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BOARD OF COUNTY COMMISSIONERS
WARREN COUNTY, OHIO

MINUTES: Regular Session — April 30, 2019

The Board met in regular session pursuant to adjournment of the April 23, 2019, meeting.
Shannon Jones — present Tom Grossmann — present
David G. Young — present Tina Osborne, Clerk — present
Minutes of the April 16, 2019 and April 23, 2019 meetings were read and approved.

19-0503 A resolution was adopted to hire Hannah Oeder as an Eligibility Referral
Specialist II, within the Warren County Department of Job and Family Services,
Human Services Division. Vote: Unanimous

19-0504 A resolution was adopted to hire Ruth Stilgenbauer as an Eligibility Referral
Specialist II, within the Warren County Department of Job and Family Services,
Human Services Division. Vote: Unanimous

19-0505 A resolution was adopted to accept resignation of Andrew Jackson, Emergency
Communications Operator, within the Warren County Emergency Services
Department, effective May 6, 2019. Vote: Unanimous

19-0506 A resolution was adopted to accept resignation of Michelle Cramer, Emergency
Communications Operator, within the Warren County Emergency Services
Department, effective April 22, 2019. Vote: Unanimous

19-0507 A resolution was adopted to accept resignation due to retirement of Robert
Anson, Emergency Communications Operator, within the Warren County
Emergency Services Department, effective May 8, 2019. Vote: Unanimous

19-0508 A resolution was adopted to administer disciplinary action against Janine
Jackson, Alternative Response Caseworker III within the Warren County Job and
Family Services, Children Services Division. Vote: Unanimous
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Employment Separation Agreement on behalf of the Warren County Board of
Commissioners for a disciplinary matter within Warren County Job and Family
Services, Human Services Division. Vote: Unanimous

A resolution was adopted to authorize President of the Board to sign permit
application from the Ohio Department of Commerce, Division of Liquor Control
for a fundraising event at the Warren County Fairgrounds. Vote: Unanimous

A resolution was adopted to authorize and approve the granting of easements for
utilities and limited access to the City of Lebanon at 600 North Broadway Street,
commonly referred to as the “Warren County Fairgrounds”. Vote: Unanimous

A resolution was adopted to approve and authorize the President of the Board to
enter into Crop Rental Agreement with Charles Thomas Reedy relative to the
Jameson Farm in Turtlecreek Township. Vote: Unanimous

A resolution was adopted to approve County Motor Vehicle Tax (CVT-369) for
the Village of Harveysburg in the amount of $7000.00. Vote: Unanimous

A resolution was adopted to enter into a temporary entrance and work agreement
with Clearcreek Township Board of Township Trustees for the Red Lion-Five
Points Road and Springboro Road Embankment Repair Project. Vote: Unanimous

A resolution was adopted to enter into a temporary entrance and work agreement
with Clearcreek Township Board of Township Trustees for the Red Lion- Five
Points Road and Springboro Road Embankment Repair Project. Vote: Unanimous

A resolution was adopted to enter into a temporary entrance and work agreement
with Headwaters Capital, LTD for the Red Lion-Five Points Road and Springboro
Road Embankment Repair Project. Vote: Unanimous

A resolution was adopted to approve and authorize the President of the Board to
enter into Classroom Training Agreements on behalf of OhioMeansJobs Warren
County. Vote: Unanimous

A resolution was adopted to approve and authorize the President of the Board to
enter into a Youth Worksite Agreement on behalf of OhioMeansJobs Warren
County. Vote: Unanimous

A resolution was adopted to approve agreements and addendums with various
providers relative to home placement and related services on behalf of Warren

County Children Services. Vote: Unanimous

A resolution was adopted to acknowledge payments of bills. Vote: Unanimous
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19-0521 A resolution was adopted to approve supplemental adjustment for Warren County
Common Pleas Court Community Based Corrections #2289. Vote: Unanimous

19-0522 A resolution was adopted to approve supplemental adjustments for Warren
County Common Pleas Court Community Based Corrections #2289.
Vote: Unanimous

19-0523 A resolution was adopted to approve supplemental adjustment within Community
Based Corrections Improvement and Incentive #22891225. Vote: Unanimous

19-0524 A resolution was adopted to approve supplemental appropriation within
Telecommunications Department Fund #4492. Vote: Unanimous

19-0525 A resolution was adopted to approve supplemental appropriation into Workers
Compensation Insurance Fund #6636. Vote: Unanimous

19-0526 A resolution was adopted to approve appropriation adjustment from
Commissioners General Fund #11011110 into Sheriff’s Office- Corrections Fund
#11012200. Vote: Unanimous

19-0527 A resolution was adopted to approve appropriation adjustment from
Commissioners General Fund #11011110 into Sheriff’s Office- Corrections Fund
#11012200. Vote: Unanimous

19-0528 A resolution was adopted to approve appropriation adjustment within Treasurer’s
Office Fund #22491130. Vote: Unanimous

19-0529 A resolution was adopted to request that the County Auditor certify to the Board

of Commissioners the total current tax valuation of Warren County Combined
Health District and the dollar amount of revenue that would be generated by a
specified number of mills. Vote: Unanimous

DISCUSSIONS

On motion, upon unanimous call of the roll, the Board accepted and approved the consent

agenda.

Barney Wright, Treasurer, was present for a meeting of the Investment Advisory Board.

Mr. Wright presented the attached report reflecting the investments as of March 31, 2019.
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Duane Stansbury, Warren County Combined Health District Health Commissioner, was present
to discuss the need for the renewal of the .5 mil levy that funds the District.

Mr. Stansbury presented the Health District’s Annual Report as well as a list of programs and
services provided to the public. He then informed the Board that when the current levy expires,
the District will not be able to cover expenses.

Mr. Stansbury stated he has been in contact with County Auditor Matt Nolan who has informed
him that a renewal will be sufficient to cover the expenses and does not increase costs to property
owners. He then explained that a replacement levy would result in an increase in revenue for the
district which is not needed at this time.

Mr. Stansbury then presented draft legislation for the Board to consider which would request the
County Auditor to certify to the Board of Commissioners the total current tax valuation of
Warren County Combined Health District and the dollar amount of revenue that would be
generated by a specified number of mills.

Upon discussion, the Board resolved (Resolution #19-0529) to request that the County Auditor
certify to the Board of Commissioners the total current tax valuation of Warren County
Combined Health District and the dollar amount of revenue that would be generated by a
specified number of mills.

Tiffany Zindel, County Administrator, informed the Board that a metal detecting club that is
working with the Warren County Records Center has requested permission to metal detect at the
Old Mary Haven site on SR 63.

Mrs. Zindel stated that the Records Center is working on a new display and would like the group
to try to uncover any objects of historical value. She then stated that she has a release of liability
that has been prepared by the County Prosecutor and that any finds would become the property of
Warren County.

Upon discussion, the Board stated their approval for the group to proceed with their request upon
execution of the release.
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Upon motion the meeting was adjourned.

W

Tom Gr smann

I hereby certify that the foregoing is a true and correct copy of the minutes of the meeting of the
Board of County Commissioners held on April 30, 2019, in compliance with Section 121.22
OR.C.

Tina Osborne, Clerk
Board of County Commissioners
Warren County, Ohio
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Warren County Investment Advisory Committee

Report for 3/31/2019

CASH AND EQUIVALENTS
Security Name Shares / Par Investment Cost Unit Price  Market Value
FGVXX - FIRST AMERICAN GOVT OBLIGATIONS FUND 1,238,113.06 1,238,113.06 1.000 $ 1,238,113.06
STAR OHIO 112,119,371.63 §$ 112,119,371.63 1.000 _$ 112,119,371.63
TOTAL 113,357,484.69  § 113,357,484.69 $ 113,357,484.69
CERTIFICATES OF DEPOSIT - FDIC INSURED
Security Name Shares / Par Investment Unit Price Market Value
CROSSFIRST BNK 1.05% 4/29/19NON CALLABLE 245,000.00 $ 245,000.00 99.897 $ 244,747 65
FIRST BUSINESS 1.05% 4/29/19 245,000.00 $ 245,000.00 99.896 $ 244,745.20
ISRAEL 1.20% 05/06/19 245,000.00 $ 245,000.00 99.907 $ 244,772.15
GRAND RIVER 1.6% 07/29/19 245,000.00 $ 245,000.00 99.743 § 244,370.35
FIRST FARMERS 1.15% 09/03/19 245,00000 $ 245,000.00 99.445 § 243,640.25
BARCLAY'S 1.70% 09/20/19 245,00000 $ 245,000.00 99.665 $ 244,179.25
BANKWEST INC 1.10% 10/29/19 NON CALLABLE 245,000.00 $ 245,000.00 99.234 § 243,123.30
COMMUNITYBANK 1.20% 11/13/19 245,000.00 $ 245,000.00 99.242 § 243,142.90
MORGAN STANLEY 1.9% 12/02/19 245,000.00 $ 245,000.00 99.642 $ 244,122.90
MORGAN STANLEY 1.85% 12/2/19 245,00000 $ 245,000.00 99.609 $ 244,042.05
SIGNATURE 1.1% 12/30/19 245,000.00 $ 245,000.00 99.045 § 242,660.25
MARLIN BUSINESS 1.1% 1/17/20 245,000.00 $ 245,000.00 99.008 $ 242,569.60
CITIZENS B&T 1.30% 01/27/20 NON CALLABLE 245,000.00 $ 245,000.00 99.262 § 243,191.90
WHITNEY BK 1.7% 01/27/20 195,000.00 $ 194,939.36 99.377 § 193,785.15
AMEX BANK 1.90% 03/12/20 245,000.00 $ 245,000.00 99.454 § 243,662.30
FIDELITY CO 0.95% 05/11/20 CALLABLE 02/11/19 245,000.00 $ 245,000.00 99.215 § 243,076.75
MB FINANCIAL BK 1.3% 5/11/20 245,00000 $ 245,000.00 98985 § 242,513.25
INVESTOR'S 1.25% 09/14/20 245,00000 $ 245,000.00 98.268 $ 240,756.60
LUANA SAVINGS 1.2% 09/16/20 245,000.00 $ 245,000.00 98.260 $ 240,737.00
MERCH & FARMER 1.3% 10/23/20 245,000.00 $ 245,000.00 98.149 § 240,465.05
CAP ONE, NA 1.50% 10/26/20 24500000 $ 245,000.00 98.152 § 240,472.40
LANDMARK COMM 1.4% 11/10/20 24500000 $ 245,000.00 98.114 § 240,379.30
MUTUAL ONE 1.4% 01/04/21 24500000 $ 245,000.00 97.985 § 240,063.25
HSBC BANK 1.30% 03/10/21 245,000.00 $ 245,000.00 100.662 $ 246,621.90
SYNCHRONY 1.50% 04/15/21 245,000.00 $ 245,000.00 98.559 § 241,469.55
FRONTIER BK 1.45% 04/29/21 CALLABLE 02/28/18 245,000.00 $ 245,000.00 98.545 § 241,435.25
CAPITAL ONE 1.60% 05/04/21 NON CALLABLE 245,000.00 $ 245,000.00 98412 § 241,109.40
PRIVATE BANK 1.5% 05/06/21 245,000.00 $ 245,000.00 98.503 § 241,332.35
APEX BANK 1.40% 05/11/21 245,000.00 $ 245,000.00 97.761 § 239,514.45
COMMUNITY BNK 1.55% 6/15/21 NON CALLABLE 245,000.00 $ 245,000.00 98.032 § 240,178.40
BANK OF NEW ENGLAND 1.40% 06/17/21 245,000.00 $ 245,000.00 98.021 § 240,151.45
FIRST CREDIT 1.00% 06/29/21 CALLABLE 06/29/19 245,000.00 $ 245,000.00 99.063 $ 242,704.35
SAWYER SVNGS 1.30% 06/29/21 CALLABLE 02/28/18 245,000.00 $ 245,000.00 99.059 § 242,694.55
DISCOVER BANK 1.50% 08/10/21NON CALLABLE 245,000.00 $ 245,000.00 97.574 § 239,056.30
FIRST OKLAHOMA 1.4% 8/12/21 245,000.00 $ 245,000.00 97.467 $ 238,794.15
INTERNATIONAL 1.35% 08/19/21 245,000.00 $ 245,000.00 97.454 § 238,762.30
LIVE OAK BK 1.4% 08/19/21 245,000.00 $ 245,000.00 97.432 § 238,708.40
BENEFICIAL 1.50% 09/13/21 NON CALLABLE 245,000.00 $ 245,000.00 97.346 § 238,497.70
COMMERCIAL BNK 1.40% 9/16/21NON CALLABLE 245,000.00 §$ 245,000.00 97.158 § 238,037.10
FIRSTBANK PR 1.6% 10/14/21 245,000.00 $ 245,000.00 97.508 $ 238,894.60
CONTINENTAL 1.50% 12/21/21 CALLABLE 1/21/19 245,000.00 $ 245,000.00 98.536 $ 241,413.20
TEXAS EXCHANGE 2.1% 01/13/22 245,000.00 $ 244,314.00 98.423 § 241,136.35
MORTON COMM 2.25% 1/19/22 245,000.00 $ 245,000.00 98.802 § 242,064.90
OTTAWA SAVINGS 2.25% 1/19/22 245,00000 $ 245,000.00 98.802 § 242,064.90
BANKNEWPORT 2.00% 02/28/22 CALLABLE 04/28/18 245,000.00 $ 245,000.00 97.968 § 240,021.60
CIBM BANK 2.10% 03/01/22 NON CALLABLE 245,000.00 $ 245,000.00 98.238 § 240,683.10
UNITED COMM 2.05% 03/01/22 100,000.00 § 100,000.00 98.103 §$ 98,103.00
EAST BOSTON SVNGS 2.0% 3/28/22 245,000.00 $ 245,000.00 97.845 § 239,720.25
NATL BOC 2.05% 04/18/22 250,000.00 $ 248,894.14 97.935 § 244,837.50
UNITED COMM 2% 05/05/22 240,000.00 $ 238,080.00 97.738 § 234,571.20
COMMERCE BANK 2.0% 06/22/22 CALLABLE 03/22/19 245,000.00 $ 245,000.00 97.591 § 239,097.95
TRIAD BANK 2.3% 07/19/22 245,000.00 $ 245,000.00 98454 § 241,212.30
TIAA FSB 2.20% 09/14/22 129,000.00 $ 129,000.00 97.990 _$ 126,407.10
TOTALS 12,674,000.00 12,670,227.50 12,494,514.35
CERTIFICATES OF DEPOSIT - COLLATERALIZED
Security Name Shares / Par Investment Unit Price  Market Value
1ST NATIONAL 2.47% 07/20/19 1,000,000.00 $ 1,000,000.00 100.000 $ 1,000,000.00
1ST NATIONAL 2.90% 11/08/19 2,000,000.00 $ 2,000,000.00 100.000 $ 2,000,000.00
1ST NATIONAL 2.90% 11/30/19 2,000,000.00 $ 2,000,000.00 100.000 $ 2,000,000.00
1ST NATIONAL 2.90% 11/30/19 2,000,000.00 $ 2,000,000.00 100.000 $ 2,000,000.00
TOTALS 7,000,000.00 $ 7,000,000.00 $ 7,000,000.00
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COMMERCIAL PAPER

Security Name Shares / Par Investment Unit Price  Market Value
NATIXIS NY CP 10/08/19 1,000,000.00 $ 978,475.00 98.590 $ 985,900.00
NATIXIS NY CP 10/22/19 6,125,000.00 $ 5,999,166.98 98.481 § 6,031,961.25
CREDIT AGRICOLE CP 10/25/19 1,500,000.00 $ 1,469,738.34 98.514 § 1,477,710.00
NATIXIS NY CO 11/15/19 2,500,000.00 $ 2,450,308.33 98.293 § 2,457,325.00
CREDIT SUISSE NY CP 11/27/19 2,600,000.00 $ 2,554,887.09 98,273 § 2,555,098.00
NATIXIS NY CP 12/3/19 5,000,000.00 $ 4,901,358.33 98.150 $ 4,907,500.00
JP MORGAN SEC CP 12/13/19 5,000,000.00 $ 4,902,105.55 98.007 $ 4,900,350.00
MUFG BANK LTD CP 12/17/19 3,250,000.00 § 3,187,600.00 98.061 § 3,186,982.50
TOTALS 26,975,000.00 26,“3,639.2 26,502!025.75

CORPORATE BONDS & NOTES

Security Name Shares / Par Investment Unit Price Market Value
WELLS FARGO 1.75% 05/24/19 2,000,000.00 $ 1,990,080.00 99.878 $ 1,997,560.00
US BANK NA 2.125% 10/28/19 1,000,000.00 $ 991,950.00 99.762 $ 997,620.00
US BANK NA 3.05% 07/24/20 875,000.00 $ 875,297.50 100.608 $ 880,320.00
PACCAR FINANCIAL CORP 2.05% 11/13/2020 350,000.00 § 346,074.65 99.127 _§ 346,944.50
TOTALS ﬁs,ooo.oo 4,203,402.15 4,222,444.50

MUNICIPAL BONDS & NOTES

Security Name Shares / Par Investment Unit Price Market Value
WARREN COUNTY WSTWTR TAX MUNI 3.08% 12/01/19 140,000.00 $ 140,000.00 100.148 § 140,207.20
WARREN CNTY VPSA R15 4.35% 12/01/19 12,387.00 $ 12,387.00 100.000 $ 12,387.00
WARREN CNTY BERTHA 2.50% 12/01/19 1,297.00 $§ 1,297.00 100.000 $ 1,297.00
WARREN COUNTY 2.25% 12/01/19 23,267.00 $ 23,267.00 100.000 $ 23,267.00
WARREN COUNTY WSTWTR TAX MUNI 3.36% 12/01/20 155,000.00 $ 155,000.00 100.593 §$ 155,919.15
WARREN CNTY VPSA R16 4.45% 12/01/20 12,926.00 § 12,926.00 100.000 $ 12,926.00
WARREN COUNTY 2.75% 12/01/20 132900 § 1,329.00 100.000 $ 1,329.00
WARREN CNTY OLD 122 2.55% 12/01/20 23,791.00 $§ 23,791.00 100.000 $ 23,791.00
WARREN COUNTY WSTWTR TAX MUNI 3.45% 12/01/21 160,000.00 $ 160,000.00 100.758 $ 161,212.80
WARREN CNTY VPSA R17 4.50% 12/01/21 13,501.00 $ 13,501.00 100.000 $ 13,501.00
WARREN CNTY OLD 122 2.75% 12/01/21 24397.00 $ 24,397.00 100.000 $ 24,397.00
WARREN COUNTY 3.25% 12/01/21 1,366.00 $ 1,366.00 100.000 $ 1,366.00
WCPA REV WCCSP 2.75% 12/01/21 800,000.00 $ 800,000.00 100.000 $ 800,000.00
WARREN COUNTY WSTWTR TAX MUNI 3.63% 12/01/22 170,000.00 $ 170,000.00 101.230 § 172,091.00
WARREN CNTY VPSA R18 4.60% 12/01/22 14,109.00 §$ 14,109.00 100.000 $ 14,109.00
WARREN COUNTY WSTSTR TAX MUNI 3.75% 12/01/23 175,000.00 $ 175,000.00 101.279 § 177,238.25
WARREN CNTY VPSA R19 4.65% 12/01/23 14,757.00 § 14,757.00 100.000 $ 14,757.00
WCPA TIF RACINO 3.20% 12/01/23 1,310,000.00 $ 1,310,000.00 100.000 $ 1,310,000.00
WARREN COUNTY WSTWTR TAX MUNI 3.88% 12/01/24 180,000.00 $ 180,000.00 101.317 § 182,370.60
WARREN CNTY VPSA R20 4.75% 12/01/24 1544400 $ 15,444.00 100.000 $ 15,444.00
WARREN COUNTY WSTWTR TAX MUNI 3.98% 12/01/25 190,000.00 $ 190,000.00 101.341 § 192,547.90
WARREN CNTY UTICA RD 4.40% 12/01/25 29,829.00 $§ 29,829.00 100.000 $ 29,829.00
WARREN CNTY SHAKER 4.40% 12/01/25 243400 § 2,434.00 100.000 $ 2,434.00
WARREN COUNTY WSTWTR TAX MUNI 4.08% 12/01/26 200,000.00 $ 200,000.00 101.510 § 203,020.00
WARREN COUNTY WSTWTR TAX MUNI 4.21% 12/01/27 205,000.00 $ 205,000.00 101.833 § 208,757.65
WARREN COUNTY WSTWTR TAX MUNI 4.31% 12/01/28 215,000.00 $ 215,000.00 101.892 § 219,067.80
WARREN CNTY BELLBROOK 4.50% 12/01/33 256,766.00 $ 256,766.00 100.000 $ 256,766.00
WARREN COUNTY 6.50% 12/01/35 1,935,000.00 $ 1,935,000.00 100.000 $ 1,935,000.00
WARREN CNTY OLD 122 4.00% 12/01/36 301,704.00 $ 301,704.00 100.000 $ 301,704.00
WARREN COUNTY 4.625% 12/01/36 17,43200 $ 17,432.00 100.000 $ 17,432.00
WARREN CNTY IRWIN-SI 4.21% 12/01/37 125,849.30 § 125,849.30 100.000 _$ 125,849.30
TOTALS 6,727,585.30 $§ 6,727,585.30 $ 6,750,017.65

U.S. GOVERNMENT AGENCY OBLIGATIONS

Security Name Shares / Par Investment Unit Price  Market Value

FAMC 3.50% 11/01/23 300,000.00 $ 300,000.00 100.412 301,236.00
FAMC TOTAL

FFCB 1.22% 04/30/19 500,000.00 $ 500,971.88 99.908 $ 499,540.00
FFCB 1.30% 06/06/19 450,000.00 $ 450,000.00 99.810 $ 449,145.00
FFCB 1.20% 06/27/19 1,030,000.00 $ 1,030,000.00 99728 § 1,027,198.40
FFCB 1.25% 08/19/19 1,000,000.00 $ 996,520.00 99.579 § 995,790.00
FFCB 1.330% 09/18/19 1,000,000.00 $ 996,860.00 99.523 § 995,230.00
FFCB 1.625% 07/06/20 500,000.00 $ 499,375.00 99.081 § 495,405.00
FFCB 1.32% 07/20/20 500,000.00 § 491,000.00 98685 $ 493,425.00
FFCB 1.32% 08/24/20 800,000.00 $ 797,800.00 98.587 § 788,696.00
FFCB 2.47% 09/01/20 3,000,000.00 $ 3,000,000.00 99.961 § 2,998,830.00
FFCB 1.375% 09/11/20 500,000.00 $ 503,065.39 98.590 $ 492,950.00
FFCB 2.12% 09/28/20 1,000,000.00 $ 1,000,000.00 99.691 § 996,910.00
FFCB 1.37% 10/13/20 1,000,000.00 $ 998,500.00 98.556 $ 985,560.00

Date Acquired
1/11/2019
1/25/2019
1/28/2019
2/15/2019
3/27/2019

3/8/2019
3/19/2019
3/22/2019

Date Acquired
6/26/2017
6/14/2018

8/1/2018
1/28/2019

Date Acquired
12/13/2018
12/21/2018
12/21/2018
12/21/2018
12/13/2018
12/21/2018
12/21/2018
12/21/2018
12/13/2018
12/21/2018
12/21/2018
12/21/2018
12/21/2018
12/13/2018
12/21/2018
12/13/2018
12/21/2018
12/21/2018
12/13/2018
12/21/2018
12/13/2018
12/21/2018
12/21/2018
12/13/2018
12/13/2018
12/13/2018
12/21/2018
12/21/2018
12/21/2018
12/21/2018
12/21/2018

Date Acquired
12/18/2018

6/23/2017
12/2/12016
10/31/2018
5/23/2016
10/6/2015
10/31/2018
10/31/2018
10/28/2016
2/27/2018
5/5/2017
10/31/2018
711212016

Yield
293
283
277
272
261
27
268
261

Yield
245
273
3.03
295

Yield
3.08
4.35
2.50
2.25
3.36
4.45
2.75
2.55
3.45
4.50
275
3.25
275
363
4.60
3.75
4.65
3.20
3.88
475
3.98
4.40
4.40
4.08
421
4.31
4.50
6.50
4.00
4.63
a1

Yield
3.50

1.15
1.30
120
1.36
1.41
1.7
2.05
1.39
247
1.22
212
1.41

Maturity Date
10/8/2019
10/22/2019
10/25/2019
11/15/2019
11/27/2019
12/3/2019
12/13/2019
12/17/2019

Maturity Date
5/24/2019
10/28/2019
7/24/2020
11/13/2020

Maturity Date
12/1/2019
12/1/2019
12/1/2019
12/1/2019
12/1/2020
12/1/2020
12/1/2020
12/1/2020
12/1/2021
12/1/2021
12/1/2021
12/1/2021
12/1/2021
12/1/2022
12/1/2022
12/1/2023
12/1/2023
12/1/2023
12/1/2024
12/1/2024
12/1/2025
12/1/2025
12/1/2025
12/1/2026
12/1/2027
12/1/2028
12/1/2033
12/1/2035
12/1/2036
12/1/2036
12/1/2037

Maturity Date
11/1/2023

4/30/2019
6/6/2019
6/27/2019
8/19/2019
9/18/2019
7/6/2020
7/20/2020
8/24/2020
9/1/2020
9/11/2020
9/28/2020
10/13/2020

300,000.00

% Class
3.7071%
22.7062%
5.5607%
9.2678%
9.6386%
18.5357%
18.5357%
87.9518%

% Class
47.3373%
23.6686%
20.7101%
8.2840%
100.0000%

% Class
2.0810%
0.1841%
0.0193%
0.3458%
2.3039%
0.1921%
0.0198%
0.3536%
2.3783%
0.2007%
0.3626%
0.0203%

11.8913%
2.5269%
0.2097%
2.6012%
0.2194%

19.4721%
2.6756%
0.2296%
2.8242%
0.4434%
0.0362%
2.9728%
3.0472%
3.1958%
3.8166%

28.7622%
4.4846%
0.2591%
1.8706%

100.0000%

% Class
0.1537%

0.2562%
0.2306%
0.5277%
0.5123%
0.5123%
0.2562%
0.2562%
0.4099%
1.5370%
0.2562%
0.5123%
0.5123%

WAY
0.108619092
0.642585728
0.154031511
0.252085264
0.251566265
0.502316960

0.496756256
2.407961075

WAY
1.160236686
0.646153846
0.627721893

0.244378698
2.678491124

WAY
0.064094319
0.008009330
0.000481971
0.007781507
0.077412619
0.008549977
0.000543248
0.009017656
0.082050242
0.009030655
0.009972635
0.000659895
0.327011833
0.091726819
0.009647057
0.097546143
0.010199804
0.623106183
0.103811393
0.010904210
0.112402885
0.019508872
0.001591894
0.121291662
0.128285256
0.137738870
0.171747655
1.869541513
0.179383233
0.011983943

0.078754193
4.383787472

WAY
0.005379580

0.002940837
0.002997194
0.006332534
0.006967837
0.007234254
0.004377953
0.005246371
0.005713626
0.037964463
0.003115033
0.010861628
0.007208637

% Portfolio
0.27163%
1.66376%
0.40745%
0.67909%
0.70625%
1.35817%
1.35817%
0.88281%

% Portfolio
0.54327%
0.27163%
0.23768%
0.09507%
1.14766%

% Portfolio
0.03803%
0.00336%
0.00035%
0.00632%
0.04210%
0.00351%
0.00036%
0.00646%
0.04346%
0.00367%
0.00663%
0.00037%
0.21731%
0.04618%
0.00383%
0.04754%
0.00401%
0.35584%
0.04889%
0.00420%
0.05161%
0.00810%
0.00066%
0.05433%
0.05569%
0.05840%
0.06975%
0.52561%
0.08195%
0.00474%
0.03419%
1.82745%

% Portfolio
0.08149%
0.08149%

0.13582%
0.12224%
0.27978%
0.27163%
0.27163%
0.13582%
0.13582%
0.21731%
0.81490%
0.13582%
0.27163%
0.27163%



3133EGC29
3133EHBC6
3133EGLU7
3133EHXMO
3133EJAX7
3133EJCG2
3133EHJQ7
3133EH5Q2
3133EHVH3
3133EHKT9
3133EJZ28
3133EJPX1
3133EJET2
3133EGEE1
3133EJSY6

3134G3JM3
3130A9MF5
313380XX0
313380275
3130A9VG3
3130A8VB6
3130AA3R7
313381455
3130AD4U3
313378477
3130A9R60
3130AAQE1
3130A9V24
3130AEEK2
3130A9A76
3130A6MH7
313371U79
3130ACULE
313382K69
3130A7H24
3130A7RL1
3130A83A9
3130A8GC1
3130A8J20
3130A8VGS
3130A96Y2
3130ACGX6
3130A9CP4
3130A9DA6
3130A9DH1
3130A9VC2
3130A9RR4
3130A9VVO
3130AFAL1
3130AABG2
3130A9X30
3130A9ZF1
3130A9VY4
3130A9Y21
3130A9ZH7
313376C94
3130AA3J5
3130AB4VS
3130AEBM1
3130ABPB6
3130ABQD1
3130ACF66
3130ACFU3
3130ACH64
3130ACMC5
3130AFA72
3130AEY38
3130AAHM3
3130AFW60

3137EADZ9
3134G8225

3134GOVGY
3134GAU28
3134G9J24

3134GAHR8
3134GAHU1
3134GAYY4

FFCB 1.35% 11/02/20
FFCB 1.93% 12/02/20
FFCB 1.48% 07/14/21
FFCB 1.93% 12/06/21
FFCB 2.50% 02/01/22
FFCB 2.73% 02/14/22
FFCB 2.20% 05/16/22
FFCB 2.240% 07/05/22
FFCB 2.08% 08/17/22
FFCB 2.22% 11/25/22
FFCB 3.37% 12/05/22
FFCB 2.875% 12/21/22
FFCB 2.94% 03/06/23
FFCB 1.98% 6/13/23
FFCB 3.20% 06/27/23

FHLB 2.00% 07/30/19
FHLB 1.13% 10/03/19
FHLB 1.34% 10/17/19
FHLB 1.37% 10/24/19
FHLB 1.20% 11/01/19
FHLB 1.15% 11/15/19
FHLB 1.375% 11/15/19
FHLB 1.50% 12/19/19
FHLB 1.9% 12/19/19
FHLB 1.875% 03/13/20
FHLB 1.30% 04/24/20
FHLB 1.65% 4/30/20
FHLB 1.375% 05/22/20
FHLB 2.47% 0612/20
FHLB 1.30% 09/14/20
FHLB 1.72% 10/28/20
FHLB 3.13% 12/11/20
FHLB 2.00% 12/14/20
FHLB 1.75% 03/12/21
FHLB 1.50% 03/30/21
FHLB 1.625% 04/19/21
FHLB 1.25% 05/25/21
FHLB 1.59% 06/14/21
FHLB 1.65% 06/28/21
FHLB 1.50% 08/24/21
FHLB 1.75% 09/15/21
FHLB 2.00% 09/27/21
FHLB 2.00% 09/29/21
FHLB 1.50% 09/30/21
FHLB 1.50% 09/30/21
FHLB 2.0% 10/27/21
FHLB 1.50% 10/28/21
FHLB 1.50% 11/04/21
FHLB 3.25% 11/16/21
FHLB 1.88% 11/29/21
FHLB 1.25% 11/23/21
FHLB 1.25% 11/26/21
FHLB 1.65% 11/23/21
FHLB 1.50% 11/26/21
FHLB 1.25% 11/30/21
FHLB 2.63% 12/10/21
FHLB 1.50% 12/14/21
FHLB 2.20% 04/11/22
FHLB 2.75% 06/10/22
FHLB 1.50% 07/26/22
FHLB 1.50% 07/26/22
FHLB 2.15% 09/26/22
FHLB 1.625% 10/12/22
FHLB 2.25% 10/26/22
FHLB 2.0% 11/09/22
FHLB 3.25% 04/26/23
FHLB 3.20% 09/28/23
FHLB 2.80% 12/27/23
FHLB 3.00% 02/28/24

FHLMC 1.125% 04/15/19

FHLMC 1.12% 04/26/19
FHLMC 1.5% 06/28/19

FHLMC 1.50% 07/26/19
FHLMC 2.25% 07/26/19
FHLMC 1.75% 09/23/19
FHLMC 1.30% 12/27/19
FHLMC 1.50% 12/30/19

FFCB TOTAL

FHLB TOTAL

1,000,000.00
2,000,000.00
250,000.00
2,500,000.00
250,000.00
250,000.00
2,000,000.00
500,000.00
1,000,000.00
1,000,000.00
750,000.00
250,000.00
674,000.00
1,000,000.00
250,000.00

500,000.00
895,000.00
395,000.00
73,529.41
455,000.00
250,000.00
1,000,000.00
250,000.00
2,000,000.00
1,250,000.00
125,000.00
2,000,000.00
1,000,000.00
1,000,000.00
250,000.00
1,000,000.00
250,000.00
2,000,000.00
250,000.00
1,000,000.00
2,000,000.00
1,000,000.00
500,000.00
1,000,000.00
2,000,000.00
1,250,000.00
5,000,000.00
2,000,000.00
3,000,000.00
1,000,000.00
250,000.00
2,300,000.00
2,000,000.00
250,000.00
500,000.00
2,000,000.00
1,000,000.00
2,000,000.00
2,000,000.00
2,000,000.00
250,000.00
1,000,000.00
1,000,000.00
750,000.00
2,000,000.00
1,000,000.00
2,300,000.00
1,225,000.00
250,000.00
1,000,000.00
250,000.00
300,000.00
2,000,000.00
1,500,000.00

500,000.00
700,000.00
1,000,000.00
1,000,000.00
1,135,000.00
500,000.00
500,000.00
750,000.00

D R R R

PP PP AP AR PP PP AP PN NN PPN P PP P PP PDPPDPD P PP PPN DL PNANNPNAPADPDANANPDAND O NG

B R R R R R R

998,425.00
1,995,543.61
241,775.00
2,492,875.00
249,625.00
249,737.50
1,996,000.00
500,000.00
999,400.00
999,900.00
750,000.00
248,875.00
673,797.80
970,835.00
250,000.00

505,307.72
893,657.50
394,308.75
73,400.73
454,772.50
248,744.31
993,435.00
250,511.72
2,000,000.00
1,257,354.34
124,212.50
2,000,000.00
1,000,000.00
998,500.00
246,712.50
1,000,000.00
252,750.00
1,997,500.00
251,041.06
995,500.00
2,000,000.00
1,000,000.00
490,000.00
1,000,000.00
2,000,000.00
1,250,000.00
5,000,000.00
2,000,000.00
3,000,000.00
1,000,000.00
244,705.00
2,294,569.44
2,000,000.00
250,000.00
495,250.00
2,000,000.00
1,000,000.00
2,000,000.00
1,999,500.00
2,000,000.00
252,254.14
1,000,000.00
999,900.00
746,850.00
1,999,000.00
1,000,000.00
2,251,077.00
1,225,000.00
245,432.50
999,600.00
250,000.00
300,000.00
1,987,610.56
1,500,000.00

500,807.99
700,000.00
1,000,000.00
1,000,000.00
1,133,482.05
499,500.00
499,625.00
750,000.00

98.472
99.333
98.086
98.976
100.000
100.001
99.658
99.760
99.228
98.566
100.116
101.947
100.001
98.595
100.103

99.849
99.337
99.400
99.396
99.286
99.212
99.375
99.356
99,587
99.452
99.479
99.157
99.497
100.031
98.439
98.904
101.206
99.241
98.890
99.306
98.540
99.949
98.365
98.449
99.795
99.891
98.932
99.276
99.209
99.236
98.944
99.532
99.629
100.098
98.936
99.478
98.807
98.196
99.032
99.558
100.871
100.052
99.388
101.368
99.296
99.964
99.221
99.868
99.475
99.602
101.244
100.907
100.029
100.112

99.948
99.908
99.773
99.651
99.979
100.015
99.131
99.195

PPAAAP AN DDA AAD DA

PPN PP AP PP PPN AP PPN PPN PP PPN PD DA PN PP APDD AP PDPNPDANPNPDPDNPDPNPDARPDANNDPDPAD PG

R R R R

984,720.00
1,986,660.00
245,215.00
2,474,400.00
250,000.00
250,002.50
1,993,160.00
498,800.00
992,280.00
985,660.00
750,870.00
254,867.50
674,006.74
985,950.00
250,257.50

499,245.00
889,066.15
392,630.00
73,085.29
451,751.30
248,030.00
993,750.00
248,390.00
1,991,740.00
1,243,150.00
124,348.75
1,983,140.00
994,970.00
1,000,310.00
246,097.50
989,040.00
253,015.00
1,984,820.00
247,225.00
993,060.00
1,970,800.00
999,490.00
491,825.00
984,490.00
1,995,900.00
1,248,637.50
4,946,600.00
1,985,520.00
2,976,270.00
992,360.00
247,360.00
2,289,236.00
1,992,580.00
250,245.00
494,680.00
1,989,560.00
988,070.00
1,963,920.00
1,980,640.00
1,991,160.00
252,177.50
1,000,520.00
993,880.00
760,260.00
1,985,920.00
999,640.00
2,282,083.00
1,223,383.00
248,687.50
996,020.00
253,110.00
302,721.00
2,000,580.00
1,501,680.00

499,740.00
699,356.00
997,730.00
996,510.00
1,134,761.65
500,075.00
495,655.00
743,962.50

10/31/2016
3/2/2017
10/31/2018
9/22/2017
1/24/2018
2/5/2018
5/31/2017
10/31/2018
9/12/2017
8/29/2017
12/19/2018
10/31/2018
2/14/2019
1/29/2019
10/31/2018

5/8/2017
11/2/2016
4/29/2016
2/18/2016
11/2/2016

10/31/2018
11/20/2016
10/31/2018
12/14/2017
5/5/2017
12/18/2018
1/30/2017
11/22/2016
6/15/2018
10/31/2018
10/29/2015
4/12/2018
11/14/2017

5/9/2017
3/29/2016
4/11/2016
5/27/2016

10/31/2018
6/14/2016
8/24/2016

9/9/2016
9/19/2017
9/29/2016
8/31/2016
9/30/2016

10/31/2018
11/21/2016
10/26/2016
12/18/2018
10/31/2018
10/27/2016
11/30/2016
10/26/2016
11/7/2016
11/30/2016
10/31/2018
11/14/2016
8/16/2017
7112/2018
6/27/2017
6/29/2017
1/18/2019
9/21/2017
12/18/2018
10/16/2017
12/18/2018
10/30/2018
1/25/2019
2/12/2019

5/18/2016
10/31/2018
6/28/2016
1/18/2017
7/13/2016
9/6/2016
7112/2017
11/21/2016

1.40
2.00
248
2.00
255
276
225
224
209

3.37
3.00
295
276
3.20

1.63

2.04
325
320

3.00

1.07
1.13
1.31
1.51
1.33
1.36
1.32
1.50

11/2/2020
12/2/2020
7/14/2021
12/6/2021
2/1/2022
2/14/2022
5/16/2022
715/2022
8/17/2022
11/25/2022
12/5/2022
12/21/2022
3/6/2023
6/13/2023
6/27/2023

7/30/2019
10/3/2019
10/17/2019
10/24/2019
11/1/2019
11/15/2019
11/15/2019
12/19/2019
12/19/2019
3/13/2020
4/24/2020
4/30/2020
5/22/2020
6/12/2020
9/14/2020
10/28/2020
12/11/2020
12/14/2020
3/12/2021
3/30/2021
4/19/2021
5/25/2021
6/14/2021
6/28/2021
8/24/2021
9/15/2021
9/27/2021
9/29/2021
9/30/2021
9/30/2021
10/27/2021
10/28/2021
11/4/2021
11/16/2021
11/19/2021
11/23/2021
11/23/2021
11/23/2021
11/26/2021
11/30/2021
12/10/2021
12/14/2021
4/11/2022
6/10/2022
7/26/2022
712612022
9/26/2022
10/12/2022
10/26/2022
11/9/2022
4/26/2023
9/28/2023
12/27/2023
2/28/2024

4/15/2019
4/26/2019
6/28/2019
7/26/2019
7/26/2019
9/23/2019
12/27/2019
12/30/2019

24,954,000.00

63,818,529.41

0.5123% 0.007167650
1.0247% 0.020483391
0.1281% 0.003176514
1.2809% 0.025629855
0.1281% 0.003267454
0.1281% 0.003532591
1.0247% 0.023024602
0.2562% 0.005738218
0.5123% 0.010723296
0.5123% 0.011384216
0.3843% 0.012949417
0.1281% 0.003837434
0.3453% 0.010186875
0.5123% 0.014140610
0.1281% 0.004098727

0.2562% 0.004193511
0.4585% 0.005397076
0.2024% 0.002817055
0.0377% 0.000534567
0.2331% 0.002837011
0.1281% 0.001777823
0.5123% 0.008233319
0.1281% 0.001817529
1.0247% 0.019468956
0.6404% 0.010669500
0.0640% 0.000936303
1.0247% 0.016907251
0.5123% 0.007838816
0.5123% 0.013054447
0.1281% 0.002253019
0.5123% 0.008812264
0.1281% 0.003409629
1.0247% 0.020934251
0.1281% 0.002096755
0.5123% 0.006752654
1.0247% 0.016651080
0.5123% 0.005702355
0.2562% 0.005622942
0.5123% 0.008453625
1.0247% 0.011773595
0.6404% 0.008018136
2.5617% 0.051234094
1.0247% 0.016343676
1.5370% 0.021210915
0.5123% 0.007070305
0.1281% 0.003334059
1.1784% 0.014765153
1.0247% 0.013536048
0.1281% 0.004162770
0.2562% 0.005453869
1.0247% 0.013095434
0.5123% 0.006547717
1.0247% 0.016907251
1.0247% 0.013208149
1.0247% 0.012788030
0.1281% 0.003048429
0.5123% 0.007393080
0.5123% 0.011281747
0.3843% 0.010989713
1.0247% 0.015718620
0.5123% 0.007685114
1.1784% 0.033466110
0.6276% 0.010198787
0.1281% 0.003432684
0.5123% 0.010431261
0.1281% 0.004162770
0.1537% 0.004918473
1.0247% 0.030637988
0.7685% 0.023055342

0.2562% 0.002728215
0.3586% 0.004034685
0.5123% 0.006711666
0.5123% 0.007736348
0.5815% 0.007757303
0.2562% 0.003489042
0.2562% 0.003391697
0.3843% 0.005763836

0.27163%
0.54327%
0.06791%
0.67909%
0.06791%
0.06791%
0.54327%
0.13582%
0.27163%
0.27163%
0.20373%
0.06791%
0.18308%
0.27163%
0.06791%
6.778370%

0.135817%
0.243113%
0.107296%
0.019973%
0.123594%
0.067909%
0.271635%
0.067909%
0.543269%
0.339543%
0.033954%
0.543269%
0.271635%
0.271635%
0.067909%
0.271635%
0.067909%
0.543269%
0.067909%
0.271635%
0.543269%
0.271635%
0.135817%
0.271635%
0.543269%
0.339543%
1.358173%
0.543269%
0.814904%
0.271635%
0.067909%
0.624760%
0.543269%
0.067909%
0.135817%
0.543269%
0.271635%
0.543269%
0.543269%
0.543269%
0.067909%
0.271635%
0.271635%
0.203726%
0.543269%
0.271635%
0.624760%
0.332752%
0.067909%
0.271635%
0.067909%
0.081490%
0.543269%
0.407452%
17.335321%

0.135817%
0.190144%
0.271635%
0.271635%
0.308305%
0.135817%
0.135817%
0.203726%



3134G96K8
3134GBQWS
3134GBXT4
3134GBYR7
3134GBNN8
3134GBG55
3134GBH21
3134GBE40
3134GBZ70
3134G46F0
3134GSF34
3134GA7C2
3134GOEE3
3134GBMQ2
3134GOKX4
3134G9KB2
3134GOVX2
3134G9XG7
3134G9QA8
3134GYE86
3134G9U70
3134G9Y68
3134G94H7
3134G95L7
3134GAGC2
3134GAMUS
3134GAET7
3134GAJCY
3134GAQR8
3134GAQVE
3134GASF2
3134GATBO
3134GSCP8
3134GAYX6
3134GAUAD
3134GAJ54
3134GAHZ8
3134GSWW1
3134GA6S8
3134GSPB5
3134GsQVo
3134GBUPS
3134GBWU2
3134GBVF6
3134GBWS7
3134GBM82
3134GBM41
3134GSAJ4
3134GSCQ6
3134GS2T1
3134GS3G8

3136G3WS0
3136G3TB1
3136G3VN2
3136G3U60
3136G4AR4
3136G4EL3
3135G0R39
3136G4FES8
3136G3240
3135G0ZY2
3136GON49
3136G3YE9
3136G4GD9
3136G4NZ2
3136G3XP5
3136G04H1
3136G35L5
3135GOH55
3136G2291
3136G3JY2
3136G3NLS
3136G3H24
3136G3XF7
3136G3ZP3
3135GON82
3136G3X26
3136G4EV1
3136G4RGO

FHLMC 1.35% 05/28/20
FHLMC 2.00% 06/08/20
FHLMC 1.70% 07/27/20
FHLMC 1.75% 07/27/20
FHLMC 1.75% 08/28/20
FHLMC 1.70% 09/29/20
FHLMC 1.70% 09/29/20
FHLMC 1.70% 11/27/20
FHLMC 1.875% 11/27/20
FHLMC 1.75% 12/11/20
FHLMC 3.00% 12/18/20
FHLMC 2.25% 02/26/21
FHLMC 1.50% 04/27/21
FHLMC 2.00% 05/24/21
FHLMC 1.25% 05/25/21
FHLMC 1.75% 06/09/21
FHLMC 1.25% 06/30/21
FHLMC 1.50% 06/30/21
FHLMC 1.80% 06/30/21
FHLMC 1.5% 07/19/21
FHLMC 1.60% 08/16/21
FHLMC 1.50% 08/17/21
FHLMC 2.00% 08/17/21
FHLMC 1.60% 08/25/21
FHLMC 1.50% 09/13/21
FHLMC 2% 09/29/21
FHLMC 1.50% 09/30/21
FHLMC 1.50% 09/30/21
FHLMC 1.25% 10/21/21
FHLMC 1.40% 10/27/21
FHLMC 1.5% 10/27/21
FHLMC 1.55% 11/10/21
FHLMC 2.5% 11/23/21
FHLMC 1.875% 11/26/21
FHLMC 1.50% 11/30/21
FHLMC 1.625% 01/27/22
FHLMC 1.75% 01/27/22
FHLMC 3.00% 03/18/22
FHLMC 1.75% 03/22/22
FHLMC 2.5% 06/28/22
FHLMC 3.00% 06/28/22
FHLMC 1.87% 06/29/22
FHLMC 2.5% 07/18/22
FHLMC 2% 07/19/22
FHLMC 2.05% 07/27/22
FHLMC 2% 09/29/22
FHLMC 1.75% 10/13/22
FHLMC 2.125% 12/29/22
FHLMC 2.75% 02/23/23
FHLMC 3.08% 2/21/24
FHLMC 2.875% 02/28/24

FNMA 1% 06/28/19
FNMA 1.1% 06/28/19
FNMA 1.25% 07/19/19
FNMA 1.25% 08/23/19
FNMA 1.25% 09/30/19
FNMA 1.125% 10/11/19
FNMA 1.00% 10/24/19
FNMA 1.20% 10/28/19
FNMA 1.2% 11/22/19
FNMA 1.75% 11/26/19
FNMA 1.45% 04/15/20
FNMA 1.25% 07/27/20
FNMA 1.3% 07/28/20
FNMA 1.7% 08/10/20
FNMA 1.2% 10/20/20
FNMA 1.70% 11/13/20
FNMA 1.25% 12/23/20
FNMA 1.875% 12/28/20
FNMA 1.75% 02/26/21
FNMA 1.5% 04/28/21
FNMA 1.625% 05/25/21
FNMA 1.55% 07/27/21
FNMA 1.25% 07/27/21
FNMA 2.00% 07/28/21
FNMA 1.25% 08/17/21
FNMA 1.5% 08/24/21
FNMA 1.625% 10/28/21
FNMA 2.38% 04/25/22

FHLMC TOTAL

500,000.00
127,000.00
1,000,000.00
1,000,000.00
500,000.00
250,000.00
250,000.00
1,000,000.00
750,000.00
250,000.00
1,000,000.00
2,000,000.00
2,000,000.00
1,000,000.00
1,000,000.00
2,500,000.00
1,000,000.00
2,850,000.00
3,000,000.00
3,193,000.00
1,000,000.00
1,000,000.00
2,000,000.00
75,000.00
2,000,000.00
1,000,000.00
2,100,000.00
2,500,000.00
3,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
500,000.00
3,000,000.00
1,000,000.00
3,000,000.00
300,000.00
1,000,000.00
2,000,000.00
2,000,000.00
250,000.00
1,000,000.00
1,000,000.00
1,000,000.00
5,000,000.00
2,500,000.00
5,000,000.00
500,000.00
250,000.00
2,500,000.00
2,000,000.00

1,000,000.00
1,750,000.00
750,000.00
1,000,000.00
1,000,000.00
750,000.00
1,250,000,00
1,000,000.00
345,000.00
500,000.00
250,000.00
715,000.00
755,000.00
50,000.00
1,000,000.00
250,000.00
1,000,000.00
250,000.00
250,000.00
500,000.00
250,000.00
795,000.00
1,000,000.00
1,000,000.00
500,000.00
1,220,000.00
3,000,000.00
250,000.00

PP PP AP P AR PP P A RN PPN PP AN PP PPN PPN PD DD PPN PO PP PDANNNANPNPDARLANPNAALASD

PP PR PRAP A PPN DDA ANANPDADANDPDANAPNADAANDAN

499,625.00
126,917.45
1,000,000.00
1,000,000.00
501,044.21
249,525.00
249,582.50
997,750.00
749,625.00
245,443.58
1,000,000.00
1,998,604.00
2,000,000.00
1,000,000.00
1,000,000.00
2,494,375.00
997,250.00
2,847,862.50
3,000,000.00
3,193,000.00
999,800.00
999,800.00
2,000,000.00
72,566.25
2,000,000.00
998,450.00
2,100,000.00
2,500,000.00
3,000,000.00
1,000,000.00
1,000,000.00
2,000,000.00
496,498.51
3,000,000.00
1,000,000.00
2,998,500.00
299,400.00
1,000,000.00
1,995,000.00
2,000,000.00
250,000.00
999,750.00
1,000,000.00
1,000,000.00
5,000,000.00
2,500,000.00
5,000,000.00
500,000.00
247,925.00
2,500,000.00
2,000,000.00

1,000,000.00
1,750,000.00
750,000.00
1,000,000.00
1,000,000.00
743,516.61
1,236,770.49
1,000,000.00
344,448.00
501,589.31
247,345.00
713,748.75
754,509.25
49,207.25
998,500.00
248,120.00
997,000.00
252,178.72
249,375.00
498,750.00
242,872.50
794,761.50
996,500.00
994,250.00
500,776.97
1,218,170.00
3,000,000.00
246,862.50

98.802
99.969
99.029
99.045
99.081
98.957
98.994
98.860
99.061
98.941
100.090
99.838
98.229
99.221
99.389
99.523
99.083
99.605
98.764
99.612
98.270
99.166
98.971
98.251
99.102
99.927
98.528
99.175
99.083
98.253
98.418
98.324
100.020
98.765
98.259
99.549
99.993
100.248
99.571
100.068
100.106
100.006
100.075
99.458
99.319
99.531
99.986
99.852
100.045
100.019
100.175

99.646
99.670
99.638
99.522
99.400
99.298
99.183
99.279
99.191
99.530
99.009
99.511
98.602
99.126
98.286
98.964
98.208
99.267
99.763
98.352
98.212
98.356
97.703
99.780
97.554
98.176
98.347
99.857

P AN P AP PP PP AP PPN PP DD DA PP PDANPD P AP NPDD NN NPDANDDNNDPDAANANPNAPD DD

PR NP PANPAANDANANANANANNADANADANPDPANDAD D

494,010.00
126,960.63
990,290.00
990,450.00
495,405.00
247,392.50
247,485.00
988,600.00
742,957.50
247,352.50
1,000,900.00
1,996,760.00
1,964,580.00
992,210.00
993,890.00
2,488,075.00
990,830.00
2,838,742.50
2,962,920.00
3,180,611.16
982,700.00
991,660.00
1,979,420.00
73,688.25
1,982,040.00
999,270.00
2,069,088.00
2,479,375.00
2,972,490.00
982,530.00
984,180.00
1,966,480.00
500,100.00
2,962,950.00
982,590.00
2,986,470.00
299,979.00
1,002,480.00
1,991,420.00
2,001,360.00
250,265.00
1,000,060.00
1,000,750.00
994,580.00
4,965,950.00
2,488,275.00
4,999,300.00
499,260.00
250,112.50
2,500,475.00
2,003,500.00

996,460.00
1,744,225.00
747,285.00
995,220.00
994,000.00
744,735.00
1,239,787.50
992,790.00
342,208.95
497,650.00
247,522.50
711,503.65
744,445.10
49,563.00
982,860.00
247,410.00
982,080.00
248,167.50
249,407.50
491,760.00
245,530.00
781,930.20
977,030.00
997,800.00
487,770.00
1,197,747.20
2,950,410.00
249,642.50

8/23/2016
12/18/2018
10/31/2018
10/31/2018
12/19/2018
12/18/2018

9/13/2017
10/31/2018
12/19/2018

2/28/2018
12/19/2018

3/23/2017

4/21/2016

5/11/2017

5/25/2016

5/23/2016
12/18/2016

6/22/2016

5/23/2016

7/11/2016

7/26/2016

7/26/2016

8/17/2016
10/31/2018

8/19/2016

7119/2017

9/1/2016

8/26/2016

9/28/2016

10/7/2016

10/7/2016
10/12/2016
10/31/2018
11/14/2016

11/7/2016

1/4/2017
2/3/2017
10/31/2018

2/23/2017

6/14/2018
12/18/2018

8/23/2017

7/18/2017

6/22/2017

6/28/2017

9/18/2017

9/18/2017
12/18/2018
10/31/2018

2/15/2019

2/22/2019

10/31/2018
10/31/2018
10/31/2018
10/31/2018
10/31/2018
10/31/2018
10/25/2016
11/16/2018
8/23/2016
5/31/2017
10/31/2018
9/29/2016
11/2/2016
4/9/2018
7/6/12016
9/18/2017
8/30/2016
5/9/2017
2/22/2016
5/6/2016
10/31/2018
7/26/2016
6/29/2016
7/28/2017
9/15/2017
8/2/2016
10/12/2016
10/31/2018

1.40
1.51
170

1.00
1.10
125
1.25
1.25
163
1.60
1.20
1.25
1.64
1.92
113
1.32
2.40
124
1.97
1.32
163

1.55
2.57

1.32
1.77
1.22
153
1.63
2.70

5/28/2020
6/8/2020
7/27/2020
712712020
8/28/2020
9/29/2020
9/29/2020
11/27/2020
11/27/2020
12/11/2020
12/18/2020
2/26/2021
4/27/2021
5/24/2021
5/25/2021
6/9/2021
6/30/2021
6/30/2021
6/30/2021
7/19/2021
8/16/2021
8/17/2021
8/17/2021
8/25/2021
9/13/2021
9/29/2021
9/30/2021
9/30/2021
10/21/2021
10/27/2021
10/27/2021
11/10/2021
11/23/2021
11/26/2021
11/30/2021
1/27/2022
1/27/2022
3/18/2022
3/22/2022
6/28/2022
6/28/2022
6/29/2022
7/18/2022
7/19/2022
7/27/2022
9/29/2022
10/13/2022
12/29/2022
2/23/2023
2/21/2024
2/28/2024

6/28/2019
6/28/2019
7/19/2019
8/23/2019
9/30/2019
10/11/2019
10/24/2019
10/28/2019
11/22/2019
11/26/2019
4/15/2020
712712020
7/28/2020
8/10/2020
10/20/2020
11/13/2020
12/23/2020
12/28/2020
2/26/2021
4/28/2021
5/25/2021
7/21/2021
712712021
7128/2021
8/17/2021
8/24/2021
10/28/2021
4/25/2022

83,730,000.00

0.2562%
0.0651%
0.5123%
0.5123%
0.2562%
0.1281%
0.1281%
0.5123%
0.3843%
0.1281%
0.5123%
1.0247%
1.0247%
0.5123%
0.5123%
1.2809%
0.5123%
1.4602%
1.5370%
1.6359%
0.5123%
0.5123%
1.0247%
0.0384%
1.0247%
0.5123%
1.0759%
1.2809%
1.5370%
0.5123%
0.5123%
1.0247%
0.2562%
1.5370%
0.5123%
1.5370%
0.1537%
0.5123%
1.0247%
1.0247%
0.1281%
0.5123%
0.5123%
0.5123%
2.5617%
1.2809%
2.5617%
0.2562%
0.1281%
1.2809%
1.0247%

0.5123%
0.8966%
0.3843%
0.5123%
0.5123%
0.3843%
0.6404%
0.5123%
0.1768%
0.2562%
0.1281%
0.3663%
0.3868%
0.0256%
0.5123%
0.1281%
0.5123%
0.1281%
0.1281%
0.2562%
0.1281%
0.4073%
0.5123%
0.5123%
0.2562%
0.6251%
1.5370%
0.1281%

0.003596633
0.000981866
0.008709796
0.008965966
0.004308787
0.002260704
0.002251738
0.009078681
0.007270118
0.003449335
0.015370228
0.020575612
0.015370228
0.010246819
0.006522100
0.019968488
0.006224942
0.019288868
0.027666411
0.017144280
0.008217949
0.006696296
0.016343676
0.000982926
0.013310618
0.008981337
0.016138740
0.016638272
0.016476885
0.007172773
0.007685114
0.015882569
0.006983207
0.028819178
0.007685114
0.025376247
0.002848103
0.015370228
0.017952426
0.025617047
0.003842557
0.009001830
0.010651568
0.010246819
0.052514946
0.025617047
0.044829832
0.005510227
0.003758021
0.039450252
0.029510838

0.005123409
0.009862563
0.004803196
0.006404262
0.006404262
0.006251840
0.010272436
0.006148091
0.002211238
0.004196072
0.002455394
0.004139459
0.005098253
0.000615321
0.006332534
0.002519437
0.006778271
0.002082666
0.001973793
0.003975766
0.003296914
0.006337760
0.006778271
0.009073558
0.003117595
0.009569606
0.024976621
0.003457020

0.135817%
0.034498%
0.271635%
0.271635%
0.135817%
0.067909%
0.067909%
0.271635%
0.203726%
0.067909%
0.271635%
0.543269%
0.543269%
0.271635%
0.271635%
0.679087%
0.271635%
0.774159%
0.814904%
0.867329%
0.271635%
0.271635%
0.543269%
0.020373%
0.543269%
0.271635%
0.570433%
0.679087%
0.814904%
0.271635%
0.271635%
0.543269%
0.135817%
0.814904%
0.271635%
0.814904%
0.081490%
0.271635%
0.543269%
0.543269%
0.067909%
0.271635%
0.271635%
0.271635%
1.358173%
0.679087%
1.358173%
0.135817%
0.067909%
0.679087%
0.543269%
22.743966%

0.271635%
0.475361%
0.203726%
0.271635%
0.271635%
0.203726%
0.339543%
0.271635%
0.093714%
0.135817%
0.067909%
0.194219%
0.205084%
0.013582%
0.271635%
0.067909%
0.271635%
0.067909%
0.067909%
0.135817%
0.067909%
0.215950%
0.271635%
0.271635%
0.135817%
0.331394%
0.814904%
0.067909%



cusip
912828SN1
912828X96
912828H86
912828XG0

T 1.5% 03/31/19

T 1.50% 05/15/20
T 1.5% 01/31/22

T 2.125% 06/30/22

FNMA TOTAL
TOTALS 195,182,529.41 194,920,299.34 193,851,584.42
U.S. TREASURY BONDS & NOTES

Security Name Shares / Par Investment Cost Unit Price Market Value
500,000.00 $ 497,421.88 100.000 $ 500,000.00
500,000.00 $ 492,421.88 99.020 $ 495,100.00
750,000.00 $ 718,986.62 97.961 § 734,707.50
250,000.00 $ 245,240.00 99.660 _$ 249,150.00
TOTALS 2,000,000.00 § 1,954,070.38 $ 1,978,957.50

Shares / Par Investment Cost Market Value
TOTAL HOLDINGS _$ 368,141,599.40 $ 367,276,708.98 $  366,157,829.86
Prior Quarter - December 2018 268,143,338.17 $ 267,675,565.85 $ 265,353,103.95

igned

Date Acquired  Yield

10/31/2018
9/19/2017
10/31/2018
3/12/2018

1.95
218
267
2.59

Maturity Date
3/31/2019
5/15/2020
1/31/2022
6/30/2022

22,380,000.00

100.0000% _1.753954497

% Class WAY

25.0000% 0.487500000
25.0000% 0.545500000
37.5000% 1.002375000

12.5000% _0.323500000
100.0000% 2.358875000

Weighted
Average
Yield

1.972

1.893

6.079183%

53.018330%

% Portfolio
0.135817%
0.135817%
0.203726%
0.067909%
0.543269%

Weighted
Average
Maturity

1.501

1.6744



