
Primary Market
Identifier Security Description Maturity Yield Cost Value

99BMO0120 Bmo Capital Markets 7/25/2016 0.290 150,000,000.00 150,000,000.00
99BNS0120 Bank Of Nova Scotia 7/25/2016 0.310 300,000,000.00 300,000,000.00
99HSBC0120 Hsbc 7/25/2016 0.270 900,000,000.00 900,000,000.00
99SNT0120 Sun Trust 7/25/2016 0.300 100,000,000.00 100,000,000.00
99WFC0120 Wells Fargo 7/25/2016 0.300 50,000,000.00 50,000,000.00

1,500,000,000.00 1,500,000,000.00

00084BHQ0 Abn Amro 8/24/2016 0.641 19,989,333.33 19,992,410.00
00084BJ13 Abn Amro 9/1/2016 0.651 29,979,416.67 29,985,479.10
00084BJT2 Abn Amro 9/27/2016 0.604 49,947,555.56 49,955,240.50
00084BKK9 Abn Amro 10/19/2016 0.696 19,967,511.11 19,972,953.80
00282CGT3 Abbott Laboratories 7/27/2016 0.801 34,998,444.44 34,998,371.45
00282CH54 Abbott Laboratories 8/5/2016 0.646 39,992,422.22 39,994,431.20
00282CHG0 Abbott Laboratories 8/16/2016 0.653 49,980,750.00 49,987,014.00
01854VGS9 Alliance Cap Mgmt L P 7/26/2016 0.480 24,999,666.67 24,998,991.75
03948GGS6 Archer Daniels Midland Co. 7/26/2016 0.410 24,999,715.28 24,998,991.75
03948GHK2 Archer Daniels Midland Co. 8/19/2016 0.439 29,991,145.83 29,990,480.10
06366GJP5 Bank Of Montreal 9/23/2016 0.620 39,958,732.05 39,963,600.00
06366GJS9 Bank Of Montreal 9/26/2016 0.640 39,955,271.57 39,960,986.80
06366GKH1 Bank Of Montreal 10/17/2016 0.601 24,965,000.00 24,962,783.25
19121AJ85 Coca Cola 9/8/2016 0.611 24,980,937.50 24,984,200.00
19121AJ93 Coca Cola 9/9/2016 0.591 44,966,075.00 44,970,661.35
19121AKJ9 Coca Cola 10/18/2016 0.591 39,945,222.22 39,943,582.40
19121AL82 Coca Cola 11/8/2016 0.624 34,937,136.11 34,936,522.60
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19121ALH2 Coca Cola 11/17/2016 0.702 24,944,097.22 24,950,177.75
24423MGT1 John Deere Financial LTD 7/27/2016 0.420 39,999,066.67 39,998,000.00
36960LGR0 General Electric Co. 7/25/2016 0.330 40,000,000.00 39,998,966.80
40434PJL1 HSBC USA, Inc. 9/20/2016 0.621 49,950,916.67 49,953,333.50
40434PKD7 HSBC USA, Inc. 10/13/2016 0.701 34,945,555.56 34,942,464.90
40434PM60 HSBC USA, Inc. 12/6/2016 0.909 84,713,668.06 84,718,255.60
4497W0H35 ING Funding LLC 8/3/2016 0.520 49,993,500.01 49,994,933.50
45826CGS3 Intel Corp. 7/26/2016 0.360 14,999,850.00 14,999,446.65
45920FHP6 IBM Corp. 8/23/2016 0.400 39,987,433.33 39,985,315.60
59515MNB7 Microsoft 1/11/2017 0.662 49,844,166.82 49,879,140.50
62478XKH2 Mufg Union Bank 10/17/2016 0.601 49,930,000.00 49,934,629.00
64105GGT5 Nestle Capital Corp. 7/27/2016 0.541 49,998,500.00 49,997,729.00
64105GHG2 Nestle Capital Corp. 8/16/2016 0.551 29,989,916.67 29,992,920.00
64105GKJ2 Nestle Capital Corp. 10/18/2016 0.550 19,974,500.00 19,974,333.40
6698M4JK9 Novartis 9/19/2016 0.517 64,674,191.67 64,679,599.30
6698M4JT0 Novartis 9/27/2016 0.525 33,969,173.33 33,971,461.76
71708EH99 Pfizer, Inc. 8/9/2016 0.471 49,990,208.33 49,991,125.00
71708EKC8 Pfizer, Inc. 10/12/2016 0.513 24,972,569.44 24,969,420.75
82619TGT8 Siemens Cap Co Llc 7/27/2016 0.420 24,999,416.67 24,998,836.75
89116EHN6 Toronto Dominion 8/22/2016 0.561 99,956,444.44 99,960,131.00
89116EJ61 Toronto Dominion 9/6/2016 0.604 49,964,763.89 49,967,225.00

1,502,352,274.34 1,502,454,145.81

912828F47 United States Treasury Note 9/30/2016 0.418 24,999,675.26 25,008,200.00
912828F88 United States Treasury Note 10/31/2016 0.526 24,989,995.89 25,001,650.00
912828G46 United States Treasury Note 11/30/2016 0.574 49,979,759.73 50,019,150.00
912828H29 United States Treasury Note 12/31/2016 0.625 25,000,000.00 25,021,000.00
912828H78 United States Treasury Note 1/31/2017 0.634 49,955,376.10 50,010,250.00
912828K41 United States Treasury Note 7/23/2016 0.391 15,000,000.00 15,002,385.00

189,924,806.98 190,062,635.00

3130A3J70 Federal Home Loan Bank 11/23/2016 0.625 15,000,000.00 15,008,250.00
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3130A5XU8 Federal Home Loan Bank 8/12/2016 0.430 25,000,000.00 25,001,200.00
3130A6BD8 Federal Home Loan Bank 9/9/2016 0.510 25,000,000.00 25,004,675.00
3130A7AG0 Federal Home Loan Bank 8/8/2016 0.585 10,000,000.00 10,008,390.00
3130A83L5 Federal Home Loan Bank 8/10/2016 0.563 39,992,061.65 39,979,160.00
3130A8F32 Federal Home Loan Bank 8/5/2016 0.548 29,998,020.30 29,983,740.00
3130A8L43 Federal Home Loan Bank 7/23/2016 0.505 50,000,000.00 50,003,300.00
3130A8P49 Federal Home Loan Bank 8/12/2016 0.538 9,999,500.00 9,997,590.00
3130A8RA3 Federal Home Loan Bank 8/18/2016 0.571 5,000,000.00 4,999,385.00
3130A8S87 Federal Home Loan Bank 8/20/2016 0.576 25,000,000.00 24,996,925.00

234,989,581.95 234,982,615.00

313384B32 Federal Home Loan Bank 8/8/2016 0.562 9,997,822.22 9,998,830.00
313384D89 Federal Home Loan Bank 8/29/2016 0.552 19,989,305.56 19,994,160.00
313384D97 Federal Home Loan Bank 8/30/2016 0.552 19,989,000.00 19,994,000.00
313384E47 Federal Home Loan Bank 9/2/2016 0.461 24,987,541.67 24,991,325.00
313384G52 Federal Home Loan Bank 9/19/2016 0.501 24,980,555.56 24,987,550.00
313384N39 Federal Home Loan Bank 11/4/2016 0.516 34,948,929.17 34,961,325.00
313384ZX0 Federal Home Loan Bank 7/27/2016 0.511 19,999,433.33 19,999,780.00

154,892,587.51 154,926,970.00

3137EADS5 Federal Home Loan Mortgage Corporation 10/14/2016 0.581 50,032,390.10 50,053,100.00
3137EADU0 Federal Home Loan Mortgage Corporation 1/27/2017 0.473 15,950,226.71 15,954,425.62

65,982,616.81 66,007,525.62

313396Q63 Federal Home Loan Mortgage Corporation 11/23/2016 0.511 11,979,430.00 11,984,268.00
11,979,430.00 11,984,268.00

31359MEL3 Federal National Mortgage Association 6/1/2017 (5.129) 14,921,064.13 14,917,920.00
3135G0L27 Federal National Mortgage Association 9/20/2016 0.611 44,996,303.11 44,973,090.00

59,917,367.24 59,891,010.00
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313588A47 Federal National Mortgage Association 8/1/2016 0.402 24,998,055.56 24,998,550.00
313588R64 Federal National Mortgage Association 12/1/2016 0.521 24,953,416.62 24,963,275.00

49,951,472.18 49,961,825.00

3133EE4G2 Federal Farm Credit Bank 8/11/2016 0.400 25,000,000.00 25,001,150.00
3133EGMG7 Federal Farm Credit Bank 7/26/2016 0.578 50,000,000.00 49,979,100.00

75,000,000.00 74,980,250.00

313312E97 Federal Farm Credit Bank 9/7/2016 0.501 24,984,722.22 24,990,225.00
313312N97 Federal Farm Credit Bank 11/10/2016 0.542 19,967,600.00 19,976,600.00
313312P95 Federal Farm Credit Bank 11/18/2016 0.639 39,917,994.44 39,949,720.00
313312S50 Federal Farm Credit Bank 12/8/2016 0.663 24,937,666.67 24,961,275.00
313312S92 Federal Farm Credit Bank 12/12/2016 0.653 14,962,083.33 14,976,090.00
313312ZV5 Federal Farm Credit Bank 7/25/2016 0.412 25,000,000.00 25,000,000.00

149,770,066.66 149,853,910.00

4581X0CJ5 Inter-American Development Bank 9/12/2016 0.690 14,998,189.19 15,004,350.00

459052D86
International Bank for Reconstruction and 
Development 8/29/2016 0.511 29,985,125.02 29,991,240.00

459052P67
International Bank for Reconstruction and 
Development 11/15/2016 0.521 24,959,194.45 24,969,400.00

459058CG6
International Bank for Reconstruction and 
Development 4/17/2017 0.660 9,818,350.99 9,813,057.88

459058DS9
International Bank for Reconstruction and 
Development 10/14/2016 0.679 24,997,037.48 25,011,000.00

45905USB1
International Bank for Reconstruction and 
Development 5/2/2017 0.763 5,992,969.04 5,993,496.00

110,750,866.17 110,782,543.88
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52470G791 Legg Mason Western Asset Inst Gov't 7/23/2016 0.290 330,137,390.38 330,137,390.38
61747C707 Morgan Stanley Liq Govt Inst 7/23/2016 0.259 9,135,843.98 9,135,843.98
825252885 Short-term Invts Tr Gov Agn Instl 7/23/2016 0.293 106,684,804.15 106,684,804.15

445,958,038.51 445,958,038.51

4,551,469,108.35 4,551,845,736.82REPORT TOTAL
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