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25,000,000 FANNIE MAE, 6.6  11/15/10 0.12 25,192,670 25,198,650 AAA 31359MGJ6 

25,000,000 FANNIE MAE, 0.29  3/01/11 0.17 24,969,590 24,982,175 AAA 313588CM5 

10,000,000 FANNIE MAE, 1.75  3/23/11 0.24 10,060,594 10,072,120 AAA 31398AVQ2 

10,000,000 FANNIE MAE, 1.75  3/23/11 0.24 10,059,703 10,072,120 AAA 31398AVQ2 

1,645,000 FANNIE MAE, 1.75  3/23/11 0.24 1,656,477 1,656,864 AAA 31398AVQ2 

14,300,000 FANNIE MAE, 0.275  3/31/11 0.17 14,280,228 14,287,774 AAA 313588DT9 

10,000,000 FANNIE MAE, 5.1  4/15/11 0.18 10,246,584 10,266,020 AAA 31359MM26 

7,550,000 FANNIE MAE, 3.6  8/15/11 0.32 7,757,992 7,766,821 AAA 31398ATL6 

25,000,000 FANNIE MAE-FLT, 0.41  10/1/10 0.38 24,990,158 25,021,500 AAA 31398A3X8 

5,000,000 FFC - FLT, 0.85  10/24/10 0.22 5,007,902 5,006,875 AAA 31331GFV6 

25,000,000 FFC - FLT, 0.34  10/25/10 0.22 25,000,000 25,016,325 AAA 31331GL56 

25,000,000 FFC - FLT, 0.18  10/1/10 0.37 24,987,862 24,971,625 AAA 31331G2Z1 

25,000,000 FFC - FLT, 0.5  10/1/10 0.38 25,000,000 25,023,700 AAA 31331GC80 

25,000,000 FFC - FLT, 0.35  10/3/10 0.22 24,997,862 25,025,475 AAA 31331GF79 

25,000,000 FFC - FLT, 0.35  10/1/10 0.39 24,998,892 24,992,400 AAA 31331GH93 

25,000,000 FFC - FLT, 0.30  10/1/10 0.39 24,996,425 24,979,100 AAA 31331JHR7 

25,000,000 FFC - FLT, 0.24  10/2/10 0.23 25,000,000 25,000,750 AAA 31331G2M0 

25,000,000 FFC - FLT, 0.24  10/2/10 0.23 25,000,000 25,000,750 AAA 31331G2M0 

23,000,000 FFC - FLT, 0.23  10/1/10 0.41 22,989,803 22,956,530 AAA 31331G2V0 

25,000,000 FFC - FLT, 0.23  10/1/10 0.41 24,994,201 24,948,150 AAA 31331G4C0 

25,000,000 FFC - FLT, 0.26  10/1/10 0.44 24,990,023 24,941,075 AAA 31331JCF8 

25,000,000 FFC - FLT, 0.35  10/1/10 0.45 24,988,079 24,967,900 AAA 31331JND1 

25,000,000 FFC - FLT, 0.38  10/5/10 0.37 24,996,556 25,008,350 AAA 31331JWJ8 

25,000,000 FFC - FLT, 0.50  10/1/10 0.49 24,984,007 25,004,850 AAA 31331JQL0 

10,000,000 FFC - FLT, 0.39  10/1/10 0.35 9,996,530 10,008,100 AAA 31331JSX2 

25,000,000 FFC - FLT, 0.40  10/1/10 0.55 25,000,000 24,932,175 AAA 31331JYS6 

25,000,000 FHLB, 0.28  11/10/10 0.21 24,997,890 25,001,900 AAA 3133XYGZ2 

25,000,000 FHLB, 4.75  12/10/10 0.21 25,209,844 25,217,300 AAA 3133XDTA9 

10,000,000 FHLB, 0.57  12/29/10 0.21 10,004,269 10,008,790 AAA 3133XV5G2 

25,000,000 FHLB, 0.26  2/4/11 0.21 24,996,884 25,004,250 AAA 313370C55 

10,000,000 FHLB, 3.25  3/11/11 0.22 10,122,782 10,134,390 AAA 3133XPWW0 

�
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10,000,000 FHLB, 0.70  4/18/11 0.28 10,009,093 10,023,030 AAA 3133XVDM0 

10,000,000 FHLB, 0.45  9/26/11 0.47 10,000,000 9,998,290 AAA 313370VK1 

10,000,000 FHLB, 0.40  9/26/11 0.44 10,000,000 9,995,690 AAA 313370U55 

10,000,000 FHLB, 0.45  10/11/11 0.00 10,000,000 10,000,000 AAA 313370ZS0 

3,000,000 FHLB - FLT, 0.47  10/15/10 0.22 3,000,865 3,000,336 AAA 3133XSVP0 

25,000,000 FHLB - FLT, 0.25  10/1/10 0.38 25,000,000 24,979,925 AAA 3133XVVN8 

25,000,000 FHLB - FLT, 0.25  10/1/10 0.38 24,996,358 24,977,125 AAA 3133XWCS6 

25,000,000 FHLB - FLT, 0.30  10/1/10 0.39 25,000,000 24,981,425 AAA 3133XX3D7 

25,000,000 FHLB - FLT, 0.40  10/1/10 0.30 25,000,000 25,031,175 AAA 3133XYM51 

6,704,000 FREDDIE MAC, 1.50  1/7/11 0.21 6,725,758 6,727,035 AAA 3137EABW8 

29,043,000 FREDDIE MAC, 4.75  1/18/11 0.21 29,424,315 29,434,471 AAA 3134A4VJ0 

25,000,000 FREDDIE MAC, 4.75  1/18/11 0.21 25,330,855 25,336,975 AAA 3134A4VJ0 

22,300,000 FREDDIE MAC, 0.27  1/19/11 0.15 22,281,603 22,289,787 AAA 313396AU7 

25,000,000 FREDDIE MAC, 0.29  3/8/11 0.17 24,968,181 24,981,350 AAA 313396CU5 

7,590,000 FREDDIE MAC, 2.75  4/11/11 0.27 7,680,300 7,689,323 AAA 3137EABK4 

10,000,000 FREDDIE MAC, 0.35  4/21/11 0.18 9,980,361 9,989,900 AAA 313396EQ2 

8,680,000 FREDDIE MAC, 1.62  4/26/11 0.28 8,732,726 8,746,289 AAA 3137EABZ1 

25,000,000 FREDDIE MAC FLT, 0.58  10/7/10 0.23 24,997,425 25,013,800 AAA 3128X8VE9 

1,400,000 FREDDIE MAC-FLT, 0.52  10/30/10 0.22 1,400,982 1,400,704 AAA 3128X8HJ4 

25,000,000 FREDDIE MAC-FLT, 0.36  12/9/10 0.23 25,006,091 25,014,650 AAA 3128X8RC8 

50,000,000 FREDDIE MAC-FLT, 0.59  10/1/10 0.23 50,054,330 50,029,300 AAA 3128X8UJ9 

10,100,000 FREDDIE MAC-FLT, 0.59  10/1/10 0.23 10,111,105 10,105,919 AAA 3128X8UJ9 

1,270,000 FREDDIE MAC-FLT, 0.35  11/4/10 0.23 1,270,422 1,270,599 AAA 3128X8B92 

2,821,000 FREDDIE MAC-FLT, 0.35  11/4/10 0.23 2,820,947 2,822,332 AAA 3128X8B92 

25,000,000 FREDDIE MAC-FLT, 0.35  11/4/10 0.23 25,011,211 25,011,800 AAA 3128X8B92 

25,000,000 FREDDIE MAC-FLT, 0.36  11/5/10 0.24 25,008,117 24,998,775 AAA 3128X8E24 

25,000,000 FREDDIE MAC-FLT, 0.23  10/26/10 0.23 24,985,061 24,999,900 AAA 3128X93D0 

25,000,000 FREDDIE MAC-FLT, 0.25  10/26/10 0.29 24,989,200 24,992,200 AAA 3134G1BL7 

25,000,000 FREDDIE MAC-FLT, 0.33  10/1/10 0.29 24,991,579 25,010,775 AAA 3134G1DL5 

25,000,000 FREDDIE MAC-FLT, 0.19  10/1/10 0.31 24,926,930 24,960,300 AAA 3128X9WA4 

25,000,000 FREDDIE MAC-FLT, 0.18  10/2/10 0.25 24,979,737 24,974,425 AAA 3128X9XN5 

�


 + � � � ' ! � � � � " 	 / � � � � � 	 � � - � 	 
 �

� �� ��� - �"	/ �� ���	�� ����
���������������2�	��
���
4�



�	�

�

*���1�����

-�


�����
��

5��������#�
���
�������,
�'�	�
6�

7���2�

5:6�

)���
�;�2��

��	
-�

�#��<�
��

�1����-��

=����
��

'�
��3�

��	������
�		�������

+!�!')��).!��7�
!�$'���!
�5�>�>�:6��5�"��?6�

5,000,000 FREDDIE MAC-FLT, 0.22 10/10/10 0.26 4,994,474 4,997,355 AAA 3128X9YV6 

25,000,000 FREDDIE MAC-FLT, 0.22  10/16/10 0.26 24,982,645 24,986,050 AAA 3128X9ZJ2 

@��� A�> ��   � � � @��������>�>9B� @�������>8�B��� � �


�'$��$'!����1!
�#!���1!&���!
�5 �CB:6�

84,099,830 GRYPHON FUNDING LTD (a),  0.00 10/5/10 0.00 33,959,301 36,865,579 N/R n/a 

@B>� AA�B� � � � @���A8A�� �� @�C�BC8�89A� � �

�"'*"')�!��"##!'��)��*)*!'�5>�C�:6�

228,600,000 GE CAPITAL , 0.12  10/1/10 0.12 228,600,000 228,599,246 A-1+ 36960MK10 

@��B�C  �   � � � @��B�C  �   � @��B�8AA��>C� � �

D)�%��"##!'��)��*)*!'�5�>�8�:6�

225,000,000 RABO BANK, 0.1  10/1/10 0.10 225,000,000 225,000,000 A-1+ 74977LK14 

495,000,000 US BANK ,**  0.25  10/1/10 0.25 495,000,000 20,000,000 A-1+ n/a 

@9� �   �   � � � @9� �   �   � @9� �   �   � � �
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165,000,000 JP MORGAN CHASE , 0.43  10/1/10 0.43 165,000,000 165,000,000 A-1+ n/a 

165,000,000 JP MORGAN CHASE , 0.43  10/1/10 0.43 165,000,000 165,000,000 A-1+ n/a 

165,000,000 JP MORGAN CHASE , 0.43  10/1/10 0.43 165,000,000 165,000,000 A-1+ n/a 

225,000,000 SOVEREIGN BANK , 0.63  10/1/10 0.63 225,000,000 225,000,000 A-1  n/a 

225,000,000 SOVEREIGN BANK , 0.63  10/1/10 0.63 225,000,000 225,000,000 A-1  n/a 

35,000,000 SOVEREIGN BANK , 0.63  10/1/10 0.63 35,000,000 35,000,000 A-1  n/a 

10,000,000 SOVEREIGN BANK , 0.63  10/1/10 0.63 10,000,000 10,000,000 A-1  n/a 

15,000,000 TORONTO DOMINION , 0.68  10/1/10 0.68 15,000,000 15,000,000 A-1+ n/a 

100,000,000 TORONTO DOMINION , 0.60  10/1/10 0.60 100,000,000 100,000,000 A-1+ n/a 

40,000,000 TORONTO DOMINION , 0.52  10/1/10 0.52 40,000,000 40,000,000 A-1+ n/a 

225,000,000 TORONTO DOMINION , 0.6  10/1/10 0.60 225,000,000 225,000,000 A-1+ n/a 

50,000,000 TORONTO DOMINION , 0.55  10/1/10 0.55 50,000,000 50,000,000 A-1+ n/a 

10,000,000 TORONTO DOMINION , 0.52  10/1/10 0.52 10,000,000 10,000,000 A-1+ n/a 

25,000,000 TORONTO DOMINION , 0.52  10/1/10 0.52 25,000,000 25,000,000 A-1+ n/a 

15,000,000 TORONTO DOMINION , 0.72  10/1/10 0.72 15,000,000 15,000,000 A-1+ n/a 

15,000,000 TORONTO DOMINION , 0.67  10/1/10 0.67 15,000,000 15,000,000 A-1+ n/a 

235,000,000 WELLS FARGO , 0.25  10/1/10 0.25 235,000,000 235,000,000 A-1+ n/a 

240,000,000 WELLS FARGO , 0.25  10/1/10 0.25 240,000,000 240,000,000 A-1+ n/a 

@��AC �   �   � � � @��AC �   �   � @��AC �   �   � � �

� � � � � � �
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10,000,000 CITIBANK FDIC, 1.50  7/12/11 0.32 10,074,698 10,090,740 AAA 17314JAK9 

10,000,000 CITIBANK FDIC, 1.25  9/22/11 0.34 10,087,316 10,087,840 AAA 17314JAP8 

10,000,000 CITIBANK FDIC, 1.25 9/22/11 0.34 10,087,819 10,087,840 AAA 17314JAP8 

25,000,000 CITIBANK FDIC, 0.24  12/3/10 0.23 25,000,000 25,003,250 AAA 17313YAD

50,000,000 CITIBANK FDIC, 0.34  11/5/10 0.42 50,000,000 49,910,800 AAA 17314JAM5 

10,000,000 CITIGROUP FDIC, 1.25  6/3/11 0.18 10,042,115 10,070,390 AAA 17313YAC5 

10,000,000 CITIGROUP FDIC, 1.37  5/5/11 0.14 10,043,790 10,072,190 AAA 17313YAB7 

4,000,000 GE CAPITAL FDIC, 0.37  12/13/10 0.17 4,002,386 4,003,568 AAA 36967HAM

3,000,000 GOLDMAN SACHS FDIC, 0.66  11/9/10 0.24 3,009,392 3,010,317 AAA 38146FAG6 

25,000,000 GOLDMAN SACHS FDIC, 1.05  10/5/10 0.26 25,236,178 25,232,950 AAA 38146FAB7 

10,000,000 FARMINGTON SVGS BANK,***  0.25 10/1/10 0.25 10,000,000 10,000,000 AAA n/a 

20,000,000 FARMINGTON SVGS BANK,***  0.25 10/1/10 0.25 20,000,000 20,000,000 AAA n/a 

20,000,000 HUDSON VALLEY BANK,***  0.25  10/1/10 0.25 20,000,000 20,000,000 AAA n/a 

@� 9�   �   � �� � @� 9�8B��CA>� @� 9�8CA�BB8� � �

��=$����7�#)�).!#!����"��'"��
7
�!#�5 �  :6�

669  LMCS, 0.01  10/1/10 0.01 669 669 A-1 n/a 

@CCA� �� � @CCA� @CCA� � �

300,000,000 BANK OF AMERICA,  0.22  10/1/10 0.22 300,000,000 300,000,000 A-1 n/a 

300,000,000 RBS SECURITIES, INC, 0.25  10/1/10 0.25 300,000,000 300,000,000 A-1 n/a 

@C  �   �   � �� � @C  �   �   � @C  �   �   � �
�
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