
Historical
Cost

Amortized
Cost Fair Value

Unrealized
Gain

(Loss)

Weighted
Average

Final
Maturity (Days)

Weighted
Average
Effective

Maturity (Days)

%
Portfolio/
Segment

Weighted
Average
Yield *

Weighted
Average
Market

Duration (Years)

Commercial Paper              4,989,979.16 4,991,368.05 4,993,712.50 2,344.45 113 113 7.64 0.51 0.00 

U.S. Instrumentality          42,963,197.50 42,631,301.50 43,159,493.50 528,192.00 460 226 65.81 3.30 0.61 

Corporate                     17,326,519.65 17,010,121.79 17,072,392.24 62,270.45 340 340 26.54 1.23 0.91 

Total 65,279,696.31 64,632,791.34 65,225,598.24 592,806.90 401 247 100.00 2.53 0.64 

 Commercial Paper              7.6 %

 U.S. Instrumentality          65.8 %

 Corporate                     26.5 %

Total: 100.0 %

Portfolio / Segment Diversification

* Weighted Average Yield is calculated on a "yield to worst" basis.
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Commercial Paper

90262CEB9      02/10/12 0.000 05/11/12 2,500,000.00 2,497,788.19 2,498,274.30 2,498,290.00 15.70 0.00 0.00 0.00 3.83 0.36

UBS Finance         0.00 486.11 501.81 

48802WLD8      02/10/12 0.000 08/01/12 2,500,000.00 2,492,190.97 2,493,093.75 2,495,422.50 2,328.75 0.00 0.00 0.00 3.82 0.66

KELLS FUNDING LLC  0.00 902.78 3,231.53 

TOTAL (Commercial Paper) 5,000,000.00 4,989,979.16 4,991,368.05 4,993,712.50 2,344.45 0.00 0.00 0.00 7.64

0.00 1,388.89 3,733.34 

U.S. Instrumentality

3137EAAR0      10/16/07 4.750 03/05/12 5,000,000.00 4,995,250.00 4,999,988.14 5,002,570.00 2,581.86 0.00 19,791.67 116,111.11 7.65 4.77

FHLMC               0.00 85.99 (19,425.00)

3133XJUT3      12/10/07 5.000 03/09/12 5,000,000.00 5,168,150.00 5,000,867.31 5,005,420.00 4,552.69 0.00 20,833.33 119,444.44 7.92 4.13

FHLB                0.00 (3,144.01) (20,480.00)

3128X4DM0      Call 10/09/07 4.750 06/28/12 5,000,000.00 4,998,000.00 4,999,861.95 5,075,190.00 75,328.05 0.00 19,791.67 41,562.50 7.66 4.76

FHLMC               06/28/12 0.00 33.64 (19,910.00)

31331XT36      09/13/07 5.250 08/01/12 5,000,000.00 5,134,375.00 5,011,524.31 5,106,785.00 95,260.69 131,250.00 21,875.00 21,875.00 7.87 4.63

FFCB                0.00 (2,184.35) (19,075.00)

31359MPF4      09/13/07 4.375 09/15/12 5,000,000.00 4,957,812.50 4,995,432.96 5,113,430.00 117,997.04 0.00 18,229.17 100,868.06 7.59 4.57

FNMA                0.00 668.92 (17,740.00)

3133XWKV0      03/30/11 2.375 03/14/14 3,000,000.00 3,089,670.00 3,061,689.64 3,118,944.00 57,254.36 0.00 5,937.50 33,052.08 4.73 1.34

FHLB                0.00 (2,407.80) (6,015.00)

3133XWE70      06/21/10 2.500 06/13/14 4,500,000.00 4,596,840.00 4,555,584.69 4,707,499.50 151,914.81 0.00 9,375.00 24,375.00 7.04 1.94

FHLB                0.00 (1,932.80) (12,766.50)

3134G2PM8      Call 06/29/11 1.250 12/29/14 5,000,000.00 5,000,000.00 5,000,000.00 5,013,275.00 13,275.00 0.00 5,208.33 10,763.89 7.66 1.25

FHLMC               06/29/12 0.00 0.00 (755.00)

313373XT4      Call 06/14/11 1.875 06/08/15 5,000,000.00 5,023,100.00 5,006,352.50 5,016,380.00 10,027.50 0.00 7,812.50 21,614.58 7.69 1.40

FHLB                06/08/12 0.00 (1,860.83) (5,150.00)

TOTAL (U.S. Instrumentality) 42,500,000.00 42,963,197.50 42,631,301.50 43,159,493.50 528,192.00 131,250.00 128,854.17 489,666.66 65.81

0.00 (10,741.24) (121,316.50)

Corporate

36962G4E1      07/15/10 3.500 08/13/12 4,000,000.00 4,137,960.00 4,029,951.84 4,055,172.00 25,220.16 70,000.00 11,666.67 7,000.00 6.34 1.80

GE Capital          0.00 (5,264.27) (6,208.00)

87244EAC6      07/08/11 5.125 10/10/12 3,000,000.00 3,170,460.00 3,082,636.04 3,079,176.00 (3,460.04) 0.00 12,812.50 60,218.75 4.86 0.58

TIAA Global Markets 0.00 (10,746.39) (11,223.00)

64952WAS2      03/30/11 2.250 12/14/12 2,000,000.00 2,043,768.00 2,020,168.29 2,026,234.00 6,065.71 0.00 3,750.00 9,625.00 3.13 0.95

New York Life Global 0.00 (2,030.84) (2,534.00)
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59217GAA7      02/15/11 2.500 01/11/13 3,000,000.00 3,052,080.00 3,023,645.52 3,035,346.00 11,700.48 0.00 6,250.00 10,416.67 4.68 1.57

Met Life Glob       0.00 (2,170.00) (4,029.00)

06406HBK4      08/08/11 5.125 08/27/13 2,430,000.00 2,642,090.40 2,583,836.24 2,587,021.74 3,185.50 62,268.75 10,378.12 1,383.75 4.05 0.83

Bank of New York    0.00 (8,200.83) (1,574.64)

64952WAX1      03/30/11 1.850 12/13/13 2,250,000.00 2,280,161.25 2,269,883.86 2,289,442.50 19,558.64 0.00 3,468.75 9,018.75 3.49 1.34

New York Life Global 0.00 (884.40) 7,157.25 

TOTAL (Corporate) 16,680,000.00 17,326,519.65 17,010,121.79 17,072,392.24 62,270.45 132,268.75 48,326.04 97,662.92 26.54

0.00 (29,296.73) (18,411.39)

GRAND TOTAL 64,180,000.00 65,279,696.31 64,632,791.34 

(38,649.08)

65,225,598.24 

(135,994.55)

263,518.75 177,180.21 100.00592,806.90 

0.00

587,329.58

V = variable rate, current rate shown, average rate for Cash & Equivalents
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