
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              12,472,625.69 12,479,968.05 12,482,997.50 3,029.45 102 102 19.92 0.53 0.00 

U.S. Instrumentality          32,799,797.50 32,614,284.75 33,008,121.50 393,836.75 539 232 52.40 2.94 0.62 

Corporate                     17,326,519.65 16,948,497.66 17,005,127.93 56,630.27 279 279 27.68 1.23 0.75 

Total 62,598,942.84 62,042,750.46 62,496,246.93 453,496.47 380 219 100.00 1.99 0.53 

 Commercial Paper              19.9 %

 U.S. Instrumentality          52.4 %

 Corporate                     27.7 %

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 2,499,756.94 2,499,885.00 128.06 0.00 0.00 0.00 3.99 0.36

UBS Finance         0.00 729.16 520.00 

96442LGJ0      04/24/12 0.000 07/18/12 2,500,000.00 2,497,343.75 2,497,562.50 2,498,200.00 637.50 0.00 0.00 0.00 3.99 0.46

WHITE POINT FDG IN 0.00 218.75 856.25 

48802WLD8      02/10/12 0.000 08/01/12 2,500,000.00 2,492,190.97 2,495,847.22 2,497,907.50 2,060.28 0.00 0.00 0.00 3.98 0.66

KELLS FUNDING LLC  0.00 1,354.17 852.50 

4497W0KA5      04/13/12 0.000 10/10/12 2,500,000.00 2,491,875.00 2,492,687.50 2,492,270.00 (417.50) 0.00 0.00 0.00 3.98 0.66

ING Funding         0.00 812.50 395.00 

74977KKB4      04/12/12 0.000 10/11/12 2,500,000.00 2,493,427.78 2,494,113.89 2,494,735.00 621.11 0.00 0.00 0.00 3.98 0.53

Rabobank USA        0.00 686.11 1,307.22 

TOTAL (Commercial Paper) 12,500,000.00 12,472,625.69 12,479,968.05 12,482,997.50 3,029.45 0.00 0.00 0.00 19.92

0.00 3,800.69 3,930.97 

U.S. Instrumentality

3128X4DM0      Call 10/09/07 4.750 06/28/12 5,000,000.00 4,998,000.00 4,999,932.71 5,036,470.00 36,537.29 0.00 19,791.66 81,145.83 7.98 4.76

FHLMC               06/28/12 0.00 34.80 (18,435.00)

31331XT36      09/13/07 5.250 08/01/12 5,000,000.00 5,134,375.00 5,006,929.65 5,063,960.00 57,030.35 0.00 21,875.00 65,625.00 8.20 4.63

FFCB                0.00 (2,259.67) (20,270.00)

31359MPF4      09/13/07 4.375 09/15/12 5,000,000.00 4,957,812.50 4,996,839.97 5,078,760.00 81,920.03 0.00 18,229.17 27,951.39 7.92 4.57

FNMA                0.00 691.97 (16,690.00)

3133XWKV0      03/30/11 2.375 03/14/14 3,000,000.00 3,089,670.00 3,056,624.94 3,113,838.00 57,213.06 0.00 5,937.50 9,302.08 4.94 1.34

FHLB                0.00 (2,490.84) (912.00)

3133XWE70      06/21/10 2.500 06/13/14 4,500,000.00 4,596,840.00 4,551,519.15 4,701,523.50 150,004.35 0.00 9,375.00 43,125.00 7.34 1.94

FHLB                0.00 (1,999.45) 2,619.00 

3134G2PM8      Call 06/29/11 1.250 12/29/14 5,000,000.00 5,000,000.00 5,000,000.00 5,006,695.00 6,695.00 0.00 5,208.34 21,180.56 7.99 1.25

FHLMC               06/29/12 0.00 0.00 (3,590.00)

313373XT4      Call 06/14/11 1.875 06/08/15 5,000,000.00 5,023,100.00 5,002,438.33 5,006,875.00 4,436.67 0.00 7,812.50 37,239.58 8.02 1.40

FHLB                06/08/12 0.00 (1,925.00) (5,335.00)

TOTAL (U.S. Instrumentality) 32,500,000.00 32,799,797.50 32,614,284.75 33,008,121.50 393,836.75 0.00 88,229.17 285,569.44 52.40

0.00 (7,948.19) (62,613.00)

Corporate

36962G4E1      07/15/10 3.500 08/13/12 4,000,000.00 4,137,960.00 4,018,878.74 4,034,884.00 16,005.26 0.00 11,666.66 30,333.33 6.61 1.80

GE Capital          0.00 (5,445.79) (4,200.00)

87244EAC6      07/08/11 5.125 10/10/12 3,000,000.00 3,170,460.00 3,060,031.57 3,058,089.00 (1,942.57) 76,875.00 12,812.50 8,968.75 5.06 0.58
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TIAA Global Markets 0.00 (11,116.95) (10,977.00)

64952WAS2      03/30/11 2.250 12/14/12 2,000,000.00 2,043,768.00 2,015,896.54 2,020,246.00 4,349.46 0.00 3,750.00 17,125.00 3.26 0.95

New York Life Global 0.00 (2,100.86) (3,000.00)

59217GAA7      02/15/11 2.500 01/11/13 3,000,000.00 3,052,080.00 3,019,081.03 3,036,762.00 17,680.97 0.00 6,250.00 22,916.67 4.88 1.57

Met Life Glob       0.00 (2,244.83) 5,523.00 

06406HBK4      08/08/11 5.125 08/27/13 2,430,000.00 2,642,090.40 2,566,586.22 2,568,937.68 2,351.46 0.00 10,378.12 22,140.00 4.22 0.83

Bank of New York    0.00 (8,483.61) (7,552.44)

64952WAX1      03/30/11 1.850 12/13/13 2,250,000.00 2,280,161.25 2,268,023.56 2,286,209.25 18,185.69 0.00 3,468.75 15,956.25 3.64 1.34

New York Life Global 0.00 (914.90) (423.00)

TOTAL (Corporate) 16,680,000.00 17,326,519.65 16,948,497.66 17,005,127.93 56,630.27 76,875.00 48,326.03 117,440.00 27.68

0.00 (30,306.94) (20,629.44)

GRAND TOTAL 61,680,000.00 62,598,942.84 62,042,750.46 

(34,454.44)

62,496,246.93 

(79,311.47)

76,875.00 136,555.20 100.00453,496.47 

0.00

403,009.44

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