REPORT EXAMPLES

To reduce the size of the file, please note
that the reports shown are not complete
in content but show the format of the
report as an example.
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¢ Actual Cash Detail
Date Transaction Narrative Anlt_g:m Status Ref # S"t.'anl‘:fp
usp Cash
Opaning Balance on 30 Mar 2010 0.00
0.00

Actual Closing Bdlance on 30 Mar 2010

Northern Trust Generated by Northem Trust on 31 Mar 10 5:21.31AM
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¢ Actual Cash Detail
Date Transaction Narratlve Ani;::t::: Slatus Ref# S.It-lanr:fp
usp Cash
QOpening Balance on 30 Mar 2010 0.00
0.00

Actual Closing Balance on 30 Mar 2010

Northern Trust

Generated by Northemn Trust on 31 Mar 10 5:21:31AM
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¢ Actual Cash Detail
Lecal Time
Date Transaction Narrative Amount Status Ref# Stamp
usb Cash
Opening Balance on 30 Mar 2010 0.00
0.00

Actual Closing Balance on 30 Mar 2010

Northern Trust

Generalted by Northem Trust on 31 Mar 10 5:21:31AM
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¢ Actual Cash Detail
Local Time
Date Transaction Narrative Amount Status Ref# Stamp
usD Cash
Openlng Batance on 30 Mar 2010 . .00
Actual Closing Balance on 30 Mar 2010 0.00

Plaase note that this report has been created using the best avallable data, This report may also contain information provided by third parties, derived by third parties of derived from third party
data andfor data that may have been categorized or otherwisa reportad based upon client direction ~ Northern Trust assumes no responsiblity for the accuracy, imelinass or completeness of
any such Information. i you have quastions regarding third parly dala or direction as it relates to this report, plaase contact your Northerm Trust relationship team.

IRS CIRCULAR 230 NOTICE: To the .exterd that this message or any etlachment concems tax matters, It is not intended to be used and cannot be used by a taxpayer for the purpose of avolding
penciies that may be imposed by law. For more Information abour this notice, seo http:iwww.nothemtrust. comfcircular230.
Northern Trust Generated by Northern Trust on 31 Mar 10 5:21:31AM
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* Projected Overdraft
------------ --Nogative Balances--scsewvssmmneemeeeanaen

Date Local
usp Cash
31 Mar 2010 -224,410,440.11 Projected
01 Apr 2010 -223,604,834.69 Projected
05 Apr 2010 ’ -222,567,950,50 Projected
12 Apr 2010 -222,369,208.59 Projected
13 Apr 2010 -221,494,209.59 Projecled
15 Apr 2010 -112,430,965.67 Projected \
19 Apr 2010 -141,635,874.41 Projected
20 Apr 2010 -93,407,929.66 Projected
26 Apr 2010 -92,505,817.49 Projected
03 May 2010 -91,757,720,99 Projected
05 May 2010 -91,559,969,99 Projected
07 May 2010 -51,470,157.49 Projected
10 May 2010 -90,932,657.49 Projected
12 May 2010 -88,049,207.49 Projected

Plaase riote that this report has been created using the best avallable data. This report may also contaln information provided by third parties, derived by third parties or derived from third party
data endior data that may have been calegorfzed or ctherwisa reporied based upon chent direction - Northern Trust assumes no responsibiiity for the accuracy, imeliness or complelenass of
any such Information. If yout have questions reganding third party dala or direction as [2 relatas fo this report, please contact your Northem Trust relationship team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment conoams tax matters, if 1 not intended to be used and cannol be used by a taxpayer for the purpose of avolding
penalties that may be Imposed by Jaw, For more information about this nolice, see hitp:/www.neithemtrust.com/circular230.

. Northern Trust Generated by Northemn Trust on 31 Mar 10 5:21:32AM




¢ Projected Cash Detail

Transaction Narrative

Local
Amount

Page 1 0of 15

Status Ref#

Time
Stamp

=
D
=

31 Mar 2010

31 Mar 2010

31 Mar 2010

31 Mar 2010

31 Mar 2010

01 Apr 2010

01 Apr 2010

01 Apr 2010

01 Apr2010

01 Apr 2010

Cash
Actual Opening Balance on 31 Mar 2010
TRADE

3620A0KV4 GNMA POOL #7366068 4,6% DUE
03-16-2040 PURCHASED 50,600,000.00
SHARES 03-29-10 AT A PRICE OF
$101.453125 NET

AND OTHER.CHARGES OF $187,500.000

3620AQJE4 GNMA POOL #736561 4.6% DUE
02-15-2040 PURCHASED 49,929,682.00
SHARES 03-29-10 AT A PRICE OF
$101.484376  NET

AND OTHER CHARGES OF $187,236.310

36202FEE9 GNMA POOL #004657 4.5% DUE
03-20-2040 PURCHASED 50,000,000.00
SHARES 03-29-10 AT A PRICE OF
$101.296875  NET

AND OTHER CHARGES CF $187,500.000

36202FE69 GNMA POOL #004657 4,5% DUE
03-20-2040 PURCHASED 44,625,877,00
SHARES 03-28-10 AT A PRICE OF
$101.296876 NET

AND OTHER CHARGES OF $167,347.040

36202FEE9 GNMA POOL #004657 4.5% DUE
03-20-2040 PURCHASED 25,895,705.00
SHARES 03-29-10 AT A PRICE OF
$101.206875  NET

AND OTHER CHARGES OF $97,484.230

Net Change In Cash
Projected Closing Balance on 31 Mar 2010
INCOME

§7586C6V2 MASSACHUSETTS ST HEALTH &
EDL FACS AUTH TAXABLE-HARVARD
UNIV-SER C 6.26% DUE  10-01-2018 BEQ
TAXABLE N/C INTEREST RECEIVED
ON 12,485,000.00 PAR

592646YX5 METROPOLITANWASHD C
ARPTS AUTH ARPT SYS REV REF-AMT-SER
E-AMBAC-FSA-CR 5.0% DUE 10-01-2017 AMT
N/C INTEREST RECEIVED ON
10,780,000.00 PAR

592646Y20 METROPOLITAN WASHD C
ARPTS AUTH ARPT SYREF-AMT-SER
E-AMBAC-FSA-CR 6.0% DUE
10-01-2018/10-01-2017 AMT

INTEREST RECEIVED ON 6,000,000.00 PAR

875128HL7 TAMPA BAY WTR FLA UTIL 8YS
REVREF & IMPT 5.5% DUE 10-01-2018 BEC
INTEREST RECEIVED ON 3,000,000.00 PAR

MISC RECEIPTS/DISBURSEMENTS

8685278404 MFB NORTHERN INSTL FDS
GOVT PORTFOLIO MFB NORTHERN INSTRL
FDS GOVT PORTFOLIO STIF INCOME
(CORPORATE})

Northern Trust

0.00
-224,410,440.11

-50,914,062.50

-50,858,062,03

-50,835,937.60

-45,371,965.88

-26,430,412.20

~224,410,440.11

-224,410,440.11
805,606.50

328,355.50

268,750.00

125,000.00

82,600.00

0.02

0.02.

P 508941223

P 740556203

P 982481476

P 562626258

P 406061360

P C2401 INC*

P 2401 INC*

P C2401 INC*

P C2401 (NC*

05:14

08:14

05:14

0514

05:14

05:14

05:14

05:14

05:14

05:14

Goenerated by Northemn Trust on 31 Mar 10 5:21:32AM




¢ Projected Cash Detail -

Page 2of 15

Local Time
Date Transaction Natrative Amount Status Ref # Stamp
Net Change In Cash 806,605.52
Projected Closing Balance on 01 Apr 2010 -223,604,834.69
INCOME 1,006,876.0¢
05 Apr 2010 31331X6M9 FEDERAL FARM CR BKS CONS 783,125.00 P C2404 INC* 05:14
SYSTEMWIDE BDS 4.6% DUE 10-04-2010
REG " INTEREST RECEIVED ON
35,250,000.00 PAR
05 Apr 2010 3128X4MP3 FEDERAL HOME LN MTG CORP 213,750.00 P C2404 INC* 06:14
DTD 10/04/2005 4,75% DUE
10-04-2010/10-04-2006 REG  INTEREST
RECEIVED ON 9,000,000.00 PAR
Nat Change In Cash 1,006,875.00
Projected Closing Balance on 05 Apr 2010 -222,697,059.69
INCOME 226,750.00
12 Apr 2010 679110083 OKLAHOMA ST STUDENT LN 228,750.00 P C4110 INC* 05:14
AUTH REV ADJ-TAXABLE-SR-NTS-5ER
A4 DUE 12-01-2011 REG TAXABLE
INTEREST RECEIVED ON 50,000,000.00 PAR
Net Change In Cash 228,750.00
Projected Closing Balance on 12 Apr 2010 +222,369,209.59
INCOME 875,000.00
13 Apr 2010 3133XH2Va FEDERAL HOME LN BKS 875,000.00 P C2413 INC* 05114
PREASSIGN 00788 5.0%DUE 10-13-2011 REG
INTEREST RECEIVED ON 35,000,000.00 PAR
Net Change in Cash 876,000.00
Projected Closing Balance on 13 Apr 2010 «221,494,200.69
INCOME 3,059,551.76
15 Apr 2010 3133X5RA8 FEDERAL HOME LN BKS CONS 1,211,100.00 P C2415 INC* 05:14
BO DTD 03/30/2004 3.3% DUE 04-15-2010
BEOQ  INTEREST RECEIVED ON
73,400,000.00 PAR
15 Apr 2010 31358MZ30 FNMA NT 5.0% DUE 10-15-2011 850,000.00 P C2416 INC* 05:14
BEQ = INTEREST RECEIVED ON
34,000,000.00 PAR
15 Apr 2010  ©12828DR8 UNITED STATES TREAS NTS 179,666.67 P C2415 INC* 05:14
DTD 00088 4.0% DUE 04-15-2010 REG
INTEREST RECEIVED ON 11,000,000.00 PAR
15 Apr 2010 36241KQAS GNMA POOL. #782249 SER 2034 135,872.80 P STBRPD3116 05114
50% DUE  12-15-2034 REG
INTEREST RECEIVED ON €83,561.97 PAR
15 Apr 2010 3624 1KMX3 GNMA POOL #782174 5.5% DUE 136,481.44 P STBRPD311E  05:14
08-15-2021 BEQC
INTEREST RECEIVED ON 609,106.10 PAR
45 Apr2010 3128KV7KE FEDERAL HOME LN MTG CORP 130,008.21 P STBRPDD11E  05:14

POOL #A6-5398 6.0% DUE 09-01-2037 BEQO
INTEREST RECEWED ON 2,814,671.70 PAR

Northern Trust

Generated by Northem Trust on 31 Mar 10 5:21:32AM




* Projected Cash Detail

Page 12 of 15

Local Time
Date Transaction Narrative Amount Status Rof # Stamp
07 May 2010 3133XTN85 FEDERAL HOME LN BKS CONS 89,812,50 P C2507 INC* 05:14
BD BTD 05/07/2009 1.5% DUE 11-07-2011
REG INTEREST RECEIED ON
11,975,000.00 PAR
$9,812.60

Net Change in Cash
Projected Closing Balance on 07 May 2010
INCOME

10 May 2010 31331YDG2 FEDERAL FARM CR BKS GONS
SYSTEMWIDE BDS DTD 11/08/2007 4.3%
DUE 11-08-2010 REG INTEREST RECEIVED
ON 25,000,000.00 PAR

Net Change in Cash
Projected Closing Bafance on 10 May 2010
INCOME

12 May 2010 3133XBSM8 FEDERAL HOME LN BKS
TRANCHE # TR 00396 4.5% DUE
05-12-2010/06-12-2006 REG  INTEREST
RECEIVED ON 2,820,000.00 PAR

MATURITIES

12 May 2010 3133XBSMS FEDERAL HOME LN BKS
TRANCHE # TR 00306 4.5% DUE
05-12-2010/05-12-2006 REG ~ MATURED
2,820,000.00 PAR

Net Change In Cash

Projected Closing Balance on 12 May 2010

Northern Trust

-91,470,167.49
637,600.00

§37,500.00

§37,500.00
-90,932,657.49
63,450.00

63,450.00

2,820,000.00

2,820,000.00

2,883,450.00

-88,049,207.49

P C2508 INC* 05:14

P C2512 INC* 05:14

P Co6 05:14

Generaled by Northem Trust on 31 Mar 10 5:21:32AM
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¢ Projected Cash Detail

Local Time
Date Transaction Narrative Amount Status Ref# Stamp
usD Cash
0.00

Actual Opening Balance on 31 Mar 2010

Generated by Northem Trust on 31 Mar 10 5:21:32AM

Northern Trust




* Projected Cash Detail ' Page 14 of 15

Logcal Time

Date Transaction Narrative Amount Status Ref# Stamp
SD Cash
Actual Opening Balance on 31 Mar 2010 0.00

Northern Trust Generated by Northem Trust on 31 Mar 10 5:21:32AM




Page 15 of 15

* Projected Cash Detail

Local Time
Cate Transaction Narrative Amount Status Rol # Stamp
usp Cash
Actual Opening Balance on 31 Mar 2010 0.00

Pleasa note that this report has been created using the bast avaliable data. This report may 21so contaln information provided by third parlles, derived by third partles or derived from third parly
dala andfor dala that may have baen categorized or otherwisa reported based upon cllent direction - Nosthern Trust assumes no responsibllily for the accuracy, imeliness or complelenass of
any such infermation. H you have questions regarding third party data or direction a3 It refates o this repert, ploase contact your Northem Trust relalionship team.

IRS CIRCULAR 230 NOTICE: To the extent that inis messaga of any attachment concerns tax matters, it is notintended io be used and cannot be used by a laxpayer for the purposa of avolding
penalties that may be fimposed by law. For more Information about this nolice, see htip:/iwww.noithemtrust.comfcircular230,

Northern Trust Generated by Northern Trust on 31 Mar 10 5:21.32AM




General Fund

 Account number 2601929

| "OKSTR - GENERAL FUND - -SL

28 FEB 10
. Page 1 of 26
¢ Asset Detail - Base Currency
Description / Asset [D
investment Mgr 1D Exchange rate/ Accrued Unrealized gainfloss
Shares/PAR value local market price income/expense Market Value Cost Market Transiation Tetal
Fixed Income
Government bonds
Israel - USD
ISRAEL ST 8TH SER FLTG LIBOR 8D DTD 11/01/2009 0% DUE 11-01-2012 REG CUSIP : 46513GBD8
000
10,000,000.000 100.00 0.00 10,000,000.00 10,000,000.00 0.00 0.00
issue Date: 01 Nov 08 Maturity Date: 01 Nov 12
ISRAEL ST JUBILEE ISSUE 5TH SER 2.47% DUE 06-01-2010 REG CUSIP : 46513FLK3
0.00
10,000,000.000 1G0.00 81,878.50 10,000,000.00 10,00C,000.00 0.00 .00
issue Date: 01 Jun 08 Rate: 247%  Yield to Maturity: 2467%  Maturity Date: 01 Jun 1¢
Total USD 81,878.50 20,000,000.00 20,000,000.00 0.00 0.00 0.00
Total Israel 81,878.50 20,000,000.00 20,000,000.00 0.00 0.00 0.00
United States - USD
UNITED STATES TREAS NTS DTD 00088 4 DUE 04-15-2010 REG CUSIP : 912828DR3
£41,561.23
20,600,000.000 100.4805 310,131.97 20,698,983.00 20,157 42177 541,561.23 0.00
issue Date: 1S Apr05 Rate: 4.00%  Yield to Maturity: 0.346%  Maturity Date: 15 Apr 10
UNITED STATES TREAS NTS DTD (0084 3 625%0UE 06-15-201¢ REG CUSIP ; 912828DX5
822,559.93
21.400,000.000 101.0078 161,969.75 21,615,669.20 20,793,109.27 822,588.93 0.00
Issye Date: 15 Jun 05 Rate: 3.625%  Yield to Maturity: 0.254%  Maturity Date: 15 Jun 10
UNITED STATES TREAS NTS DTD 00103 3.875%DUE 08-15-2010 REG CUSIP : 912828EG1
B 560,248.47
21,900,000.000 101.8766 391,49272 22,332,875.40 21,763,626.93 569,248.47 0.00
Issue Date: 15 Sep 05 Rate: 3.875%  Yield to Maturity: 0,256%  Maturity Date: 15 Sep 10
UNITED STATES TREAS NTS DTD 00108 4.5% DUE 11-15-2010 REG CUSIP : $12828EM8
376,563,10
21,900,0G0.000 1026961 288,671.92 22,556,145.90 22,180,582.80 375,563.10 0.00

Issue Date: 15 Nov 05 Rate; 4.50%  Yield to Maturity: 0.304%  Maturity Date: 15 Nov 10

Northern Trust

*Generated by Northern Trust from reviewed periodic data on 31 Mar 10 B003



General Fund

28 Feb 10

7 Accountnumber 2601929

*OKSTR : GENERAL FUND  -SL

Page 10f 2
¢ Asset Summary
Accrued Unrealized gainfloss Market values

Country income/expense Market value Cost Market Translation Total incl. accruals %
Fixed Income
Government bonds
Israel - USD 81,878.50 20,000,000.00 29,000,000.00 0.0¢ 0.00 0.00 20,081,878.50 0.488%
United States - USD 2.990,361.75 261,466,943.90 257,000,624.82 4,466,319.08 0.00 4,466,319.08 264,457,305.65 6.430%
Total government bonds 3,072,240.25 281,466,943.90 277,000,624.82 4,466,319.08 0.00 4,466,319.08 284,539,184.15 £.919%
Government agencies
United States - USD 20,625.458.70 2,101,593.423.63 2077141 459.87 24,851,873.76 0.00 24,851 873.76 2,122,616,882.33 51.811%
Total government agencies 20,625,458.70 2,101,993,423.63 2.077,141,449.87 24,851,973.76 0.00 24,851,973.76 2,122,618,882.33  51.611%
Municipal/provincial bonds
United States - USD 1,547,328.24 151,819,526.75 147,295,321.50 4,524,205.25 0.00 4,524,208.25 153,366,854.99 3.729%
Total municipal/provincial bonds 1,547,328.24 151,819,526.75 147,295,321.50 4,524,205.25 0.00 4,524,205.25 153,366,854.9% 3.729%
Government mortgage backed securities
United States - USD 5,885,776.76 1,462,324 842 93 1,425,638,099.34 36,686,743.59 .00 36,686,743.59 1,468,220,619.69 35.700%
Total government mortgage backed securities 5,895,776.76 1,462,324,842 93 1,425,638,099.34 36,686,743.59 0.00 36,686,743.59 1,468,220,619.69 35.700%
Index linked government bonds
United States - USD 203,252.00 83,740,535.75 78,727,051.07 5,013,484.68 0.00 5,013,484.68 83,943 787.75 2.041%
Total index linked government bonds 203,252.00 83,740,535.75 78,727,051.07 5,013,484.68 0.00 5,013,484.68 B83,943,787.75 2.041%
Total fixed income 31,344,055.95 4,081,345,272.96 4,005,802,546.60 75,542,726.36 0.00 75,542,726.36 4,112,6892,328.91 100.000%
Cash and Cash Equivalents
Short term investment funds
Short Term Investment Funds Q.15 Q.00 0.00 0.00 0.00 0.00 .15 0.000%
Total short term investment funds 0.15 0.00 0.00 0.00 0.00 0.00 0.15 0.000%

Northern Trust

*Generated by Northern Trust from reviewed periodic data on 31 Mar 10 B002
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General Fund

28 Feb 10

| "OKSTR-GENERALFUND. -SL

Page 2 of 2
¢+ Asset Summary

Unrealized gain/loss

Accrued Market values
Description income/expense Market value Cost Market Translation Total incl, accruals %
Total cash and cash equivalents 0.15 0.00 0.00 2.00 0.00 0.00 015 0.000%
Total Unrealized Gains 84,233,264.62
Total Unrealized Losses -8,690,538.26

e

Total Cost incl. Accruals 4,037,146,602.70

Please note that this report has been prepared using best avaiiable data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or ctherwise reperted based upor client direction - Northemn Trust assumes no responsibility for the accuracy, timeliness or completeness of any such information. Northem Trust assumes no responsibility for the
consequences of investment decisions made in reliance on infermation contained in this repert. If you have questions regarding third party dalz or direction as it relates o this repor, please contact your Northemn Trust refationship
team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concerns tax matters, it is nat intended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law. For more inforrnation about this naotice, see hitp:iwww.northemtrust.com/circular230.

Northern Trust *Generated by Northern Trust from reviewed periodic data on 31 Mar 10 B002
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- Account number 2601929

Page 1 of 16

Cash Activity Detail
Income cash - USD
Value Date Transaction zm“@:@ Local Receipt/ usb Base Receipt/
Entry Date Security Description Disburgement Balance Disbursement Balance

Beginring cash balance 144,802,756.33 144,802 756,33
01 Fet 10 INCOME RECEIVED 0.05 144,802,756.38 0.05 144,802,756.38
01 Feb 10 MFB NORTHERN INSTL FDS GOVT PORTFOLIO  #MFB NORTHERN INSTRL FDS

GOVT PORTFOLIO CUSIP ; 665278404
01 Feb 10 INTEREST RECEIVED ON 20,600,000 PAR 536,630.00 145,339,386.38 536,630.00 145,339,385.38
01 Fe 10 NEW YORK N Y CITY TRANSITIONAL FIN AUTH REV 5.21% 08-01-2017 BEG

TAXABLE CUSIP : 64971MDD1
03 Feb 10 ADJUSTMENT OF INTEREST ON SHORT TERM CASH BALANCE FOR THE MONTH 74353.85 145,346,825.26 7.438.88 145,346,825.28
03 Feb 40 OF JANUARY.

SHORT TERM INTEREST ADJUSTMENT GUSIP : 824999444
03 Feb 10 PAID THE NORTHERN TRUST COMPANY INVESTMENT ACTIVITY COST -7,685.26 145,339,136.00 768926 145,339,136.00
03 Feb 10 RECOVERY FOR JANUARY, 2010

SHORT TERM INTEREST ADJUSTMENT CUSIP ; 824939AA4
03 Feb 10 PURCHASED 36,000,000.00 PAR 02-02-10 AT A PRICE OF $168.425937 NET PLUS -453,250.00 144,385,585.00 -453,250.00 144,885,886.00
05 Feb 10 ACGRUED INTEREST PAID SOUTHWEST SECURITIES INC.

FHLMC PREASSIGN 00024 4.625 10-25-2012 CUSIF : 3137EAAZ2
03 Feb 10 PURCHASED 36,000,000.00 PAR 02-02-10 AT A PRICE OF $109.295313 NET PLUS -92,250.00 144,793,636.00 -92,250.00 144,793,636.00
03 Feb 10 ACCRUED INTEREST PAID BOSC INC

FHLMC NTS 5,125 07-15-2012 CUSIP : 3134A4QD9
04 Feb 10 INTEREST RECEIVED ON 35,715,000 PAR 890,338.75 145,683,974.75 890,338.75 145,683,974.75
04 Feb 10 FHLB CONS BD DTD 02/03/2006 4.85  02-04-2011 CUSIP : 3133XEMR7
08 Feb 10 INTEREST RECEIVED ON 7,535,000 PAR 160,258.75 145 874,233.50 190,258.75 145,874,233.50
a8 Feb 10 FNMA DTD 02/07/2006 5.05 02-07-2011/08-07-2006 CUSTP : 31359MF51
11 Feb 10 INTEREST RECEIVED ON 56,250,000 PAR 1,456,875.00 147,331,108.50 1,456,875.00 147,331,108.50
11 Eab 10 FFCE BD 5,18 02-11-2010 CUSIP : 21331¥X27
12 Feb 10 INTEREST RECEIVED ON 15,000,000 PAR 243,750.00 147 ,574,858.50 243,750.00 147.574,858.50

FNMA PREASSIGN 00403 3.25 08-12-2010 CUSIP ; 31398A8U7
12 Feb 10
12 Feb 10 INTEREST RECEIVED ON 5,000,000 FAR PAYMENT DUE 02-12-10 181,302.09 147,756,160.59 181,302.09 147,756,160.58
12 Eeb 10 FHLB 7.375 02-12-2010 CUSIP : 3133MATQ2

Northern Trust

*Generated by Northern Trust from reviewed periodic data on 371 Mar 10 B024



Account number 2601929

General Fund

Valuation Date 28 Feb 10 *OKSTR - GENERAL FUND ~ -SL

¢ Cash Balances Summary Page 1 0f 1

Account Short Term Pending Cash Cash and Cash Total Cash and Cash % of
Number Account Name Cash Investments Adjustments Equlv. Accruals Equlv.incl.Pendin Account
2601928 *OKSTR - GENERAL FUND  -SL 0.00 0.00 0.00 Q.15 ¢.15 0.00%
Gash Totals for Account Number 2601929 T 000 Coriioge . 0.15 0.15 nfa
Tetal Market Value of Account 2601929 4.112,689.328.06

Plzase note that this report has been prepared using best availabie data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or otherwise reported based upon client direction - Northern Trust assumes no respensibiiity for the accuracy, timeliness or completeness of any such information. Northem Trust assumes no responsibility for the
consequences of investment decisions made in reliance on information contained in this report, If you have questions regarding third party data or direction as it relates to this report, please contact your Nerthern Trust zelationship
team. ‘

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concems tax matters, i is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law. For more information about this notice, see hitp:/Avww. northemtrust.corm/circular230.

Northern Trust *Generated by Northern Trust from periadic data on 31 Mar 10



.>m.no_._:n _.__._B.g_. 2601929

General Fund

01 Feb 10 - 28 Feb 10

.. *OKSTR-GENERAL FUND -SL

Change In Book and Market Value Page 1 of 1

Cost Market Value For mere information

QOpening balance 3,952.066,240.54 4,028,610,298.20

Miscellaneous Cash Receipts 217,189,231.24 217,188.231.24 See funding & disbursement summary
Total receipts 217,189,231.24 217,189,231.24 See funding & disbursement summary

Miscellaneous Cash Disbursements -143,912,026.48 -143,912,026.48 See funding & disburserment summary
Total disbursements -143,912,026.48 -143,912,026.48 See funding & disbursement surnmary
Income received 15,008,779.18 15,008,779.18 See income & expense summary, cash activity detail
Expenses paid -7,637.65 -7,637.65 See income & exgense summary
Unrealized gainloss change .00 -1,001,331.30 See assef summary
Realized gainfloss -2,383,016.11 -2,383,016.11 See realized gainfloss summary
Accrued income change -§14,988.02 -814,968.02 See income & expense summary
Closing balance 4,037,148.602.70 4,112,689,329.08

Please note that this report has been prepared using best available data. This report may also contain information provided by third parties, desived by third parties or derived from third party c¢ata and/or data that may have been
categorized or otherwise reported based upon client direction - Northemn Trust assumes no respensibility for the accuracy, fimeliness or completeness of any such information. Northem Trust assumes no responsibility for the
censequences of investment decisions made in reliznce on information contained in this report. If you have questions regarding third party data or direction as it relates to this report, please contact your Northem Trust relationship
team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concems tax matters, it is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law. For more information about this notice, see hitprfwww.northemtrust.com/circutar230.

Northern Trust “Generated by Northern Trust from reviewed periodic data on 31 Mar T



General Fund

01 Feb 10 - 28 Feb 10

® Change In Cash Value

Marke! value

Cost

For more information

Account number 2601929

. *OKSTR - GENERAL FUND~  SL

Page 1of 1

Qpening balance

2.59

2.59

Miscellaneous cash receipts

217,189,231.24

217,189,231.24

See funding & disbursement summary

217,189,231.24

See funding & disbursement summary

Total receipts 217,189,231.24

Miscellanecus cash disburserments -143,812,026.48 -143,912,026.48 See funding & disbursement summary
Total disbursements -143,812,026 48 -143,912,026.48 See funding & disbursement summary
Income received 15,008,779.18 15,008,779.18 See income & expense summary, cash activity detail
Expenses paid -7,637.65 -7,637.65 See income & expense summary
Securities bought -200,703,317.36 -200,703,317.36 See investment transaction summary
Securilies soid $4,000,000.00 94,000,000.00 See investment transaction summary
Principal paydowns 18,424,968.48 18,424 968.48 See investment transaction summary

0.00 0.00

Closing balance

Please note that this repert has been prepared using best available data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been

categorized or otherwise reported based upon client direction - Northem Trust assumes no responsibility for the accuracy, timeliness or completeness of any such information. Northem Trust 2ssumes no responsil

y for the

censequences of investment decisions made in reliance on information contained in this report. If you have questions regarding third party data or direction as it relates to this report, please contact your Northem Trust relationship

team.

IRS CIRCULAR 230 NCOTIGE: To the extent that this message or any attachment concerns tax matters, it is not intended to be used ard cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law. For more information about this notice, see hitp:/Awww.northemtrust.com/cireular230.

Northern Trust

*Generated by Northern Trust from reviewed periodic data on 31 Mar 10



- Accountnumber 2601929

Qm&mw& Fund

01 Feb 10 - 28 Feb 10

. 'OKSTR-GENERALFUND L

Page 1 of1
¢ Funding and Disbursement Summary
Realized gain/loss
Transaction ameunt Market
Transaction Type Receipts Disbursements Market value Cost Cost on gainfloss Translation Total
Miscellaneous Cash Receipts 217,189,231.24 Q.00 0.00 0.00 217,189,231.24 0.00 0.00
0.06 0.00
Miscellaneous Cash Disbursements 0.00 -143,912,026.48 0.00 0.00 -143,912,026.48 0.00 G.00
0.00
Total o eo0 0.00

43,912,026.48

000 0.00
000

Please note that this report has been prepared using best available data. This report may alse contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or otherwise reported based upon dlient direction - Northern Trust assumes no responsibility for the accuracy, timeliness or completeness of any such informaticn. Northern Trust assumes no responsibility for the

consequences of investment decisions made in reliance on infermation contained in this report. If you have questions regarding third party data or direction as it relates to this reporl, please contact your Northern Trust relationship
team.

{RS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concems tax matters,
law. For more information abeut this notice, see hitp:/fwww.northemtrust.com/circular23C.

Northern Trust

it is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by

“Generated by Northern Trust from reviewed periodic data on 31 Mar 10 B014



Security Lending h%mwﬂ_

28-Feb-10

Page 1 of 3
¢ OKSTR All Collateral Detail Holdings

ABS Comm Paper
United S S

tate Amortized Cost/
Issuer Maturity Date Interest Sensitivity (Days) Yietd Market Value *
Charta Corporation . 13-Apr-2010 44 0.200 % 7,998,000.00
Clipper Receivables Corp. 23-Apr-2010 54 0.210 % 7,997,433.33
Corporate Receivables Corporation 19-Apr-2010 50 0.200 % 7.,997,733.33
Regency Markets Inc. 10-Mar-2010 10 0.180 % 4,9989,725.00
Straight-A Funding LLC 12-Apr-2010 43 0.170 % 7,998,337.78
Total ABS Comm Paper 43 0193 % $36,991,229.44
Agency Bd/Note
United States .

Amortized Cost /

Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
Federal Home Loan Bank 28-Jul-2011 0 0.136 % 24,987,414.23
Total Agency Bd/Note 1] 0.136 % $24,987,414.23

Cert.of Deposit

Netherlands
Amortized Cost /

Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *

Rabobank Nederland, New York Br. 30-Apr-2010 61 0.2%0 % 10,000,000.0C

United Kingdom
Amortized Cost/

Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
LLoyds Bank, New York 17-Mar-2010 17 0.620 % 30,000,060.00
Royal Bank of Scotland, New York Branch 17-Mar-2010 17 0.750 % 30,000,0C0.00
Total Cert.of Deposit 23 0.628 % $70,000,000.00

Amortisation is the basis of valuing the funds on this report

* Non-Cash Investments expressed as current markef value and Cash Investments expressed as amortized cost
The Northern Trust Company * Generated on 31 Mar 10 09:49 No.60202



28-Feb-10 -
+ OKSTR All Collateral Detail Holdings
Muni VarRtNt/Bd

Page 2 of 3

United States .
Amortized Cost/

Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
City of New York NY GO 05-Mar-2010 3 8.290 % 6,000,006.00
Denver CO City&Cnty Sch Dist 01 (TXBL) 05-Mar-2010 3 0.380 % 8,500,000.00
Kentucky Hsg Comp Housing Rev(TXBL) 05-Mar-2010 3 0.350 % 10,000,000.00
Rush Medical Fndtn MS TXBL VRDNs 05-Mar-2010 5 0.250 % 2,900,000.00
St. Paul, MN {AMT) Hsg & Redev Auth 05-Mar-2310 5 0.550 % 530,000.00
State of Texas G.O. (Taxable) 05-Mar-2010 3 0.230 % 10,00C,000.00
Syracuse, NY (Taxable) Ind. Dev. Agy. 05-Mar-2010 3 0.400 % 3,995,000.00
Total Muni VarRiNt/Bd 3 0.319 % $41,925,000.00

Repo.Agmts.

United States .
Amortized Cost /

Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *

Repo. Agreement with Bank of America NA 01-Mar-2010 1 0.120 % 48,842,000.00
Repo. Agreement with BNP Paribas Securities Corp 0%-Mar-2010 1 0.110 % 40,000,000.00
Repo. Agreement with Credit Suisse Securities USA LLC 01-Mar-2010 1 0.120 % 40,000,C00.00
Repo. Agreement with Goldman Sachs & Company 01-Mar-2010 1 0.120 % 45,000,200.00
Repo. Agreement with HSBC Securities, Inc. 01-Mar-2010 1 0.120 % 25,000,000.00
Repo. Agreement with J.P. Morgan Securities, Inc 01-Mar-2010 1 0.120 % 40,000,000.00
Repo. Agreement with Societe Generale, New York Branch 01-Mar-2010 1 0.120 % 30,000,000.00
Total Repo.Agmts. 1 0.119 % $268,842,000.00

Amortisation is the basis of valuing the funds on this report

* Non-Cash Investments expressed as current market value and Cash Investments expressed as amortized cost
The Northern Trust Company *** Generated on 31 Mar 10 09:49 No.60202



28-Feb-10

i nmm 30f3
+ OKSTR All Collateral Detail Holdings "

Sweep Vehicle

United States .
Amortized Cost/

Issuer Maturity Date Interest Sensitivity (Days} Yield Market Value *
Excess Cash 01-Mar-2010 1 0.000 % 16,499.41
Total Sweep Vehicle 1 0.000 % $16,499.41

Treasury Bill

United States .
Amortized Cost/

Issuer Maturity Date Interest Sensitivity (Days} Yield Market Value *
U.S. Treasury Bill 17-Jun-2010 109 0.300 % 6,993,594.03
U.S. Treasury Bill 23-Sep-2010 207 0,280 % 9,983,851.12
U.S. Treasury Bil 19-Aug-2010 172 0.190 % 9,990,883.47
U.S. Treasury Bill 19-Aug-2010 172 0.181 % 9,901,325.97
U.8. Treasury Bifl 12-Aug-2010 165 0.171 % 9,992,138.06
U.S. Treasury Bill 29-Jul-2010 151 0.175 % 9,902,632.22
U.S. Treasury Bill 17-Jun-2010 1090 0.150 % 9,995.416.67
Total Treasury Bill 157 0.202 % $66,939,851.54
Grand Totals 53.10 Days 28 0.222 % $509,701,994.62

Flease note that this report has been prepared using best available data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or otherwise reported based upon client direction - Northen Trust zssumes no responsibility for the accuracy, timeliness or cempleteness of any such information. Northem Trust assumes no responsibility for the
consequences of investment decisions made in reliance on infarmation contained in this regort. If you have guestions regarding third party data or directicn as it relates to this report, please contact your Northemn Trust refationship
team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concerns tax matters, it is not intended fo be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law. For more information about this notice, see http:/iwww. northemtrust.cornfcircular230,

Amortisation is the basis of valuing the funds on this report

* Non-Cash Invesiments expressed as current market value and Cash Investments expressed as amortized cost
The Northern Trust Company ** Generated on 31 Mar 10 09:49 No.60202
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Page 1 0of 1

* OKLAHOMA STATE TREASURER

Account Account Name US Treasuries US Agencies US Corp. Bonds US Equities Global Sovereign Global Corp. Global Equities Total
Number (USD) (Usoy (usD) (UsD}) (UsSD) Bonds (UsD) (USD) (uso
2601829 *OKSTR - GENERAL FL 30,045.80 14,607.09 0.00 0.00 0.00 0.00 0.0G 44,652.89
2601931 "OKSTR - AGENCY AC{ 31.96 0.00 0.00 0.00 0.00 0.0 0.00 31.96
Total 30,077.76 14,607.09 0.00 0.00 6.00 0.00 0.00 44,684.85

44,684.85

Total US Net Earnings (in USD)
Total Global Net Earmninas (in USD) 0.00

** Market Value and Net Eamings were converted using the month-end FX rate.

Please note that this report has been prepared using best avaitable data. This report may also contain information provided by third parties, derived by third parties or derived from third party data andfor data that may have been
categerized or otherwise reported based upen client directien - Northem Trust assumes no responsibility for the accuracy, tmeliness or completeness of any such information. Northern Trust assumes no responsibility for the
consequences of investment decisions made in reliance on information contained in this report. If you have questions regarding third party data or direction zs it relates to this report, please contact your Northem Trust relationship team.

IRS CIRCULAR 230 NQTICE: To the extent that this message or any attachment concems tax matters, it is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding penaities that may be imposed by
law. For more information about this notice, see httpi/fwww.northemtrust.com/circular230,

The Northern Trust Company = Generated on 31 Mar 10 09:49 No.60754



NORTHERN TRUST .wmncm:qmm hmZDszm

Performance .wooﬁmoma O:mﬂ
For February, 2010 A CW_U V "%

Page 1 of 1
* OKLAHOMA STATE TREASURER
Market Value ( USD } % on Gross On Loan Gross BP Net
Security Type Avg. on Lean Avg. Available Loan Eamings (USD) Spread (bp) Return {bp} * Eamings (USD)
US Treasuries 338,976,543 380,603,595 94.0% 35,384 134 126 30,078
US Agencies 149,311,929 2,077,982,079 72% 17,184 14.8 1.1 14,607
US Corp Bonds 0 0 0.0% G 0.0 0.0 0
US Equities 0 0 0.0% 0 0.0 0.0 0
Global Fixed Income 0 0 0.0% 0 0.0 0.0 0
Global Equities 0 0 0.0% 0 0.0 0.0 0
Total 488,288,472 2,438,585,674 20.0% 52,569 138 2.8 44,685

* Gross Basis Point Return equals On Loan Spread mutiiplied by % on Loan. GBPR is the measure of totat return

** Market Value and Earnings were converted using the month-end FX rate.

Please note that this repert kas been prepared using best available data. This repert may alse contai
categorized or otherwise reported based upon client direction - Northemn Trust assumes no respensibility for the accuracy,

on a given asset class or portfolio.

information provided by third parties, desived by third parties or derived from third party data and/or data that may have been

timefiness or completeness of any such information. Northern Trust assumes no responsibilily for the

censequences of investment decisions made in reliance on information contained in this report. If vou have questions regarding third party data or direction as it relates to this report, please contact your Northem Trust relationship feam.

{RS CIRCULAR 230 NCTICE: To the extent that this message or any attachment concems tax matters, it is not intended to be used and cannot be used by a taxpayer for the purpese of avoiding penalties that may be imposed by

law. For more information about this notice, see hitp:Awww.northemtrust.com/circular230.

The Northern Trust Company

*** Generated on 31 Mar 10 09:48 No0.60153
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Sue MacHugh

From: Allen Wu [aw69@ntrs.com]

Sent:  Thursday, March 18, 2010 10:43 AM
To: Sue MacHugh

Subject: RE: Securities Lending February 2010

Hi Sue,

The rating for Regency ABS (cusip 7588R1CA1) is P1/A1

Let me know If you need anything else. Thanks

ICS) Northern Trust

Allen Wu | Account Manager | Global Securities Lending
50 South LaSalle Street, Chicago, IL 60803 | phone 312-557-4027 | fax 312-444-4410 | aw69@ntrs.com

Please visit northerntrust.com

CONFIDENTIALITY NOTICE: This communication is confidential, may be privileged and is meant only for the
intended reciplent. If you are not the intended recipient, please notify the sender ASAP and delete this message
from your system.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concerns tax matters, it is not
intended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed
by law. For more information about this notice, see http://www.northerntrust.com/circular230

;,% Please consider the environment before printing this e-mail.

Sue MacHugh <Sue.MacHugh@treasurer.ok.gov> To Allen Wu <aw69@ntrs.com>

cC
03/18/2010 10:58 AM Subject RE: Securities Lending February 2010
Allen,

| need the rating on Regency Markets ABS CP.
Thanks,

Sue

3/18/2010




1458290 00'000°D00°0Z

QoA ld IV OLOZILLIE  6O0Z/LAE  BO0ZILES g9 840 00°000°0G0'08

adA ld +1V OLOZ/I0E/r  B0DZ/QL/01 BLOZ/OL/01 g9 620 00°000°000'0F

adA ld IV OLOZILLIE  GO0Z/EE/E  BO0Z/ITIE g9 790 00°000°000'0¢E -
JdAl SsilE 1S qiva 2va alva SN

ANSNLSSANI AGOOW d¥ S/NALIVYA  31Li3S ENSSl U0 Q1AGD IIVA Uvd

OL/9ZZ0 : 4O 8V
yooq uadQ sRunsesuy BLIOUEMO 1S
SO SRS, PUEB SO Ul SIUBLSINY] JRNSEDI ) BWOYRMO

LDLOOLOBL
1aariiers
YOOVRHEES

asng

{sweug) WIOLANVYED

YoUBIG SHOK MO ‘PUBESS 30 yueg Aoy
“JG HOA MIN ‘PUBPSPON YUEGOqEY
-SIGA MBN Hued SPAOTT -

NOILJIE0830
ALRINDSIS



a

Oklahema State Treasurer|
Tri-Party Collateral Breakdown at 2/26/10
PRO RATA PAR
Dealer CUSIP Description factor  |VALUE PRO RATA MARKET VALUE
BANK OF AMERICA NA 3128LXQDPS |FGPC 7/1/1936| 0.52701 12,944,280.00 7,244,322.71
BANK OF AMERICA NA 3128M6CI5  |FGPC 4/1/1938| 0.78925 434,933.00 364,481.78
BANK OF AMERICA NA 31410KMK7 | FNMS 6/1/1938| 0.80538 7,314,240.00 6,278,823.30
BANK OF AMERICA NA 31412Q2Y4 |FNMS 1/1/1940| 0.99708 8,445,060.00 8,541,461.22
BANK OF AMERICA NA 36202E7H6 |G25F 7/20/1939| 0.96349 22,870,329.24 23,017,694.20
BANK OF AMERICANA 36202EW62 |G2SF | 10/20/1938 0.48711 9,239,040.00 4,860,270.81
BANK OF AMERICA NA Total 61,247,882.24 50,307,054.02
QK Collateral 48,842,000.00
OK Margin % 103%
GOLDMAN, SACHS & CO. 313385UT1 |FHDN | 3/26/2010 1 4,238,043.75 4,237,619.95
GCLDMAN, SACHS & CO. 36241LC20 [G1SP | 10/15/1939] 0.85753 8,550,000.00 7,796,170.12
GOLDMAN, SACHS & CO. 36241LCRS |G1SP | 9/15/1939| 0.83508 7,987,500.00 7,092,595.41
GOLDMAN, SACHS & CC. 36241LD94 |G1SP | 11/15/1939| 0.92234 5,329,476.96 5,226,041.35
GOLDMAN, SACHS & CO. 36241144 |G1SP | 12/15/1932| 0.98457 1,705,164.30 1,829,920.37
GOLDMAN, SACHS & CO. 36241LE8S |GLSP | 12/15/1936| 0.9759 6,948,124.82 7,277,769.00
GOLDMAN, SACHS & CO. 36241LEXQ |GISP | 11/15/1939| 0.98165 6,635,300.34 6,987,541.30
GOLDMAN, SACHS & CO. 9128030F7 [TPRN 2/15/1939 1 2,733,075.00 691,058.01
GOLDMAN, SACHS & CO. 9128337P9 [TINT 5/15/1931 1 132,873.24 47,777.23
GOLDMAN, SACHS & CO. 9128337Q7 |TINT | 11/15/1931 1 2,148,890.63 754,368.05
GOLDMAN, SACHS & CO. 9128337R5 [TINT 5/15/1932 1 2,130,328.13 730,084.75
GOLDMAN, SACHS & CO. 912833753 |TINT [ 11/15/1932 1 374,849.72 125,435.96
GOLDMAN, SACHS & CO. 9128337U8 |TINT [ 11/15/1933 1 2,152,828.13 686,838.29
GOLDMAN, SACHS & CO. 9128337V6 |TINT 5/15/1934 1 2,152,828.13 670,412.21
GOLDMAN, SACHS & CO. 9128337W4 |TINT | 11/15/1934 1 2,205,421.88 670,271.82
GOLDMAN, SACHS & CO. 912833LE8 |TINT 8/15/2021 1 1,234,745.27 756,454.34
GOLDMAN, SACHS & CO. 9128337  |TINT 8/15/2022 1 1,259,825.74 727,196.61
GOLDMAN, SACHS & CO. Total 57,919,276.04 46,308454.77
QK Collateral 45,000,000.00
QK Margln % 103%
CREDIT SUISSE SECURITIES 313747T5M2 |FNAR 11/1/1935| 0.09363 7,010,188.87 683,217,098
CREDIT SUISSE SECURITIES 31376L5V2 [FNAR 4/1/2027; 0.01977 6,956,696.86 140,467.26
CREDIT SUISSE SECURITIES 31385K7A7 [FNAR 1/1/2026] 0.09062 7,297,573.66 676,547.80
CREDIT SUISSE SECURITIES 31389EDN2 [FNAR 10/1/2024| 0.11372 8,243,433.03 966,372.60
CREDIT SUISSE SECURITIES 31402CXX5  [FNAR 2/1/1934| 0.10925 6,881,766.71 764,508.26
CREDIT SUISSE SECURITIES 314035)L1  [FNAR 12/1/1933| 0.16159 8,602,200.00 1,444,232.05
CREDIT SUISSE SECURITIES 31404FHZ9  [FNAR 1/1/1934| 0.13144 8,534,994.45 1,159,065.38
CREDIT SUISSE SECURITIES 31404NXX9 [FNAR 2/1/1934| 0.06376 7,794,196.39 501,872.98
CREDIT SUISSE SECURITIES 3140405A3 |FNAR 3/1/1934| 0.25305 7,574,406.56 1,952,554.12
CREDIT SUISSE SECURITIES 31405AQ30 |FNAR | 12/1/1934| 045718 6,033,583.08 2,828,908.46
CREDIT SUISSE SECURITIES 31407THR4 [FNAR 8/1/1935| 0.42395 6,862,589.91 3,051,236.23
CREDIT SUISSE SECURITIES 31410KKMS |FNAR 10/1/1936| 0.72634 7,491,307.68 5,612,673.36
CREDIT SUISSE SECURITIES 314100QWF4 |FNAR 9/1/1936| 0.4254 2,932,671.57 1,310,387.47
CREDIT SUISSE SECURITIES 3141IKFW8 [FNAR 3/1/1937| 0.65758 8,602,200.00 5,944,679.46
CREDIT SUISSE SECURITIES 314168PR3 [FNAR 5/1/1938| 0.72517 7,121,594.58 5,405,295.41
CREDIT SUISSE SECURITIES 31418M2Z4 {FNAR 2/1/2020 1 8,508,377.78 8,758,354.63
CREDIT SVISSE SECURITIES Total ) 116,447,781.13 41,200,372.56
OK Collateral 40,000,000.00
OK Margin % 103%




SOCIETE GENERALE, NEW YOR

3128K7M39 |FGPC 8/1/1935{ 0.50969 1,456,300.00 775,343.63
SOCIETE GENERALE, NEW YOR  [3128KKY29 |FGPC 1/1/19377 0.67802 730,554.58 532,454.66
SOCIETE GENERALE, NEW YOR  :3128LCNG7 |FGPC 6/1/1938]| 0.67056 1,048,536.00 746,512.95
SOCIETE GENERALE, NEW YOR  13128MLIED |FGPC 5/1/2021| 0.49553 1,412,611.00 745,429.23
SOCIETE GENERALE, NEW YOR  {3128M4AX1 |FGPC 12/1/1936| 0.47396 1,456,300.00 742,392.41
SOCIETE GENERALE, NEW YOR  |3128M6SY5 |FGPC 1/1/1935| 0.71576 1,048,536.00 798,164.26
SOCIETE GENERALE, NEW YOR  [3128M7AY2 [FGPC 12/1/1938| 0.69776 1,165,040.00 863,094.01
SOCIETE GENERALE, NEW YOR  |3128MBHRL [FGPC 5/1/2023| 0.56616 1,491,251.20 899,090.29
SOCIETE GENERALE, NEW YOR  |3128BPONV2 [FGPC 12/1/2019| 0.97203 869,083.93 880,395.39
SOCIETE GENERALE, NEW YOR  |3128PQYD7 [FGPC 2/1/2020| 0.99349 717,008.81 730,799.53
SOCIETE GENERALE, NEW YOR  [3128UNB84 [FGPC | 8/1/1937| 0.60753 1,398,048.00 917,423.57
SOCIETE GENERALE, NEW YOR  |312921Y20 |FGPC 5/1/1936| 0.60772 54,800.66 35,820.16
SOCIETE GENERALE, NEW YOR  |31297UB74 |FGPC 10/1/1935| 0.66488 1,153,389.60 801,038.31
SOCIETE GENERALE, NEW YOR  [31368HL35 |[FNMS | 12/1/1933| 0.31424 2,621,340.00 873,583.21
SOCIETE GENERALE, NEW YOR  |31371K6B2 [FNMS 6/1/1933| 0.36812 2,432,021.00 935,299.23
SOCIETE GENERALE, NEW YOR  |31391UQ65 |FNMS 1/1/1933| 0.19932 4,281,522.00 905,166.75
SOCIETE GENERALE, NEW YOR  |31402C4)8 |FNMS 4/1/1934| 0.33068 2,184,450.00 766,402.61
SOCIETE GENERALE, NEW YOR  |31402DGN4 |FNMS 8/1/1934| 0.52272 1,456,300.00 794,645.31
SOCIETE GENERALE, NEW YOR  |31402RDF3 |FNMS 4/1/1935( 0.33521 2,347,555.60 846,509.01
SOCIETE GENERALE, NEW YOR  |31402RIVZ  |FNMS 7/1/1935| 0.54842 1,456,300.00 834,533.98
SOCIETE GENERALE, NEW YOR  |31402RRN1 |FNMS | 10/1/1935| 0.63187 1,317,154.22 867,297.25
SOCIETE GENERALE, NEW YOR | 31406G2FS [FNMS 3/1/1935| 0.55123 1,645,619.00 925,256.10
SOCIETE GENERALE, NEW YOR  {31407BP94 |FNAR 4/1/1935| 0.36489 1,925,967.99 729,441.77
SOCIETE GENERALE, NEW YOR  {31409TTX6 |FNMS 8/1/1936| 057111 1,418,436.20 §71,197.37
SOCIETE GENERALE, NEW YOR  |31410D6NS |FNAR 8/1/1936| 0.53432 1,456,300.00 815,309.72
SOCIETE GENERALE, NEW YOR  {31410GZ55 |FNMS | 12/1/1937| 0.72557 1,165,040.00 895,570.99
SOCIETE GENERALE, NEW YOR  [21410K4K7 |FNMS | 11/1/1938| 0.88686 838,309.72 784,871.07
SOCIETE GENERALE, NEW YOR  [31410KNG5 |FNMS 7/1/1938| 0.69029 1,019,410.00 750,376.88
SOCIETE GENERALE, NEW YOR  [31410KT87 |FNMS 5/1/1937| 0.65452 1,106,788.00 773,842.10
" ISOCIETE GENERALE, NEW YOR  |31410WQB7 |FNMS 8/1/1937| 0.6679 1,019,410.00 726,046.66
SOCIETE GENERALE, NEW YOR  |31412QW70 |FNMS § 12/1/1935| 0.99061 873,780.00 878,107.25
SOCIETE GENERALE, NEW YOR  {31413QX45 |FNMS 9/1/1937| 0.8501 870,655.25 789,252.12
SOCIETE GENERALE, NEW YOR  [314135GT5 |FNMS { 11/1/1937| 0.6014 1,165,040.00 747,144.72
SOCIETE GENERALE, NEW YOR  |31414MGEQ |FNMS 3/1/1938| 0.78736 895,006.27 751,121.35
SOCIETE GENERALE, NEW YOR  |31415RE91 |FNMS 7/1/1938| 0.79276 890,381.82 746,786.55
SOCIETE GENERALE, NEW YOR  |31416BYT9 |FNMS ;| 11/1/2023| 0.73811 1,083,255.36 856,198.04
SOCIETE GENERALE, NEW YOR  |3141755Q9 |FNMS | 11/1/1939| 0.9965 815,528.00 846,096.00
SOCIETE GENERALE, NEW YOR  [31417VN66 |FNMS | 12/1/1939| 0.88495 873,780.00 §81,867.39
SOCIETE GENERALE, NEW YOR  |31418MDP4 |FNMS 7/1/1939| 0.88959 879,433.27 839,891.55
SOCIETE GENERALE, NEW YOR Total 52,040,283.48 30,899,773.38
OK Collateral 30,000,000.00

OK Margin % 103%

team.

Please note that this report has been prepared using best avaitable data. This report may also contain information provided by third
partios, derfvad from third parly data andvor data that may have been categorized or otherwise reported based upon cffent direction
Northem Trust assumes no responsibiiity for the accuracy, timeliness or completeness of any such information. Northem Trust

assumes no responsibility for the consequences of investment decisions made In rellance on information contained in this report. If
vou have questions regarding third parly data or direction as it relates to this report, please contact your Northem Trust relationship




Awmortisation is the basis of valuing the funds on this report

The Northern Trust Company

* Nen-Cash investments expressed as current market value and Cash Investments expressed as amortized cost
*** Generated on 17 Mar 10 09:26 No.60202

Collateral Reports
28:Feb-10 _ U _ L
: Page 10of3
¢+ Copy 1 of OKSTR All Collateral Detail Holding
ABS Comm Paper
United States Amortized Cost/
Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
Charta Corporation 13-Apr-2010 44 0.200 % 7,998,000.00
Clipper Receivables Corp. 23-Apr-2010 54 0210 % 7,997.433.33
Corporate Receivables Corporation 19-Apr-2010 50 0.260 % 7,997,733.33
Regency Markeis Inc. 10-Mar-2010 10 0.180 % 4,999,725.00
Straight-A Funding LLC 12-Apr-2010 43 0.170 % 7,998,337.78
Total ABS Comm Paper 43 0.193 % $36,991,229.44
Agency Bd/Note
United States
Amortized Cost/
Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
Federal Home Loan Bank 28-Jul-2011 0 0.136 % 24,987,414.23
Total Agency Bd/Note 0 0.136 % $24,987,414.23
Cert.of Deposit
Netherlands .
Amortized Cost/
Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
Rabobank Nederjand, New York Br. 30-Apr-2010 61 0290 % 10,000,000.00
United Kingdom ‘ :
Amortized Cost /
Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
LLoyds Bank, New York 17-Mar-2010 17 0.620 % 30,000,000.00
Royal Bark of Scotfand, New York Branch 17-Mar-2010 17 0750 % 30,000,000.00
Total Cert.of Deposit . 23 0.628 % $70,000,000.00

Ny
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28:Féb-10
. Page 20f 3
* Copy 1 of OKSTR All Collateral Detail Holding
Muni VarRiNt/Bd
United States Amortized Cost/
Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
City of New York NY GO 05-Mar-2010 3 0.290 % 6,000,000.00
Denver CO City&Cnty Sch Dist 01 Q.x.mC 05-Mar-2010 3 0.380 % 8,500,000.00
Kentucky Hsg Corp Housing Rew(TXBL) 05-Mar-2010 3 0.350 % _106,000,000.00
Rush Medical Fndtn MS TXBL VRDNs 05-Mar-2010 5 0.250 % 2,900,000.00
St. Paul, MN (AMT) Hsg & Redev Auth 05-Mar-2010 5 0.550 % 530,000.00
State of Texas G.O. (Taxable) 05-Mar-2010 3 0.230 % 10,000,000.00
Syracuse, NY (Taxable) Ind. Dev. Agy. 05-Mar-2010 3 0.400 % 3,995,000.00
Total Muni VarRtNt/Bd 3 0.319 % $41,925,000.00
Repo.Agmts.
United States .
Amortized Cost/
Issuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
Repo. Agreement with Bank of America NA 01-Mar-2010 1 0.120 % 48,842,000.00
Repo. Agreement with BNP Paribas Securities Corp 01-Mar-2010 1 0.110 % 40,000,000.00
Repo. Agreement with Credit Suisse Securities USA LLC 01-Mar-2010 1 0.120 % 40,000,000.00
Repo. Agreement with Goldman Sachs & Company 01-Mar-2010 1 0.120 % 45,000,000.00
Repo. Agreement with HSBC Securities, Inc. 01-Mar-2010 1 0120 % 25,000,000.0¢
Repo. Agreement with J.P. Morgan Securities, inc 01-Mar-2010 1 0.120 % 40,000,000.0C
Repo. Agreement with Societe Generale, New York Branch 01-Mar-2010 1 0.120 % 30,000,000.00
Total Repo.Agmts. 1 0.119 % $268,842,000.00

Amortisation is the basis of valuing the funds on this report

*Non-Cash Investments expressed as current market value and Cash Investments expressed as amortized cost
The Northern Trust Company *** Generated on 17 Mar 10 09:26 No.60202
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+Copy 1 of OKSTR All Collateral Detail Holding

Sweep Vehicle

United States Amortized Cost/

Interest Sensitivity (Days) Yield Market Value *

Issuer Maturity Date
Excess Cash 01-Mar-2010 1 0.000 % 16,499.41
Total Sweep Vehicle 1 0.000 % $16,499.41
Treasury Bill
United Stat

d es Amortized Cost/
lssuer Maturity Date Interest Sensitivity (Days) Yield Market Value *
U.S. Treasury Bill 17-Jun-20190 109 0.300 % 6,993,594.03
UJ.S. Treasury Bill 23-Sep-2010 207 0.280 % 9,983,851.12
1.8, Treasury Bill 15-Aug-2010 172 0.190 % 9,990,893.47
LLS. Treasury Bill 19-Aug-2010 ,\ 172 0.181 % 9,891,325.97
U.S. Treasury Bill 12-Aug-2010 165 0171 % 9,892 138.06
U.S. Treasury Bilt 29-Jul-2010 151 0175 % 9,992 632.22
U.S. Treasury Bill 17-Jun-2010 109 0.150 % 9,995,416.67
Total Treasury Bill 157 0.202 % $66,939,851.54
Grand Totals 53.10 Days 28 0.222 % $509,701,994.62

Pleasa nota that this report has been prepared using best available data. This repor may aiso contain infermation provided by third parties, derived by third parties or derived from third party data angior data that may have bean
categorized or otherwise reported based upon client direction - Northern Trust assumes no respornsibility for the accuracy, imeli or complet of any such information, Northem Trust assumes no responsibility for the
consaquances of investmens decisions made in refiance on information contained in this report. If you have questiens regarding third party data or direction as it relates to this report, piease cantact your Northern Trust relationship
team. -

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concerns tax matters, it is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be inposed by
law. For rore information about this notice, see hittpiwww.northerntrust.com/eircularz30.

Amortisation is the basis of valuing the funds on this report

* Non-Cash Invesfments expressed as current market value and Cash Investmenis expressed as amortized cost

The Northern Trust Company =~ Generated on 17 Mar 10 09:26 No.60202



Issue TypeN-ISS-CNTIssu ID T-ISS-DESC Reset Next Reset A-avg-mat | Yield D-VALN-AA-CLTRL

Repo.Agm|United Stal Repo. Agreement with Bank of America NA 00:00.0 o] 0.42{ 00:00.0f 48,842,000.00
Repo.Agm|United Stal Repo. Agreement with HSBC Securities, Inc. 00:00.0 0 0.121 00:00,0}  25,000,000.00
Repo.Agm|United Stai Repo. Agreement with Goldman Sachs & Comf  00:00.0 0 0.12) 00:00.0{ 45,000,000.00
Repo.Agm|United Sta) Repo. Agreement with BNP Paribas Securifies | 00:00.0 o] 0.11]  00:00.0{ 40,000,000.00
Repo.Agm; United Sta Repo. Agreement with J.P. Morgan Securities, 00:00.0 0 0.12]  00:00.0| 40,000,000.00
Repo.AgmiUnited Sta Repo. Agreement with Credit Suisse Securities|  00:00.0 0 0.12;  00:00.0|  40,000,000.00
Repo.Agm|United Sta Repo. Agreernent with Scciete Generale, New ™ 00:00.0 0 0.12] 00:00.0| 30,000,000.00
Sweep Vel United Sta]USDCASH  |Excess Cash 00:00.0 Q 0 00:00.0 16,489.41
Treasury B United Sta]912795U74 U.S. Treasury Bili 00:00.0 0 01746  00:00.0 $,092,632.22
Treasury B United 912795U080 |1L.S. Treasury Bill 00:00.0 1] 0.2801 00:00.0 9,883,851.12
Treasury B United Sta|812795UU3 [U.S. Treasury Bill 00:00.0 o] 0.1501 00:00.0 9,995,416.67
Treasury BUnited Staj912795U03 [U.S. Treasury Bill 00:00.0 2 0.3001 00:00.0 6,993,504.03
Treasury BUnited Sta1912795V57  |U.S. Treasury Bill 00:06.0 0 0.1706] 00:00.0 9,992,138.06
Troasury B United Sta1912795v65  |U.S. Treasury Bill 00:00.0 0 0.1806] 00:00.0 9,891,325.97
Treasury B United $t2)912795VE5  |U.S. Treasury Bill 00:00.0 0]  0.1886{ 00:00.0 9,990,89347
ABS ComriUnited Sta]12619UDK4 | Corporate Recelvables Comporation 00:00.0 0| 0.200098] 00:00.0 7,967,733.33
ABS ComrUnited Stai16115WDD6 |Charta Corporation 00:00.0 0| 0.200098| 00:00.0 7.998,000.00
ABS ComrUnited Staj18835KDPS |Clipper Receivables Cormp. 00:00.0 0] 0.210112] 00:00.0 7,997,433.33
ABS Cornr United 7588R1CA1 |Regency Markets [nc. 00:00.0 0 0.180025  00:00.0 4,999,725.00
ABS Comr United St2|86257LMATY | Straight-A Funding LLC 00:00.0 0} 017007: 00:00.0 7,988,337.78
Agency BdUnited Sta]3133XWTJ8 [Federal Home Loan Bank 00:00.0) 00:00.0 0 0.136] 00:00.0| 24887.414.23
Cert.of DefNetherland 74977JDD1 | Rabobank Nederland, New York Br. 00:00.0 0 0.29{ 00:00.0] 10.,000,000.00
Cert.of DegUnited Kin{S3044AGG4 L Loyds Bank, New York 00:00.0 Q 0.62| 00:00.0] 30,000,000.00
Cert.of DefUnited Kind78010G7G7 | Royal Bank of Scotland, New York Branch 00:00.0 g 0.75] 00:00.0{ 30,000,000.00
Muni VarR{United $t2124919PG8B4 |Denver CO City&Cniy Sch Dist 01 (TXBL) 00:00.0f 00:00.0 [} 0.38] 00:00.0 8,500,000.00
Muni VarR|United Stai49130PVa4 |Kentucky Hsg Corp Housing Rev{TXBL) 00:00.01 00:00.0 1] 0.35] 00:00.0{ 16,000,000.00
“.E_:a VarR|United 64566G2P6 |City of New York NY GO 00:00.0] 00:00.0 0 0.28] 00:000 6,000,000.00
jMuni VarR{United St 781871AA6 |Rush Medicat Fndin MS TXBL VRDNs 00:00.0{  00:00.0 1] 0.25] 00:00.0 2,900,000.00
Muni VarR|United Sta]792892HC8 _[St. Paul, MN (AMT) Hsg & Redev Auth 00:00.0{ 00:00.0 1) 0.55 00:00.0 530,000.00
Muni VarR|United Staj871720BS6 |Syracuse, NY (Taxable) Ind. Dev. Agy. 00:00.0¢  00:00.0 1] 0.4| 00:000 3,895,000.00
|Muni VarRiUnited Sta{882721PM0_|State of Texas G.0. (Taxabie) 00:00.0] _00:00.0 0 0.23] 00:00.0] ~ 10,000,000.06
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¢ OKLAHOMA STATE TREASURER

Market Value ( USD ) BASICFND
) (Client Excluded From Pool)

% on On Loan Gross BP % on On Loan Gross BP
Security Type Avg. on Loan Avg. Available Loan Spread Return (bp) Loan Spread Return (bp)
(bn hA bt a*

US Treasuries 338,976,543 360,603,595 94.0% 134 12.6 80.4 % 58 4.7

US Agencies 149,311,929 2,077,982,079 72% 14.8 1.1 321% 9.6 3.1

Totak 488,288,472 2,438,585,674 200% 13.8 2.8 724 % 8.1 44

* Gross Basis Point Refurn equals On Loan Spread multiplied by % on Loan. GBPFR is the measure of total return on a given asset class or portfolio.
** Market Value and Eamnings were converted using the month-end FX rate.

Plaase note that this report has been prepared using best available date. This report may aiso contain information provided by third parties, derived by third parties of terived from third party data and/or data that may have been
categorized or otherwise raported based upon ciient direction - Nerthem Trust assumes no responsibility for the accuracy, timeliness or completeness of any such information, Northeen Trust assumes no rasponsibility for the
consequences of investment dedisions made in refiance on information contained in this repor, K you have questions regarding third patty data or direction as it malates to this report, please contact your Northem Teust ralationship team.

IRS CIRCULAR 230 NOTICE: To the axient that this message or any attachment concems tax matbers, it is not infended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law. Fer more information about this notice, sae hitp:fiwww.northemtrust. comicireular230.

The Northern Trust Company ~ Generated on 17 Mar 10 09:34 N0.60210



EarningssumStatementCl0000226.0022010
1 THE NORTHERN TRUST COMPANY
801 S. CANAL
CHICAGD, IL. 60675
SECURITIES LENDING DIVISION C-1S5
0010000216 OKLAHOMA STATE TREASURER SUMMARY EARNINGS STATEMENT CURRENCY: uSD PAGE 1

BILLING DATE: 03/04/2010
BILLING PERIOD: 02/01/2010 - 02/28/2010

US FIXED Us EQUITY GLOBAL FIXED GLOBAL EQUITY : TOTAL

ACCOUNT NUM.: 2601929

ACCOUNT NAME: *QKSTR - GENERAL FUND -sL
OPEN CASH 89,229.21 0.00 Q.00 0.00 89,229.21
TERM CASH 0.00 0.00 0.00 0.00 0.00
NON CASH 0.00 0.00 0.00 0.00 0.00
DEAL STOCKS 0.00 0.00 0.00 0.00 0.00
GROSS EARNINGS §9,229.21 0.00 0.00 ¢.00 89,229.21
TOTAL REBATES 36,697.95 0.00 0.00 0.00 36,697.95
COMMISSIONS 0.00 0.00 0.00 0.00 .00
CLIENT EARNINGS 52,531.26 .00 0.00 0.00 52,531.26
BANK FEES 7,878.37 ¢.00 0.00 0.00 7.878.37
NET INCOME 44 .652.89 0.00 0.00 0.00 44,652.89

ACCQUNT NUM,: 2601931

ACCOUNT NAME: *OKSTR - AGENCY ACCOUNT -5L
OPEN CASH §5.22 0.00 0.00 0.00 85.22
TERM CASH 0.00 0.00 C.00 0.00 0.00
NON CASH 0.00 (.00 .00 0.00 0.00
DEAL STOCKS 0.060 Q.00 0.00 0.00 0.00
GROSS EARNINGS 85.22 0.00 0.00 0.00 85.22
TOTAL REBATES 47.64 0.00 .00 0.00 47 .64
COMMISSIONS 0.00 0.00 0.00 0.00 0.00
CLIENT EARNINGS 37,58 0.00 .00 0.00 37.58
BANK FEES 5.62 0.00 ¢.00 0.00 5.62
NET INCOME 31.96 0.00 0.90 0.00 31.9¢

GRAND TOTAL
OPEN CASH 89,314.43 0.00 (.00 0.00 89,314.43
TERM CASH 0.00 0.900 .00 0.00 0.00
NON CASH 0.00 Q.00 .00 0.00 0.00
DEAL STOCKS 0.00 0.00 0.00 0.00 0.00
GROSS EARNINGS 89,314.43 0.00 0.00 0.00 89,314.43
TOTAL REBATES 36,745.59 0.00 0.00 0.00 36,745.59
COMMISSTIONS 0.00 0.00 0.00 0.00 0.00
CLIENT EARNINGS 52,568.84 0.00 ¢.00 0.00 52,568.84
BANK FEES 7,883.99 0.00 0.00 0.00 7,883.99
NET INCOME 44,684.85 0.00 0.00 0.00 44,684.8

Page 1
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30Jun09

+ Concentration of Credit Risk by Issuer

Issuer

Issue

Security ldentifier

Market Vaiue

Account number Multiple Accounts

2601929,2601929

Page 1 of 10

Cost % of Total MV

The United States, Government of
GNMA POOL #003941 6% 01-20-2037 BEO

GNMA POOL #003985 5.5% 05-20-2037 BEC
GNMA POQL #004017 6% 08-20-2037 BEQ

GNMA POOL #004029 6.5% 09-20-2037 BEC
GNMA POOL #004038 5.5% 10-20-2037 BEQ
GNMA POOL #004196 6.5% 07-20-2033 BEO
GNMA POOL #004260 6% 10-20-2038 BEO

GNMA PCOL #004269 6.5% 10-20-2038 BEQ
GNMA POOL #004341 4.5% 01-20-2039 BEQ
GNMA POOL #004342 5% 01-20-203% BEO

GNMA POOL #004389 5% 02-20-2038 BEQ

GNMA POOL #004387 4.5% 03-20-2039 BEQ
GNMA POOL #004423 4.5% 04-20-2039 BEQ
GNMA POCL #004446 4.5% 05-20-2039 BEO
GNMA POOL #487710 4.5% 03-15-2039 BEC

GNMA POOL #604338 5% 05-15-2033 BEC

GNMA PQOL #515895 SER 2033 5% DUE 08.15-2033 REG

GNMA POOL #617120 6% 06-15-2036 BEC

GNMA POOL #641814 5% 04-15-2035 BEO

GNMA POOL #644747 5% 05-15-2035 BEO

GNMA POOL #658084 6% 08-15-2036 BEQ

GNMA POOL #666045 5% 03-15-2038 BEO

Note: Percentage calculation is MV divided by total MV including accruals i the denominator only.

Northern Trust

CUSIP: 36202ELWT
CUSIP: 36202ENA3
CUSIP: 36202EPA1
CUSIP: 36202EPN3
CUSIP: 36202EPX1
CUSIP: 36202EUVA
CUSIP: 36202EWVT
CUSIP: 36202EWE2
CUSIP; 36202E7E2
CUSIP: 35202EZF
CUSIP: 36202E2A6
CUSIP: 36202E3E7
CUSIP: 36202E4G1
CUSIP: 36202E5F2
CUSIP: 362108YF6
CUSIP: 36200MLT8
CUSIP: 3628055C9
CUSIP: 36200TSH3
CUSIP; 36291XYKg
CUSIP; 36292CHY3
CUSIP: 362945CV7

CLUSIP: 36295B5E9

6,549,454.93
20,164.165.07
15,438,356.00
40,384,819.25
23,833,450.31
22,412,722.80
6,830,112.20
11,593,164.17
38,084,200.95
26,599,230.71
39,880,713.28
19,856,326.10
39,777 487.98
150,597 ,867.90
30,862,512.82
§,429,459.88
6,099,828.34
26,829.976.52
4,350,805.31
17,496,017 43
2,340,323.50

18,884,532.02

6,452,388.41
19 579,368.26
15,038.345.29
39,034,728.73
23,142,225.87
21,738,255.20
6,734,811.73
11,175,925.95
38,765,830.48
26,741,897.68
40,122,137.18
20,367,236.42
40,758,917.14
151,759,784.80
31,707,493.18
8,242,724.89
5,965,165.33
25,725 053.42
4,247,022.69
17,157,019.51
2,266,807.01

18,657,040.85

*Generated by Northern Trust from periodic data on 31 Mar 10 B2918
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+ Concentration of Credit Risk by Issuer

>ﬁn.oc.=n.=nawm_, _s:_ﬁmw._.w >nno:.=m
2601929,2601929

Page 4 of 1G

Issuer

Issue Security Identifier Market Value Cost % of Total MV
The United States, Government of

US TSY 4,125 13AUG10 CUSIP: $12828ED8 22,770,021,3¢ 21,639,937.50

Total The United States, Government of 1,626,319,086.53 1,598,508,426.89 37882 %
Federal Home Loan Banks Office of Financ

FEDERAL HOME LN BKS PREASSIGN 00370 4 75% DUE CUSIP: 3133XHRX0 42,912 400.00 41 680,449.90

12-09-2011 REG

FHLB 7.375 02-12-2010 CUSIP: 3133MATQ2 5,242,500.00 5,366,281.64

FHLB 7.625 05-14-2010

FHLB BD 4.5 06-09-2010/06-09-2006

FHLB BD 4,625 02-18-2011

FHLB BD 4.875 03-12-2010

FHLB BD 4.875 11-18-2011

FHLE BD 5 03-11-2011

FHLE BD 5 12-11-2009

FHLB CONS BD DTD 02/03/200€ 4.85 02-04-2011

FHLB CONS BD OTD 02/22/2008 3.25 03.11-2011

FHLE CONS BD OTD 03/30/2004 3.3 04-15-2010

FHLB CONS BD DTD 05/07/2009 1.5 11.07-2011

FHLB CONS BD DTD 07/09/2008 3.375 09-10-2010

FHLB CONS 8D DTD 08/07/2006 5.25 08-11-200¢

FHLE CONS BD DTD 11/12/2002 4 11-13-2009

FHLB CONS BD DTD 11/15/1899 6.5 11-13-2009

FHLB CONS BD DTD 20/5/2008 3.375 08-10-2011

FHLB FEDERAL HOME LOAN BANK BONDS 03.375% OCT 20
2010 3.375 10-20-2010

Note: Percentage calculation is MV divided by fofal MV including accruals in the denominator only.

Northern Trust

CUSIP: 3133MBJAS

CUSIP: 3133XBZJ7

CUSIP: 3133XECUN

CUSIP: 3133XES83

CUSIP: 3133XHFHY

CUSIP: 3133XJVLS

CUSIP: 3133XGYTS

CUSIP: 3133XEMRY

CUSIP: 3133XPWW0

CUSIP: 3133X5RA8

CUSIP: 3133XTN85

CUSIP: 3133XRT83

CUSIP: 3133XGJ88

CUSIF: 3133MTRKS

CUSIP: 3133MABK4

CUSIP: 3133XRC65

CUSIP: 3133XSCT3

61,208,763.20
31,125.000.00
27,514,612.00
60,304,341.20
78,769,773.00
15.127,230.00
74,832,812.20
38,$17,900.00
31,096,800.00
75,008,992.00
11,967,575.50
26,733,721.00
50,474,500.00
28,791,068.00

5,114,630.00
46,033,717.50

26,78C,133.80

62,021,053.83

29,628,830.30

27,522,945.52

58,884,527.11

76,715,562.60

14,813,368.05

73,392,537.85

38,528,364.15

29,870,220.00

69,776,976,00

11,969,731.84

25,874,299.19

50,306,000.00

27 889,595.62

5,206,275.39

43 413,675.00

25,816,231.85

*Generated by Northermn Trust from periodic data on 31 Mar 10 82579
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+ Concentration of Credit Risk by Issuer

Issuer
Issue

Security Identifier

Market Value

Cost

% of Total MV

Federal Home Loan Banks Office of Financ
FHLB FHLB 3.625 07/01/2011 3.625 2 3.62507-01-2011

FHLB FHLB 3.87500 12 10 2010 3.875 12-10-2010

FHLB FHLB 3/16/11 1,625 03-16-2011

FHLB PREASSIGN 00036 3.875 02-12-2010

FHLB PREASSIGN 00076 5.375 08-18-2011

FHLB PREASSIGN 00111 5.25 08-05-2002

FHLE PREASSIGN 00245 5,125 08-10-2010

FHLE PREASSIGN 00788 5 10-13-2011

FHLE PREASSIGN 00879 4.125 08.13.2010

FHLB PREASSIGN (0883 5 10-02-2009

FHLE TRANCHE # TR 00396 4.5 05-12-20110/05-12-2006

FHLE TRANCHE # TR 00408 4.75 12-30-2010

CUSIP: 3133XRRUG

CLSIP: 3133XRM49

CUSIP: 3133XT405

CUSIF: 3133MWBM2

CUSIP: 3133XGDD3

CUSIP: 3133XGEQ3

CUSIP: 3133XGLE2

CUSIP: 3133XH2V3

CUSIP: 3133X06Q7

CLSIP: 3133XH7E6

CUSIP: 3133XBSM8

CUSIP: 3133XDTAQ

31,341,780.00

10,425,0C0.00

12.112,152.00

£,106,250.00

75,605,040.00

30,140,700.00

4,022 685.63

37,745,400.00

11,326,495.20

40,87%,852.00

2,908,999.20

35,590,329.75

30,036,339.90

10,166,238.50

12,006,600.00

4,862,954.00

73,508,596.46

30,140,900.00

3,867,092.85

36,419,445.90

11,134,043.04

40,341,016.00

2,773,864.80

35,284,847.96

Total Federal Home Loan Banks Office of Financ

Federal Home Loan Mortgage Corporation
FEDERAL HOME LN MTG CORP POCL #A6-3857 6%
08-01-2037 BEO

FEDERAL HOME LN MTG CORP POCL #A6-5398 6%
09-01-2037 BEC

FEDERAL HCME LN MTG CORP POOL #3G0-2985 6%
06-01-2037 BEO

FEDERAL HOME LN MTG CORP POOL #30-3158 6%
08-01-2037 BEQ

FEDERAL HOME LN MTG CORP PREASSIGN 000225.125%
DUE 08-23-2010 REG

FHLMC BD 2.125 §3-23-2012

FHLMC DEB DTD 06/21/2006 4.125 07-12-2010

FHLMC DTD 10/04/2005 4.75 10-04-2010/10-04-2006

MNote: Percentage calculation is MV divided by fotal MV including accruals in the denominator only.

Northern Trust

CUSIP: 3128KUJAB

CUSIP: 3128KVT7KS

CUSIP: 3128M4UJG

CUSIP: 3128M4ZX4

CUSIP: 3137EAAXT

CUSIP: 3137EABY4

CUSIP: 3134A4VBT

CUSIP: 3128X4MP3

1,035,716,923.18

21,280,038.89
31,945,691.53
23,136,761.28

3,377,567.88
21,024,620.00
32,289,344.00
34,129,704.60

9,444,780.00

1,009,028,866.30

20,243,385.47
30,965,866.92
22,038,610.77

3,211,341.79
20,132,200.00
32,146,583.60
31,851,224.00

9,064,890.00

24.189 %

77 Account number Multiple Accounts

L 2601929,2601929

Page 5 of 10
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+ Concentration of Credit Risk by Issuer

- - Account.number Multiple Accounts

Issuer

issue Security Identifier Market Value Cost % of Total MV
Federal Home Loar Mortgage Corporation

FHLMC MTN 4.75 11-03-2009 CUSIP: 3137EAAKS 40,610,606.00 39,736,000.00
FHLMC NT 4.25 07-15-200¢ CUSIP: 3134A4US1 73.414,128.10 70,956,695.36
FHLMC NT 4.5 12-16-2010/12-16-2005 CUSIP: 3128X2HTS 12,607 560.00 12,640,049.86
FHLMC NT 4.75 01-18-2011 CUSIP: 3134A4V.J0 17,992,255.00 17,901 680.00
FHLMC NT 5.25 07-18-2011 CUSIP: 3137EAAFS 43,155,520.00 41,662,581.00
FHLMC PREASSIGN 00002 5.125 04-18-2011 CUSIP;: 3137EAABS 47,317,365.75 46,093,961.18
FHLMC PREASSIGN 00030 3.25 02-25-2011 CUSIP: 3137EABFS 14,473,562.00 14,471,847.06
FHLMC PREASSIGN 00044 2.875 11-23-2010 CUSIP: 3137EABVO 13,264.695.80 12.917.286.00
FNMA DTD 07/28/2005 4.625 07-28-2010/07-28-2006 CUSIP: 3128X4EL1 25.718.752.50 25.242,003.86
Total Federal Home Loan Mortgage Corporation 465,187,948.43 451,427,716.85 10.864 %
Federal Farm Credit Banks Funding Corpor

FFCB 01.600FCSB110112BEXFEDERAL FARM CR CUSIPF: 31331GJY6 24,240,000.00 24,012,591.43
CONSOLID1.60 FFCB 11 1.6 01-12-2611

FFCB 03.125FCSB110923BEAFEDERAL FARM CR CUSIP: 31331GCF4 72,537,500.00 69,147,067.60
CONSOLIDIMPACT 02/23/08 3.125 03-23-2011

FFCS 2.25% DES 24/04/2012 USD1000 2.25 (04-24-2012 CUSIP: 31321GNGS 20.225,000.00 20.225.368.98
FFCB 4.5 10-04-2010 CUSIP: 31331X6M9 36,902,520.00 35,527,417.50
FFCB BD 4.875 03.22-2010 CUSIP: 31331XENS 14,875,095.20 14,412,964.32
FFCB BD 5 05-28-2010 CUSIP: 31331XMQ2 13,461,611.40 12,886 428.40
FFCE BD 5.18 02-11-2010 CUSIP: 31331vX27 57,884,625.00 57,166 875.00

FFCB DTD 11/08/2007 4.3 11-08-2010

FFCB FEDERAL FARM CREDIT BANK 2 01-17-2012

FFCB FEDERAL FARM CREDIT BANK 3.5 01-18-2011

FFCB FFCB DUE 5% 08/16/10 5 08-16-2010

Note: Percentage calculation is MV divided by total MV inciuding aceruals in the denominator only.

Northern Trust

CUSIP: 31331YDG2

CUSIF: 31331GKY4

CUEIP; 31331YNJS

CUSIP: 31331XW24

26,172,000.00

59.479.670.00

28,305,937.5¢

25,432,187 .50

25,411,000.00
39,209,991.40
27,46,420.00

24,382,405.00

7 2601929,2601929

Page 6 of 10

*Generated by Northern Trust from periodic data on 31 Mar 10 B2918
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Issuer

Issue Security Identifier Market Value Cost % of Total MV
Federal Farm Credit Banks Funding Corpor

FFCEB PREASSIGN 00758 5.125 08-17-2009 CUSIP: 31331VYT5 28,577,500.00 28,439,583.00

Total Federal Farm Credit Banks Funding Cerpor 408,093,646.60 398,468,132.63 9.531 %
Federal National Mortgage Association

FNMA 6 DUE 05-15-2011 REG CUSIP: 31356MJH7 26,356,524.75 25,884,792.00

FNMA 6.625 DUE 11-15-2010 REG CUSIP: 31359MGJ6 34,309,779.25 34,966,475.54

FNMA 7.25 DUE 01-15-2010 REG CUSIP: 31358MFG3 76,142,077.20 78,564,178.34

FNMA DTD 02/07/2008 5.05 02-07-2011/08-07-2006 CUSIP: 31358MF81 8,008,273.35 7,862,030,60

FNMA FANNTE MAE 3.375 05-18-2011 CUSIP: 31388ARH7 20,820,100.00 20,063,500,00

FNMA NT 5 02-16-2012 CUSIP: 31358M5H2 47,745,984.00 47,856,071.72

FNMA NT 5 10-15-2011 CUSIP: 31359MZ30 37,829,925.00 36,981,230.65

FNMA POOL #256455 5.5% 10-01-2021 BEO CUSIP: 31371MZU4 2,603.542.44 2.455,507.54

FNMA POOL #745826 8% 07-01-2036 BEO CUSIP: 31403DSPS 9,151,184.28 8,6682,812.05

FNMA PREASSIGN 00145 5.375 11-15-2011 CUSIP: 31359MLS0 25,432,810.27 25,154,996.70

FNMA PREASSIGN 00400 3.875 02-15-2010 CUSIP: 31359MXH1 7.303,267.40 6,957,564.06

FNMA PREASSIGN 00403 3.25 08-12-2010 CUSIP; 31398ASL7 15,440,745.00 15,043,265.45

FNMA PREASSIGN 00427 4.7 07-28-2010/07-28-2006 CUSIP: 31356MYL1 11,891,682.00 11,234,342.70

FNMA PREASSIGN C0451 2 01-09-2012 CUSIP: 31368AUU4 11,438,045.15 11,458,364.07

FNMA PREASSIGN 00471 1.75 03-23-2011 CUSIP: 31398AVQ2 28,266,196.00 27,995,208.54

FNMA PREASSIGN 00613 5.375 08-15-2009 CUSIP: 31353MUGS 15,094,395.00 15,126,750.00

Total Federal National Mortgage Association 378,334,532.00 376,327,391.06 8836 %

Council of Federal Home Loan Banks
FHLE 1,625 01-21-2011

Note: Percentage calculation is MV divided by total MV including accruals in the denominator only.

Northern Trust

CLISIP: 3133X8VRE

18,178,832.00

16,016,569.12

*Generated by Northern Trust from periodic data on 31 Mar 10 B2918
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Issuer

Issue Security Identifier Market Value Cost % of Total MV
Council of Federal Home Loan Banks

FHLE CONS BD DTD 08/08/2005 4.375 09-11-2009 CUSIP: 3133XCTFO 23,587,802.00 22,964,994.00

FHELB CONS BD DTD 12/27/2007 3.82 12-27-2010 CUSIP- 3133XNUP2 22 844 547 .00 22,116,766.20

FHLE TRANCHE # TR 00448 4.5 09-10-2010 CUSIP: 3133XCUR2 16,134,800.00 15,401,554.40

FHLB TRANCHE # TR 00465 4.96 09-01-2010/09-01-2006 CUSIP: 3133XCVJe 26.,250,000.00 25,245,500.00

FHLB TRANCHE # TR 00583 4.55 06-22-2010/06-22-2006 CUSIP: 3133XCARS 45,109,092.00 42,919,490.37

Total Council of Federal Home Loan Banks 1506.105,173.00 144.664.874.09 3.506 %
Oklzhoma Student Loan Authority

OK ST STUD LN AUTH REV TAX-8R-NTS-8ER A4 DUE CUSIP: 679110CS3 50,000,000.00 50,000,000.00

12-01-11 REG TAX

Total Oklahoma Student Loan Authority 50.000,000.00 50,000,000.00 1.168 %
Federal Agricultural Mortgage Corp.

FEDERAL AGRIC MTG CORP MEDIUM TERM NTS FED BOOK CUSIP: 31315PFB0 33,400,850.00 33,115,360.48

ENTRY MTN 5% DUE 10-03-2008 EEQ

Total Federal Agricultural Mortgage Corp. 33,400,950.00 33,115,360.48 0.780 %
New York City Transitional Finance Autho

NEW YORK N Y CITY TRANSITIONAL FIN AUTH REV 5.21% CUSIP: 64871MDDA 21,369,204.00 21,031,330.00

08-01-2017 BEQ TAXABLE

Total New York City Transitional Finance Autho 24.369,204.00 21,031,320.00 0.49% %
Metropolitan Washington Airports Authori

METROPOLITAN WASH D C ARPTS AUTH ARPT CUSIP: 592646YZ0 4,987,700.00 5,041,450.00

REF-AMT-SER E-AMBAC-FSA-CR 5 01 OCT 18

METROPOLITAN WASH D C ARPTS AUTH ARPT CUSIP: 592646YX5 11,081,330.00 11,108,520.80

SYREF-AMT-SER E-AMBAC 501 OCT 17

Total Metropolitan Washington Airports Authori 16,069,030.00 16,149,970.80 0.375 %
Massachusetts Health Education and Resea

MA ST HLTH & EDL FACS AUTH TAXABLE- HARVARD CUSIP: 57586C6V2 13,334,104.85 12,776,358.45

UNIV-SER C 5.26 DUE 10-01-18 BEC

Note: Percenfage calcufation is MV divided by tofal MV including accruals in the denominator only.

Northern Trust
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Issuer
issue Security Identifier Market Value Cost % of Total MV
Total Massachusetts Health Education and Resea 13,334,104.85 12.776,358.45 0.311 %

Israel, Government of

ISRAEL ST JUBILEE ISSUE 5TH SER 2.47% DUE 06.01.2010 CUSIP: 46513FLK3 10,000,000.00 10,000,000.00
REG
Total Israel, Government of 10,000,000.00 10,000,000.00 0.234 %

Dallas/Fort Worth International Airport

DALLAS FORT WORTH TEX INTL ARPT REV 5.5%11-01-2017 CUSIP: 235036FK1 7,635,525.00 7.742,550.00

BEO AMT

Total Dallas/Fort Worth International Airport 7.635.525.00 7.742.,556.00 0.178 %
iliinois Finance Authority

ILLINQIS DEV FIN AUTH GAS SUPPLY REV RMRKTD 4.875% CUSIP: 45183FAQS 7.286,475.00 7.336,350.00

11-01-2038 AMT

Total Hlinois Finance Authority 7.286.475.00 7.336.350.00 0.170 %

Ohio, State of

QHIO ST THIRD FRONTIER RESH & DEV-A 5% DUE CUSIE: 677520083 5,646,190.50 5,718,048.00
11-01-2018 BEO

Total Ohio, State of

5,646,190.50 5,718,048.00 0132 %
The Port Authority of New York and New J
PORT AUTHN Y & N J 4.75% 09-15-2016 BEOTAXABLE CUSIP: 73358TRS6 5,417,655.00 5,208.854.25
Total The Port Autherity of New York and New J 5.417.655.00 5.298 854.25 0.127 %
Wisconsin, State of
WISCONSIN ST GEN FD ANNUAL APPROPRIATIONREY 5.2% CUSIP: 977100AB2 5,007,650.00 4,950,000.00
05-01-2018 BEC TAXABLE
Total Wisconsin, State of 5,007,650.00 4,950,000.00 017 %
Tampa Bay Water
TAMPA BAY WTR FLA UTIL 8YS REV REF & IMPT 5.5% DUE CUSIP: 875128HL7 3,335,160.00 3,421,860.00
10-01-2018 BEQ
Total Tampz Bay Water 3,335,160.00 3,471,860.00 8.078 %

Note: Percentage calculation is MV divided by fotal MV including aceruals in the denominator only.

Northern Trust *Generated by Northern Trust from periodic dala on 31 Mar 10 B2919
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¢ Concentration of Credit Risk by Issuer

Issuer

Issue Security Identifier Market Value % of Total MY
Total 1 4,242,259,254.18 99,076 %
Total Accruals G wm,mmﬂmc‘_hw 0.924%
Total Values Incliding Accruals it 1 4,281,826,645.46 ' 100.000 %

This report is provided fo assist you in gethering information for GASB 40 risk disclosure purposes. This reporf cannot be solely relied on in complying with ail of the
GASE 40 accounting disclosure requirernents. You should consult with your accountants, auditors, and legal counsel, as needed fo ensure that your accounting and
firancial reporfing complies with applicable laws, reguiations and accounting guidance.

Please note that this report has been prepared using best available data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or otherwise reported based upon client direction - Northern Trust assumes no responsibility for the accuracy, imeliness or completeness of any such information. Northern Trust assumes no responsibility for the
censequences of investment decisions made in reliance on information contained in this report. If you have questions regarding third parly data or direction as it relates to this report, please confact your Northern Trust relationship team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concemns tax matters, it is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law. For more information about this notice, see http/Aww.rorthemtrust.com/circular230.

Note: Perceniage calculation is MV divided by fotal MV including accruals in the dencminator only.

* ted by North jodit
Northern Trust Generated by Northern Trust from periodic data on 37 Mar 10 B2919
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* Concentration of Credit Risk by Issuer Page 1 of 1

Message:  No information found for request.
User Selection:

Ascount number = OKSALL
As of date = 2009-06-30
Reporting type = Daily Reporting

Please note that this report has been prepared using best available data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or otherwise reported based upon client direction - Northern Trust assumes ne responsibility for the accuracy, imeliness or completeness of any such information. Northern Trust assumes no respensibifity for the
consequences of investment decisions made in reffance on information contained in this report. if you have questions regarding third party data or direction as it relates to this report, please contact your Northemn Trust relationship team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concerns tax matters, it is not intended to be used ard cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law, For more information about this notice, see hitp/fwww.northemtrust.com/circular230.

Northern Trust “Generated by Northern Trust on 31 Mar 10
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Page 1 of 21
® Credit Ratings Detail

S&P S&P Ave Moody Moody Ave

Security Description/Asset id Shares/Par Value Market Value 5&P Rating* Score Rating Moody Rating” Score Rating
Fixed Income
Government Agencies
FHLE PREASSIGN 00879 4.125 08-13-2010 10,800,000.00 11,326,495.20 AAA 100.00 Aaa 100.00
C3133X08Q7
FHLB FHLB 3.525 07/01/2011 3,625 2 3.62507-01-2011 30,000,000.00 31,341,750.00 AAA 100.00 Aaa 100.00
C3133XRRUG
FHLE 7.625 05-14-2010 §7,640,000.00 61,206,763.20 *AGY 101.00 Aaa 100.00
C3133MBJAG
FHLB TRANCHE # TR 00448 4.5 02-10-2010 15,440,000.00 16,134,800.00 rAGY 101.00 Aaa 10G.00
C3133XCURZ
FHLB CONS BD DTD 02/22/2008 3.25 03-11-2011 30,000,000,00 31,096.800.00 AAA 100.00 Axa 100.06
C3133XFWWO
FNMA PREASSIGN 00145 5.375 11-15-2011 23,325,000.00 25,432,810.27 AAA 100.00 Aaz 100.00
C31358MLSO
FNMA NT 5 10-15-2011 35,000,000.00 37.829,925.00 AbS 100.60 Aaa 100.00
C31359MZ30
FHLMC PREASSIGN 00030 3.25 02-25-2011 14,000,000.00 14,478,562.00 AAA, 100.00 Aaa 100.00
C3137EABFS
FHLMC NT 5.25 07-18-2011 40,000,000,00 43,155,520.00 AAA 100.00 Aza 100.00
C3137EAAFE
Mote: 1. Not all investments ara included on this report, Refer to the Asset Detail fora 1 listing of i inthis

2. Note: Seme investmaents includad on this report may be excludable from the disclesura as roquired by GASE 40.

3. This report cannot be solsly relied on in complying with all of the ing and di; ? requil of GASE 40. You should consult with your own aceountants, auditors,

and fegal counsel, as appropriate 1o ensure that your ing and i: portii lies with i faws, it and ing gui
* Tha unavailability to NT of 3 quality rating for a p i does mot ily mean that the invastmeant is not rated,

nor that there is no requirement to repart a rating for that investment.

Northern Trust *Generated by Northern Trust from periodic data on 31 Mar 10 83313
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30 JUN 02 Multiple Accounts: OKSALL, OKSALL
Page 9 of 21
‘ - - -
Credit Ratings Detail
S&P S&P Ave Moody Moody Ave
Security Description/Asset id Shares/Par Value Market Value S&F Rating* Score Rating Moody Rating* Score Rating
Fixed Income
Government Agencies
FHLB BD 4.875 11-18-2011 73,000,000.00 78,759,773.00 NIA 0.00 Aaa 100.00
C3133XHPHS
FFCB 03.125FCSB110$23BE#FEDERAL FARM CR 70,000,000.00 72,537,500.00 AAA 100.00 Aaa 100.00
CONSOLIDIMPACT 09/23/08 3.125 09-23-2011
C31331GCF4
FHLMGC NT 4.25 07-15-2008 73,300,000.00 73,414,128.10 AAA 100.00 Aaa 100.00
C3134A4US1
FFCB 2.25% DEB 24/04/2012 USD1000 2.25 04-24-2012 20,000,000.00 20,225,000.00 ABS, 1G0.00 Aaa 100.00
C31331GNQ8
FNMA 7,25 DUE 01-15-2010 REG 73.400,000.00 76,142,077.20 AAA 100.00 Aaa 100.00
C31359MFG3
FFCB 2 10-69-2009 114,000.00 113.974.92 TAGY 101.00 “AGY 101.00
C31331X620
FFCB DTD 02/11/2008 2 02-11-201¢ 829,000,00 §26,941.97 *AGY 101.00 *AGY 101.00
C31331YTU4
FFCB BD 2 03-03-2010 350,000.00 350,535.50¢ "AGY 101.00 *AGY 1G1.00
C31331YWCOo
FFCB FFC 2 DUE 08/06/09 .ST87 2 08-06-200% $07,000.00 913,802.50 “AGY 101.00 ‘AGY 101.00
C31331XU286
Note: 1. Not alf investments ara included on this report. Refer 1o the Asset Detail fora Vate fisting of i In this [

2. Note: Some investments included on this ropart may be excludable from the disclosure as required by GASE 40.

3. This report cannot be solely reiiad or in complying with all of the accounting and disclosure raquiremnents of GASE 40. You should consuit with your ¢wn accountants, auditors,

and legal counsal, as appropriate to ensure that your and i il reporting plias with laws, r

= The uravailability to NT of x quality rating far a particular i doas not
nerthat there is no requirement to report 2 rating for that invastment.

ily mean that the invastment is not rated,

Northern Trust

and

*Generated by Northern Trust from periodic data on 31 Mar 70 B3313
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" Mulfiple Accounts: OKSALL,OKSALL
Page 10 of 21
® Credit Ratings Detail

5&P S&P Ave Moody Moody Ave
Security Descriptior/Asset Id Shares/Par Value Market Value S&P Rating* Score Rating Moody Rating™ Score Rating

Fixed Income

Totat Government Agencies 2,290,175,000.00 2,381,551,641.89 96.34 58.30
Ab+ Aal

Government Bonds

_wmym_.mﬂcmmrmm_mmcmﬂ:mmmmﬁn\aocm 8.8908.8 3.08.8@.8 zE o.S z$ o.oo
06-01-2010 REG ,
C46513FLK3

UNITED STATES TREAS NTS DTD 000884 DUE 20,600,000.00 21,172,123.80 AAA 100.00 Aaa 100.00
04-15-2010 REG
C9128280RE

US TREAS NTS DTD 00086 4 DUE 03-15-2010 REG 41,200,000.00 42,238,240.00 AAA 100.00 Aaa 100.00
C912828DF2

UNITED STATES TREAS NTS DTD 00134 4.8753%DUE 20,600,000.00 20,718.28520 AAA 100.C0 Aaa 100.00
08.15-2009 REG
CO12828FPD

UNITED STATES TREAS NTS DTD 00160 4.5% DUE 20,600,000.00 21,315,376.20 AAA 100.00 Aaa 100.00
05-15-2010 REG
C912828GRS

US TSY 4.125 15AUG10 21,800,000.00 22,770,021.30 AAA 100.00 Aaz 100.00
C912828ED8

UNITED STATES TREAS NTS DTD 00068 3.375%DUE 20,500,000.00 20,732,767.00 AAA 100.00 Aaza 100.00
09-15-2009 REG
C812828CVQ

UNITED STATES TREAS NTS NT 3.878 DUE 21,800,000.00 22,661,958.40 AAA 100.00 Aaa 100,00
07-15-2010 REG
C912823D2Z0

Note: 1. Not all investments are included on this report. Refer 1o the Asset Datail for u compiete listing of investments in this account.
2. Neta: Some investmarts included on this report may be excludable from the disclosure as required by GASS 40.

3. This raport cannat be salaly refied o in complying with all of the accounting and disclosure requirements of GASE 40. You should consult with your own accountants, auditors,

and legal counsel, as zppropriate to ansure that your ing and i ial roporting lias with appli Taws, ragulati and il vd:

* The unavailabiiity ta NT of # quality rating for a particular i does nat ily mean that the i s not rated,
ner that thare is na requirament to report a rating for that investment,

Northern Trust *Generafed by Northern Trust from periodic data on 31 Mar 10 B3313
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Page 12 of 21
® Credit Ratings Detail

S5&P S&P Ave Moody Moody Ave
Security Description/Asset Id Shares/Par Value Market Value S&P Rating* Score Rating Moody Rating” Score Rating

Fixed Income

Government Bonds

UNITED STATES TREAS NTS NT 4.25% DUE 21,900,000.00 22,915437.30 AAA 100.0¢ Aaa 100.00
10-15-2010 REG
C912828EJ5

UNITED STATES TREAS NTS DTD 02/15/2000 6.5% 23,600,000.00 21,378,123.80 AAA 100.00 Aag 100.00
OUE 02-15-2010 BEQ
C912827521

UNITED STATES TREAS NT$ DTD 00103 3.875%DUE 21,900,000.00 22,758.886.10 AAA 100.00 Aza 100.00
09-15-2010 REG
CO12828EG1

UNITED STATES TREAS NTS DTD 00142 4.625%0UE 270.000.00 274.303.28 AAA 100.00 Aaa 100.00
11-15-2009 REG
Co12828FX3

UNITED STATES TREAS NTS NT 3.625% DUE 2,100,000.00 2,102,625.00 AAA 100.00 Aaa 100.00
07-15-2009 REG
C912828CN8

US TREAS BDS USD1000 7.25 DUE 05-15-2016REG 170,000.00 213,071.03 ABA 100.00 Aaa 100.00
C812810DWS

UNITED STATES TREAS NTS DTD 02/15/2000 6.5% 3455,000.00 368,409.41 AAA 100.00 Aaa 100.0C
DUE 02-15-2010 BEOQ
Ca12827521

UNITED STATES TREAS NTS 1.1258% DUE 2,500,000.00 2,487,500.00 AAA 100.00 Aaa 100.00
12.15.2011 REG
Cg912828KA7

UNITED STATES TREAS NTS DTD 00103 3.875%DUE 500,000.00 519,609.50 AARA 100.00 Aaz 100.00
08-15-2010 REG
C912828EG!

Nota: 1. Not all investments are included on this rapart. Refer to the Assat Detail for a listing of ir inthis
2. Nota: Some investments included on this report may be from the i as raquired by GASE 40.
3. This report cannot be solely relied on in complying with all of the accounting and disclosure requirements of GASB 40. You should consult with your own aceountants, auditers,

and legal counsel, 25 appropriata to easure that your ing and fi iaf rep L with i Faws, 7 L and

* The uravailabiiity 2o NT of 2 quality rating for a parti j does net ily mean that the investmaent is not ratad,
ror that thers is no requiremant to report a rating for that lnvestment,

Northern Trust *Generated by Northern Trust from periodic data on 31 Mar 10 B3313
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30 JUN 09

® Credit Ratings Detail

P e ...Dnno::ﬁ..q._:_:m.mn Multiple Accounts

Multiple Accounts; OKSALL,OKSALL

Page 13 of 21

S5&P S&P Ave Moody Moody Ave
Security Description/Asset Id Shares/Par Value Market Value S&P Rating” Score Rating Moody Rating* Score Rating
Fixed Income
Totai Gavernment Bonds 437,795,000.00 449,880,307.90 97.78 97.78
AAT Azl
Government Mortgage Backed Securities
GNMA POCL #004423 4.5% 04-20-2039 BEO 39,878,780.08 39,777,487.98 *AGY 101.00 "AGY 101.0C
C3620284G1
GNMA POOL #697840 4.5% 02-15-2039 BEQ 18,832,481.60 19,837,836.37 "ABY 101.00 *AGY 101.00
C362960HR3
GNMA PQOL #004038 5.5% 10-20-2037 BEO 23,097,114.31 23,833,450 "AGY 101.00 “AGY 101.00
C36202EPX1
GNMA POOL #641614 5% 04-15-2035 BEO 4,248,018.31 4,350,905.31 “AGY 101.00 rAGY 101.00
C38291XYKS
GNMAII POOL #004291 SER 2038 6% DUE 7.290,074.25 760077721 "AGY 101.00 *AGY 101.00
11-20-2038 REG
C36202EXUB
GNMAI PCOL #004098 SER 2038 5.5% DUE 40,760,036.10 42,051,191.76 *AGY 101.00 "AGY 101.00
03-20-2038 REG
C36202ERTSE
FEDERAL HOME LN MTG CORP POOL #G0-2985 6% 22,143,408.00 23,136.761.28 TAGY 101.00 "AGY 101.00
06-01-2037 BEC
C3128M4LJ0
GNMAII POCL #00384Q SER 2038 5% DUE 23270,381.81 23,682,034.86 "AGY 101.00 *AGY 101.00

04-20-2036 REG
C36202EHR3

Note: 1. Not all investmants sre included on this report, Refer to the Assot Datail for a complete listing of investments iy this account.

2. Note: Some invastments included on this report may ba excludatle from the disclosure as required by GASE 40.

3. This rapert cannot ba soiely relied on in complying with alf of the accounting and disclosura requirervents of GASE 40. You should consuit with your own accountants, auditors,

and legal counsel, as appropriate (o ensure that your and

reporting fias with

laws, r

and

* The unavailability to NT of a quality rating for a purticular in

does not

nar that thera Is no requirement (& report 2 rating for that Investment.

Northern Trust

ily mean that tha

is not rated,

*Generated by Northern Trust from periodic data on 31 Mar 10 B3313
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30 JUN 99

® Credit Ratings Detail

Account number Multiple Accounts

Multiple Accounts: OKSALL,OKSALL
Page 18 of 21

S&P S&P Ave Moody Moody Ave
Security Description/Asset ld Shares/Par Value Market Value S&P Rating” Score Rating Moody Rating* Score Rating
Fixed Income
Government Mortgage Backed Securities
GNMA POQL #817120 6% 08-15-2036 BEQ 25,813.768.32 26,829,976.52 “AGY 101.00 *AGY 101.00
C36290TSH3
GhNMAH POOL #004072 SER 2038 5.5% DUE 13,448,814.7¢ 13,874,873.24 *AGY 101.00 TAGY 101.00
01-20-2038 REG
C36202EQZS
GNMA POOL #782248 SER 2034 5% DUE 37,419,635.71 38,212,183.58 "AGY 101.00 “AGY 101.00
12-15-2034 REG
C36241KQAS
GNMA POOL #003941 £% 01-20-2037 BEO §,281,607.20 6,549,454.93 AGY 101.00 "AGY 101.00
C38202ELW7
GNMA POOL #004260 6% 10-20-2038 BEC 6,692,980.60 6,930,112.90 AGY 101.00 TAGY 101.00
CIB202EWVT
GNMA POOL #004196 6.5% 07-20-2038 BEQ 21,156,482.74 22,412,722.80 *AGY 101.00 "AGY 161.00
C36202EUVI
GNMA POOL #598092 4.5% 04-15-2039 BEO 19,941,195.60 19,946,579.72 TAGY 101.00 "AGY 101,00
C36288QRM3
FHLMC MULTICLASS FFC 2% DUE 11/13/09 2 332,000.00 331,907.04 *AGY 101.00 "AGY 101.00
11-13-2008
C31331YDW?7
Taotal Government Mortgage Backed Securities 1,173,647,048.46 1,204,980,569.92 101.00 101.00
*AGY “AGY
Note: 1. Nat all investments ara included on this report, Refar ta the Asset Dotail for a plate fisting of J i this
2. Note: Some investments included on this repart may be excludabie from the disclosure a5 required by GASE 40.
2. This raport cannot be selely ralied on in compliying with all of the ing and di: QT of GASE 44. You should consult with your swn accountants, avditors.
and legal counsel, as appropriate o ensure that your ing and /al reporting ies with app laws, r tatic and i
* The uravailability 1o NT of 2 quality rating for a particular i does not ily mean that the i g not rated,

nerthat there Is no requirement to report a rating for that invastment.

Northern Trust

*Generated by Northern Trust from periodic data on 37 Mar 10 B3373
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Page 19 of 21
® Credit Ratings Detail

S&P S&P Ave Moody Moody Ave
Security Description/Asset id Shares/Par Value Market Value S&P Rating” Score Rating Moody Rating”™ Score Rating

Fixed Income

Index Linked Government Bonds

US TREAS NTS INDEX LINKED 2.375 DUE 26£,000,000.00 27,580,935.75 AAR 100.00 Aaa 100.00
01-18-2017 REG
C912828GD6

US TREAS NTS INFLATICN LINKED 2.50 DUE 25,000,000.00 27,706,777.00 AAA 100.60 Aaa 100.00
07-15-2016 REG
{912828FLS

US TREAS NTS INDEX LINKED NOTES 1.375 DUE 25,000,000.00 23,962,707.50 AAA 100.00 Aaa 100.00
07-18-2018 REG
C912828JE1

Total Index Linked Government Bonds 75,000,000.00 79,250,420.25 160.00 160.00

Municipal/Provincial Bonds

MA ST HLTH & EDL FACS AUTH TAXABLE- 12,485,000.00 13,334,104.85 AAA 100.00 Aaa 100.00
HARVARD UNIV-SER C 5.26 DUE 10-01-18 BEO
C57586C6V2

QHIO ST THIRD FRONTIER RESH & DEV-A 5% DUE $,025,000.00 5,646,180.50 Al 98.00 Aal 28.00
11-01-2018 BEO
CB77520P83

NEW YORK N Y CITY TRANSITIONAL FIN AUTH REV 20,600,000.00 21,369,204.00 AAA 100.00 Aa2 95.00
5.21% 08-01-2017 BEQ TAXABLE
CE4971MDD1

TAMPA BAY WTR FLA UTIL 5YS REV REF & IMPT 3,000,000.00 3,335,160.00 AA+ 98,00 Aa3 94.00
5.5% DUE 10-01-2018 BEC
C875128HLY

Nata: 1. Not all investments are included or this repart, Refer to the Assat Detail for a campilete listing of invastments in this account.

2. Note: Seme investments includad on this report may be from the i as required by GASE 49,

3. This report cannat be solely relied on in complying with all of the accounting and disclosure requiraments of GASE 40. You should consult with your own accountants, auditors,
and legal counsel, ¥3 Eppropriate to ansure that your ing and fil ial reporting ias with i faws, ¢ ii and i id;

* Tha unavailability o NT of 2 quality rating for a parti I does not ity mean that the investment is not ratad,

ror that thers is no requirement (0 report a rating for that investment

Northern Trust *Generated by Northemn Trust from periodic data on 31 Mar 10 B3313
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7 Multiple Accounts: OKSALL OKSALL
_ Page 20 of 21
® Credit Ratings Detail

S&P S&P Ave Moody Moody Ave
Security Description/Asset Id Shares/Par Value Market Value S&P Rating® Score Rating Moody Rating* Score Rating
Fixed Income
Municipal/Provincial Bonds
WISCONSIN ST GEN FD ANNUAL 5,000,000.00 5007 ,650.00 AAA 100.00 Azl 94.00
APPROPRIATIONREY 5.2% 05-01-2018 BEQ TAXABLE
C977100AB2
DALLAS FORT WORTH TEX INTL ARPT REV 7,500,000.00 7.835,525.00 AAA 100.00 Aa3 94.00
5.5%11-01-2017 BEQ AMT
C235036FK1
PORT AUTH N Y & N J 4.75% 09-15-2016 BEOTAXABLE 5,325,000.0¢ 5,417,655.00 AA- 84.00 Azl 24.00
C73358TRE6
QK ST STUD LN AUTH REV TAX-SR-NTS-SER A4 50,000,000.00 50,000,000.00 AAA 100.00 Aaa 100.00
DUE 12-01-11 REG TAX
Ce79110CS3
METRCPOLITAN WASH D C ARPTS AUTH ARPT 5,000,000.00 4,987,700.00 AAA 100,00 Aal 94 .00
REF-AMT-SER E-AMBAC-FSA-CR 501 OCT 19
C582646YZ0
METROPOLITAN WASH D C ARPTS AUTH ARPT 10,790.000.00 11,081,330.00 ABA 100.00 Aal 24,00
SYREF-AMT.SER E-AMBAC 5 01 OCT 17
C592645YX5
ILLINQIS DEV FIN AUTH GAS SUPPLY REV  RMRKTD 7,500.000.00 7,286,475.00 AAA 100.00 Aat 98.00
4.875% 11-01-2638 AMT
C45138FAQE
Total MunicipaliProvincial Bonds 132,225,000.00 135,100,994,35 99.63 97.51

AAA Aal
Total Fixed Income
4,108,842,045.46 4,250,763,934.31

Total Market Vaiue 4,108,842,048.46 4,250,763,934.31

Note: 1. Nat all investments are included on this report. Refar to the Asset Detaif for a complets listing of investments in this atcount.
2. Note: Some investments includad on this report may be sxcludable from the disclosure as required by GASS 40.

3. This raport cannet be solsly relied on in complying with alf of the and g of GASB 40, You showid consult with your own sccountants, auditors,
and laga! counsel, as approprizte to ensury that your ing and i izf neporting plias with it laws, r and i G
* The unavailability te NT of a quality rating for a particular i does not ity maan that the investment is not rated,

nor that there Is aa requirerment o report & ratitrg Tor that investment.

Northern Trust *Generated by Northern Trust from perodic data on 31 Mar 10 B3313
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Page 1 of 1

® Credit Ratings Summary by Market Val - Moody

Not Rated/Categorized
Investment Type Quality _ﬂm:w Kot US Government
Total MV for Category Aaa Aa A Baa Ba B Caa Ca c Avaiable™ Guaranteed"*
Governmant Agencies 2.305.063,485.00 40,879.952.00 35,608,204.89
2,381,531,641.89
Government Bends 439,880,307.90 10,000.000.00
449,880,367.90
Government Mortgage Backed Securities 1,204,980.56¢.82
1.204,980,569.92
index Linked Government Bonds 79,250,420.25
79,250,420.25
Municipal/Provincial Bonds 63,334,104.85 71.756,889.50
135,100,854.35
Total Market Value by Rating 2,587,528,318.00 71.766,889.50 50,879,552.00 1,240,588,774.31

Note: T. Not alf investmants are included on this report. Refer to the Assst Datail for a complete listing of investmants in this account.

2. Note; Soma investments included ¢n this report may be from the e as required By GASS 40.
3. This repart cannat be solaly relied onr in piving with ali of the ing and di: requirements of GASE 40. You should cansult with your owr: accountants, auditors, and jegal counsal, as appropriate 1o ensure that your accounting and
ial reporting plies with appli laws, reg. i and irg guit

* The marke! valua for securities with an NR rating, rating not avaifabfe to Narthern Trust or a rating that could not ba categorized in any other ratings colurns will be totaled in this column. The availability to NT of a quality rating for a particular fnvestment does
not necessarily mean that the lnvestmant is not rated, nor that there is no requirement 1o report a rating for that investmeant.

** Thesa ratings are ieithy oF it by the US and & rating is net p d by tha nati i: rating or izazion. The rating ies normally do rot rate governmant agency and treasury debt and
therefore they have an implisd AAA rating. The market values for the implied rated securities are dispiayed in this column. Far those instances whers a rating has bean issued, the sacurity will ba recategorized according to tha rating providad,

Please note that this report has been prepared using best available data. This report may also contain information provided by third parties, derived by third parfies or derived from third party data and/or data that may have been
categorized or otherwise reported based upen client direction - Northemn Trust assumes ro responsibility for the accuracy, timeliness or completeness of any such information. Northem Trust assumes no responsibility for the
consequences of investment decisions made in refiance on information contained in this report, If you have guestions regarding third party data or direction as it relates to this report, please contact your Northern Trust relationship team.

RS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concems tax matters, it is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding penaities that may be imposed by
law. For more information about this notice, see http/iwww.northemtrust.com/circular230.

Northern Trust Generated by Northern Trust on periodic data on 31 Mar 10 C3315



" Account number OKSALL

Reporting

OK STATE TREASURER CONS

30 JUN 08
Page 1 of 1
® Credit Ratings Summary by Market Value - S&P

Not Rated/Categorized
Investmernit Type Quality _..M:_..m Net US Government
Total MV for Category AAA AA A BBB BB B cce cC c D Avaflable” Guaranteed™
Government Agencies 1,843,235,353.45 78.759,773.00 359,556,515.44
2,381,551,641.89
Gaovernment Bonts 4389,880,307.90 10,000,000.00
449,380,307.50
Government Mortgage Backed Securities 1,204,980,569.92
1,204,980,569.92 .
index Linked Government Bonds 79,250,420.25
79,250,420.25
Municipal/Provincial Bonds 120,701,988.85 14,399.005.50
135,160,994.35
Total Market Valug by Rating 2,583,068.070.45  14,399,005.50 88,759,773.00 1,564,537,685.38

NNota: 1. Not all investments ara included on this report. Refer 0 the Asset Datail for a complete listing of investments in this account.
2 Note: Same investmoents included on this raport may be excludzble from the disclosure as «R.E«oo. by GASE 40.
3. This report cannot ba sclely relied on in complying witf: all of the ing and oi; g of GASB 4. You should consult with your own accountants, auditors, and legal counsel, as appropriate to ensure that your
ing aned ial reporting p with appli laws, i and
* The market value far securities with an NR rating, rating not available to Northern Trust or a rating 53 2:& ot be categorized in any other ratings columns will be totaled in this column. The availability to NT of a quality rating for
api I does not ily moan that the Investment i not rated, nor that there is no requirement to report a rating for that Investment.

** Thase ratings are implicitly or i d by the US Gevernment and currently a rating /s not provided by the matic i1 istical rating ization. The rating i ly do not rate g agency and traasury debt 2nd
therefora thay Rave ar implied ALA ﬂabm The markat values for the implied rated securities are displayed in this column. For 33@ .amum:oa where a rating has been issuad, the security will be recatogorized unoo_B._:b o the rating provided.

Please note that this report has been preparad using best available data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or otherwise reported based upon client direction - Northem Trust assumes no responsibility for the accuracy, timeliness or completeness of any such information. Northern Trust assumes no responsibility for the
consequences of investment decisions made in reliance on information contained in this repert. If you have questions regarding third party data or direction as it relates to this report, please contact your Northern Trust relationship team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concems tax matters, it is not intended to be used and cannct be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law. For more information about this notice, see hitpwww.northemtrust.comicircular230.

Northern Trust Generated by Northern Trust from periodic data on 31 Mar 10 C3314



Account number OKSALL

Reporting

30 JUN 02 >._.m ._.Wm>mE~m_m CONS
Page 1 of 11
+ Custodial Credit Risk Detail
Accrued Risk
Description income/expense Market value Cost Status Registration Category
Equities
Common stock
United States - USD
MFO FUNDAMENTAL INVESTORS INC CAP OPEN 0.00 445,678 .56 369,639.84  In Custody BEARER F
MFQ INVT GO AMER COM OPEN ENG FD 0.00 367,082.83 369,626.20  In Custody BEARER F
MFO WASH MUT INVESTORS FD INC CAP CPEN 0.00 358,452.15 369,627.62  In Custody BEARER F
Total USD 0.00 1,171,113.54 1,108,893.68
Total United States 0.00 1,171,113.54 1,108,893.65
Total common stock 0.00 1,471,113.54 1,148,893.66
Total equities 0.00 1,171,113.54 1,108,893.66
Fixed Income
Government bonds
Israel - USD
ISRAEL ST JUBILEE ISSUE 5TH SER 2.47% 40,942.90 10,000,000.00 10,000,000.00  In Custody ACCOUNT LONG TITLE c
Total USD 40,942.90 10,000,000.00 10,006,000.00
Total Israel 40,842.50 10,000,000.00 10,000,000.00
United States - USD
UNITED STATES TREAS NTS 1.125% DUE 15,202.60 2,487 500.00 249880469  In Custody BEARER [
UNITED STATES TREAS NTS 3.375 NTS 146,268.44 20,784,267.00 19,799,335.68  In Custedy SECURITY QUT ON LOAN E
UNITED STATES TREAS NTS DTD 00068 3.375%DUE 08-15-2000 F 204,040.73 20,732,767.00 19,855660.20  In Custedy SECURITY OUT ON LOAN E
UNITED STATES TREAS NTS DTD 00074 3.5% 23,829.15 5,394,104.61 5,158,461.43  'n Custody FEDERAL RESERVE CHICAGO [
UNITED STATES TREAS NTS DTD 00074 3.5% 68,255.11 15,450,623.39 1477565066 n Custody SECURITY OUT ON LOAN E
UNITED STATES TREAS NTS DTD 00077 3.5% 31,519.03 20,893,714.80 18,024,867.18  in Custody SECURITY OUT ON LOAN E
UNITED STATES TREAS NTS DTD 00079 3.625%DUE 01-15-2010 F 344,495.24 20,958,893.20 20,071,320.16  in Custody SECURITY OUT ON LOAN E

* Accruals represent accruals on current holdings

This series of reports is provided to assist you in gathering information for depesit and investment securities custodial credit risk disclosure reporting purposes. These reparts cannot be sclely relied on in complying with all of the accounting and
disclosure requirements of GASE 40. You should consuit with your own accountants, auditors, and legal counsel, as appropriate, to ensure that your accounting and financial reporting complies with applicable laws, regulations, and accounting guidance.

Northern Trust *Generated by Northern Trust from periodic data on 31 Mar 10
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Reporting

OK STATE TREASURER CONS

30JUN 09

- . . Page 10f 1
Custodial Credit Risk Summary - Part 1

Expesed to custodial credit risk Not exposed/MNot subject to custodial credit risk Exposure not determined
(Category B) {Category C,E, F) (Category A, D, G}
Accrued Accrued Accrued

Type of investment incomefexpense Market Value Cost income/expense Market Value Cost incomefexpense Market Value Cost
Commen Stock 0.00 G.00 0.00 0.00 1,171,113.54 1,108,893.66 0.00 0.60 0.00
Government Bonds 0.00 0.00 0.00 4,734,308.97 4498.880,307.91  434,741,752.88 0.90 0.00 0.00
Government Agencies 0.C0 0.00 .60 27,528,907 .48 2,381,551,641.90 2,327,633,316.87 Q.00 0.00 0.00
Municipal/Provincial Bends .00 0.00 0.00 1,384,324.56 135,100,894.35  134,425,321.50 0.00 0.00 .00
Government Morgage Backed Securities 0.00 0.00 0.00 5,258,222.36 1,204,98C,570.14  1,188,810,666.63 0.00 0.60 0.00
Index Linked Govemment Bonds 0.00 747,033.25 79,250,420.25 78,727,051.07 0.00 0.00 0.00
Total 0.00 Lt 30852797.60  4251935048.00 4,165447,009.61 000 000000
Grand Total Accrued Income/ Expense 39,652,797.60
Grand Total Market Value 4,251,935,048.09
Grand Total Cost 4,165,447 009.61

Please note that this repcrt has been prepared using best availabie data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/for data that may have been
categorized or otherwise reported based upon dlient direction - Northemn Trust assumes no responsibility for the accuracy, timeliness or completeness of any such information. Northem Trust assumes no responsibility for the
conseguences of investment decisions made in reliance on information contained in this report, If you have questions regarding third party data or direction as it relates to this report, please contact your Northern Trust relationship team.

RS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concems tax matters, it is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by
law. For more information abeut this notice, see http:/www.northemntrust.com/circular230.

* Accruals represent accruals on current holdings

This series of reports is provided to assist you in gathering information for deposit and investment securities custodial credit risk disclosure reporting purposes. These reports cannot be solely relied on in complying with all of the accounting and
disclosure requirements of GASB 40. You should consult with your own accountants, auditors, and legal counsel, as appropriate, to ensure that your accounting and financial reporfing complies with applicable laws, regulations, and accounting guidance.

Northern Trust *Generafed by Northem Trust from periodic data or 31 Mar 10
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. . . Page 1 of 1
Custodial Credit Risk Summary - Part 2
Accrued
incomelexpense Market Value Cost
Deposits; exposed to custodial credit risk
Depesits uninsured and uncollateralized 0.00 0.00 0.00
Total Deposits exposed to custodial credit risk 0.00 0.00 0.00
Deposits; exposure to custodial eredit risk not determined
Deposits 0.00 0.00 0.G0
Total Deposits; exposure to custodial credit risk not determined 0.00 0.00 0.00
Investment Securities and Other; exposure to custedial credit risk not determined
Investment Securities held outside of Northermn Trust 0.00 0.00 0.00
Other .00 0.00 0.00
Total Investment Securities and Other; exposure to custodial credit risk not determined 0.00 0.08 0.00

Investment Securities Not Exposed or Not subject to custodial credit risk

Investment Securities registered in the name of the govemnment
Investment Securities loaned for collateral received

Not subject to custodial credit risk classification
Total Investment Securities Not Expesed or Not subject to custodial credit risk

Total

30,201,737.05

7.814,814.95
1,446,245.60

39,652,797.60

7 39,852,797.60-.

3,383,168,483.22

719,487,347.48
149,278,217.3¢

4,251,935,048.09

1 4,251,985,048.09

Please note that this report has been prepared using best available data. This report may also contain information provided by third parties, derived by third parties or desived from third party data and/or data that may have been
categorized or otherwise reported based upon client direction - Northern Trust assumes no responsibility for the accuracy, timeliness or completeness of any such information. Northem Trust assumes no responsibility for the

consequences of investment decisions made in reliance on information contained in this report. If you have questions regarding third party data or direction as it relates to this report, please contact your Northem Trust relationship team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concerns tax matters, it is not intended to be used and eannot be used by a taxpayer for the purpose of avoiding penalties that may be imposed by

law. For more informaticn about this notice, see http/fwww.northerntrust.comfcircular230.

* Accruals represent accruals on current holdings

This series of reporis is provided to assist you in gathering information for deposit and investment secwsities custedial credit risk disclosure reporting purposes.

disclosure requirements of GASE 40. You should consult with your own accountants, auditors, and legal counsel

Northern Trust

as appropriate,

3,314,043,736.05

702,862,681.46
148,540,592.10

4,165,447,009.61

14,165,447,009.61

These reports cannot be solely relied on in complying with all of the accounting and

tc ensure that your accounting and financial reporting compiies with applicable laws, regulations, and accounting guidance.

*Generated by Northern Trust from periodic daia on 37 Mar 10
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Effective Duraticn

Acéount number OKSALL

OK STATE TREASURER CONS

Page 10of 13

Effective Duration
Unavaiiable Effective Duration

Descripticn / Asset 1D Shares/PAR Maturity Date Years Market Value Base Market Value Base Facter ~
Fixed Income
Government Agencies
FEDERAL AGRIC MTE CORP MEDIUM
TERM NTSFED BOOK ENTRY MTN 5% DUE 33.000,000.00 10/03r2009 1.925 33,400,950.00 0.027023
10-03-2009 BEQ CUSIP: 31315PFBO
FEDERAL HOME LN BKS PREASSIGN
063704.75% DIUE 12-09-2011 REG CUSIP: 40,000,060.00 12/09/2011 3.787 42.912,400.00 0.068300
3133XHRKO
FEDERAL HCME LN MTG CORP
PREASSIGN 000225.125% DUE 08-23-2010 20,000,000.00 08/23/2010 1.108 21,024 ,620.00 0.009791
REG CUSIP: 313TEAAXT
FFCB 01.600FCSB110112BE4FEDERAL
FARM CRCONSOLID1.60 FECE 11 18 24,000,000.00 01/12/2011 1.508 24,240,000.00 0.015363
G1-12-2011 CUSIP: 31331G)Y6
FFCB 03.125FCSB110923BEXFEDERAL
FARM CRCONSOLIDIMPACT 08/23/08 3.125 70,000,000.00 09/23/2011 2.153 72,537,500.00 0.065637
08-23-2011 CUSIP: 31331GCF4
FFCB 2 10-09-2009 CUSIP: 31331X6Z0
114,000.00 10/09/2009 NiA 113,674.82

FFCB 2.25% DER 24/04/2012 USD1000
2.9504-24-2012 CUSIP: 31331GNOS 20,000,000.00 04/24/2012 2731 20,225,000.00 0.023214
FFCB 4.5 10-04-2010 CUSIP: 31331X6MS

35,250,000.00 10/04/2010 1.227 36,902,520.00 0.019030
FFCB BD 2 03-03-2010 CUSIP: 31331YWCo

350,000.00 03/03/2010 NA 350,535.50

FFCE BD 4.875 03-22-2010 CUSIP:
231331XENS 14.420,000.00 03/22/2010 2.324 14,875,095.20 0.014529
FFCB 8D 5 05-26-2010 CUSIP: 31331XMQ2

12,940,000.00 05/26/2010 2.495 13,461,611.40 0.014116
FFCB BD 5.18 02-11-2010 CUSIP:
31331VHET 58,250,000.00 02/11/2010 2.268 57,884,625.00 0.055176
FFCB DTD 02/11/2008 2 02-11-2010 CUSIF:
31331¥TU4 §28,000.00 02/11/2010 NiA §26,041.57
FFCB DTD 11/08/2007 4.3 11-08-2010
CUSIP: 31331YDG2 25,000,000.00 11/08/2010 1.324 26,172,000.00 0.014584
FFCB-FEDERAL FARM CREDIT BANK
204-17-2012 CUSIP: 31331GKY4 59,000,000.00 G1/17/2012 2471 £9,479,670.00 0061771

Northern Trust
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Reporting " Account number OKSALL
OK STATE TREASURER CONS
30 JUN 09
: : Page 1 of 1
+ Effective Duration Summary
Effective Duration
Investment Type Effective Duration™ Market Vaiue Base Factor **
Government Agencies 1.908406 2,379,344,387.00 1.103203
Government Bonds 1523112 449,880,307.90 0.166391
Government Mortgage Backed Securities 3.305978 1,204,648,662.88 0.957075
Index Linked Government Bonds 5.022968 79,250,420.25 0.096663
Municipal/Provincial Bonds 7.115000 5,007,650.00 0.008652
Total 4,118,131,428.03 2.341984

Please note that this report has been prepared using best available data. This report may also contair information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or otherwise reported based upen client direction - Nerthem Trust assumes no responsibility for the accuracy, timeliness or completeness of any such information, Nerthern Trust assumes no responsibility for the
consequences of investment decisions made in reliance on information contained in this report. If you have guestions regarding third party data or direction as it relates to this report, please contact your Northern Trust relationship team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concerns tax matters, it is not intended {o be used and cannct be used by a taxpayer for the purpose of aveiding penaities that may be imposed by
law. For more informmation about this notice, see hitp/hwww.northemtrust.com/circular230.

*Effective Duration is the calculated Effective Duration Factor for the asset subcategory (with certain exclusions). See the Effective Duration Detail report for details.
**Effective Duration Factor is calculated as Effective Duration: * Market Value / Total Market Value of the portfolio
Note: 1. Not all investments are included on this repori, Refer to the Asset Detail for a complete listing of investments in the account.
2. This report cannct be solely relied on in complying with &l of the accounting and disclesure requirermnents of GASB 40. You should consult with your own accountants,
auditors, and legal counsel, as appropriate to ensure that your accounting and financial reporting complies with applicable laws, regulations, and accounting guidance.

Northern Trust *Generated by Northern Trust from periodic data on 37 Mar 10 B3333



¢ Foreign Currency Exposure Detail

Page 10f 15

Acerued Stated Maturity Unrealized gain/loss Unrealized gain/loss
AssetID  Description income/expense Market Value f Call Date on Market on Translation % of Total MV
USD - United States dollar
Equities
Common Stock
United Stales - USD
CUSIP : 350802102 MEO FUNDAMENTAL INVESTORS 0.00 445,578.56 NiA 7693872 0.00 0.01%
INC CAP OPEN END FD
CUSIP ; 481308108 MFO INVT GO AMER COM OPEN 0.00 367,082.53 NIA -2,543.37 0.00 0.01%
END FD
CUSIP : 939330106 MFO WASH MUT INVESTORS FD 0.00 358,452.15 NIA “11,175.47 0.00 0.01%
ING CAP OPEN END FD
Total United States - USD 0.00 1,171,113.54 62,219.88 0.0¢ 0.03%
Fixed Income
Government Bonds
Israel - USD
CUSIP ; 46513FLK3 ISRAEL ST JUBILEE ISSUE 5TH 40,842.50 10,000,000.00 06/01/2010 0.00 0.00 0.23%
SER 2.47% DUE 06-01-2010 REG
Total Israel - USD 40,842.90 10,000,000.00 0.00 0.00 0.23%
United States - USD
CUSIP : 912828KA7 UNITED STATES TREAS NTS 15,292.00 2,487,500.00 12/15/2011 -12,304.69 0.00 0.06%
1.125% DUE 12-15-2011 REG
CUSIP : 812828CX6 UNITED STATES TREAS NTS 146,268.44 20,784,267.00 10/15/2008 964.831.32 0.00 0.48%
3.375 NTS 10/15/2009 USD1000
CUSIP : 912828CV0 UNITED STATES TREAS NTS 204,040.73 20,732,767.00 09/15/2009 877.106.80 0.00 6.48%
DTD 00068 3.375%DUE 03-15-2003 REG
CUSIP : 912828DB3 UNITED STATES TREAS NTS 92,084.26 20,844,728.00 11/15/2009 910,606.91 0.00 0.49%

DTD 00074 3.5% DUE 11-15-2009 REG

Note: On this report fufures contracts are reflected at notional value and offsets to futures are also shown.
Note: Percenfage calculation is MV divided by total MV including accruals in the denominator only.

Northern Trust

*Generafed by Northern Trust from periodic data on 31 Mar 10 B2932
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30 JUN 09

¢ Foreign Currency Exposure Summary
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. OK STATE TREASURER CONS

Page 1of 2

Accrued Unrealized gain/loss Unrealized gain/loss

income/expense Market Value on Market on Translation % of Tofal MV
USD - United States dollar
Egquities
Common Stock
Total United States - USD 0.00 1,171,113.54 62,219.83 0.00 0.02%
Fixed Income
Government Bonds
Total Israei - USD 40,942 .90 10,000,000.00 0.00 0.00 0.23%
Total United States - USD 4,693,367.07 439,880,307.90 15,138,548.02 .00 10.25%
Government Agencies
Total United States - USD 27,528,907.45 2,381,551,641.89 53,918,325.02 0.00 55.49%
Municipal/Provincial Bonds
Total United States - USD 1,384,324.56 135,100,994.35 B675,672.85 0.00 3.15%
Government Mortgage Backed Securities
Tetal United States - USD 5,258,222.36 1,204,980,569.92 16,169,903.29 0.00 28.08%
Index Linked Government Bonds
Total United States - USD 747,033.25 79,250,420.25 523,369.18 0.00 1.85%
Total USD - United States dollar 39,652.797.60 4,251.935.047.85 86.488.038.24
._.o-ﬁ_m . 2 : i ,
._.oﬂm_ >nnqcm_m

oﬁm_ <m_=mm _:n_ca_sw Accruals -

H._q_m report is provided fo assist you in gathering information for GASB 40 risk disclosure purposes. This ﬁm_uon cannot be solely relied on in noSE._.a:m_ with all of the GASB 40 accounting
disclosure requirements. You should consult with your accountants, auditors, and legal counsel, as needed io ensure that your accounting and financial reporting complies with applicable

laws, reguiations and accounting guidance.

Mote: On this report futures contracts are reflected af notional vaiue and offsets to fufures are also shown,

Nofe: Percentage caiculation is MV divided by fofal MV including accruals in the denominafor only.

Northern Trust

*Generated by Northemn Trust from periodic data on 31 Mar 10 B2933
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. Page 2 of 2
¢ Foreign Currency Exposure Summary
Accrued Urirealized gain/loss Unrealized gain/loss
incomefexpense Market Value on Market on Translation % of Total MV

Flease note that this report has been prepared using best available data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categerized or otherwise reported based upon client direction - Nerthem Trust assumes no responsibility for the accuracy, timeliness or completeress of any such information. Northern Trust assumes no responsibility for the
consequences of investment decisions made in reliance on information contained in this report. If you have questions regarding third party data or direction as it relates to this report, please contact your Northern Trust relationship team.

IRS CIRCULAR 220 NOTICE: To the exient that this message or any aftachment concems tax matters, it is not intended to be used and cannct be used by a taxpayer for the purpose of aveiding penalties that may be impesed by
law. For more information about this notice, see hitp/fwww.narthemntrust.com/circular230.

Note: On this report fufures confracts are reflected at nofional value and offsels o futures are aiso shown,
Note: Percentage calculafion is MV divided by total MV including accruals in the denominator only.

Northern Trust *Generated by Northern Trust from periodic data on 37 Mar 10 82933
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Reporting U el
R - OKSTATE TREASURER CONS
30 JUN 09 o T e T A
: : Page 1 of 1
+ Effective Duration Summary
Effective Duration
Investiment Type Effective Duration® Market Vzlue Base Factor **
Government Agencies 1.909406 2,379,344,387.00 1.103203
Government Bonds 1.523112 449,380,307.90 0.166381
Government Mortgage Backed Securities 3.305978 1,204,645,662.88 0.967075
Index Linked Government Bonds 5.022968 79,250,420.25 0.096663
Municipal/Provincial Bonds 7.115000 5,007,650.00 0.008652
Total 4,118,131,428.03 2.341984

Please note that this report has been prepared using best available data. This report may alsc contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or otherwise reported based upon client direction - Northern Trust assurmes no responsibility for the accuracy, timeliness or completeness of any such information. Northern Trust assumes no responsibility for the
consequences of investment decisions made in reliance on information contained in this report. If you have questions regarding third party date or direction as it relates o this report, please contact your Northern Trust relationship team.

iRS CIRCULAR 230 NOTICE: To the extent that this message or any attachment concerns tax matters, it is not intended to be used and cannot be used by a taxpayer for the pumpose of avaiding penalties that may be imposed by
law. For more information about this notice, see hitpz//www.northemtrust.cornfcireular230.

*Effective Duration is the calculated Effective Duration Factor for the asset subcategory (with certain exclusions). See the Effective Duration Detall report for details.
**Effective Duration Factor is calculated as Effective Duration * Market Value / Total Market Value of the portfclio
Note: 1. Not all investments are included on this report. Refer to the Asset Detail for a complete listing of investments in the account.
2. This report cannot be solely relied on in complying with all of the accounting and disclosure requirements of GASB 40. You should consult with your own accountants,
auditors, and iegal counsel, as apprepriate to ensure that your accounting and financial reporting complies with applicable laws, regulations, and accounting guidance.

Northern Trust *Generated by Northern Trust from periodic data on 31 Mar 10 B3333



. b.ﬁo.o::.n number OKSALL

Reporting

L " OK STATE TREASURER CONS
30 JUN 09 ST _

e Weighted Average Maturity Detail Page 1 of 14

Time to Maturity Maturity Not Determined
Description / Asset 1D Shares/PAR Maturity Date -Years " Market Value Market Value WAM Factor ™

Fixed Income

Government Bonds

ISRAEL ST JUBILEE ISSUE 5TH SER
2.47%DUE 06-01-2010 RES CUSIP: 10,000,000.00 06/01/2010 0923 1(,000,000.00 0.020817
48513FLK3

UNITED STATES TREAS NTS 1.125%
DUE12-15-2011 REG CUSIP: 91 mwmm“éyﬂ 2,500,000.00 1215/2011 2463 2,487,500.00 0013619

UNITED STATES TREAS NTS 3.375
NTS10/15/2009 USD1000 CUSIP: 20,600,000.00 10/ 52008 0.285 20,784,267.00 0.01362¢

912828CX6

UNITED STATES TREAS NTS DTD 00068
3.375%DUE 09-15-2000 REG CUSIP- 20,600.000.00 09/15/2009 0.213 20,732,767.00 0.008818

912828CV0

UNITED STATES TREAS NTS DTD 00074

3.5%DUE 11-15-2009 REG CUSIP: 20,600,000.00 1115/2009 0.380 20,844,728.00 0.017607
¢12828DB3

UNITED STATES TREAS NTS OTC 00077

3.5%DUE 12-15-2000 REG CUSIP: 20,600,000.00 12/15/2008 0.483 20,893,714.80 0.021503
912828DE7

UMNITED STATES TREAS NTS DTD 00078

3.625%DUE 01-15-2010 REG CUSIP: 20,600,000.00 0141572010 0.547 20,858,893.20 G.025483
912828032

UNITED STATES TREAS NTS DTD 00088
4DUE 04-15-2010 REG CUSIP: 912828DRS 20,600,000.00 04/15/2010 0.794 21,172,123.80 0.037367

UNITED STATES TREAS NTS DTD 00094
3.625%DUE 06-15-2010 RES CUSIP: 21,400,000.00 06/15/2010 0.961 22,041,165.40 0.047083

912828DX5

UNITED STATES TREAS NTS DTD 00103

3.875%DUE 09-15-2010 REG CUSIP: 22,400,000.00 09/15/2010 1.243 23,278.505.60 0.062765
912828EG1

UNITED STATES TREAS NTS DTD 00103

4.5%DUE 11-15-2010 REG CUSIP: 21,800.000.00 11152010 1.380 23,035,208.40 0.070660
912828EM3

UNITED STATES TREAS NTS DTD 00134

4 875%0UE 05-15-2008 REG CUSIP: 20,600,000.00 06/15/2009 0128 20,718,285.20 0.005895
912828FF0

* Time to Maturity - Years is calculated as the actual number of days from the report date to the maturity dafe divided by 365.

" WAM Faclor is caiculated as time to maturity times markef value divided by fotal market value for categoryfexciuding the mv on securifies where the maturity is not defermined).
Nofe: Not all investments are included on this reporf. Refer fo the Assef Detfail for a complete lisfing of investments in this account.

Northern Trust *Generated by Northern Trust from periodic data on 31 Mar 10 B2880
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Reporting

 OKSTATE TREASURER CoNS

30 JUN 09
: : Page 1 of 1
¢ Weighted Average Maturity Summary
Weighted Average
Investment Type Maturity - Years * Market Value WAM Fagctor ™
Government Agencies 1337657 2,381,551,841.89 0749442
Government Bends 0.819951 449,880,307.90 0.086780
Government Mortgage Backed Securities 27.968431 1.204,980,569.92 7.928320
index Linked Government Bonds 7.829137 79,250,420.25 0.145965
Municipal/Provincial Bonds 7.440245 135,100,994.35 0.236471
Total 4,250,763,934.31 9.146977

This report is provided to assist you in gathering informaiion for GASB 40 risk disciosure purposes. This report cannot be solely relied on in complying with all of the GASB 40 accounting
disclosure requirements. You should consult with your accountants, auditors, and legal counsel, as needed {o ensure that your acceunting and financiai reporting complies with applicable
laws, regulations and accounting guidance.

Please note that this report has been prapared using best available data. This report may also contain information provided by third parties, derived by third parties or derived from third party data and/or data that may have been
categorized or otherwise reported based upon client direction - Northem Trust assumes no responsibility for the accuracy, timeliness or completeness of any such information, Northern Trust assumes nio responsibility for the
consequences of investment decisions made in reliance on informaticn contained in this report, If you have questions regarding third party data or direction as it relates to this report, please contact your Northern Trust relationship team.

IRS CIRCULAR 230 NOTICE: To the extent that this message or any aftachment concemns tax matters, it is not intended to be used and cannot be used by a taxpayer for the purpose of avoiding peralties that may be imposed by
law. For more information about this nofice, see hitpi/iwww.northemtrust.comcircular230.
* Weighted Average Maturily - Years is calculated as the WAM for the assef subcategory(with cerfain exclusions). See the Weighlted Average Maturity Detail report for detai

** WAM Factor is calculated as Weighted Average Maturily - Years * Market Value/Tofal Market Value
Note: Nof all investments are included on this report. Refer to the Asset Detail for a complete listing of investments in this account.

Northern Trust *Generated by Northern Trust from periodic data on 31 Mar 10 82900



U.S. FIXED INCOME
AGENCY CONSOLIDATION
Agency/Fiduciary
TOTAL
TOTAL AGENCY

GENERAL CONSOLIDATICN
Surplus Account .
Money Market Mutual Fund - Surplus
TOTAL
CD - Surplus
CD - Ag/Bus Link
TOTAL
Linked Deposit Account
TOTAL GENERAL

BENCHMARK INDICES
Merrill Lynch US Treas, 1-Year

9 N

s 5 N 5 B R H

OKLAHOMA STATE TREASURER
MANAGER PERFORMANCE SUMMARY

Periods Ending February 28, 2010

MKT $(M

4,787
4,787
4,787

4,112,689
763,948
4,876,638
316,386
2,619
319,005
353
5,195,996

MONTH

0.69
0.69
0.69

0.26
0.00
0.22
0.02
0.14
0.03
0.08
0.21

0.04

EYTD

4.93
4.93
4.93

2.56
0.06
2.07
0.26
-2.73
0.21

0.87
1.86

0.75"

1YEAR

7.96
7.96
7.96

3.77
0.15
3.1

0.46
-3.80
0.34
1.51

2.92

1.33

2YEAR

3.71
3n
an

4.23
-0.21
3.40
1.34
-0.99
1.26
2.06
3.25

1.88

3 YEAR

4.44
4.44
4.44

5.43
1.46
4,72
2.53
0.21
2.41
2.60
4.53

3.59

4 YEAR

4.57
4.57
4.57

5.38
235
4.84
3.20
0.93
3.08
1.82
4.69

3.88

5 YEAR

4.19
4.19
4.30

4.89
2.56
4.48
3.28
1.50
3.18
1.76
4.38

3.66



QOKLAHOMA STATE TREASURER
Securities on Loan
at June 30, 2009

'30-Jun-09:2601929  31331GKYA FFCE FEDERAL FARM CREDIT BANK 2 8,000, 50600 8,136,816.80 59,000,000.00 60,023,773.90 .
30-Jun-09:2601929 3133X5RAS FHLB CONS BD DTD 03/30/2004 3.3 11,000,000.00 ;. 11,318,320.20 - - 102.38%  73,400,000.00 | 75,524,063.88
30-Jun-09:2601928 3133XECU1 FHLB BD 4.625 02-18-2011 CT5 006,000,001 2,150,697.40 - - 102.38% _ 26,000,600.00 27,859,066.20

| 30-Jun-09i2601928  3133XGDD3 FHLE PREASSIGN 00076 5.375 08-19-2011 { 9,685.00 10,662.37 . - - 102.38%;  70,000,000.00 76,984,614.00
30-0un-09i2601939  3133XHPHS FHLB BD 4.875 11-18-2011 i 1,140,00000 | 1,236,739.60 | : : 101.94%! 73000,000.00 .  78,194,728.90 ;
30-Jun-09(2601926 |3133XEVRE FHLB 1.625 01-21-2011 , 3,700,00000 | 5769,078.63 - - 102.38%:  16,000,000.00 : 16,298.718.40 |
30-Jun-09'2601920 | 3133XHEV3 FHLB PREASSIGN 00788 5 10-13-2011 , 4,000,00000 | 4,357,648.40 : - . 103.68%!  35,000,000.60 18,129,423.50

" 13133XGYT5  FHLE BD 5 12-11-2009 £0,000,000.00 | 51,183,085.00 | - . 102.38%  73,400,000.00 75,136,695.38
30-Jur 3133XPWWO0_FHLE CONS BD DTD 02/22/2008 325 2,000,600.00 1 £003,342.00 - - ) 102.38%;  30,000,000.00 31,400,130.00
30-Jun-09°'2601929 3133XARUG FHLB FHLB 3.625 07/01/2011 3.625 2 3.625 CTT41,750,000.00 ;. 12,275,518.75 - . 102,32%.  30,000,000.00 31,341,750.00

'30-Jun-09 2607929 3133XSCT3  FHLB FEDERAL HOME LGAN BANK BONDS . "{6,768,548.00 | 17,451,564.50 - . 102.38%  25900,000.00 26,054,956.80
30-Jun-092601929  3133XT4D5  FHLB FHLB 3/16/11 1.625 03-16-2011 3,351,767.00 | 3,403,870.77 . T 10279%  12,000,000.00 12,186,900.00 |

: 30-Jun-09,2601929 "3137EAAKS FHLMC MTN 4.75 11-03-2009 5,100,000.00 | 5,217,552.96 . T 102.84%  40,000,000.00 | 40,921,984.00

- 30.Jun-0912601925  3134A4VET  FHLMC DEB DTD 06/21/2005 4,125 : 200,000.00 211,687.02 - T 10321%,  32,850,060.00 34,769,592.04

" 30-Jun-09 2601929 13134A4vJ0 FHLMC NT 4.75 01-18-2011 W 1,000,000.00 1 1,080,006.80 | : - 102.28% 17,000,000.00 18,360,115.60
30-Jun-09i2601629  3137EAABS  FHLMC PREASSIGN 00002 5.125 04-18-2011 : 3,880,000,00 | 4,189,832.36 - . 102.45%  44,50,000.00 | 47.783,526.23

ggggggggg . C NT §.25 07-18-2011 9,743,282,00 | 10,744,936.21 - - 10321%  40,000,000.00 | 44 112,184.00 |
30 ,E?o 2601629 " FHLMC PREASSIGN 00030 3.25 02-25-2011 7.033,567.00 | 7,354,001,55 - - - 102.42%  14,000,000.00 14,637 ,810.60 |
30-Jun-0912601929 {FHLMC PREASSIGN 00044 2.875 11-23-2010 3,000,000.00 . 3,094,156,50 - - 101.94%  12,900,000.00 13,304,872.95
30-un-09:2601929 3137EABYS 238948000 2,429,712.46 - - 10218%  32,000,000.0C 32 538,672.00
30-Jun-09:2601929  31350MG.J6 170998300 1,860,510.35 - - 101.94%  32,250,000.00 - 35,088,715.95
30-Jun-09°2601929 3136aMIH7  IFNN 24,550,000.00 | 26,546,462 29 - - 10215%  24,250,000.00 26,546,482
30-Jun-09 2601929 A138MLS0  FNMA PREASSIGN 00145 5.375 11-15-2011 3,125503.00 | 3,420,877.92 : - 102.37%; 93,35 000.00 25,596,488 80 :
30-Jun-09 2501929 31369MZ30  FNMA NT 5 10-15-2011 3440126200 | 37,550,673.46 | - - 105.38%;  35,000,000.00 38,204,295.50
30-Jun-0 1350MEG3  FNMA 7,25 DUE 03-15-2010 FEG 43,412,72900 | 46,494,585.61 ; - : 10238%;  78,400,000.00 78,610,643.95
30-Jun-09:26( 135¢M5H2  FNMA NT 5 02-15-2012 16,798,436.00 | 18,543,554,96 - - - 102.78%:  44,000,000.00 48,570,975.20
30-Jun-0812601929 31308ARH7 .FNMA FANNIE MAE 3.375 05-19-2011 2,890,00000 . 3,020,154.62 - - - 102.25%  20,000,000.00 . 20,800,724.00 :

'30-Jun-092601929  31398AUL4  FNMA PREASSIGN 00451 2 01-09-2012 229352900 233887395 - - 10265%  11,325,000.00 11,546,880.73 |

'30-Jun-09:2607929 31398AVQ2  FNMA PREASSIGN 00471 1.75 03-23-2011 17,105,541.00 . 17,351,315.13 - - 102.42%  58,000,000.00 "98,402,306.80
30-Jun-092601929 912688FL9 S TREAS NTS INFL IX 2.50 DUE 07-15-2016 18,917,683.00 0 21,193,832.11 - : 102.08% 25 000,000.00 28,007,965.00

30-Jun-09'2601929 §12828GD6  US TAEAS NTS INFL X 2,575 DUE 25,000,000.00 . 27,867 472,52 o - 101.97%: _ 25,000,000.00 27,.867,472.50

30-Jun-09:2601929 '¢12828JE1 UNITED STATES TREAS NS INFL INDX N/B 24.796,346.00 | 23921 377.22 : - 101.95%  25,000,000.00 24,117,845.00
| 30-Jun-09'2601929 912827571 UNITED STATES TREAS NTS DTD 02/15/2000 20,600,000.00 | 21,877,037.26 - - 102.38%;  20,855,000.00 - 23,954,044.45

.30-Jun-C9:5607929 '91282BCNS_ |UNITED STATES [REAS NTS NT 3.625% DUE 5,150,000,00 | 5.241,853.34 : . 102.40%  22,700,000.00 23,104,868.12 |

092601929 512828CV0  UNITED STATES TREAS NTS D10 00068 3.375% 20,600,000.00 | 20,938,482.72 . - 101.98%, _ 20,600,060.00 20,938,48272
0912601929 912828CXE  UNITED STATES TREAS NTS 3,875 N18 20,600,000.00 | 20,930,934 88 - - 102,38% _ £0,600,000.00 20,930,934.88

{30-Jun-052601929  912858DB3  UNITED STATES THREAS NTS DD 00074 3.5% 15,269,225.00 | 15,519,438.74 - - 102.40%  20,600,0C0.00 20,937,568.08

-30-Jun-09'2601929  912828DE7 | UNITED STATES TREAS NTS DD 00077 3.5% 20,600,000.00 . 20,025310.32 S - 10278%  20,600,000.00 20,925,31932 |

£ 30-Jun-09,2601923 '9128280G2  UNITED STATES TREAS NTS DTD 00079 8.625% 20,600,000.00 | 21,300,556.56 - - 102.38%  20,600,000.00 21,300,556.56 |

©30-Jun-082601929  19128580P2 'US TREAS NTS DTD 00085 4 DUE 03-15-2010 © T 741,199,998.00 | 42,725864,63 - - 10238%  41,200,000.00 42,725,866,72 |
30-Jun-09.2601629 * 912828DRE _UNITED STATES TREAS NTS DTD 00088 4 10,000,000.00 ¢ 10,362,713.00 | o : 101.94%;  20,500,000.00 21,345,952 78
30-Jun-09 2601929 1912828DX5  UNITED STATES TREAS NTS DTD 00094 2.625% 17,117,089.00 | 17,657,133.16 - - 102.40%.  21,400,000.00 25 076,170.00 |

|30-Jun-09:2601629 912828070 UNITED STATES TREAS NTS NT 3.875 DUE CETTT91,900,000.00 . 23,040,230.11 - - 10252%  51,900,000.00 23040,230.07

5 15AUGT0 21,800,000.00 . 23,106,617.73 C - 102.36%.  21,800,000.00 23,106,817.73

30-Jur ) 1 TES TREAS NTS DTD 00102 3875% 12,255,000,00 | 12,876,140,99 | S - 102.34%.  21,800,000.00 23,009,994.93 .
30-Jun-09:2601920  912828EJ5 UNITED STATES TREAS NTS NT 4 5% DUE 21,800,000.00 | 23,111,786.12 : - T 9238%. 21,900,000.00 23,111,786.13
30-Jun-09i2601929 [912828ENME IUNITED STATES TREAS NTS DTD 06108 4.5% 21,900,000.00 | 23,162,105.76 - - 102.38%:  21,800,600.00 £3,162,105.76 .

...wo.u::.,.omm.mmo._ 929 912828EQQ UNITED STATES TREAS NTS T-NOTE 4.375 21,900,000.00 23,087,479.33 - - 102.78%: 21,900,000.00 ¢ 23,087.479.32 ¢

[ 30-Jun-09:2601029 [912828ES5  UNITED STATES TREAS NTS T-NT 4.25% DUE 17,665,611.00 | 18,024,146.23 - - 102.38%;  21,900,000.00 23,460,201 99
30-Jun-0912601931  19128100WS |US TREAS BDS USD1000 7.95 DUE 05-15-2016 | 170,000.00 214,658.08 - - 102, 16%; 170,000.00 214,558.08 -
30-Jun-09i2601631 1912857574 UNITED STATES TREAS NTS DTD 02/15/2000 355,000.00 377,007.20 | S - 102.38% 20,955,600.00 22,354 04445

692,449,693.00

727,208,895.58

1,527,530,000.00

1,612,010,198.2

Please note that this report has been prepared using best available data. This report may also contain information provided by thind partias, derived from third party data andvor data that may have been categorizad or otherwise reported based upon client direction « Nonthem Trust assumes no
respensibiity for the accuracy, limeliness or completeness of any such infarmation. Northem Trust assumes no respansibiiity for the conseguences of investment decisions made in reliance on information contained in this repon. If you have questions regarding third party data or diraction as it relates o
this raport, plaase contact your Northam Trust relationship team.
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