19 1.000 7,500,000.00 7,500,000.00 7,504,650.00 2/27/14
216771 301 REG 3134G4VGO0 FHLMC MULTI STEP COUPON BOND 1.000 2/27/19 .950 9,000,000.00 9,004,500.00 9,005,580.00 2/27/14

39,000,000.00 38,984,500.00 39,032,530.00
216239 301 REG 3134G4PX0 FHLMC MEDIUM TERM NOTE .500 6/27/16 .500 5,000,000.00 5,000,000.00 4,994,800.00 12/27/13
216240 301 REG 3134G4PB8 FHLMC MEDIUM TERM NOTE 1.000 6/27/17 1.000 5,000,000.00 5,000,000.00 5,006,500.00 12/27/13
211475 301 REG 3134G3J43 FHLMC MEDIUM TERM NOTE 1.040 9/27/17  1.040 13,350,000.00 13,350,000.00 13,366,954.50 9/27/12
212679 301 REG 3134G34W7 FHLMC MEDIUM TE