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28-Feb-09

ASSET SECURITY CUSIP MATURITY MARKET
TYPE TYPE DATE PAR COST RATE VALUE

FIXED INCOME FEDERAL FARM CREDIT 31331GCF4 9/23/2011 35,000,000.00               34,660,547.95               3.13 36,268,750.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331GCF4 9/23/2011 35,000,000.00               34,486,539.65               3.13 36,268,750.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331GJY6 1/12/2011 12,000,000.00               12,014,752.20               1.60 12,124,524.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331GJY6 1/12/2011 12,000,000.00               11,997,839.23               1.60 12,124,524.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331GKY4 1/17/2012 12,000,000.00               12,012,892.44               2.00 12,232,560.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331GKY4 1/17/2012 12,000,000.00               11,958,555.46               2.00 12,232,560.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331GKY4 1/17/2012 15,000,000.00               15,073,050.00               2.00 15,290,700.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331GKY4 1/17/2012 20,000,000.00               20,165,493.50               2.00 20,387,600.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331GNQ8 4/24/2012 20,000,000.00               20,225,368.98               2.25 20,487,600.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331GYP8 6/18/2012 30,000,000.00               30,206,316.63               2.13 30,646,800.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331X6M9 10/4/2010 35,250,000.00               35,527,417.50               4.50 36,120,322.50                     
FIXED INCOME FEDERAL FARM CREDIT 31331XEN8 3/22/2010 14,420,000.00               14,412,964.32               4.88 14,459,453.12                     
FIXED INCOME FEDERAL FARM CREDIT 31331XMQ2 5/26/2010 12,940,000.00               12,886,428.40               5.00 13,089,586.40                     
FIXED INCOME FEDERAL FARM CREDIT 31331XW24 8/16/2010 24,250,000.00               24,382,405.00               5.00 24,788,107.50                     
FIXED INCOME FEDERAL FARM CREDIT 31331YDG2 11/8/2010 25,000,000.00               25,411,000.00               4.30 25,679,750.00                     
FIXED INCOME FEDERAL FARM CREDIT 31331YNJ5 1/18/2011 17,250,000.00               17,572,920.00               3.50 17,719,027.50                     
FIXED INCOME FEDERAL FARM CREDIT 31331YNJ5 1/18/2011 10,000,000.00               10,073,500.00               3.50 10,271,900.00                     

FIXED INCOME FEDERAL HOME LOAN BANK 3133MBJA6 5/14/2010 15,230,000.00               16,362,063.26               7.63 15,461,313.24                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133MBJA6 5/14/2010 10,000,000.00               10,764,194.24               7.63 10,151,880.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133MBJA6 5/14/2010 10,000,000.00               10,765,661.27               7.63 10,151,880.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133MBJA6 5/14/2010 22,410,000.00               24,129,135.06               7.63 22,750,363.08                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133X06Q7 8/13/2010 10,900,000.00               11,134,043.04               4.13 11,094,129.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133X5RA8 4/15/2010 50,000,000.00               47,532,000.00               3.30 50,190,500.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133X5RA8 4/15/2010 23,400,000.00               22,244,976.00               3.30 23,489,154.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XBSM8 5/12/2010 2,820,000.00                 2,773,864.80                 4.50 2,842,244.16                       
FIXED INCOME FEDERAL HOME LOAN BANK 3133XBZJ7 6/9/2010 30,000,000.00               29,628,830.30               4.50 30,356,400.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XCA86 6/22/2010 43,400,000.00               42,919,490.37               4.55 43,996,750.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XCUR2 9/10/2010 15,440,000.00               15,401,554.40               4.50 15,781,347.52                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XCVJ9 9/1/2010 25,000,000.00               25,245,500.00               4.96 25,593,750.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XDTA9 12/10/2010 10,000,000.00               10,422,200.00               4.75 10,336,320.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XDTA9 12/10/2010 12,350,000.00               12,871,417.00               4.75 12,765,355.20                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XDTA9 12/10/2010 11,375,000.00               11,991,230.96               4.75 11,757,564.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XECU1 2/18/2011 12,000,000.00               12,729,317.28               4.63 12,483,456.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XECU1 2/18/2011 14,000,000.00               14,793,628.24               4.63 14,564,032.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XEMR7 2/4/2011 20,000,000.00               21,069,713.80               4.85 20,806,200.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XEMR7 2/4/2011 16,715,000.00               17,458,650.35               4.85 17,388,781.65                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XES83 3/12/2010 50,000,000.00               49,971,000.00               4.88 50,072,450.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XES83 3/12/2010 8,980,000.00                 8,923,527.11                 4.88 8,993,012.02                       
FIXED INCOME FEDERAL HOME LOAN BANK 3133XGDD3 8/19/2011 25,000,000.00               26,319,030.00               5.38 26,653,725.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XGDD3 8/19/2011 20,000,000.00               20,936,372.20               5.38 21,322,980.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XGDD3 8/19/2011 25,000,000.00               26,253,194.26               5.38 26,653,725.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XGLE2 9/10/2010 3,810,000.00                 3,867,092.85                 5.13 3,912,660.45                       
FIXED INCOME FEDERAL HOME LOAN BANK 3133XH2V3 10/13/2011 35,000,000.00               36,419,445.90               5.00 37,384,550.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XHPH9 11/18/2011 25,000,000.00               25,856,051.50               4.88 26,719,975.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XHPH9 11/18/2011 35,000,000.00               36,808,851.10               4.88 37,407,965.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XHPH9 11/18/2011 13,000,000.00               14,050,660.00               4.88 13,894,387.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XHRK0 12/9/2011 25,000,000.00               26,016,042.00               4.75 26,672,000.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XHRK0 12/9/2011 15,000,000.00               15,664,407.90               4.75 16,003,200.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XJVL9 3/11/2011 14,250,000.00               14,813,369.05               5.00 14,873,437.50                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XNUP2 12/27/2010 21,900,000.00               22,116,766.20               3.82 22,516,047.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XPWW0 3/11/2011 10,000,000.00               9,961,300.00                 3.25 10,287,500.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XPWW0 3/11/2011 20,000,000.00               19,908,920.00               3.25 20,575,000.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XQU34 5/29/2013 18,000,000.00               19,032,903.00               3.63 19,093,932.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XRC65 6/10/2011 44,250,000.00               43,413,675.00               3.38 45,812,467.50                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XRM49 12/10/2010 10,000,000.00               10,166,238.46               3.88 10,267,110.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XRRU6 7/1/2011 20,000,000.00               19,986,800.00               3.63 20,788,300.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XRRU6 7/1/2011 10,000,000.00               10,049,539.90               3.63 10,394,150.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XRT83 9/10/2010 25,900,000.00               25,874,299.19               3.38 26,326,754.30                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XSCT3 10/20/2010 25,900,000.00               25,816,231.85               3.38 26,401,890.20                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XSVR6 1/21/2011 16,000,000.00               16,016,569.12               1.63 16,180,000.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XT4D5 3/16/2011 12,000,000.00               12,006,600.00               1.63 12,144,564.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XTN85 11/7/2011 11,975,000.00               11,969,731.84               1.50 12,117,263.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XUE41 8/22/2012 20,000,000.00               20,195,620.86               1.75 20,242,720.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XUE41 8/22/2012 26,000,000.00               26,278,150.06               1.75 26,315,536.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XUK93 9/14/2012 20,000,000.00               20,313,143.10               2.00 20,353,440.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XVEM9 11/21/2012 10,000,000.00               10,030,000.00               1.63 10,059,540.00                     



FIXED INCOME FEDERAL HOME LOAN BANK 3133XVMG3 11/5/2012 36,000,000.00               36,178,560.00               1.76 36,360,000.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XVNT4 12/14/2012 36,000,000.00               36,078,798.97               1.75 36,303,840.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XW7L7 1/16/2013 11,000,000.00               10,989,554.40               1.50 11,001,991.00                     
FIXED INCOME FEDERAL HOME LOAN BANK 3133XW7L7 1/16/2013 15,000,000.00               14,947,650.00               1.50 15,002,715.00                     

FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3128X2HT5 12/16/2010 12,000,000.00               12,640,049.86               4.50 12,378,720.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3128X4EL1 7/28/2010 24,675,000.00               25,242,003.86               4.63 25,117,176.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3128X4MP3 10/4/2010 9,000,000.00                 9,064,890.00                 4.75 9,231,840.00                       
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3134A4QD9 7/15/2012 36,000,000.00               39,346,312.75               5.13 39,383,496.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3134A4QD9 7/15/2012 8,000,000.00                 8,732,969.22                 5.13 8,751,888.00                       
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3134A4VB7 7/12/2010 32,850,000.00               31,951,224.00               4.13 33,332,106.60                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3134A4VJ0 1/18/2011 17,000,000.00               17,901,680.00               4.75 17,649,094.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EAAB5 4/18/2011 10,000,000.00               10,484,129.87               5.13 10,520,890.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EAAB5 4/18/2011 34,250,000.00               35,609,831.29               5.13 36,034,048.25                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EAAF6 7/18/2011 20,000,000.00               20,846,956.00               5.25 21,287,180.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EAAF6 7/18/2011 20,000,000.00               20,815,625.00               5.25 21,287,180.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EAAX7 8/23/2010 20,000,000.00               20,182,200.00               5.13 20,470,880.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EAAZ2 10/25/2012 36,000,000.00               39,033,337.32               4.63 39,161,160.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EAAZ2 10/25/2012 10,000,000.00               10,836,579.65               4.63 10,878,100.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EABF5 2/25/2011 14,000,000.00               14,471,847.06               3.25 14,367,556.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EABV0 11/23/2010 12,900,000.00               12,917,286.00               2.88 13,146,402.90                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EABY4 3/23/2012 12,000,000.00               11,975,250.24               2.13 12,292,668.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EABY4 3/23/2012 20,000,000.00               20,171,343.36               2.13 20,487,780.00                     
FIXED INCOME FEDERAL HOME LOAN MORTGAGE 3137EACG2 1/9/2013 20,000,000.00               19,841,800.00               1.38 19,984,940.00                     

FIXED INCOME FNMA 31359M5H2 2/16/2012 12,000,000.00               13,033,131.36               5.00 12,958,128.00                     
FIXED INCOME FNMA 31359M5H2 2/16/2012 12,000,000.00               13,015,140.36               5.00 12,958,128.00                     
FIXED INCOME FNMA 31359M5H2 2/16/2012 20,000,000.00               21,807,800.00               5.00 21,596,880.00                     

FIXED INCOME FNMA 31359MF81 2/7/2011 7,535,000.00                 7,892,030.60                 5.05 7,859,984.55                       

FIXED INCOME FNMA 31359MGJ6 11/15/2010 13,000,000.00               14,250,225.45               6.63 13,582,998.00                     

FIXED INCOME FNMA 31359MGJ6 11/15/2010 19,250,000.00               20,716,250.09               6.63 20,113,285.50                     

FIXED INCOME FNMA 31359MJH7 5/15/2011 10,000,000.00               10,749,724.50               6.00 10,664,000.00                     

FIXED INCOME FNMA 31359MJH7 5/15/2011 14,250,000.00               15,135,067.50               6.00 15,196,200.00                     

FIXED INCOME FNMA 31359MLS0 11/15/2011 10,000,000.00               10,579,584.95               5.38 10,784,590.00                     

FIXED INCOME FNMA 31359MLS0 11/15/2011 13,325,000.00               14,585,411.75               5.38 14,370,466.18                     

FIXED INCOME FNMA 31359MYL1 7/28/2010 5,050,000.00                 4,961,241.20                 4.70 5,141,556.50                       

FIXED INCOME FNMA 31359MYL1 7/28/2010 6,350,000.00                 6,273,101.50                 4.70 6,465,125.50                       

FIXED INCOME FNMA 31359MZ30 10/15/2011 35,000,000.00               36,981,230.65               5.00 37,421,545.00                     

FIXED INCOME FNMA 31398ARH7 5/19/2011 20,000,000.00               20,063,800.00               3.38 20,702,940.00                     

FIXED INCOME FNMA 31398ASU7 8/12/2010 15,000,000.00               15,043,266.45               3.25 15,207,510.00                     

FIXED INCOME FNMA 31398AUU4 1/9/2012 11,325,000.00               11,458,364.07               2.00 11,564,874.83                     

FIXED INCOME FNMA 31398AVQ2 3/23/2011 16,000,000.00               15,990,880.00               1.75 16,216,768.00                     

FIXED INCOME FNMA 31398AVQ2 3/23/2011 12,000,000.00               12,004,328.64               1.75 12,162,576.00                     

INTERNATIONAL FIXED INCOME STATE OF ISRAEL BONDS 46513FLK3 6/1/2010 10,000,000.00               10,000,000.00               2.47 10,000,000.00                     
INTERNATIONAL FIXED INCOME STATE OF ISRAEL BONDS 46513GBD8 11/1/2012 10,000,000.00               10,000,000.00               1.48 10,000,000.00                     

FIXED INCOME MORTGAGE BACKED SECURITIES 3128KUJA6 8/1/2037 30,000,000.00               17,400,767.70               6.00 18,644,052.55                     
FIXED INCOME MORTGAGE BACKED SECURITIES 3128KV7K5 9/1/2037 45,000,000.00               26,019,641.70               6.00 27,878,745.10                     
FIXED INCOME MORTGAGE BACKED SECURITIES 3128M4UJ0 6/1/2037 30,000,000.00               19,251,730.20               6.00 20,627,266.32                     
FIXED INCOME MORTGAGE BACKED SECURITIES 3128M4ZX4 8/1/2037 5,000,000.00                 2,581,773.85                 6.00 2,766,241.59                       
FIXED INCOME MORTGAGE BACKED SECURITIES 31371MZU4 10/1/2021 5,000,000.00                 1,824,862.55                 5.50 1,951,270.78                       
FIXED INCOME MORTGAGE BACKED SECURITIES 31403DSP5 7/1/2036 15,131,000.00               6,984,028.98                 6.00 7,430,664.62                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36202E2A6 2/20/2039 40,000,000.00               35,238,655.60               5.00 36,730,660.28                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202E3E7 3/20/2039 20,000,000.00               19,304,112.60               4.50 19,624,946.95                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202E4G1 4/20/2039 40,000,000.00               38,805,602.49               4.50 39,450,551.60                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202E5F2 5/20/2039 151,195,392.00             147,486,665.04             4.50 149,937,893.41                   
FIXED INCOME MORTGAGE BACKED SECURITIES 36202E7G8 7/20/2039 70,865,580.00               69,475,886.13               4.50 70,630,505.88                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EHR3 4/20/2036 31,931,240.00               18,579,251.91               5.00 19,387,133.52                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202ELW7 1/20/2037 10,000,000.00               4,566,857.30                 6.00 4,891,652.19                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36202ENA3 5/20/2037 26,137,262.00               14,815,987.09               5.50 15,703,464.72                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EPA1 8/20/2037 22,500,000.00               10,323,476.80               6.00 11,057,682.47                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EPB9 8/20/2037 61,500,000.00               23,517,369.56               6.50 25,345,680.42                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EPN3 9/20/2037 67,648,880.00               24,879,943.23               6.50 26,814,184.66                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EPX1 10/20/2037 31,565,332.00               15,904,790.21               5.50 16,857,487.14                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EQM4 12/20/2037 20,852,990.00               9,361,471.84                 6.00 10,027,634.18                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EQZ5 1/20/2038 17,371,299.00               9,813,781.19                 5.50 10,392,990.56                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202ERD3 2/20/2038 35,855,051.00               20,891,202.20               5.50 22,124,200.95                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202ERT8 3/20/2038 48,999,830.00               31,963,013.31               5.50 33,849,470.36                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202ES91 5/20/2038 20,000,000.00               13,505,725.00               5.50 14,302,832.89                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202ESB6 4/20/2038 14,104,000.00               9,392,415.79                 5.50 9,946,756.17                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36202ESC4 4/20/2038 82,000,000.00               44,765,223.99               6.00 47,902,505.18                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202ETA7 5/20/2038 43,000,000.00               23,443,746.77               6.00 25,086,684.54                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EUV9 7/20/2038 30,000,000.00               13,995,133.54               6.50 15,074,438.24                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EW62 10/20/2038 15,000,000.00               7,306,618.80                 6.50 7,870,068.71                       



FIXED INCOME MORTGAGE BACKED SECURITIES 36202EXU8 11/20/2038 9,000,000.00                 5,258,280.87                 6.00 5,626,781.19                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EZE2 1/20/2039 38,763,648.00               36,220,825.56               4.50 36,822,815.68                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EZF9 1/20/2039 27,170,795.00               22,967,177.12               5.00 23,939,607.40                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202FAU0 8/20/2039 31,660,363.00               31,078,158.37               4.50 31,594,677.36                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36202FB39 10/20/2039 100,000,184.00             99,083,453.30               4.50 100,730,121.21                   
FIXED INCOME MORTGAGE BACKED SECURITIES 36202FBH8 9/20/2039 150,000,000.00             98,697,723.00               4.50 100,338,079.16                   
FIXED INCOME MORTGAGE BACKED SECURITIES 36200MLT8 5/15/2033 21,777,740.00               7,196,214.27                 5.00 7,557,104.42                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36202EWV7 10/20/2038 10,000,000.00               3,332,094.30                 6.00 3,516,772.29                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36202FDW3 1/20/2040 116,000,000.00             115,821,300.84             4.50 117,747,640.72                   
FIXED INCOME MORTGAGE BACKED SECURITIES 36210BYF6 3/15/2039 31,000,000.00               30,037,640.96               4.50 30,621,572.70                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36241KD54 5/15/2035 35,780,000.00               18,067,027.46               5.00 18,934,967.46                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36241KGU6 12/15/2035 9,148,041.00                 5,535,143.97                 5.00 5,793,878.74                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36241KMX3 8/15/2021 99,689,482.00               29,777,768.42               5.50 31,895,861.09                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36241KQA9 12/15/2034 44,530,361.00               32,849,471.86               5.00 34,449,898.13                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36241KQE1 1/15/2038 13,205,671.00               6,057,265.40                 6.00 6,475,095.57                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36290SGC9 8/15/2033 14,428,165.00               5,268,386.58                 5.00 5,532,596.17                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36290TSH3 6/15/2036 55,563,070.00               21,496,048.82               6.00 23,003,136.80                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36291XYK9 4/15/2035 6,468,965.00                 3,662,973.98                 5.00 3,836,342.54                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36292CHY3 5/15/2035 27,799,578.00               13,628,928.62               5.00 14,273,985.81                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36294SCV7 9/15/2036 4,453,000.00                 1,592,080.31                 6.00 1,703,701.06                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36295B5E9 3/15/2038 23,778,102.00               15,128,707.01               6.00 16,156,309.30                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36295P5C2 5/15/2038 20,000,000.00               7,689,906.36                 6.00 8,212,204.80                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36295QCC2 5/15/2038 20,000,000.00               12,475,986.58               5.50 13,224,296.26                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36296QHR3 2/15/2039 20,000,000.00               18,938,396.80               4.50 19,306,559.23                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36296QRM3 4/15/2039 20,000,000.00               19,024,790.20               4.50 19,394,632.12                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36296QVQ9 6/15/2039 25,000,000.00               24,588,882.50               4.00 24,346,288.59                     
FIXED INCOME MORTGAGE BACKED SECURITIES 36296R2F3 9/15/2038 20,025,000.00               8,160,441.99                 6.50 8,772,148.72                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36296XHK3 12/15/2023 10,000,000.00               5,517,563.50                 5.50 5,907,213.83                       
FIXED INCOME MORTGAGE BACKED SECURITIES 36296XR89 3/15/2039 31,000,000.00               29,725,034.17               4.50 30,302,888.83                     

FIXED INCOME MUNICIPAL BONDS 235036FK1 11/1/2017 7,500,000.00                 7,742,550.00                 5.50 7,890,450.00                       
FIXED INCOME MUNICIPAL BONDS 45188FAQ8 11/1/2038 7,500,000.00                 7,336,350.00                 4.88 7,637,025.00                       
FIXED INCOME MUNICIPAL BONDS 57586C6V2 10/1/2018 6,485,000.00                 6,703,998.45                 5.26 7,064,369.90                       
FIXED INCOME MUNICIPAL BONDS 57586C6V2 10/1/2018 6,000,000.00                 6,072,360.00                 5.26 6,536,040.00                       
FIXED INCOME MUNICIPAL BONDS 592646YX5 10/1/2017 10,790,000.00               11,108,520.80               5.00 11,763,473.80                     
FIXED INCOME MUNICIPAL BONDS 592646YZ0 10/1/2019 5,000,000.00                 5,041,450.00                 5.00 5,250,050.00                       
FIXED INCOME MUNICIPAL BONDS 64971MDD1 8/1/2017 15,000,000.00               15,319,050.00               5.21 16,161,300.00                     
FIXED INCOME MUNICIPAL BONDS 64971MDD1 8/1/2017 5,600,000.00                 5,712,280.00                 5.21 6,033,552.00                       
FIXED INCOME MUNICIPAL BONDS 677520P93 11/1/2018 5,025,000.00                 5,718,048.00                 5.00 5,865,180.00                       
FIXED INCOME MUNICIPAL BONDS 679087EZ5 7/1/2020 2,520,000.00                 2,520,000.00                 5.14 2,618,254.80                       
FIXED INCOME MUNICIPAL BONDS 679087EZ5 7/1/2020 1,350,000.00                 1,350,000.00                 5.14 1,402,636.50                       
FIXED INCOME MUNICIPAL BONDS 679087FA9 7/1/2021 3,000,000.00                 3,000,000.00                 5.19 3,046,110.00                       
FIXED INCOME MUNICIPAL BONDS 679087FB7 7/1/2022 3,000,000.00                 3,000,000.00                 5.24 3,130,230.00                       
FIXED INCOME MUNICIPAL BONDS 679087FG6 7/1/2019 3,000,000.00                 3,000,000.00                 5.04 3,123,480.00                       
FIXED INCOME MUNICIPAL BONDS 73358TR86 9/15/2016 5,325,000.00                 5,298,854.25                 4.75 5,530,704.75                       
FIXED INCOME MUNICIPAL BONDS 875128HL7 10/1/2018 3,000,000.00                 3,421,860.00                 5.50 3,519,870.00                       
FIXED INCOME MUNICIPAL BONDS 977100AB2 5/1/2018 5,000,000.00                 4,950,000.00                 5.20 5,246,800.00                       

FIXED INCOME OKLA INDUSTRIAL FINANCE AUTHORITY 8/1/2019 10,000,000.00               10,000,000.00               5.15 10,000,000.00                     
FIXED INCOME OKLA INDUSTRIAL FINANCE AUTHORITY 8/1/2018 10,000,000.00               10,000,000.00               5.15 10,000,000.00                     
FIXED INCOME OKLA INDUSTRIAL FINANCE AUTHORITY 11/1/2019 10,000,000.00               10,000,000.00               5.15 10,000,000.00                     
FIXED INCOME OKLA INDUSTRIAL FINANCE AUTHORITY 11/1/2021 10,000,000.00               10,000,000.00               5.15 10,000,000.00                     

FIXED INCOME OK STUDENT LOAN AUTHORITY 679110CS3X 12/1/2011 50,000,000.00               50,000,000.00               5.22 50,000,000.00                     

FIXED INCOME US TIPS 912828FL9 7/15/2016 25,000,000.00               26,985,119.67               2.50 29,388,557.25                     
FIXED INCOME US TIPS 912828GD6 1/15/2017 25,000,000.00               27,667,667.34               2.38 29,102,165.00                     
FIXED INCOME US TIPS 912828JE1 7/15/2018 25,000,000.00               24,074,264.06               1.38 25,249,813.50                     

FIXED INCOME US TREASURY BONDS 912828DP2 3/15/2010 20,600,000.00               20,165,467.72               4.00 20,629,767.00                     
FIXED INCOME US TREASURY BONDS 912828DP2 3/15/2010 20,600,000.00               20,130,052.20               4.00 20,629,767.00                     
FIXED INCOME US TREASURY BONDS 912828DR8 4/15/2010 20,600,000.00               20,157,421.77               4.00 20,698,983.00                     
FIXED INCOME US TREASURY BONDS 912828DX5 6/15/2010 21,400,000.00               20,793,109.27               3.63 21,615,669.20                     
FIXED INCOME US TREASURY BONDS 912828DZ0 7/15/2010 21,900,000.00               21,916,253.74               3.88 22,207,103.70                     
FIXED INCOME US TREASURY BONDS 912828ED8A 8/15/2010 21,900,000.00               21,639,937.50               4.13 22,296,937.50                     
FIXED INCOME US TREASURY BONDS 912828EG1 9/15/2010 21,900,000.00               21,753,714.84               3.88 22,332,875.40                     
FIXED INCOME US TREASURY BONDS 912828EJ5 10/15/2010 21,900,000.00               22,024,898.33               4.25 22,450,916.40                     
FIXED INCOME US TREASURY BONDS 912828EM8 11/15/2010 21,900,000.00               22,180,582.80               4.50 22,556,145.90                     
FIXED INCOME US TREASURY BONDS 912828EQ9 12/15/2010 21,900,000.00               22,577,958.98               4.38 22,608,333.60                     
FIXED INCOME US TREASURY BONDS 912828ES5 1/15/2011 21,900,000.00               23,238,808.54               4.25 22,655,374.80                     
FIXED INCOME US TREASURY BONDS 912828GR5 5/15/2010 20,600,000.00               20,412,507.04               4.50 20,785,070.40                     

TOTAL 4,547,320,021.00          4,030,431,945.79          4,121,345,273.21                



PORTFOLIO COMPOSITION
AGENCY ACCOUNT

28-Feb-09

MONEY MARKET FUND MUTUAL FUNDS 360802102 * 369,639.84                    369,639.84                    530,372.09                          
MONEY MARKET FUND MUTUAL FUNDS 939330106 * 369,627.62                    369,627.62                    423,008.12                          
MONEY MARKET FUND MUTUAL FUNDS 461308108 * 369,626.20                    369,626.20                    429,583.07                          

FIXED INCOME US T-BILL 912795UR0 5/20/2010 143,000.00                    142,962.51                    0.08 142,965.11                          

FIXED INCOME US TREASURY 912828EG1 9/15/2010 500,000.00                    516,484.35                    3.88 509,883.00                          
FIXED INCOME BONDS 912828KA7 12/15/2011 2,500,000.00                 2,499,804.69                 1.13 2,519,530.00                       
FIXED INCOME TNTB 912810DW5 5/15/2016 170,000.00                    177,942.19                    7.25 213,575.76                          

TOTAL 4,421,893.66                 4,446,087.40                 4,768,917.15                       

PORTFOLIO COMPOSITION
LINKED ACCOUNT

28-Feb-09

FEDERAL 31331YWC0 3/3/2010 350,000.00                    350,000.00                    2.00 350,000.00                          
FARM
CREDIT

TOTAL 350,000.00                    350,000.00                    350,000.00                          

GRAND TOTAL 4,552,091,914.66          4,035,228,033.19          4,126,464,190.36                

* NOTE: 1) Money Market funds are not held in the custodial account.
                2) All securities are held in US Currency
                3) State of Israel Bonds are physical bonds held by the custodian


