City of Corona

Investment Portfolio Report
Month Ending February 29, 2012

In accordance with the City Investment Policy, a monthly investment report shall be filed with the City Council which
provides a clear picture of the status of the current investments. The report for the month ending February 29, 2012 has

been prepared by Chandler Asset Management.

We hereby certify that this report accurately reflects all pooled

investments and is in compliance with the City’s Investment Policy. Combined with anticipated revenues, the portfolio
contains sufficient investment liquidity to meet budgeted expenditures for the next six months.

SUBMITTED BY:

Signed copy on file with the Finance Department

Richard O. Haley
City Treasurer

Signed copy on file with the Finance Department

Kerry D. Eden
Finance Director

REVIEWED BY:

Signed copy on file with the Finance Department

Barbara Thierjung
Assistant Finance Director

Beginning balance January 31, 2012

Acquisitions / Additions:

Agency Note $ 5,929,898
US Corporate Notes 796,088
LAIF 13,950,000
Money Market Fund 4,081,821
Dispositions / Withdrawals:
Agency Note $ 1,800,000
US Corporate Notes 1,921,042
LAIF 24,100,000
Money Market Fund 6,728,792

Gain/(Loss) on Dispositions

Ending balance, February 29, 2012

$ 252,292,722

24,757,807

34,549,834

(50,517)

$ 242,450,178

Prepared By: Chandler Asset Management



City of Corona Consolidated
Account #10003

CA\

Portfolio Summary

As of 2/29/2012

PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS

Average Duration 1.93
Average Coupon 224 %
Average Purchase YTM 1.70 %
Average Market YTM 0.63 %
Average S&P/Moody Rating AA/Aal
Average Final Maturity 2.05yrs
Average Life 2.03 yrs

SECTOR ALLOCATION

Money
Market
(19.1 %) Fund
(0.9 %)
FDIC
Insured us
us Corporate
Corporate (18.1 %)
(9.8 %)
us
Agency
Treasury
0,
(39.1 %) (13.0 %)

Beg. Values End Values

as of 1/31/12 as of 2/29/12
Market Value 255,154,881 244,908,286
Accrued Interest 1,359,497 1,449,983
Total Market Value 256,514,378 246,358,269
Income Earned 456,595 448,460
Cont/WD
Par 247,328,339 237,641,368
Book Value 252,292,722 242,450,178
Cost Value 252,292,722 242,450,178

MATURITY DISTRIBUTION
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Maturity (Yrs)

Issuer % Portfolio
Local Agency Investment Fund 19.1%
Government of United States 13.0%
Federal National Mortgage Assoc 111 %
Federal Farm Credit Bank 9.3 %
Federal Home Loan Bank 8.7%
Federal Home Loan Mortgage Corp 6.7 %
Tennessee Valley Authority 3.4%
PNCFunding FDIC Insured 21%

73.3%

CREDIT QUALITY (S&P)

AA
(68.2 %)//\

(0.9 %)

(19.1 %) (11.8 %)
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i, City of Corona Consolidated Holdings Report
‘ Account #10003 As of 2/29/12

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody  Term (yrs)
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss S&P Duration

AGENCY
3137EAARO FHLMC Note 2,700,000.00 03/06/2008 2,848,016.70 100.05 2,701,387.80 1.12% Aaa 0.01
4.75% Due 3/5/2012 3.27% 2,848,016.70 1.63 % 62,700.00 (146,628.90) AA+ 0.02
31398ABX9 FNMA Note 1,525,000.00 03/06/2008 1,616,718.08 101.04 1,540,934.73 0.63 % Aaa 0.22
4.875% Due 5/18/2012 3.33% 1,616,718.08 0.11% 21,270.57 (75,783.35) AA+ 0.22
880591DT6 Tennessee Valley Authority Note 800,000.00 06/12/2008 869,864.00 101.45 811,561.60 0.34 % Aaa 0.23
6.79% Due 5/23/2012 4.35% 869,864.00 0.58 % 14,787.11 (58,302.40) AA+ 0.23
3133XVEM9 FHLB Note 2,865,000.00 12/22/2010 2,913,126.27 101.03 2,894,500.91 1.18 % Aaa 0.73
1.625% Due 11/21/2012 0.73% 2,913,126.27 0.21% 12,932.29 (18,625.36) AA+ 0.72
880591CW0 Tennessee Valley Authority Note 2,600,000.00 Various 2,826,993.00 105.72 2,748,829.20 1.14% Aaa 1.04
6% Due 3/15/2013 3.88 % 2,826,993.00 0.50 % 71,933.34 (78,163.80) AA+ 1.00
3133XQU34 FHLB Note 2,600,000.00 06/04/2008 2,564,211.00 104.15 2,707,985.80 1.11% Aaa 1.25
3.625% Due 5/29/2013 3.93% 2,564,211.00 0.29 % 24,086.11 143,774.80 AA+ 122
3134A4TZ7 FHLMC Note 1,700,000.00 11/05/2008 1,759,721.00 105.80 1,798,547.30 0.73% Aaa 1.38
4.5% Due 7/15/2013 3.68 % 1,759,721.00 0.28 % 9,775.00 38,826.30 AA+ 1.34
880591DW9 Tennessee Valley Authority Note 4,335,000.00 Various 4,567,435.50 106.29 4,607,762.54 1.88 % Aaa 1.42
4.75% Due 8/1/2013 3.26 % 4,567,435.50 0.31% 17,159.37 40,327.04 AA+ 1.39
31331KET3 FFCB Note 2,130,000.00 03/28/2011 2,123,759.10 100.98 2,150,878.26 0.88 % Aaa 157
0.98% Due 9/23/2013 1.10 % 2,123,759.10 0.35% 9,161.37 27,119.16 AA+ 1.55
31331GCSs6 FFCB Note 2,000,000.00 Various 2,163,045.00 105.60 2,112,008.00 0.87 % Aaa 161
3.875% Due 10/7/2013 1.02 % 2,163,045.00 0.37 % 31,000.00 (51,037.00) AA+ 1.55
3133XSAES8 FHLB Note 2,000,000.00 11/10/2009 2,114,118.00 105.28 2,105,674.00 0.87 % Aaa 1.64
3.625% Due 10/18/2013 2.10 % 2,114,118.00 0.38 % 26,784.72 (8,444.00) AA+ 1.58
3137EABX6 FHLMC Note 1,475,000.00 02/25/2009 1,458,500.65 103.99 1,533,905.60 0.62 % Aaa 1.86
2.5% Due 1/7/2014 2.75% 1,458,500.65 0.34 % 5,5631.25 75,404.95 AA+ 1.82
31331GTJ8 FFCB Note 2,500,000.00 10/05/2010 2,639,150.00 104.48 2,611,965.00 1.07 % Aaa 2.13
2.625% Due 4/17/2014 1.02 % 2,639,150.00 0.51 % 24,427.08 (27,185.00) AA+ 2.07
31331KHFO FFCB Callable Note Cont 4/25/12 3,825,000.00 04/13/2011 3,824,617.50 100.18 3,831,816.15 1.56 % Aaa 215
1.62% Due 4/25/2014 1.62 % 3,824,617.50 1.54 % 21,687.75 7,198.65 AA+ 0.15
31331JQA4 FFCB Note 4,900,000.00 06/08/2010 4,888,093.00 103.06 5,049,984.10 2.06 % Aaa 2.26
1.9% Due 6/2/2014 1.96 % 4,888,093.00 0.53 % 23,016.39 161,891.10 AA+ 2.21
31331GL80 FFCB Note 4,325,000.00 Various 4,422,638.70 106.10 4,588,833.65 1.89 % Aaa 2.56
3% Due 9/22/2014 249 % 4,422,638.70 0.60 % 57,306.25 166,194.95 AA+ 245
3136FPLV7 FNMA Callable Note 1X 3/24/2011 2,200,000.00 09/26/2011 2,259,950.00 102.54 2,255,965.80 0.92 % Aaa 2.57
1.57% Due 9/24/2014 0.65 % 2,259,950.00 0.57 % 15,063.28 (3,984.20) AA+ 251
3134G3CMO FHLMC Callable Note 1X 12/12/12 1,295,000.00 12/15/2011 1,296,165.50 100.16 1,297,037.04 0.53 % Aaa 0.79
0.92% Due 12/12/2014 0.89 % 1,296,165.50 0.72 % 2,614.46 871.54 AA+ 1.80
31398AU34 FNMA Note 1,425,000.00 08/27/2010 1,467,949.50 105.96 1,509,937.13 0.61 % Aaa 341
2.375% Due 7/28/2015 1.73% 1,467,949.50 0.61 % 3,102.34 41,987.63 AA+ 3.29
313370JB5 FHLB Note 3,825,000.00 08/04/2011 3,916,188.00 103.10 3,943,529.10 1.61 % Aaa 3.53
1.75% Due 9/11/2015 1.15% 3,916,188.00 0.86 % 31,609.38 27,341.10 AA+ 3.40
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City of Corona Consolidated

Account #10003

Holdings Report
As of 2/29/12

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody  Term (yrs)
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss S&P Duration
AGENCY
31331J6C2 FFCB Note 2,190,000.00 03/28/2011 2,197,927.80 105.05 2,300,658.51 0.94 % Aaa 3.81
2.35% Due 12/22/2015 2.27% 2,197,927.80 1.00 % 9,864.13 102,730.71 AA+ 3.64
3136FPDC8 FNMA Callable Note 1X 3/8/2011 1,900,000.00 08/24/2011 1,965,284.00 104.47 1,984,854.00 0.81 % Aaa 4.02
2% Due 3/8/2016 1.22% 1,965,284.00 0.87 % 18,261.11 19,570.00 AA+ 3.84
3133XXP43 FHLB Note 950,000.00 11/21/2011 1,028,443.40 109.04 1,035,853.40 0.43% Aaa 4.03
3.125% Due 3/11/2016 1.15% 1,028,443.40 0.84 % 14,019.10 7,410.00 AA+ 3.77
3135G0AL7 FNMA Note 3,850,000.00 07/25/2011 3,946,442.50 105.04 4,044,224.80 1.66 % Aaa 4.04
2.25% Due 3/15/2016 1.69 % 3,946,442.50 0.97 % 39,943.75 97,782.30 AA+ 3.84
313372YS7 FHLB Note 2,350,000.00 07/07/2011 2,411,899.00 105.73 2,484,645.60 1.02 % Aaa 4.08
2.45% Due 3/30/2016 1.87 % 2,411,899.00 1.01% 24,149.51 72,746.60 AA+ 3.86
3135G0BAO FNMA Note 3,750,000.00 05/19/2011 3,804,558.75 106.41 3,990,450.00 1.63 % Aaa 4.12
2.375% Due 4/11/2016 2.06 % 3,804,558.75 0.79 % 34,635.42 185,891.25 AA+ 3.90
3137EACT4 FHLMC Note 3,775,000.00 06/14/2011 3,888,227.35 106.70 4,028,057.13 1.65 % Aaa 4.24
2.5% Due 5/27/2016 1.86 % 3,888,227.35 0.89 % 24,642.36 139,829.78 AA+ 4.02
313373SZ6 FHLB Note 3,925,000.00 Various 4,064,291.00 105.09 4,124,790.35 1.68 % Aaa 4.28
2.125% Due 6/10/2016 1.33% 4,064,291.00 0.91 % 18,766.41 60,499.35 AA+ 4.08
3137EACW7 FHLMC Note 4,800,000.00 Various 4,985,462.00 104.73 5,026,833.60 2.04 % Aaa 4.49
2% Due 8/25/2016 1.19% 4,985,462.00 0.92 % 1,600.00 41,371.60 AA+ 4.30
3135G0CM3 FNMA Note 4,000,000.00 10/13/2011 3,978,088.00 101.45 4,057,964.00 1.66 % Aaa 4.58
1.25% Due 9/28/2016 1.36 % 3,978,088.00 0.93 % 21,250.00 79,876.00 AA+ 4.42
3135G0OES8 FNMA Note 3,600,000.00 01/30/2012 3,667,165.20 101.91 3,668,929.20 1.50 % Aaa 4.72
1.375% Due 11/15/2016 0.98 % 3,667,165.20 0.96 % 14,575.00 1,764.00 AA+ 4.54
3135G0GY3 FNMA Note 3,950,000.00 02/09/2012 3,978,104.25 101.22 3,998,296.65 1.62 % Aaa 4.92
1.25% Due 1/30/2017 1.10 % 3,978,104.25 0.99 % 4,251.74 20,192.40 AA+ 4.76
3133787M7 FHLB Note 1,950,000.00 02/27/2012 1,951,794.00 99.86 1,947,254.40 0.79 % Aaa 5.00
1.05% Due 2/27/2017 1.03 % 1,951,794.00 1.08 % 568.75 (4,539.60) AA+ 4.85
94,407,947.75 95,495,855.35 39.05 % Aaa 2.93
Total Agency 92,015,000.00 1.87 % 94,407,947.75 0.75% 712,475.34 1,087,907.60 AA+ 2.75
FDIC INSURED US CORPORATE
38146FAA9 Goldman Sachs FDIC Guaranteed Note 4,075,000.00 Various 4,164,459.25 100.86 4,110,102.05 1.68 % Aaa 0.29
3.25% Due 6/15/2012 2.53% 4,164,459.25 0.32% 27,959.03 (54,357.20) AA+ 0.29
949744AC0 Wells Fargo & Company FDIC 3,860,000.00 Various 3,876,433.30 100.56 3,881,546.52 1.58 % Aaa 0.29
Guaranteed Note 1.98 % 3,876,433.30 0.23 % 17,316.40 5,113.22 AA+ 0.29
2.125% Due 6/15/2012
06050BAA9 Bank of America Corp FDIC Guaranteed 2,875,000.00 Various 2,980,531.25 100.85 2,899,322.50 1.18 % Aaa 0.29
Note 1.93% 2,980,531.25 0.25% 18,967.02 (81,208.75) AA+ 0.29
3.125% Due 6/15/2012
69351CAC7 PNC Funding Corp FDIC Guaranteed 5,125,000.00 08/31/2009 5,204,796.25 100.66 5,158,604.63 2.10% Aaa 0.31
Note 1.73% 5,204,796.25 0.21 % 22,592.71 (46,191.62) AA+ 0.31
2.3% Due 6/22/2012
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Holdings Report
As of 2/29/12

frp— City of Corona Consolidated
0 ‘ Account #10003

Security Description
FDIC INSURED US CORPORATE

Mkt Price
Mkt YTM

Market Value
Accrued Int.

Cost Value
Book Value

Purchase Date
Book Yield

% of Port. Moody

Term (yrs)
Duration

Par Value/Units Gain/Loss S&P

36967HAV9 GE Capital Corp FDIC Guaranteed Note 4,050,000.00 06/03/2009 4,053,847.50 101.55 4,112,807.40 1.68 % Aaa 0.81
2.125% Due 12/21/2012 2.10% 4,053,847.50 0.21 % 16,734.38 58,959.90 AA+ 0.81
481247AM6 JP Morgan Chase FDIC Guaranteed 3,800,000.00 04/22/2009 3,811,780.00 101.61 3,861,168.60 1.57 % Aaa 0.82
Note 2.04 % 3,811,780.00 0.17 % 14,579.86 49,388.60 AA+ 0.82
2.125% Due 12/26/2012
24,091,847.55 24,023,551.70 9.80 % Aaa 0.47
Total FDIC Insured US Corporate 23,785,000.00 2.04 % 24,091,847.55 0.23 % 118,149.40 (68,295.85) AA+ 0.47
LAIF
90LAIF$00 Local Agency Investment Fund State 47,089,878.27 Various 47,089,878.27 1.00 47,089,878.27 19.13 % NR 0.00
Pool 0.38 % 47,089,878.27 0.38 % 27,777.78 0.00 NR 0.00
47,089,878.27 47,089,878.27 19.13 % NR 0.00
Total LAIF 47,089,878.27 0.38 % 47,089,878.27 0.38 % 27,777.78 0.00 NR 0.00
MONEY MARKET FUND FI
60934N807 Federated Govt Oblig Fund Inst. 2,166,489.78 Various 2,166,489.78 1.00 2,166,489.78 0.88 % Aaa 0.00
0.01 % 2,166,489.78 0.01 % 0.00 0.00 AAA 0.00
2,166,489.78 2,166,489.78 0.88 % Aaa 0.00
Total Money Market Fund FI 2,166,489.78 0.01 % 2,166,489.78 0.01 % 0.00 0.00 AAA 0.00
US CORPORATE
931142CL5 Wal-Mart Stores Note 3,565,000.00 Various 3,818,012.85 104.16 3,713,296.87 1.53 % Aa2 1.13
4.25% Due 4/15/2013 1.54 % 3,818,012.85 0.54 % 57,238.06 (104,715.98) AA 1.09
459200GR6 IBM Corp Note 1,865,000.00 01/27/2010 1,877,420.90 101.98 1,901,927.00 0.78 % Aa3 1.18
2.1% Due 5/6/2013 1.89 % 1,877,420.90 0.42 % 12,511.04 24,506.10 A+ 1.17
91159HGYO0 US Bancorp Callable Note Cont 8/13/13 2,885,000.00 Various 2,889,278.35 101.02 2,914,389.51 1.19% Aa3 1.45
1.375% Due 9/13/2013 1.32% 2,889,278.35 0.67 % 18,512.08 25,111.16 A 1.43
254687AW6 Walt Disney Corp Note 1,875,000.00 Various 2,042,757.75 107.07 2,007,530.62 0.82 % A2 1.79
4.5% Due 12/15/2013 1.23% 2,042,757.75 0.54 % 17,812.50 (35,227.13) A 1.73
717081AR4 Pfizer Inc. Note 1,770,000.00 Various 1,863,150.50 107.78 1,907,686.54 0.78 % Al 1.96
4.5% Due 2/15/2014 3.18% 1,863,150.50 0.51 % 3,540.00 44,536.04 AA 1.89
166751AH0 ChevronTexaco Corp Note 2,665,000.00 Various 2,801,437.00 106.84 2,847,179.40 1.18 % Aal 2.01
3.95% Due 3/3/2014 2.64 % 2,801,437.00 0.53 % 52,048.93 45,742.40 AA 1.92
24422ERA9 John Deere Capital Corp Note 470,000.00 02/28/2011 469,534.70 101.86 478,729.78 0.20 % A2 2.01
1.6% Due 3/3/2014 1.63 % 469,534.70 0.67 % 3,718.22 9,195.08 A 1.97
665859AK0 Northern Trust Company Note 2,030,000.00 Various 2,203,246.00 107.82 2,188,731.79 0.90 % Al 2.17
4.625% Due 5/1/2014 241 % 2,203,246.00 0.98 % 31,295.83 (14,514.21) A+ 2.06
36962G4C5 General Electric Capital Corp Note 3,490,000.00 Various 3,756,781.80 110.37 3,851,979.32 1.59 % Aa2 2.20
5.9% Due 5/13/2014 3.88 % 3,756,781.80 1.12% 61,773.00 95,197.52 AA+ 2.06
74005PAQ7 Praxair Note 925,000.00 09/24/2010 1,059,365.50 111.35 1,030,026.35 0.42 % A2 2.71
5.25% Due 11/15/2014 1.60 % 1,059,365.50 0.99 % 14,298.96 (29,339.15) A 2.53
Chandler Asset Management Page 4 Execution Time: 3/2/2012 11:58:22 AM



Holdings Report
As of 2/29/12
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‘ Account #10003

Security Description

Mkt Price
Mkt YTM

Cost Value
Book Value

Purchase Date

Par Value/Units Book Yield

Market Value
Accrued Int.

% of Port.
Gain/Loss

Moody
S&P

Term (yrs)
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US CORPORATE

09247XAD3 Blackrock Inc Note 1,830,000.00 Various 1,880,471.55 107.08 1,959,525.58 0.80 % Al 2.78
3.5% Due 12/10/2014 2.84% 1,880,471.55 0.92 % 14,411.27 79,054.03 A+ 2.65
713448BM9 Pepsico Inc. Note 2,760,000.00 Various 2,879,704.35 106.29 2,933,532.24 1.20 % Aa3 2.88
3.1% Due 1/15/2015 2.06 % 2,879,704.35 0.88 % 10,932.66 53,827.89 A- 2.76
46625HHP8 JP Morgan Chase Note 2,805,000.00 Various 2,850,137.75 106.17 2,977,975.95 1.21 % Aa3 2.89
3.7% Due 1/20/2015 3.30% 2,850,137.75 151% 11,819.97 127,838.20 A 2.74
459200HBO IBM Corp Note 800,000.00 02/01/2012 796,088.00 99.51 796,077.60 0.32% Aa3 2.94
0.55% Due 2/6/2015 0.72% 796,088.00 0.72% 305.56 (10.40) A+ 291
94980VAA6 Wells Fargo Bank Note 2,725,000.00 Various 2,853,542.00 107.57 2,931,388.77 1.19% Al 2.95
4.75% Due 2/9/2015 3.59 % 2,853,542.00 2.08 % 7,910.07 77,846.77 A+ 2.75
084670AV0 Berkshire Hathaway Note 2,805,000.00 Various 2,813,413.25 107.09 3,004,006.34 1.22% Aa2 2.95
3.2% Due 2/11/2015 3.13% 2,813,413.25 0.76 % 4,986.66 190,593.09 AA+ 2.83
06406JHB4 Bank of New York Mellon Note 2,580,000.00 Various 2,892,652.50 109.40 2,822,419.39 1.17 % Aa3 3.04
4.95% Due 3/15/2015 211 % 2,892,652.50 1.77 % 58,888.51 (70,233.11) A 2.79
74005PARS5 Praxair Note 835,000.00 Various 911,524.80 111.19 928,413.12 0.38 % A2 3.08
4.625% Due 3/30/2015 257 % 911,524.80 0.94 % 16,198.42 16,888.32 A 2.86
278642AB9 Ebay Inc Note 2,920,000.00 10/22/2010 2,914,890.00 102.18 2,983,512.92 1.22 % A2 3.63
1.625% Due 10/15/2015 1.66 % 2,914,890.00 1.01% 17,925.56 68,622.92 A 3.50
43,573,409.55 44,178,329.09 18.10 % Al 2.38
Total US Corporate 41,600,000.00 2.41 % 43,573,409.55 0.97 % 416,127.30 604,919.54 A+ 2.27
US TREASURY
912828GQ7 US Treasury Note 2,000,000.00 05/30/2007 1,971,250.00 100.72 2,014,454.00 0.83 % Aaa 0.17
4.5% Due 4/30/2012 4.83 % 1,971,250.00 0.18 % 30,164.84 43,204.00 AA+ 0.17
912828GU8 US Treasury Note 3,000,000.00 07/12/2007 2,964,609.38 101.15 3,034,452.00 1.25% Aaa 0.25
4.75% Due 5/31/2012 5.02 % 2,964,609.38 0.15% 36,016.48 69,842.62 AA+ 0.25
912828JQ4 US Treasury Note 2,370,000.00 05/10/2010 2,457,856.61 104.08 2,466,743.40 1.01 % Aaa 1.67
2.75% Due 10/31/2013 1.65 % 2,457,856.61 0.29 % 21,844.37 8,886.79 AA+ 1.63
912828NP1 US Treasury Note 3,810,000.00 Various 3,776,613.94 104.13 3,967,162.50 1.61 % Aaa 3.42
1.75% Due 7/31/2015 1.96 % 3,776,613.94 0.53 % 5,495.19 190,548.56 AA+ 3.32
912828PE4 US Treasury Note 4,375,000.00 06/07/2011 4,352,797.86 102.38 4,479,247.50 1.83 % Aaa 3.67
1.25% Due 10/31/2015 1.37% 4,352,797.86 0.59 % 18,329.33 126,449.64 AA+ 3.57
912828PJ3 US Treasury Note 3,925,000.00 05/16/2011 3,881,163.54 102.84 4,036,619.15 1.64 % Aaa 3.75
1.375% Due 11/30/2015 1.63 % 3,881,163.54 0.61 % 13,565.92 155,455.61 AA+ 3.65
912828PS3 US Treasury Note 3,830,000.00 05/16/2011 3,881,328.85 105.28 4,032,269.96 1.64 % Aaa 3.92
2% Due 1/31/2016 1.70 % 3,881,328.85 0.63 % 6,313.19 150,941.11 AA+ 3.78
912828QA1 US Treasury Note 3,725,000.00 Various 3,887,285.92 106.39 3,963,049.85 1.62 % Aaa 4.09
2.25% Due 3/31/2016 1.30 % 3,887,285.92 0.66 % 35,036.37 75,763.93 AA+ 3.88
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Purchase Date Cost Value Mkt Price Market Value % of Port. Moody  Term (yrs)
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss S&P Duration
US TREASURY
912828RU6 US Treasury Note 3,950,000.00 12/22/2011 3,947,698.77 100.26 3,960,183.10 1.61 % Aaa 4.76
0.875% Due 11/30/2016 0.89 % 3,947,698.77 0.82 % 8,687.84 12,484.33 AA+ 4.64
31,120,604.87 31,954,181.46 13.04 % Aaa 3.16
Total US Treasury 30,985,000.00 2.03 % 31,120,604.87 0.54 % 175,453.53 833,576.59 AA+ 3.06
242,450,177.77 244,908,285.65 100.00 % Aal 2.04
TOTAL PORTFOLIO 237,641,368.05 1.70 % 242,450,177.77 0.63 % 1,449,983.35 2,458,107.88 AA 1.93
TOTAL MARKET VALUE PLUS ACCRUED 246,358,269.00
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