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Investments
Quantity
Market Value
Book Value
Portfolio %
Days to Maturity
YTM

ABS SOFT BULLET 12X
195,000,000
196,541,713
194,939,629
3.16
1630
4.370

ABS SOFT BULLET 2X
53,000,000
53,668,017
52,906,989
0.86
1307
4.426

AUTO ASSET BACKED LOCK OUT
630,604,623
635,523,905
630,550,922
10.23
1280
4.536

CMO PLAN AMORT CLASS
44,466,824
45,009,662
44,265,057
0.72
3303
4.804

CMO SEQUENTIAL PAY
80,135,004
79,850,408
79,644,018
1.29
3779
4.563

CMO VERY ACCUR DEFINE MATURITY
138,443,998
140,335,029
137,699,278
2.23
2551
4.909

COMMERCIAL PAPER DISCOUNT
1,030,000,000
1,027,600,244
1,027,600,244
16.67
37
2.211

CORPORATE NOTES & MTN'S
483,500,000
481,306,295
482,698,935
7.83
774
5.068

FED FARM CREDIT BANK
95,000,000
95,573,500
94,941,046
1.54
571
3.109

FED HOME LOAN BANK
245,000,000
245,772,150
244,494,534
3.97
658
3.161

FED HOME LOAN MORTGAGE CORP
295,000,000
298,894,450
294,728,717
4.78
783
3.264

FED NATL MORTGAGE ASSOCIATION
265,000,000
267,344,100
264,605,296
4.29
793
3.260

FEDERAL AGENCY CALLABLES
75,000,000
76,866,000
74,900,587
1.22
718
4.521

FHLB DISC NOTES
386,000,000
385,437,794
385,437,794
6.25
24
1.826

FHLMC DISC NOTES
390,000,000
389,229,380
389,229,380
6.31
36
1.763

FNMA DISC NOTES
866,000,000
864,021,632
864,099,640
14.02
43
2.003

MONEY MARKET MUTUAL FUND
330,000,000
330,000,000
330,000,000
5.35
1
2.223

TREASURY MONEY MARKET FUND
55,000,000
55,000,000
55,000,000
0.89
1
2.260

U.S. TREASURY NOTES & BONDS
517,000,000
525,286,440
516,045,930
8.37
680
2.523

6,174,150,449
6,193,260,719
6,163,787,998
100.00
991
3.898
