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TEXAS DEPARTMENT OF HOUSING AND COMMUNITY AFFAIRS
BOARD MEETING

AGENDA

9:30 a.m.
July 29, 2010

Capitol Extension Auditorium

Congress Avenue
Austin, TX

CALL TO ORDER, ROLL CALL
CERTIFICATION OF QUORUM

PUBLIC COMMENT

The Board will solicit Public Comment at the beginning of the meeting and will also provide for Public Comment on each agenda

item after the presentation made by the department staff and motions made by the Board.

CONSENT AGENDA

7/21/2010 3:38 PM

Kent Conine, Chairman

Items on the Consent Agenda may be removed at the request of any Board member and considered at another appropriate time on
this agenda. Placement on the Consent Agenda does not limit the possibility of any presentation, discussion or approval at this

meeting. Under no circumstances does the Consent Agenda alter any requirements under Chapter 551 of the Texas Government

Code, Texas Open Meetings Act.

Item 1: Approval of the following items presented in the Board materials:
Executive
a) Presentation, Discussion, and Possible Approval of Board Minute Summary for June 28, 2010

Audit
b) Report of the Audit Committee Meeting

Financial Administration
c) Presentation of the Department's 3rd Quarter Investment Report
d) Presentation, Discussion, and Possible Approval of the Legislative Appropriations Request

Multifamily Division Items - Housing Tax Credit Program
e) Presentation, Discussion, and Possible Approval of Housing Tax Credit Extensions

060117 Mesquite Terrace Pharr
07189 Sunlight Manor Beaumont
08200 Ingram Square Apartments San Antonio
09920 Anson Park Abilene

Multifamily Division Items - Private Activity Bond Program
f)  Presentation, Discussion, and Possible Issuance of Determination Notice for Housing Tax Credits
Associated with Mortgage Revenue Bond Transactions with Other Issuers

Buckeye Trail
Housing Options, Inc.
Requested Amount $1,224,504

HOME

g) Presentation, Discussion, and Possible Approval of the 2009 Single Family Owner-Occupied Housing
Assistance, Homebuyer Assistance, and Tenant-Based Rental Assistance Programs Award
Recommendations

Brooke Boston
Board Secretary

Sandy Donoho
Dir. Internal Audit

David Cervantes
Dir. Financial Admin.

Robbye Meyer
Dir. Multifamily

Robbye Meyer
Dir. Multifamily

Jeannie Arellano
Dir. HOME



Owner-Occupied Housing Assistance

2009-0085 Willacy County Raymondville
Homebuyer Assistance
2009-0088 Community Development Corporation of Brownsville
Brownsville
2009-0086 Midland Community Development Corporation Midland
2009-0100 Starr County Rio Grande City

h)  Presentation, Discussion, and Possible Approval of HOME 2009 Single Family Housing Programs for
Persons with Disabilities Award Recommendations

Tenant-Based Rental Assistance
2009-0107 Community Partnership for the Homeless dba Austin
Green Doors

Housing Trust Fund
i)  Presentation, Discussion, and Possible Approval of the 2010-2011 Housing Trust Fund Affordable
Housing Match Program NOFA Award Recommendations:

2010-0024
2010-0027

Family Gateway, Inc. Dallas
Foundation Communities Austin

))  Presentation, Discussion, and Possible Approval of the Funding Reservation System Access Process
for Housing Trust Fund

k) Presentation, Discussion, and Possible Approval of Authorization for the Executive Director to
Negotiate and Execute an Agreement for the Technical Assistance Provider for the Rural Housing
Expansion Program

Office of Colonia Initiatives
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Dee Patience
Mgr. HTF

Homero Cabello

[)  Presentation, Discussion, and Possible Approval of an Amendment to the 2010-2011 Housing Trust Dir. OC

Fund Plan

m) Presentation, Discussion, and Possible Approval ofthe 2010/2011 Texas Bootstrap Self-Help
Technical Assistance Grants

Neighborhood Stabilization

n) Presentation and Discussion of status of Neighborhood Stabilization Program funds

Tom Gouris
DED Housing Programs

0) Presentation, Discussion, and Possible Approval of Neighborhood Stabilization Program Awards

2010-02 Housing Authority of the City of Brownsville Cameron
2010-12 Harris County Housing Authority Harris
2010-13 Austin Habitat for Humanity, Inc. Travis

p) Presentation, Discussion, and Possible Approval of TDRA Neighborhood Stabilization Program

Contract Amendments

77099999122 Texoma Housing Finance Corporation Grayson
77099999181 Texoma Housing Finance Corporation Fannin
77099999120 City of Bryan Brazos
77099999143 Enterprise Community Partners, Inc. Hood
77099999173 Enterprise Community Partners, Inc. Ellis
77099999184 Enterprise Community Partners, Inc. Johnson
77099999185 Enterprise Community Partners, Inc. Parker
77099999186 Enterprise Community Partners, Inc. Wise
77099999188 Enterprise Community Partners, Inc. Hunt
77099999189 Enterprise Community Partners, Inc. Kaufman
77099999190 Enterprise Community Partners, Inc. Navarro
77099999191 Enterprise Community Partners, Inc. Rockwall



q) Presentation, Discussion, and Possible Approval of authorization of emergency action by the
Executive Director, as necessary for adherence to deadlines established by law under the
Neighborhood Stabilization Program

Community Affairs

r)  Presentation, Discussion, and Possible Approval of a notice of proposed amendments to 10 TAC
Chapter 5, Subchapters A, E, and |, related to Community Affairs Programs for publication in the
Texas Register for public comment

s)  Presentation, Discussion, and Possible Approval of the LIHEAP Plan Supplement regarding a plan to
implement procedures to prevent, detect and correct waste, fraud and abuse in activities funded under
the Low-Income Home Energy Assistance Program

ACTION ITEMS
ltem 2: Legal:

a) Presentation, Discussion, and Possible Approval of FY 2011 and 2012 contract awards for Bond /
Securities Disclosure Counsel(s)

Item 3. Appeals:

a) Presentation, Discussion, and Possible Action on Multifamily Program Appeals:

Appeals Timely Filed

b) Presentation, Discussion, and Possible Action for Tax Credit Assistance Program Appeals:
Appeals Filed Timely
c) Presentation, Discussion, and Possible Action for Exchange Program Appeals:
Appeals Filed Timely
d) Presentation, Discussion, and Possible Action for HOME Program Appeals;
Appeals Filed Timely
e) Presentation, Discussion, and Possible Action for Underwriting Appeals:
Appeals Filed Timely
f)  Presentation, Discussion, and Possible Action for Housing Trust Fund Program Appeals:

Appeals Filed Timely

[tem 4: Multifamily Division Items - Housing Tax Credit Program:

a) Presentation, Discussion, and Possible Approval of Housing Tax Credit Amendments

07306
060414

Houston
Tomball

Zion Village
Gardens of Tomball

b) Presentation and Discussion of the Status of Applications Awarded Housing Tax Credit Exchange
Funds

c) Presentation, Discussion, and Possible Approval of the Final Commitments from the 2010 State
Housing Credit Ceiling for the Allocation of Competitive Housing Tax Credits and the Waiting List for
the 2010 Housing Tax Credit Application Round

10007 Mexia Gardens Mexia
10009 Creekside Village Rowlett
10014 Artisan at Port Isabel Port Isabel
10018 Granbury Seniors Granbury
10020 La Posada del Rey Apts San Antonio
10022 Presidio Dolores Apts San Elizario
10023 Burkburnett Pioneer Crossing for Seniors Burkburnett
10024 Canutillo Palms El Paso
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Michael DeYoung
Dir. CA

Tim Irvine
Chief of Staff

Robbye Meyer
Dir. Multifamily

Tom Gouris
DED Housing Programs

Tom Gouris
DED Housing Programs

Tom Gouris
DED Housing Programs

Brent Stewart
Director, REA

Dee Patience
Mgr. HTF

Robbye Meyer
Dir. Multifamily
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10103
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Silverleaf at Chandler Il

The Huntington at Greenville
Pecan Ridge

The Crossing

Sulphur Springs Pioneer Crossing for Seniors
Zion Gardens

Paris Retirement Village I
Ashton Senior Village
Wynnewood Seniors Housing
North Court Villas

West Park Senior Housing
Parkway Ranch ||

Guild Park Apts

Westway Place

Magnolia Trails

Willow Bay Apts

Cypress Gardens

Vermillion Park

Darson Marie Terrace
Fairways at Sammons Park
Steeple Chase Farms

Rolling Meadows

Perry Street Apts

Silver Spring at Chapel Hill
Silver Spring at Forney

Silver Spring Grand Heritage
Greenhaus at East Side Apts
Providence Town Square
The Orchard at Westchase
Lafayette Park Apts

Gateway Plaza Apts

Tenth Street Apts

Griffith Road Apts

Country Village Apts
Promenade at Mercer Crossing
The Terrace at Haven for Hope
Tuscany Place

Terrell Homes |

San Juan Square Il

Race Street Lofts

Montabella Senior

Mesquite Place

La Terraza at Lomas del Sur
Golden Bamboo Village I
Costa Tarragona |l

Auburn Square

Ventana Pointe

Meadow Vista

Guadalupe Crossing

Seaside Manor

Champion Homes at Copperridge
Champion Homes at Canyon Creek
Evergreen at Richardson
Evergreen at Wylie

Mason Senior Apartment Homes
Oak Creek Townhomes
Woodlawn Ranch Apts
Sunflower Estates

Shady Oaks

Britain Way

Sedona Ranch

Creekside Place

Promontory Pointe

La Risa
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Chandler
Allen
Texarkana
Beaumont
Sulphur Springs
Houston
Paris
Schertz
Dallas
Frisco
Corsicana
Houston
San Antonio
Corsicana
Magnolia
Fort Worth
Houston
Mesquite
San Antonio
Temple
Sherman
Kemah
Houston
Fort Worth
Forney
Lavon
Dallas
Deer Park
Houston
Houston
Midland
Borger
Abilene
Mathis
Farmers Branch
San Antonio
Kingwood
Fort Worth
San Antonio
Fort Worth
San Antonio
Pearsall
Laredo
Houston
Corpus Christi
Vidor
Houston
Weatherford
Comfort
Ingleside
Dallas
Brownsville
Richardson
Wylie
Houston
Marble Falls
San Antonio
La Feria
Austin
Irving
Fort Worth
New Braunfels
Austin
San Antonio
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10171 HomeTowne at Garland Garland
10176 Canyon Square Village El Paso
10178 Cypress Creek at Fayridge Houston
10183 Cypress Creek at Four Seasons Farm Kyle
10184 Cypress Creek at Veterans Memorial Houston
10186 Mariposa at Calder Drive Dickinson
10198 Pinnacle at North Chase Tyler
10200 Hillside West Seniors Dallas
10202 Brae Estates Fort Worth
10211 Riverplace Apts Hooks
10212 Longbridge Apts Groesbheck
10213 Heritage Square Apts Wallis
10220 Casa Ricardo Kingsville
10221 Residences at Rowlett Creek Garland
10222 Citrus Gardens Brownsville
10223 Sunset Terrace Senior Village Pharr
10225 North MacGregor Arms Houston
10226 Red Oak Apts Red Oak
10227 Tarrington Court Apts Houston
10228 Wintersprings Apts Humble
10229 Hannover Estates Spring
10232 Evergreen Residences-3800 Willow Dallas
10233 Kleberg Commons Dallas
10235 Villas of Giddings Giddings
10236 Viking Road Apts Amarillo
10238 Prince Hall Plaza Navasota
10239 Prince Hall Gardens Fort Worth
10241 Timberland Trails Apts Lufkin
10246 Green Briar Village Phase Il Wichita Falls
10250 Willow Meadow Place Apts Houston
10253 Brookswood Apts West Columbia
10257 The Colony at Lake Granbury Granbury
10262 Las Brisas Manor Del Rio
10266 Travis Street Plaza Apts Houston
10270 Gateway to Eden Eden
10271 Hudson Manor Hudson
10274 Grand Manor Apts Tyler
10279 Hudson Green Hudson
10283 Lufkin Pioneer Crossing Lufkin
10284 Atmos Lofts Dallas
10290 Magnolia Place Apts Houston
ltem 5: HOME Jeannie Arellano
a) Presentation, Discussion, and Possible Approval of the 2010 Rental Housing Development Award Dir. HOME
Recommendations
General Set-Aside
10039 Paris Retirement Village |1 Paris
10220 Casa Ricardo Kingsville
10223 Sunset Terrance Senior Village Pharr
10033 Sulphur Springs Pioneer Crossing for Seniors Sulphur Springs
10283 Lufkin Pioneer Crossing Lufkin
10262 Las Brisas Manor Del Rio
10257 The Colony at Lake Granbury Granbury
10151 Sunflower Estates LaFeria
10279 Hudson Green Hudson
10271 Hudson Manor Hudson
10112 Country Village Apartments Mathis
10226 Red Oak Apartments Red Oak
10121 Mesquite Place Pearsall
10130 Meadow Vista Weatherford
10132 Seaside Manor Ingleside
10213 Heritage Square Apartments Wallis
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10212 Longbridge Apartments Groesbeck
10023 Burkburnett Pioneer Crossing for Seniors Burkburnett
10237 Prince Hall Manor Crockett
10238 Prince Hall Plaza Navasota
10270 Gateway to Eden Eden
10026 Silverleaf at Chandler Il Chandler
10211 Riverplace Apartments Hooks
10143 Oak Creek Townhomes Marble Falls
10235 Villas of Giddings Giddings
10253 Brookswood Apartments West Columbia
CHDO Set-Aside
10137 Evergreen at Wylie Wylie
10046 Ashton Senior Village Schertz
10136 Evergreen at Richardson Richardson
10059 Westway Place Corsicana
10050 West Park Senior Housing Corsicana
10241 Timberland Trails Apartments Lufkin
Persons with Disabilities Set-Aside
10125 Costa Tarragona I Corpus Christi
10093 Greenhaus at East Side Apartments Dallas
10126 Auburn Square Vidor
10153 Britain Way Irving
Item 6: ARRA Accountability and Oversight: Brooke Boston
a) Status Report on the Implementation of the American Recovery and Reinvestment Act of 2009  DED CommunFi)tr{]SfaSnig

(Recovery Act)

REPORT ITEMS

1. TDHCA Outreach Activities, June 2010

2. Report on release of Land Use Restriction Agreement for Savannah House Apartments

3. Disaster Recovery Division's Status Report on CDBG and FEMA AHPP Contracts Administered by TDHCA,
including update on lke/Dolly Round I

EXECUTIVE SESSION

The Board may go into Executive Session (close its meeting to the public):

1. The Board may go into Executive Session Pursuant to Texas Government Code 8551.074 for the purposes
of discussing personnel matters including to deliberate the appointment, employment, evaluation,
reassignment, duties, discipline, or dismissal of a public officer or employee

2. Pursuant to Tex. Gov't. Code, §551.071(1) to seek the advice of its attorney about pending or contemplated
litigation or a settlement offer, including:

a) The Inclusive Communities Project, Inc. v. Texas Department of Housing and Community Affairs, et al
filed in federal district court,

3. Pursuant to Tex. Gov't. Code, §551.071(2) for the purpose of seeking the advice of its attorney about a
matter in which the duty of the attorney to the governmental body under the Texas Disciplinary Rules of
Professional Conduct of the State Bar of Texas clearly conflicts with this Tex. Gov't. Code, Chapter 551

4. Pursuant to Tex. Gov't. Code, §551.072 to deliberate the possible purchase, sale, exchange, or lease of

real estate because it would have a material detrimental effect on the Department’s ability to negotiate with
a third person

Kent Conine, Chairman

Patricia Murphy

Sara Newsom

Kent Conine, Chairman



7/21/2010 3:38 PM

OPEN SESSION _ _
If there is an Executive Session, the Board will reconvene in Open Session. Except as specifically authorized by ~ Kent Conine, Chairman
anolicable law. the Board mav not take anv actions in Executive Session

ADJOURN

To access this agenda & details on each agenda item in the board book, please visit our website at www.tdhca.state.tx.us or contact Nidia Hiroms, 512-475-3934; TDHCA, 221 East 11 Street, Austin,
Texas 78701, and request the information. Individuals who require auxiliary aids, services or sign language interpreters for this meeting should contact Gina Esteves, ADA Responsible Employee, at 512-

475-3943 or Relay Texas at 1-800-735-2989 at least two days before the meeting so that appropriate arrangements can be made. Non-English speaking individuals who require interpreters for this
meeting should contact Nidia Hiroms, 512-475-3934 at least three days before the meeting so that appropriate arrangements can be made.

Personas que hablan espafiol y requieren un intérprete, favor de llamar a Jorge Reyes al siguiente nimero (512) 475-4577 por lo menos tres dias antes de la junta para hacer los preparativos
apropiados.



BOARD SECRETARY
BOARD ACTION REQUEST
JuLy 29,2010

Recommended Action

Approve Board Meeting Minute Summary for June 28, 2010.

WHEREAS, the Board Meeting Minute Summary for June 28, 2010, are hereby
approved, with the approval to make corrections as directed by the Board.

1of1l




TEXAS DEPARTMENT OF HOUSING AND COMMUNITY AFFAIRS
BOARD MEETING

June 28, 2010; 9:30 a.m.

Capitol Extension Auditorium
1100 Congress Avenue
Austin, TX

| SUMMARY OF MINUTES

CALL TO ORDER, ROLL CALL, CERTIFICATION OF QUORUM
The Board Meeting of the Texas Department of Housing and Community Affairs of June 28, 2010, was called to order by Chair,
Kent Conine, at 8:35 a.m. It was held at the Capttol Extensmn 1100 Congress Avenue, Austin, Texas. Roll call certified a
quorum was present.

Members Present:
Kent Conine, Chair
Gloria Ray, Vice Chair
Leslie Bingham-Escarefio, Member
Tom H. Gann, Member
Lowell Keig, Member
Members Absent:
Juan Mufoz, Member

Celebration of June as Home Ownership Month and Announcement of “Lenders of the Year”
TDHCA and the Board of Directors recognized Dan Rushing and David Spelbring with iMortgage.com, Inc., as the “2009 Lender of
the Year”; Brad Sullivan with MTFN, Inc., dba Premier Nationwide Lending, for ‘Outstanding Performance in originating over $15
million in Texas First Time Homebuyer Program”; and, Kim Lewis with NTFN, Inc. dba Premier Nationwide Lending, as the "2009
Loan Officer of the Year." First time homebuyer, Andrea Palomino, was also recognized and congratulated.

PUBLIC COMMENT
The Board will solicit Public Comment at the beginning of the mesting and will also provide for Public Comment on each
agenda item after the presentation made by the department staff and motions made by the Board.
Joe Morris, Chief of Staff for Senator Jeff Wentworth, testified on behalf of the Honorable Senator Jeff Wentworth, in support of
Ashton Senior Vilage.
David Medina, Jr., City Council member for District 5 in the ity of San Antonlo provided testimony in support of The Terrace at
Haven for Hope.
Paul DaGama, minister and a resident at Haven for Hope, provided testimony in support of The Terrace at Haven for Hope.
George Block, interim President and CEQ of Haven for Hope, provided testimony in support of The Terrace at Haven for Hope.
John Henneberger, Co-Director of the Texas Low Income Housing Information Service, provided testimony on ltem 1j and to
raise the concem that a resident of public housing or Section 8 to the Board of Directors has not been appointed
Joseph Agumadu, provided testimony in support of the Sphinx at Lawnview. The Chair directed that the issues raised be placed
on the next Board agenda for consideration.
Hollis Fitch, provided testimony in support of Washington Hotel Lofts.
Adriana Gonzales, principal of St. Elmo Elementary School in the Austin ISD, provided testimony in support of Shady Oaks
Apts.
Julian Huerta, Foundation Communities, provided testimony in support of Shady Oaks Apts.
Walter Moreau, Executive Director of Foundation Communities, provided testimony in support of Shady Oaks Apts.

TDHCA Board of Directors Meating
June 28, 2010
Page 1 of 8



CONSENT AGENDA
ltems on the Consent Agenda may be removed at the request of any Board member and considered at another appropriate
time on this agenda. Placement on the Consent Agenda does not limit the possibility of any presentation, discussion or
approval at this meeting. Under no circumstances does the Consent Agenda alter any requirements under Chapter 551 of the
. Texas Government Code, Texas Open Meetings Act.

AGENDA ITEM 1: APPROVAL OF THE FOLLOWING ITEMS PRESENTED IN THE BOARD MATERIALS:
Executive:
a) Presentation, Discussion, and Possible Approval of Board Minute Summary for May 13, 2010
Multifamily Division Items - Housing Tax Credit Program
b) Presentation, Discussion, and Possible Approval of Housing Tax Credit Extensions

07405 Alamito Terrace El Paso
07416 Regent | Beaumont
09019/09703  Timber Village Il Marshall
¢) Presentation, Discussion, and Possible Approval of Trustees for the Multifamily Mortigage Revenue Bond
Transactions

d) Presentation, Discussion, and Possible Approval of Senior Managing, Co-Senior Managing, Co-Managing and/or
Remarketing Agent Investment Banking Firms for Multifamily Mortgage Revenue Bond Transactions
e) Presentation, Discussion, and Possible Approval of Housing Tax Credit Amendments

09313 Hampshire Court Pasadena
9986 Greenhouse Place Apartments Houston
HOME

f)  Presentation, Discussion, and Possible Approval of the 2009 Single Family Owner-Occupied Housing Assistance,
Tenant-Based Rental Assistance, and Homebuyer Assistance Programs Award Recommendations
Owner-Occupied Housing Assistance
2009-0093 Rockwall Housing Development Corporation Rockwall

2009-0089 City of Beeville Beeville
2009-0097 City of Queen City Queen City
2009-0101 City of Bonham Bonham
2009-0105 City of Deport ' Deport
Homebuyer Assistance

2009-0091 City of Whitney Whitney
2009-0024 City of Paris Paris
2009-0098 City of Rio Hondo Rio Hondo
2009-0099 County of Fannin Fannin
Tenant-Based Rental Assistance

2009-0092 Affordable Housing of Parker County, In¢ Springtown

) Presentation, Discussion, and Possible Approval of the Owner Occupied Housing Assistance Program for Disaster
Relief Award Recommendation
Owner-Occupied Housing Assistance Disaster Relief

2009-0106 City of Lufkin Lufkin
h) Presentation, Discussion, and Possible Approval of the 2010 Rental Housing Development (RHD) Program Award
Recommendation
10502 Luling Senior Housing, Phase I Luling
10503 Angelina Development Lufkin
10507 Cherrywood Apartments Woest
Community Affairs

i} Presentation, Discussion, and Possible Approval of Emergency Shelter Grant Program (ESGP) awards in
accordance with the Resolution adopted by the TDHCA Governing Board on May 12, 2010

J}  Presentation, Discussion, and Possible Approval of the Section 8 Program 2011 Annual Public Housing Agency
(PHA) Plan

k) Presentation, Discussion, and Possible Approval of the Section 8 Program Housing Choice Youcher Administrative
Plan

TDHCA Board of Directors Meeting
June 28, 2010
Page 2 of 8



[} Presentation, Discussion, and Possible authorization to release a Request for Application for provision of Services
for the Comprehensive Energy Assistance Program (CEAP) and Weatherization Assistance Program (WAP) in the
geographic area currently served by Community Action Program Inc.

Item 11) Pulled from the Consent Agenda for further Discussion.

Maria Aguilar, Executive Director, Community Action Program, Inc., provided testimony.

Motion by Ms. Ray to approve staff recommendation; seconded by Mr. Gann; passed unanimously.

Housing Trust Fund
m) Presentation, Discussion, and Possible Approval of the 2010-2011 Housing Trust Fund (HTF) Affordable Housing
Match Program NOFA Award Recommendations:
2010-0011 Temenos Community Development Corporation Houston
2010-0019 Motivation. Education & Training, Inc. Austin
n) Presentation, Discussion, and Possible Approval of the 2010-2011 Housing Trust Fund (HTF) Rural Housing
Expansion Program NOFA Award Recommendations and Authorization to Release NOFA on open cycle basis as

needed:
2010-0020 Motivation, Education & Training, Inc. Austin
2010-0014 Willacy County Raymondville

2010-0017 Brazos Valley Affordable Housing Corporation  Bryan _

0} Presentation, Discussion, and Possible Approval of the Use of Available Additional Funds from Housing Trust Fund

Housing Resource Center

p} Presentation, Discussion, and Possible Approval of the Agency Strategic Plan for Fiscal Years 2011-2015

q) Presentation, Discussion, and Possible Approval to submit an application to the U.S: Department of Housing and
Urban Development for Rental Assistance Vouchers for Non-Elderly Persons with Disabilities

r) Presentation, Discussion, and Possible Approval of a Request for Proposals (RFP) for a Comprehensive Analysis of
Rural and Farmworker Housing and approval for further edits as recommended by the Texas Comptroller of Public
Accounts

Texas Homeownership

) Presentation, Discussion, and Possible Approval of a Participating Lender List for Single Family Mortgage Revenue
Bond {(MRB) Program(s)

Rules

t) Presentation, Discussion, and Possible Approval to publish a proposed amendment to 10 TAC Chapter 5,
Subchapter H, Section 8 Housing Choice Voucher Program, §5.801, Project Access Initiative, for the, for public
comment in the Texas Register

Motion by Ms. Bingham-Escarefio to approve the Consent Agenda, with the exception of ltem 1 I), seconded by

Ms. Ray; passed unanimously. .

After hearing a report on Agenda ltem 7 d), the Board took a brief recess.

ACTION ITEMS
AGENDA [TEM 2: EXECUTIVE
a) Presentation, Discussion, and Rafification of the Conciliation Agreement between Texas Low Income Housing
Information Service, Texas Appleseed, The State of Texas by and through the Texas Department of Housing and
Community Affairs (TDHCA) and the Texas Department of Rural Affairs (TDRA)
Motion by Ms. Bingham-Escarefio to ratify the Conciliation Agreement; seconded by Mr. Gann; passed
unanimously.

AGENDA ITEM 3: APPEALS
a) Presentation, Discussion, and Possible Action on Multifamily Program Appeals:
None filed.
b) Presentation, Discussion, and Possible Action for Tax Credit Assistance Program Appeals:
None filed.
¢) Presentation, Discussion, and Possible Action for Exchange Program Appeals:
TDOHCA Board of Directors Meeting

June 28, 2010
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None filed.

d) Presentation, Discussion, and Possible Action for HOME Program Appeals:

None filed.

e) Presentation, Discussion, and Possible Action for Underwriting Appeals:

None filed.

f)  Presentation, Discussion, and Possible Action for Housing Trust Fund Program Appeals:
None filed.

AGENDA ITEM 4: BOND FINANCE
a) Presentation, Discussion, and Approval of Resolution No. 10-025 authorizing application to the Texas Bond Review
Board for reservation of 2010 single family private activity bond authority and approve Resolution No. 10-028
authorizing application fo the Texas Bond Review Board to receive unexpended HERA single family private activity
bond authority from other issuers
Motion by Mr. Keig to approve Resolutions 10-025 and 10-028 as recommended by staff; seconded by Mr. Gann;
passed unanimously.

b) Presentation, Discussion, and Approval of No. 10-026 authorizing a range of mortgage interest rates under the First
Time Homebuyer Program

Motion by Ms. Bingham-Escarefio to approve Resolution 10-026 as recommended by staff; seconded by Ms. Ray;

passed unanimously.

¢) Presentation, Discussion, and Approval of Resolution No. 10-027 authorizing the Department to enter into a backup
warehouse agreement to be used in conjunction with the Department's First Time Homebuyer Program

Motion by Ms. Ray to approve Resolution 10-027 as recommended by staff; seconded by Ms. Bmgham -Escarefio;

passed unanimously.

AGENDA ITEM 5: TAX CREDIT ASSISTANCE PROGRAM
a) Presentation, Discussion, and Possible Approval of a revision o the Tax Credit Assistance Program (TCAP) Policy
Supplement with regard to the 75 percent federal expenditure deadline of February 16, 2011
Motion by Ms. Ray to approve staff recommendation; seconded by Mr. Kelg; passed unanimously.

AGENDA ITEM 6: RULES

a) Presentation, Discussion, and Possible Approval to publish the proposed repeal of 10 TAC Chapter 53, HOME
Investment Partnership Program, and a draft of proposed new 10 TAC Chapter 53, HOME Program Rule for
comment in the Texas Register

Robin Sisco, Langford Community Management, provided testimony.

Donna Chatham, Association of Rural Communities in Texas, provided testimony.

Motion by Ms. Ray to approve staff recommendation with revised language for §§53.30 and 53.50, regarding

locally obtained architecturals; seconded by Mr. Keig; passed unanimously.

AGENDA [TEM 7: DISASTER RECOVERY
a) Approve Extension under CDBG Contract #706001 related to Rita Round | for Houston-Galveston Area Council of
Governments Contract to expire August 31, 2010
Motion by Mr. Gann to approve staff recommendation; seconded by Ms. Ray; passed unanimously.

b) Approve Action Plan Modification for submission to HUD for Ike/Dolly to correctly reflect Rental Program funds in the
amount of $188 Million
Motion by Ms. Bingham-Escarefio to approve staff recommendation; seconded by Ms. Ray, passed unanimously.

¢) Presentation, Discussion, and Possible Action to ratify a contract with a consulting firm, as coordinated through the

TDHCA Board of Directors Meeling
June 28, 2010
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Governor's Office, to perform an Interim Analysis of Impediments to Fair Housing
Motion by Ms. Bingham-Escarefio to approve ratification of the contract as recommended by staf'f seconded by
Mr. Gann; passed unanimously.

d) Disaster Recovery Division's Status Report on CDBG and FEMA AHPP Contracts Administered by TDHCA,
including update on [ke/Dolly Round I

Nancy Collins and Mike Giroux with ACS provided a report.

No action taken.

AGENDA ITEM 8: NEIGHBORHOOD STABILIZATION PROGRAM
a) Presentation, Discussion, and Possible Approval of a Resolution authorizing emergency action by the Director as
necessary for execution of the Neighborhood Stabilization Program

Motion by Ms. Ray to approve staff recommendation, with direction to staff that regular reports must provided on
actions related to this authority; seconded by Ms. Bingham-Escarefio; passed unanimously.

AGENDA ITEM 9: MULTIFAMILY DIVISION ITEMS - HOUSING TAX CREDIT PROGRAM

a) Presentation, Discussion, and Possible Approval to Issue a list of Approved Applications (as of June 21) for Housing
Tax Credits ("HTC") in accordance with §2306.6724(e) of Texas Government Code

10007 Mexia Gardens Mexia
10009 Creekside Village Rowlett
10013 Artisan at Queens Refreat Mercedes
10014 Artisan at Port Isabel Port Isabel
10018 “Granbury Seniors Granbury
10020 La Posada del Rey Apts San Antonio
10022 Presidio Dolores Apts San Elizario
10023 Burkburnett Pioneer Crossing for Seniors Burkburnett
10024 Canutillo Palms El Paso
10026 Silverleaf at Chandler 1 Chandler
10027 The Huntington at Greenville Allen

10028 Pecan Ridge Texarkana
10031 The Crossing Beaumont
10033 Sulphur Springs Pioneer Crossing for Seniors Sulphur Springs
10035 Zion Gardens Houston
10039 Paris Refirement Village II Parig

10040 Ashten Senicr Village Schertz
10044 Wynnewood Seniors Housing Dallas
10045 North Court Villas Frisco
10050 West Park Senior Housing Corsicana
10051 Parkway Ranch I Houston
10058 Guild Park Apts San Antonio
10059 Westway Place Corsicana
10061 Magnolia Trails Magnolia
10062 Willow Bay Apls Fort Worth
10064 Cypress Gardens Houston
10075 Vermillion Park Mesquite
10076 Darsen Marie Terrace San Antonio
10077 Fairways at Sammons Park Temple
10080 Rolling Meadows Kemah
10084 Perry Street Apts Houston
10089 Silver Spring at Chapel Hil Fort Worth
10080 Silver Spring at Forney Formey
10092 Silver Spring Grand Heritage Lavon
10003 Greenhaus at East Side Apls Dallas
10094 Providence Town Square Deer Park
10096 The Orchard at Westchase Houston
10101 Lafayette Park Apis Houston
10103 Gateway Plaza Apts Midland
10107 Tenth Street Apts Borger

TDHCA Board of Diractors Meeting
June 28, 2010
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10108
10112
10113
10114
10115
10117
10118
10119
10120
10121
10122
10124
10125
10126
10128
10130
10131
10132
10134
10135
10136
10137
10142
10143
10150
10151
10152
10153
10158
10160
10162
10169
10171
10176
10178
10183
10184
10186
10198
10200
10202
10211
10212
10213
10220
10221
10222
10223
10225
10226
10227
10228
10229
10232
10233
10235
10236
10238
10238
10241
10246
10250
10253
10257
10262

Griffith Road Apts

Country Village Apts
Promenade at Mercer Crossing
The Terrace at Haven for Hope
Tuscany Place

Terrell Homes |

San Juan Square lll

Race Street Lofts

Montabella Senior

Mesquite Place

La Terraza at Lomas del Sur
Golden Bamboo Village Il
Costa Tarragona ||

Auburn Square

Ventana Pointe

Meadow Vista

Guadalupe Crossing

Seaside Manor

Champion Homes at Copperridge
Champion Homes at Canyon Creek
Evergreen at Richardson
Evergreen at Wylie

Mason Senior Apartment Homes
Oak Creek Townhomes
Woodlawn Ranch Apts
Sunflower Estates

Shady Oaks

Britain Way

Sedona Ranch

Creekside Place

Promontory Pointe

La Risa

HomeTowne at Garland
Canyon Square Village
Cypress Creek at Fayridge
Cypress Creek at Four Seasons Farm
Cypress Creek at Veterans Memorial
Mariposa at Calder Drive
Pinnacle at North Chase
Hillside West Seniors

Brae Estales

Riverplace Apfs

Longbridge Apts

Heritage Square Apts

Casa Ricardo

Residences at Rowlett Creek
Citrus Gardens

Sunset Terrace Senior Village
North MacGregor Arms

Red Oak Apts

Tarrington Court Apts
Wintersprings Apts

Hannover Estates

Evergreen Residences-3800 Willow
Kleberg Commong

Villas of Giddings

Viking Road Apts

Prince Hall Plaza

Prince Hall Gardens
Timberland Trails Apts

Green Briar Village Phase Il
Willow Meadow Place Apts
Brookswoad Apts

The Colony at Lake Granbury
Las Brisas Manor

Abllene
Mathis
Farmers Branch
San Antonio
Kingwood
Fort Worth
San Antonio
Fart Worth
San Antonio
Pearsall
Laredo
Houston
Corpus Christi
Vidor
Houston
Weatherford
Comfort
Ingleside
Dallas
Brownsville
Richardson
Wylie
Houston
Marble Falls
San Anfonio
La Feria
Austin
Irving
Fort Worth
New Braunfels
Austin
San Antonio
Garland
El Paso
Houston
Kyle
Houston
Dickinson
Tyler
Dallas
Fort Worth
Hooks
Groesbeck
Wallis
Kingsville
Garland
Brownsville
Pharr
Houston
Red Oak
Houston
Humble
Spring
Dallas
Dallas
Giddings
Amarillo
Navasota
Fort Worth
Lufkin
Wichita Falls
Houston
West Columbia
Granbury
Del Rio
TDHCA Board of Directors Meeting
June 28, 2010
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10266 Travis Strest Plaza Apts Houston
10270 Gateway fo Eden Eden
10271 Hudson Manor Hudson
10274 Grand Manor Apts Tyler
10279 Hudson Green Hudson
10283 Lufkin Pioneer Crossing Lufkin
10284 Almos Lofts Dallas
10289 Comanche Crossing Big Spring
10290 Magnolia Place Apts Houston
10079 Steeplechase Fams Sherman
10173 Sphinx at Lawnview Dallas

Dru Childre, provided testimony in support of the North Court Villas, Frisco, TX.

Tony Guevara, provided testimony in support of Sunflower Estates, La Feria, TX.

Dr. Daniel Trevifio, Jr., Assistant Superintendent for La Feria 1SD, provided testimony in support of Sunflower Estates, La
Feria, TX. )

The Honorable Mayor Steve Brewer provided testimony in support of Sunflower Estates, La Feria, TX.

Motion by Ms. Bingham-Escarefio to approve staff recommendation, including the addition of 10173, Sphinx at
Lawnview to the list; seconded by Ms. Ray; passed unanimously.

b) Presentation and Discussion of the Status of Applications Awarded Housing Tax Credit Exchange Funds and
Possible Action for an Extension of Deadlines for the Housing Tax Credit Exchange Program

Mark Ragsdale provided testimony in support of Peachfree Apts, Baich Springs.

Mike Sugrue, Solutions Plus, provided testimony.

Motion by Mr. Keig to approve staff recommendation, with the exception of the July 8 deadiine for Stardust

Village, seconded by Ms. Ray; passed unanimously.

AGENDA ITEM 10: ARRA ACCOUNTABILITY AND OVERSIGHT
a) Status Report on the Implementation of the American Recovery and Reinvestment Act of 2009 (Recovery Act)
No action taken.

REPORT ITEMS
1. TDHCA Qutreach Activities, May 2010
2. Report on homes considered and reviewed by the Executive Director for costs exceeding the accessibility cap of $15,000
3. Report on homes considered and reviewed by the Executive Director for costs exceeding the elevation cap of $30,000
4. Report on homes considered and reviewed by the Executive Director for services for municipal requirements that exceed
the established cap of $10,000

EXECUTIVE SESSION
At 12:45 p.m. Mr. Conine convened the Executive Session.

1. The Board may go inte Executive Session Pursuant to Tex. Gov't. Cods §551.074 for the purposes of discussing personnel matters
including to deliberate the appointment, employment, evaluation, reassignment, duties, discipling, or dismissal of a public officer or
employee;

Pursuant to Tex. Gov't. Code §2306.03%(c) to meet with the internal auditor to discuss issues related to fraud, waste, or abuse;

Pursuant fo Tex. Gov't. Code, §551.071(1) to seek the advice of its aftorney about pending or contemplated litigation or a settlement

offer, including:

a) The Inclusive Communifies Project, Inc. v. Texas Department of Housing and Communily Affairs, et al filed in federal district
court; -

4. Pursuant to Tex. Gov't. Code, §561.071(2) for the purpose of seeking the advice of its attorney about a matter in which the duty of the
attorney to the governmental body under the Texas Disciplinary Rules of Professional Conduct of the State Bar of Texas clearly
conflicts with this Tex. Gov't, Code, Chapter 551,

5. Pursuant to Tex. Gov't. Code, §551.072 to deliberate the possible purchass, sale, exchange, or lease of real estate because it would
have a material detrimental effect on the Department's ability to negotiate with a third person.

ZEN

TDHCA Board of Directors Mesting
June 28, 2010
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OPEN SESSION

At 1:50 p.m. Mr. Conine reconvened the Open Session and announced that no action had been taken during the Executive
Session and cerfified that the posted agenda had been followed.

ADJOURN
Since there was no other business to come before the Board, the meeting was adjourned at 1:50 p.m. on June 28, 2010.

' Brooke Boston, Board Secretary

NOTE: To view the full Transcript for this meeting, please visit the TDHCA website at. www. TDHCA state.tx.us,

TDHCA Board of Directors Meeting
June 28, 2010
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FINANCIAL ADMINISTRATION DIVISION

BOARD REPORT ITEM
July 29, 2010

No Action Required
Presentation of the Department’s 3rd Quarter Investment Report

Background
e This report is in the prescribed format and detail as required by the Public Funds

Investment Act. It shows in detail the types of investments, their maturity, their
carrying (face amount) value and fair value at the beginning and end of the
quarter.

e Overall, the portfolio carrying value decreased by $148,654,139 (See Page 1) for
a total of $1,708,408,792. The Residential Mortgage Revenue Bonds (RMRB)
indenture paid $16 million in principal and $225 thousand in interest during the
third quarter. The Single Family indenture paid $125 million in principal and
$17.9 million in interest during the third quarter. The remaining difference is
accounted by loan repayments, fee income and interest earnings from
investments.

The portfolio consists of (See Page 4):

Beginning Quarter Ending Quarter

Mortgage Backed Securities (MBS) 66% 70%
Guaranteed Investment Contract/

Investment Agreement (GIC/I1A) 4% 4%
Repurchase Agreements 13% 8%
Other (Cd's, MM's, T-Bonds) 17% 18%

The 4% MBS increase is a result of security purchases which represents the
origination of loans with bond proceeds. The 5% Repurchase Agreement decrease is
a result of debt service payments by the Single Family and RMRB indentures during
the third quarter.

The portfolio activity for the quarter (See Page 5):

e $43,198,686 of MBS purchases during the quarter represent portfolio activity for
new loans originated.

e The Department elected to sell $11,427,978 in MBS related to the 2000A RMRB
bond issue and realized a monetary gain of $1,262,154. The bonds were
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optionally redeemed at par value in July 2010. The Department took advantage of
the market for the securities in order to realize a gain on the sale of the
investments.

The maturities in MBS this quarter were $59,754,364 which represents loan
payoffs. The table below shows an increasing trend in new loans and steady trend
in loan payoffs.

3rd Qtr 4th Qtr 1st Qtr 2nd Qtr 3rd Qtr
FY 09 FY 09 FY 10 FY 10 FY 10 Total
Purchases 3,996,025 2,583,156 4,606,290 24,410,434 43,198,686 78,794,591
Sales 11,427,978 11,427,978
Maturities 25,527,067 28,205,792 31,530,340 99,005,620 59,754,364 244,023,183

The fair value (the amount at which a financial instruments could be exchanged in
a current transaction between willing parties) increased $13,925,515 (See Pages 1
and 5) increasing the difference between fair value and carrying value (the
Department’s acquisition cost of its financial instruments net of amortization)
with fair value being more. The national average for a 30-year fixed mortgage as
reported by HSH Associates Financial Publishers (a national clearinghouse of
mortgage data) was 5.25% for the end of May down from 5.40% at the end of
February. The spread between the market rate and our below-market rates is
decreasing. There are various factors that affect the fair value of these
investments but there is a correlation between the prevailing mortgage interest
rates and the change in market value.

Given the current financial environment, this change in market value is to be
expected. If current mortgage rates continue to decrease, the Department can
expect another increase in market value next quarter. However, the change is
cyclical and is reflective of the overall change in the bond market as a whole.

The process of valuing investments at fair value (market value) generates
unrealized gains and losses. These gains or losses do not impact the overall
portfolio because the Department does not typically liquidate these investments
(mortgage backed securities) but holds them until maturity.

The fact that our investments provide the appropriate cash flow to pay debt
service and eventually retire the related bond debt is more important than their
relative value in the bond market as a whole.

The more relevant measures of indenture parity, projected future cash flows, and
the comparison of current interest income to interest expense are not part of a
public funds investment report. The next page is an additional analysis prepared
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by the Bond Finance group (it is not part of the PFIA report). This report shows
parity (ratio of assets to liabilities) by indentures, with the exception of the
Multifamily indenture, with assets greater than liabilities in a range from 101.66%
to 112.45% which would indicate the Department has sufficient assets to meet its
obligations. The Multifamily indenture has a parity ratio of 99.79% as a result of
funds due to certain Developers which are subordinate to the repayment of bonds
outstanding.

The interest comparison for the RMRB indenture shows interest expense greater
than interest income due to negative arbitrage on RMRB 2009AB. The
indenture’s equity is being utilized to offset the temporary deficit in interest
income. The interest comparison for the other indentures shows interest income
greater than interest expense and indicates a current positive cash flow.
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Texas Department of Housing and Community Affairs

Bond Finance Division
Executive Summary

As of May 31, 2010
Residential Collateralized
Mortgage Home Mortgage
Revenue Bond Revenue Bond Multi-Family Combined
Indenture Funds Indenture Funds Indenture Funds Ind ¢ Funds Totals
PARITY COMPARISON:
PARITY ASSETS
Cash $ 643,358 3 26,068 $ - $ 1,262,003 $ 1,931,430
Investments" $ $ 389,099,165 $ 579,022 3 $3,900,011 $ 546,576,687
Mortgage Backed Securitiest [ $ 282,733,569 $ 6,865,025 $ - $ 1,117,765,281
Loans Receivable® $ 5 796,164 $ - $  1,203,366,762 $ 1,213,820,407
Accrued Interest Receivable ] $ 1,668,180 $ 60,302 $ 10,231,302 3 16,252,328
TOTAL PARITY ASSETS $ 953,752,558 $ 624,320,157 $ 9,504,350 $  1,308,760,078 $ 2,896,346,142
PARITY LIABILITIES
Bands Payable(™ $ 919,680,000 $ 607,205,000 $ 8,400,000 $  1,204,051,437 $ 2,739,426,437
Accrued Interest Payable $ 10,503,825 $ 8,865,991 $ 52,385 $ 10,379,870 $ 27,802,081
Other Non-Current Liabflities®™ $ 97,001,740 $ 97,001,740
TOTAL PARITY LIABILITIES $ 080,193,825 §  614,160.891 3§ 8,452,395 $  1,311,523,047 $ 2,864,320,258
PARITY DIFFERENCE $ 23568733 $ 10,168,166 $ 1,051,955 $ (2762,989) §  32,025885
PARITY 102.53% 101.66% 112.45% 99.75% 101.12%
INTEREST COMPARISON (For the Ninth Fiscal Month) :
INTEREST INCOME
Interest & Investment income $ $ 1,190,766 $ 53,707 $ 4,640,827 $ 10,018,418
TOTAL INTEREST INCOME 3 4,133,118 $ 1,190,768 3 53,707 3 4,640,827 $ 10013418
INTEREST EXPENSE
Interest on Bonds 5 $ 1,379,617 $ 48,279 § 4,640,718 5 9,552,947
TOTAL INTEREST EXPENSE 3 3,484,333 $ 1,379.617 $ 48,278 3 4,640,718 S 9,552,847
NET [NTEREST $ $ (188,851 ¥ § 5,428 $ 100 $ 465,471
INTEREST RATIO 118.62% 86.31% 111.24% 100.00% 104.87%

(1) Investrents, Mortgage Backed Securities and Bonds Payable reported at par value not fair value,

This adjustment is consistent with indenture cashfiows prepared for rating agencies.
(2) Leans Receivable include whole loans only. Special mortgage loans are excluded.

(3) Other Non-Current Liabilities include "Due to Developers” {for insurance, taxes and other operating expenses) and
(4) Negative amount due to negative arbitrage on RMAB 2009A8.

Page 4 of 4
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TEXAS DEPARTMENT OF HOUSING AND COMMUNITY AFFAIRS
HOUSING FINANCE DIVISION

PUBLIC FUNDS INVESTMENT ACT
INTERNAL MANAGEMENT REPORT (SEC. 2256.023)
QUARTER ENDING MAY 31, 2010



1)
2)
3)
4)
5)
6)

PUBLIC FUNDS INVESTMENT ACT
INTERNAL MANAGEMENT REPORT (SEC. 2256.023)
QUARTER ENDING MAY 31, 2010

PFIA- Internal Management Report (Sec. 2256.023)

Bar Graph - Comparison of Market by Fund Group between Quarters

Supplemental Schedule of Portfolio Interest Rate Trends and Maturities

Bar Graph - Comparison of Market Valuation by Investment Type between Quarters
Supplemental Public Funds Investment Act Report by Investment Type

Detail of Investments including maturity dates by Fund Group



(b) {4) Summary statement of each pocled fund groeup:

TEXAS DEPARTMENT OF HOUSING AND COMMUNITY AFFAIRS
HOUSING FINANCE DIVISION
PUBLIC FUNDS INVESTMENT ACT
Internal Management Report (Sec. 2256.023)
Quarter Ending May 31, 2010

FAIR VALUE CARRYING CHANGE IN CARRYING VALUE CARRYING FAIR_VALUE CHANGE | ACCRUED
{MARKET} VALUE ACCRETION/ AMORTIZATION/ VALUE {MARKET) IN FAIR VALUE INT RECVEBL RECOGNEZED
INDENTURE @ 212810 g 21280 PURCHASES SALES MATURITIES TRANSFERS @ 5/31/10 @ 5/3119 {MARKET) @ 5/3110 GAIN
Single Family 1,112,087,113.66 1,085,373,088.49 39,839,578.83 (134,570,798.44) (34,629,307.01) 0.00 936,012,564.67 994,228,560.13 11,502,070.29 4,223,533.00 0.00
RMRE 650,032,993.23 £533,185,262.97 22,549,045.37 (25,634,373.98) {8,744,713.15) 0.00 621,356.221.20 640,570,426.64 2.367.475.18 1.661,854.00 1,262,153.62
CHMRE 10,422,773.83 9,372,126.54 339,667.95 2.00 (288,446.80) 0.00 9.423,347.79 10,529,984.07 55,969.08 60,302.00 0.00
Multi Family 102,821,859.55 102,821,859.55 23,247,019.48 (14,397,159.38) (16,091,887.44) 0.00 95,579,822.21 95,579.822.21 - 20.00 0.00
Commercial Paper 26,437.68 2§,437.68 0.00 (26,437.68) 0.00 0.00 {0.00) 0.00 - 0.00 0.00
General Fund 8,724,214.67 8,724,214.67 £,212,310.42 (4,020,535.50) 0.00 0.00 -10,91 5.089.59 10,915,989.59 - 255.00 0.00
Housing Trust Fund 25,104,861.56 25,104,861.56 5,100,927.21 {6.537,297.84) 0.00 0.00 23.668,490.93 23,668,490,93 - §52.00 0,00 °
Adnministration 158,792.48 158,792,486 2475 0.00 .00 0.c0 158,817.23 158,817.23 - 4.00 0.00
Compliance 3,719,573.25 3,719,573.25 43,535.57 (102,777.26) 0.00 0.00 3,665,331.56 3.665,331.58 - 86,00 0.00
Housing Initiatives 8,576,713.90 8,576,713.90 115,802.16 (1,063,409.06) .00 0.00 7.629.207.00 7,629,207.00 - 178.00 0.00
1,921,675333.81 1.857,062,931.19 97,453,011.54 (186,352,786.14) {59,754,364.41) 0.00 1,705,408,792.18 1,786,946,709.36 13,925,514.56 5,046,784.00 1.262,153.62
" No relationship can be drawn between the "ACGRUED INT RECVEL @ 5/21/10" figures and the carresponding investment values,
because of various factors (e.9. purch date of i H! payment terms-daily, monthly & semi-annual; efc..).
In addition to the aforementioned factors with regards to the Multi Family Indenture, the Department is carrying $96,841,825 of
investments pledged as reserves by participating entities. The Department is carrying these investments with their corresponding
liability purely for tracking the fiow of funds.
(b} {8) The Department is in compliance with regards to investing its funds in a manner which will provide
by prigrity the following oblectives: (1) safety of principal, (2) sufficient liquidity to meet Department
cash flow needs, (3} a market rate of return for the risk assumed, and (4) conformation to all applicable
state statutes governing the investment of public funds including Section 2306 of the Department’s enabling
legislation and specifically, Section 2256 of the Texas Govemment Code, the Public Funds Investment Act.
N ‘ﬂ‘ ~r
A pate T M [0

Tirm Nelson, Director of Bond Finance

David Cervantes, Director of Financial Administration
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% Composition

Market Valuation Comparison By Fund Group
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TEXAS DEPARTMENT OF HOUSING & COMMUNITY AFFAIRS
HOUSING FINANCE DIVISION

PUBLIC FUNDS INVESTMENT ACT

Supplemental Schedule of Portfolio Interest Rate Trends and Maturities.

Quarter May 31, 2010

Range of Interest Pertiolio Weighted Avg Rate Weighted Avg Rate Weighted Avg Rate Weighted Avg Rate Weighted Avg Maturity Weighted Avg Maturity Weighted Avg Maturity Welghted Avg Maturity
for Current Quarter % Beg Carrying Value Beg Market Value End Canying Value End Market Value Beg Canying Value Beg Market Value End Carrying Value End Market Value
INVESTMENT TYPE HI LOW Cr i @ 02/28M0 @ b2r2810 @}5}‘31{10 @ OFINAD @ 2/28M0 @2.'28)’10 @ 05/31/10 @ 053110
Months Days Moriths Days Months Days Months
Mortgage-Backed Securitios 8.75% 4.49% 70.24% 5.25% S27% 5.28% 5.25% 302 2 302 3 307 15 307 1
Guaranteed Inv Contracts 6.51% 0.65% 3.08% 4.79% £79% 5.28% 5.28% 289 22 299 22 279 28 279 28
Investment Agreements 8.15% 251% 0.47% 427% 427% 4.20% 4.22% 310 10 310 10 348 13 348 13
Repurchase Agreemerts 0.21% 0.21% T.86% 0.11% 0.11% 0.21% 021% 1 0 1 o 1 Q9 1
Money Markets 0.08% 0.00% 0.95% 0.01% 0.01% 0.01% 0.01% 0 1 o 1 [+ 1 Q 1
Treasury-Backed Mutual Funds 0.09% 0.00% 17.41% 0.00% 0.00% 0.00% C.00% [+ 1 0 1 c 1 0 1
Interest Rate Trend for MBS Interest Rate Trend for Investment Agreements
5.75%
5.50%
5.60% 4 R %
=
5.45% ¥ amsn _,’f—’\
2
B * - + -—e £ soom ] v *
5.15% -
o DO0% T " . T 825% o 'g ‘q N ‘Q
= S n
= ‘Pq q& ‘_@ @:& {\0 ‘@9 \’99? -:\6\9 P K 3
B R = <8 & JF {—8—Mortgage-Backed Securities | a Morth -—o— [nvestment Agreements
;2 Quarter Month uarter Mo
Interest Rate Trend far GICs Interest Rate Trend for Repurchase Agreements.
® 5.25% 1 0.50%
K T 2 0.43% 4
O 4.50% - £ 0.35% 4
§ ‘g’ 0.25% -
2 3.75% - 5 020% 4
5 E 0.13% |
3.00% r r - 0.05% T T T T
® o o & £ & g & 2
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(b} {4) Summary statement of each pooled investment group:

TEXAS DEPARTMENT OF HOUSING & COMMUNITY AFFAIRS
HOUSING FINANCE DIVISION
PUBLIC FUNDS INVESTMENT ACT
Supplemental Public Funds Investment Act Report by Investment Type Schedule
Quarter Ending May 31, 2010

FAIR VALUE GARRYING o - CHANGE IN CARRYING VALUE CARRYING FAIR VALUE CHANGE
{MARKET) VALUE ACCRETION/ AMORTIZATION/ VALUE (MARKET) IN FAIR VALUE RECOGNIZED
INVESTMENT TYPE @ 212810 @ 2/28/10 PURCHASES SALES MATURITIES TRANSFERS @ 53110 £ 5/31110 {MARKET) GAIN
Mortgage-Backed Securities 1,269,158,578.40 1,204,546,175.75 43,193,698.15 {11,427 978.21) (59,754,354.41) 0.00 1,176,562,519.31 1,255.100,436.4% 13,625,514.56 1,262,153.62
Guaranteed Inv Contracts 7458645325 74,586,453.25 27,517,748.07 {47,026,073.89) c.00 0.00 56,078,128.52 £5,078,128.52 - 0.00
Investment Agreements 1,328,218.83 132921583 7.843,868.79 (829,953.39) 0.00 0.00 £,343,134.23 §,343,134.23 - 0.06
Treasury-Backed Mutual Funds 311,116,093.19 311,116,093.19 2,457.536.30 (2,515,707.64) 0.00 0.00 311,057.921.85 311,057,921.85 - 0.00
Repurchase Agraements 242,035,565.96 242,035,5685.96 13,342,872.98 (114,944,651.21) 0.00 0.00 140,433,787.73 140,433,787.73 - 0.00
Money Markets 23.449.424.18 23,448,424 18 3,092,288.25 (8,608,421.59) 0.00 Q.00 16,933,300.54 16,933,300.54 - 0.00
TOTAL 1.521,675.395.61 1857.062,831.18 97,455,001 54 {156,352, 786.14) (59,754,364 41) o 1.706,406,782.18 1,786,048,709.36 13,925,514.58 1.262,153.62

{b) (8) The Department is in with regards to i ing its funds in a manner which will provide

by priority the following objectives: (1} safety of principal, {2) sufficient liquidity to meet Department

cash flow needs, (3) a market rate of retum for the risk and (4) toall

state statutes goveming the investment of public funds including Section 2306 of the Department's enabling

legisiation and specifically, Section 2256 of the Texas Government Code, the Public Funds Investment Act,

[}

NS

Nelson, Director of Bond Finance

Date 1 1 ”!"

Date
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Detail of Investments including maturity dates by Fund Group



investment
Type
Repo Agmt
Repo Agmt
GIC's
Repo Agmt
Repo Agmt

Repo Agmt
GIC's

Repo Agmt
GiC's

Repo Agmt
GiC's

Repo Agmt

Repo Agmt
Glit's

Repa Agrmt
GIC's
Repo Agmt

Repo Agrnt
Glc's
FNMA
GNMA
GNMA

Repo Agmt
Repo Agmt

Repo Agmt
Repo Agmt
GIC's

Repa Agmt
FNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

1ssue
1980 Single Family Surplus Rev
1980 Single Family Surplus Rev
1920 Single Family Surplus Rev
1980 Single Famity Surplus Rev
1980 Single Family Surplus Rev

1950 Single Family Surplus Rev Total

1982 A Single Family
1982 A Single Family
1982 A Single Family Tetal

1983 A&B Single Family
1983 ALE Single Family
1983 ASB Single Family Total

1984 ASE Single Family
1984 AZE Single Family
1984 AZB Single Family Total

1985 A Single Family
1985 A Single Family Total

1985 B&C Single Family
1885 B&C Singie Family
1385 B&C Single Farmily Total

1987 8 Single Family
1987 B Single Family
1987 8 Single Family
1887 B Single Family Total

1995 ARE Single Family
1995 AZB Single Family
1995 AZB Single Family
1995 ASB Single Family
1895 ALB Single Family
1995 AZB Single Family Tetal

1998 A-C Sidgle Family
1996 A-C Single Family
1996 A-C Single Family Total

1996 D&E Single Family
1996 D&E Single Family
1996 D&E Singte Family
1996 D&E Single Family Total

1957 D-F Singte Famity
1937 E-F Single Famity
1957 D-F Single Family
1987 B-F Single Family
1957 B-F Single Famity
1997 D-F Single Family
1967 D-F Single Family
19¢7 D-F Single Family
1987 D-F Single Family

Current
Interest
Rate

021
.21
€.08
0.z1
0.21

0.21
6.08

0.21
6.08

0.21

0.21
6.08

0.21
6.08
021

021
6.08
8.15
6.15
6.15

021
0.21

021
0.21
6.08

0.21
8.25
6.25
825
5.45
625
545
6.25
625

Current
Furchase

Date

05/2810
052840
1114/26
0512810
05/28M10

05/2810
11114796

05/28110
11414/96

0512810

05/28/10
11/14/96

05/28/10
11/14/96
0572810

Q5/28/10
11/14/96
07730196
11/26/98
05/29/97

05728/10
05/28/18

05/28/10
05/28M10
04/06/98

05/28/10
06/29/98
11/30/98
05/19/98
Q7/24/00
Q84498
08/28/0C
06/30/98
0s/18/98

Current

Maturity
Date
W00
0601110
0873029
2601410
08/01110

C&/D1M10
09720129

0B/01M10
Cor30/29

Ce/a1/10

ce/01M10
09/30/29

06/01/10
09r30/29
06/01/10

06/01110
09/30/29
06/01/26
11/20/26
oSy

06/01/10
0&/01/10

06/01/10
06/Q1/10
0o/3029

06/01/10
0oNUzE
10/01/28
0520128
06/20/30
07120128
0820130
06120128
0820128

Texas Department of Housing and Community Affairs
Single Family Investment Summary
For Peried Ending May 31, 2010

Beginning Beginning Ending Ending Change
Carrying Value Market Value A fonss Amart: ! Carrying Value Market Value In Market Recognized
02/28H10 0228110 Purchases Sales Maturities. Transfers 053110 0513110 Value Gain
3,884.41 3,884.41 (1,642.66) 2.041.75 2,041.75 - 0.00
1,580,016.97 1,580,016,97 {1,591,220.15) 28,796.82 28,796.52 - 0.00
8,230,466.69 8,230,466.69 {1,080,872.47) 7.149.487.22 7,149.487 22 - 0.00
49,158.24 48,158.24 {45,156.35) 1.88 1.8% - 0.00
28.646.66 28.646.66 (4,535.57) 24,111,089 2411108 - 0.00
8,892,172.97 9,892,172.97 0.00 {2,687,734.20) 0.00 0.00 7.204,438.77 720443877 0.c0 0.00
0.03 0.03 (0.03) - 0,00
1,03 1.03 (1.03) - .00
1.06 1,068 0,00 (1.08) 0.00 9.00 Q.00 0.00 0.00 0.00
53,396.92 532,396.93 (36,867.13) 13,529.40 13,529.80 - 8.00
141,329.18 141,329.19 8.874.50 150.203.68 150.203.69 - 0.00
194,726.12 194,726.12 8,874.50 (35,867.13) 0,00 0,00 183.733.49 163.733.48 2.00 0.00
1.096,12 1,006.12 {1,094.05) 2.07 2.87 - C.00
114,863.15 114.863.15 114.863.15 - C.00
1,086,172 1.096.12 114,863.15 (1,094.05) c.00 0.00 114,865.22 114,865.22 0.00 c.00
4,611,098 4.611.09 17.239.61 21.8580.7¢ 21.850.70 - C.00
4,611.09 4,611.09 17,239.61 0.00 C.00 Q.00 21,850.70 21,850,70 0.00 0.00
2,709.84 2,709.84 28,569.25 31.272.0% 31,279.08 - ©.00
3,010.55 3.010.55 3.010.58 - C.00
2,700.84 2,708.54 37,579.80 0.00 0.00 0.00 34,289.64 34,289.64 0.00 c.00
13,620.95 13,620,95 (13,620,17) 078 0.78 - 0.00
91,734.68 91,734.68 (25,045.79) £5,688.82 65,688.88 - 0,00
€.765.00 6,765.00 .00 $,765.00 6,765.00 - 0.00
112,120,863 112,120,863 Q.00 (39,665.96) 0.00 c.00 72,454.67 T2,454.87 0.00 0.00
19,887.74 16,887.74 {3,952 63) 15,835.11 15,935.11 - c.oo
234,734,898 234,734.98 (202,670.43) 32,064.55 32,064.55 - G.00
B88,883.28 96,752,865 (16.401,74) 7348154 £1,438.50- 1,087.59 0.00
456,513.79 43959552 (5,130.84) 454,382.95 502,011.58 7.545,91 c.00
183.841.10 177,867.55 {5.401.71) 158,439,398 174,752.31 2.28647 0.00
967,860,589 1,028,838 .44 Q.00 (206.623,08) (26,934.29) Q.00 73430364 B808,202.08 10,920.97 .00
4,448,068 14,448.06 563 14433.71 14,453.71 - c.00
132.430.09 132.430.09 0.00 132,430,089 132.430.08 - G.00
146,878.15 146.878.15 5.65 0.00 0.00 ¢.00 146,8832.80 146,883380 0.00 0.00
841,870.00 941.870.00 (651,778.00) 290,092.00 2390,092.00 - c.00
18,330.54 18,330.54 7.22 18,337.7¢ 18,337.76 - 6.00
151.159,29 151,158.39 0.00 151.159.3¢ 151.199.38 - 0.00
1,111,359.93 1,111,258.53 7.22 {651,778.00) .00 c.00 459,589.15 459,588,15 0.00 c,00
78366277 78366277 (568,377.50) 21428527 214,28527 - ¢.00
332,469.21 359,576.15 {39,385.45) 293.083.76 323,81727 3.628.57 0.00
208,258.59 226.318.41 {125,160.26) 84,098.33 92,916.85 {8,242,30) G, 00
387.378.67 422,502.29 (4,472.74) 382,905.93 423,77733 5.741.78 .00
1,025,842.21 1.081,238.66 {69,356,70) 95648551 1,035,395.56 13,512.80 0.00
188,244,97 205,313.14 (221462} 185,930.35 205,776.52 2,778.06 0.00
222.374.43 236,550.77 (1.490.54) 220,883.89 239,106,789 4,046.56 c.00
401,502.97 437,907.26 (3,963.18} 397,530.79 438,97321 £,026.13 0.00
€72,787.00 733,788.65 (6.583.42} 666,203.58 73731421 10,108.88 0.00
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investment
Type
FNMA
GNMA
GNMA
FNMA
GNMA
GNMA
GMNMA
GNMA,
GNMA
GNMA
GNMA
FNMA
GNMA
SNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
FNMA
GNMA
FNMA
FNMA
FNMA
Repc Agmt
GNMA
CNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA

Repe Agmt
Repe Agmt
Repo Agmt

Repo Agmt
Repoe Agmt
GIC's
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
1997 D-F Single Famity
1997 D-F Single Family
1597 D-F Single Family
1997 D-F Single Family,
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Famity
1997 D-F Single Family
1997 D=F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1897 D-F Single Family
1997 D-F Single Family
1997 D-F Single Farnily
1997 D-F Single Family
1997 D-F Single Farmily
1897 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1897 D-F Single Family
1997 D-F Single Family
1887 O-F Single Family
1897 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family Total

20024 Single Family (JR Lien)
20024 Single Family (JR Lien)
20024, Single Family (JR Lien)
20024 Single Family (JR Lien} Total

2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Famity
2004 A/B Single Famity
2004 A/B Single Family

Current
Interest
Rate
8.25
625
£.25
825
€25
625
6.25
5.485
5.45
5.45
5.45
5.45
5.45
5.45
345
5.45
5.45
5.45
5.45
5.45
5.45
5.45
5.45
5.45
545
5.45
545
5.45
5.45
5.45
0.21
4.49
4,49
4.45
4.49
4.49
4,49
4.49
4.49
4.49
4.49
4.49
4495
4.49
4,49

0.21
0.21

0.21
3.96
4.49
449
449
448
448

Current
Purchase

Date

03/31/98
11/30/98
11730198
05/27/95
02/16/99
03/21/9¢
05/27/99
06/22/98
07/30/98
08/26/98
09/30/99
122148
10/29/98
11418199
12/30/98
0128100
02/22/00
Q03/27/00
a2/2300
Q42710
05/20/00
082140
05/30/00
10/23/00
10/30/00
Q7/24/00
12/2100
10/06/00
1030400
02/12/07
0s/z8M10
Q512405
0714105
05/26/05
06/02/05
08/09/05
06M5/5
06723105
0B/29/05
Q9/08/05
Q712105
07/28/05
08/04/05
0772805
102015

Q572810
05/2810

05280
04/25/05
07/08/04
07108104
Ji29/04
08/02/04
05/09/04

Current
Maturity

Date

1140128
11/20/28
10/20/28
04101729
02/20/29
03/20/29
04/20/29
06120728
07/20/29
Q8/20/28
08/20/29
110128
10/20129
11420729
1242029
01/20/30
01/20/30
02/20/30
01/07/30
03720730
05120130
/20130
0510130
09120130
1012030
08/01/30
05/20/30
09/01/30
08/01/30
02401730
06101110
05720135
Q7120135
05720135
08120135
0620135
Q8120135
06120135
06/20/35
09/20/35
Q7120135
07/20/35
0B/20i35
O7H113S
09/01/35

060110
06/01/10

05/91/10
03/01136
06120134
07/20/34
06/20/34
08720134
Q9120734

Beginning Beginning Ending Ending Change
Carrying Value Market Value Accretions! Amortizations/ Carrying Value Market Value In Market Recognized

0212810 92128110 Purchases Sales Maturities Transfers 05RO 05731410 Value
145,265,16 157,108.62 (1.015.87) 144,249,198 169,375.15 3,282.50 0.00
656,067.66 715,553.19 (6,272.51) 649,795,15 719,154.17 9.873.49 0.00
243,13529 374,301.90 (3.083.77) 340,091.52 376,392,889 $.184.76 0.00
116,880.85 126,410.25 (1,256.17) 115,624.78 127,749.18 2,595.11 0,00
1,317,014,84 1.437.350.63 {12,062.49) 1,204,852.45 1,444.973.5¢ 19,685.75 0.00
604,222.09 £59,429.86 (7.175.42) 597,046 67 661,109.78 885534 0.00
330,832.14 361,060.27 (5.931.09) 324,901.05 259,762.91 4,633.73 0.00
587.990.49 £25.865.82 (9,445.34) 578,545.15 626,257.76 9,834.28 0,00
£38,669.68 892,696,71 (59,557,85) 779,071.83 843,321.81 10,222.85 G.00
56774121 604,315.09 {£3,501,68) 514,238.53 556,648.85 5,835.44 0.00
418,744.63 445,720,715 (3,086.36) 415,858.27 449,937,589 730330 .00
257,837,40 273,537.11 (3,656.00) 254,181.40 272,706.13 2,825.02 0.00
891.990.40 948,452.42 (7.184.22} B884,796.13 957,765,352 18,5071 0.00
1,008,223.65 1,073173.42 (7,341.26} 1,000,882,39 1,083,425.18 17,593.02 0.00
987.882.94 1,051,522.32 (7.419.48) 980,463.46 1,081,322.27 17.218.43 0.00
1,087,585.89 1,167.556.88 (8,213.30} 1,089,372.59 1,179,245.81 19,902.13 0.00
644, 131.45 655,194.82 {76.,33%,15) S67.792.30 614,635.16 5,778.49 0.00
327.914.33 348,815.88 (2,385.19) 325,549.14 352.406,95 595328 0.00
140,641,.87 148,205.64 {545.96) 139,696.01 149,877.04 1,617.36 0,00
382,6€3,00 407.079.02 (2,914.94} 379,768.06 411,098.90 6,934.82 0.00
493.238.53 $524,682.46 {14,804.60} 47843393 517,804.70 §,026.84 0.00
986€.616.71 1.046,513.49 (6,719.55} 979,897,156 1,060,738 64 17.944.70 0.00
182.678.48 192,474.69 (3,632.52) 178,845.98 191,509.95 1,867.78 0.00
40,078.27 42,633,26 (254.65) 39.823.52 43,108.08 730.47 .00
257.973.78 274,419.62 (2,605,85) 25536793 276,435.79 4,622.02 0.00
401.486.27 428,214.77 (6,928.87} 394,557.50 422 496,06 421076 0.00
£3,433.54 E7.477.40 (464,16} 62,669.38 £8,164.22 1,151.08 C.00
241,378.51 255,643,84 {51,929.58) 189.448.93 202,863.77 {850.59) ¢.00
511,124.40 326,511.87 (3,152.85} 307,931,55 329,736.20 341718 0.00
34.184.20 36,265,656 (2,574.40) 31,309.80 33,591.65 200.38 0,00
157.919.10 157.919.10 Q.00 157.818.30 157,919.10 - 0.00
48,592.74 51,096.87 (247,01} 49,34572 51,484.98 €35.12 0.00
37.308.10 38,382.20 {186.84} 37,121.28 38.673.28 477,92 0,00
$9,190.69 £0.899.15 {297.38) 5%,603.31 61,354.43 752.66 0.00
51,380.23 52,548.45 (6,299.12} 45,08121 47,041.08 391.75 0.00
67.413.72 §9,235.02 (340.40) 67.073.32 6§9,761.34 863.72 0.00
58.413.83 §1,279.57 {254.07) 59,119.78 61.742.24 756,74 £.00
91,452,646 94.118.63 {717.94) 90,735.02 54,561.13 1,160.44 Q.00
44.068.20 45.436.87 (214.37) 43,354.93 45,837.02 564.42 0.00
71.915.88 12.277.89 (58,25} 1185773 12,371.48 151.84 0.00
23,786.37 24,641.43 (114.085) 23,672.32 24.830.24 302,86 0.00
1545779 15,940.48 (74.99) 15,382.80 16,063.51 198.02 0.00
4,885.41 5.111.5% {22.70) 486271 5.750.97 62,12 0.00
20.284.20 20,789.50 {136.72) 20.148.18 20,827.45 184.88 0.00
6,086.16 £ 232.66 {26.85) 6,056.31 6,258.63 55,82 0.00
19.501.286.26 20,917,415.22 0.00 {569,377.50) {634,195.78) 0.00 18,397.712.98 19,879,966.87 266,124.93 0.00
155,914,980 155,914.80 {72,622.12) 8320278 §3.292.78 - 0.00
147.652.61 147,682.61 15,888.85 163571.46 163,671.46 - 0.00
11%.850.00 118.850.00 (118.850.00} - 0.00
423,447.51 423,447.51 15,988.85 (192,472.12) 0.00 c.00 246,964.24 246,964.24 0.00 0.00
1,158.46 1.158.46 {1,158.46) - 0.00
16,852,175.20 16,852,175.20 {15.864,984.89) 987,790.35 987,190.35 - £.00
2,708,859.86 2.708.559.65 2,708,559.66 - 0.00
859,258.37 923,671.24 (5.847.53) 893,410.84 ©26.979.97 11,156.26 0.00
769.958.50 790.865.18 (4,521.68) 765,438,852 795,915.00 ©571.50 0.00
247 447,01 254.163.13 (1,331.97) 246,115.04 255.912.02 3.080.86 £.00
853,038.06 876,241.21 (4,903.03) 848,135.03 851,946.97 10,608.7¢ .00
1,236,802.83 1.270,457.46 (7.963.84) 1,228,838.99 1,277.841.07 15,347.45 0,00
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Investment

GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GMNMA
SNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2004 A/B Single Family
2004 AVB Single Family
2004 AJB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AJE Single Family
2004 A/B Single Family
2004 A/B Single Famity
2004 A/B Single Famity
2004 A/B Single Family
2004 A/B Single Farnity
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/R Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AfD Singla Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/E Single Family
2004 A8 Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/E Single Famity
2004 A/E Single Famity
2004 A/B Single Family
2004 A/E Singte Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Famity
2004 A/B Single Family
2004 A/B Single Family
2004 A/ Single Family

Current
Interest
Rate
4.49
4.49
4.4
4,49
4.49
4,49
4.43
4.49
4.49
4.49
5.00
4,49
5.00
4.49
5.00
4,49
5.00
5.00
4.49
4,49
5.00
5.00
4.49
5,00
4.49
4.49
4,49
5.00
4.49
5.00
4,49
s5.00
4.49
5.00
4,49
4.49
448
4,49
4.49
449
449
5,00
4.49
5.00
449
5,00
4.43
5.00
4.49
500
443
5.00
5.00
4.49
5.00
449
5.00
5.00
4.49
500

Current
Purchase

Date

09/16/04
08r23/04
09/28/04
10/Q7/04
07/15/04
022104
07/28/04
08/05/04
08/12/04
08/15/04
08/18/04
08126104
08/26/04
12/02/04
12/09/04
12/09/04
12/09/04
12604
12/16/04
10/14/04
10/14/04
10/21104
10/21/04
10428104
10/28/04
1104104
11110/04
11110104
11118104
11123104
11723104
12123104
1223104
12/29/04
12/29104
Q10615
0113105
Q119105
01/28/05
Q203105
02/10/05
02110005
Q217105
Q277105
02124/05
03/03/05
03/03/05
03M10/05
03717105
03/24/05
03/24/05
03/30/05
Q417/05
Q4/07/05
04/27/05
04/21/05
04128/05
05/05/05
05/95/05
0512/05

Curmrent
Maturity

Date

Q8120134
Q9120134
09r20/34
10/20/34
712034
0712034
07120134
0320134
0Bf20/34
0812034
D8120/34
08/20/34
08120734
12120134
10/20134
12420134
11720134
12/20/34
12420134
10/20/34
0120734
10/20/34
10/20/34
10/20/34
10/20/34
1120024
11/20/34
10/20/34
11/20/34
11/20/34
11/20/34
1220134
12/20134
12/20/34
12/20/34
01720735
[Ehrde i)
£1/20/35
0120735
02120135
0272038
02/20/35
02120735
01/20/35
02120035
D2/20/35
03/20/35
03720138
V320435
Q3/20/35
03720435
Q320435
04/20/35
0420135
04120/35
04/20/35
04120/35
Q3120138
04720135
04120135

Beginning
Carrying Value
02f28/10

2,015,082.10
E78,629.43
1,146,217.27
1,423,085.82
1,804,985.56
1.405,041.74
2,086,933.64
1,939,426.65
2,520,782.07
2,908,153.45
255,828.79
1.604,519.07
80,269.15
892,328.95
206,022.68
348,118.41
141,466.12
225.2668.02
697,441.02
638,497 .44
77822260
877.101.39
1,347,338,29
325,011.72
455,450.14
1,707,818.02
941,256.98
435,900.02
649,517.32
200,451,60
1,177,185.47
372,995.59
476.962,15
413,028.81
102,769.69
587.346.84
613,245,76
442,101.99
337,585.34
1,428,627.46
1,075,633.88
921,237.67
520,688.71
330.043.07
235,792.52
302,487.71
245,237.82
177.842.21
423,923.72
234,28627
91,291.73
173,618,91
124,777 .66
521,704.84
327,790,73
306,064.38
263,72627
127,565.52
633,067.0%
100,354.88

Beginning
Market Value
02/28/10

2,069,924.71
697,102.65
1,177.423.53
1,461,846,20
1,854,005,68
1,443,207.38
2,143,622.53
1,892,138.07
2,589,317.43
2,887,226.95
270,140.64
1,648,154,65
84,759.74
916,680.31
217,046.01
357,620.25
149,354.04
237,322.57
716.481.19
564,064,02
819,827.92
§23,957.57
1.384,048.52
342,350,91
467 862.26
1,754,371.87
966,923.07
489,292.32
667,232.34
21168257
1,209,295,85
400,335.50
489,985.69
435,138,63
185,916.09
581,966,368
628.051.16
452,495.68
346,597 .62
1,486,503.35
1,106.975.10
965,079,62
534,125.30
347,182.82
245,981.72
412,876.71
253,417.19
187,320.03
434,874,20
245,461.98
93,955.05
183,080,123
131,578.76
535,191.94
344,834.49
313,879,93
278,105.36
134,521.99
649.446,85
105,827,58

A i

Amarti.

Purchases
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Sales

Maturities
(11,521.65)
(3,970,00)
(5,811.95)
(8,782.01)
{12,191.64)
(134,1€2.77)
{99,085,97)
{11,322.53)
{15,030.28)
(17,891.49)
(1,246.59)
(13,580.74)
{380.33)
{4.864.95)
(1,458,17)
{1.971.45)
(689.06)
(102.480.86}
(4,163.87)
(4,848.50)
{3,893.52)
(84,886,562}
(7.458.45)
{1,666.04)
(2,368.37)
(9.808,04)
(573881
(2,136.18)
(3.897.72)
(1,069.75)
(6,162.55)
{2,179.78)
(3.053.87
{1.948.19)
(518.44)
{89.632.97)
(3,486.61}
(2.447.52)
(1,722.38)
{8.257.92)
(5,653.15)
(5.301.10y
(2,128.59)
(121.624.24)
{1,292.20)
{1,873.47)
{1.355.81)
(817.01)
{3,220.69)
{1.091.19)
{1.233.71)
(947.26)
(571.87
{2,652.52)
{1,571.06)
{1,335.87)
(1,239.43)
(628.37)
(4,502.45)
{467.13)

Transfers

Ending
Carrying Value
Q5110

2,003,570.45
674,659.43
1,139,405.32
1,414,303,81
1,792,793,92
1,270,848.97
1,896,847.67
1.928,104.12
2,502,761.78
2,590,261.96
254,583.20
1.590,938.33
78,883.82
887,464 .00
204,564.51
346.146.96
140,777,086
122,775.16
693,277.15
933,643.94
774,229.08
792,204.76
1,338,679.83
323,315,68
453,081.77
1,698,008.88
935,518.37
433,763.84
645,519.60
199,381.85
1.171,022.92
377.815.81
473,808.28
411,080,62
102,251.25
477,713.87
£09,759.15
439,654.47
336,162.96
1,421,369.54
1.069,980.83
815,936,57
817,560,112
208,418.83
238,500.23
380,614.30
244,881.81
176,825.20
420,793.03
233,195.08
£0,058.02
172,671.65
124,205.79
519,052.52
326,219.67
304,528.52
262,486.84
126,937.16
528,564.64
95,887,76

Ending
Market Value
0531110

2.083,466.23
701,568.73
1,184,858.90
1470,738.64
1.864,188.80
1,321.464,97
2,076,388.55
2,004,926,94
2,602,498.08
3.005,485.53
272,533.11
1.654,354.85
£5,516.63
922,923,82
218,492.32
358,978.55
150,717 .42
131,136.31
720,985.24
970,809.13
£26,908.47
&46,111.44
1,393,358.99
345,318.24
471,168.66
1,765,811.83
972,877 64
453,286.90
671,302,068
213,457.74
1.217,798.01
403,547 59
492,851.38
439,080.18
106,670.87
496,238.74
633,407 .88
456,708.01
349,204.37
1,476,526.30
1,115,013.04
©76,812.16
537.549.65
222,270.88
247,759.07
416,581.56
255,183.27
189,029.66
437,043.99
24870262
93,851.60
1584,582.03
132,781.81
539,224,23
34792213
316,366.59
280,615,25
135,705.19
653,006.34
106,787.48

Change
In Market
Value
25,083.17
8,437.08
14,247.32
17,674.45
22,374.76
12,450.36
22,842,939
24,114.40
31,210.94
36,120.08
3,635.06
19,780.74
1,142.22
11,108,486
2,904.48
4,330.75
2012.44
{3.695,40)
8,667.92
11.693.61
11,074.07
7,010.50
16,767.93
4,623.37
S.674.77
21,242.00
11,693.18
£,200.76
8,067.44
2,844.92
14,664.71
5,391.87
5,919.56
5.889.74
127322
3,905,35
784311
5,656.85
4,329.13
18,280,87
13,691.08
13,033.64
6.652.94
(3.287.80)
3.069.65
5,578.56
3.131.89
2,52664
5,390.48
333183
1,13026
2.459.16
1,774.92
£.584.81
4,658.70
392253
374%.32
181157
3,067.94
1,427.04

Recognized

Gain

0.00
0.00
0.00
.o
0.06
.00
0.00
0.9¢
0.00
0.0
0.90
0.00
0.00
000
0.00
0.00
0.08
0.00
alsl]
0.00
0.00
0.00
a00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
C.00
0.00
0.00
0,00
0.00
0.00
.00
£.00
0.00
0.00
Q.00
0.0
0.co
0.00
0.00
0.00
0.00
0.0
0,00
0.00
0.co
0.00
0.00
0,00
0.00
0.00
0.00



Investment

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
SNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Famity
2004 A/B Single Family
2004 A/B Single Family
2004 AJE Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AJE Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AJE Sinale Family
2004 AIB Single Family
2004 AJB Single Family
2004 AIB Single Family
2004 A/B Single Family
2004 AB Single Family
2004 AJB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Farnily
2004 A/B Single Family
2004 A/B Single Famiy
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Farnily
2004 A/B Single Family
2004 A/B Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A8 Single Family
2004 A/B Single Family
2004 A/B Single Famity
2004 A/B Single Family
2004 A/B Single Famiy
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AfB Single Family
2004 A8 Single Family
2004 A/B Single Family
2004 ASB Single Family

Current
Interest
Rate

4.49
5.00
5.00
449
500
4.49
S.00
449
449
500

449
5.00
5.00
448
5,00
4.49
5.00
4.49
5,00
4.49
5.00
5.00
5.00
443
5.00
5,00
4.49
5.00
5.00
5.00
4.49
5.00
5.00
4,49
5.00
5.00
5.00
4.49
5,00
5.00
5.00
448
5.00
500
5.00
5.00
5.00
5.00
5.00
4.49
500
5.00
5.00
5.00
500
5.0
5.00
5,00
5.00

Current
Purchase

Date

05/12/05
06/03/035
07107/05
07/07/05
05/26/05
05/26/05
08/02/05
08/02/05
08/10/05
A6MSKAS

Q9/08/Qs
08115105
09/22105
Q721108
0721105
VTIZ8I05
08104105
Q3M1AS
0811405
LS
08/30/05
08/30/05
10027/05
10/27/05
09/29/05
09/25/05
09/29/05
12/0%05
1211505
1103105
1117105
1117105
1122/05
11/26/05
1112805
12/22/05
12128105
12/28/05
01/05/06
01/12/06
01/12/06
01/12/06
03/09/06
03/02/06
03/02/06
01/19/06
01/26/06
0126106
02/09/08
02/09/06
02/09/06
02/08/06
02116108
0223106
V2/23H06
0511406
05/M11/06
051806
03/16/06

Current

Maturity
Date
04/20/35
Q520735
Q6120135
08120135
05/20/35
05720138
05120735
05/20/35
04120135
BE20135

09720735
09/20/35
09/20735
Q720035
07720135
Q20035
08/20/35
07120035
08/20/35
0B/20135
08/20/35
0820135
10120435
08220/35
09120735
09/20/35
09120135
1220/39
12120135
1120035
1020125
1152035
11720035
102035
11720/35
12720125
12/20/35
11/20/35
01/20/36
0120136
01120436
12120435
93120736
03/20/36
01720738
01720136
01720736
01720736
01720436
01/20/36
02/2036
01/20/36
02/20/36
0220736
0220136
05120136
05120136
D5/20/36
03120436

Carrying Value
02128110
458.017.78
121,853.11
211,594.50
319,723.27
121,722,186
265,353.54
151,323.40
199.207.14
199,305.24
285,387.28
140,783.24
148,180,80
472,985.62
186,985.72
251.885.78
21,468,85
2,697,355.89
107.521.44
132.840.29
358,437.78
298.022.21
55,498.73
185,597.51
546,038.89
202,850,758
140,023.38
162,030.79
195,783.77
364.273.07
1,212,665,37
174,080.17
232.764.29
790,733,62
159,730.53
116,543.04
1.422,501.61
1,246,251.58.
1,020,65%.11
202,654.31
1,063,812.69
111,358.28%
£97,313.58
£5,263.64
2.550,469.39
&71,794.31
187,953.73
£93.072.74
1.057,592.68
195,136.83
3,035,257.25
165,686,78
1,061,100.3%
112,713.62
2.914,354.85
1,870,936,06
1,026,304.43
448,794.72
496,537.19
819,795,92
£91,455.44

Market Value
Q212810

471,399.32
128,606.36
223,144.95
329,081.28
128,362.04
273,110.28
156,578.80
205,134.27
204,467.56
300,960.75
144,902.24
152,527.15
497,645.17
197.206.76
259,261.91
22.639,10
2,767,358.51
113,394.10
136,835.47
37711345
306,791.50
58,532.22
206.284,92
575,905.56
208,5808.47
147 ,678.25
170,888,77
. 201,529.63
383,283.75
1.381,215,17
183,613.70
239,605.98
833,999.69
168,470.91
122,439.96
1,500,349.23
1,211,339,74
1.073,871.71
207,841.55
1,119,475,32
115,181.89
733,803.31
87,876.96
2867783777
705,286.96
194,398,698
938,811.07
1,110,281.41
202,869.07
3,125,857.80
169,927.83
1,116,654.86

116,581.15 ~

3,052,608.17
1,968,911.80
1,080,049.11
472.248.50
522,578.39
860,725.36
725978.33

Accretions!
Purchases

Amortizations!
Sales Maturities
(2.463.34)
(568.68)
(965.45)
(1.576,82)
(637.58)
(1,338.14)
(755.85)
{1.549,60)
(10,205.05)
{1,967.74)
(140.783.24)
(748,96)
{2.16%.84)
(825.67)
(1.305.51)
(102.46)
(120,550.03)
{484.6€)
(644.27)
(1,816.68)
(2,164.80)
(264.18)
(1,028.63)
(2,425.45)
(1,009.41}
(581.02}
(726.56)
(839.74)
{2.263,12)
{133,351.55)
(813.20)
s {1,112.64)
(3.762.93)
(712.04)
{576.00)
(5.471.80)
{155,950.88)
(5,696.73)
(1,020.12)
(89,489.79)
{499.39)
{66,533.05)
776.33)
(114,181.43)
(4,619.04)
(924.86)
{65,445,56)
(4.814.23)
(986.36)
(167,277.17}
{1,121.24)
{4,938.74)
(551.69)
(65.816.04)
(106,718.27)
(4,648.51)
2,302.41)
(104,806,14)
(148,625.40)
{71,002.84)
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Transfers

Ending
Carrying Valye

05431110
455,554.44
121,384.43
210,628.05
318,145,35
121,084.58
264,015.40
150,564.55
197,757.54
188,100.19
283,419.54

147,431.84
470.815.78
186,1€0.05
250,580.27
21,364.48
2.576,805.86
107,036.78
132,286.02
356,621.10
286,857 41
55,235,57
194,568.58
543,614.41
201,841.37
139,342.36
161,304.23
194,844.02
362,009,85
1,179,313.82
173,276.87
231,652.25
788,970.59
156,015.49
118,367.04
1.416,029.71
1,080,300.70
1.014,962.38
201.634,19
974,322.90
110,858.86
§30.780.53
84,587.31
2,436,287.96
667,175.27
187.028.87
823,628,78
1,052,778.45
195,150.47
2.867.980.08
164,565.54
1,056,111.61
112,161.97
2.648,538.81
1,764,217.79
1.021,685.92
447,492 31
391,731.05
&§71,170.52
620,492.60

Ending
Market Value

05131110
474.763.7Q
128,771.79
225,189.80
33157860
129,450.44
275152.23
160,568.02
206,100.49
196,458.49
303,007.09

153,665.75
502,204.66
199,043.31
261,163.54

22,841.73
2,677,210.01
114,439.56
137,385,77
380,384.80
308,433.35
58,056.91
208,029.67
581,253.53
210,383.75
148,986,49
172,468.37
203,085.97
386,174.41
1,258,040.35
185,276.11
241,461.17
841,476.49
170,032,583
122,380.21

1514,118.02

1,183,000.92

1,082,729.43
209.518,87
1,029,543.14
116,277.43
573,007.78
88,173,456
2,503,375.44
710,188.25
196,162.71
878,768.29
1,120,614.51
204,686.62
2,995,266.70
170,957.76
1,126,841.85
117,641.55
3,032,146.27
1,882,350.59
1,000,089.63
478,372.23
417,989.97
714,450.30
660,504.18

Change
In Market
Value
582172
1,734.11
3,010.30
4,074.24
1.725.98
3.380.09
2,148.07
251582
2,185.98
4,014.08
4,119.80)
1,887.57
6,720.33
2,862.22
3,207.14
305.09
30,401.53
1.530.12
1.694.57
5.088.03
3,808.65
788,85
2,773.38
777345
2.584.69
1,988.26
2,306.16
2,496.08
5,143.78
10,176.73
247561
2,967.82
11,238.73
2273.96
1,516.25
20,240.59
7,702,068
14,454.45
2,5587.44
9,557.61
1,584.93
5737.52
107283
29,919.10
9,521.33
258758
g.404.18
15,147.33
2,803.91
36,686,07
2,961.17
15,175.83
181205
38,354,14
20,197.18
14,689.03
§,426,14
229.72
2,390.34
552889

Recognized
Gain
0.00
.00
.00
0,00
0.00
0.00
0.00
0.00
0.00
G.00
0.00
Q.00
0.00
0.00
0.00
C.00
¢.00
0.00
C.00
0.00
0.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.0
0.00
000
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0.00
a.co
o.00
0.c0
0,00
Q.co
0.c0
Q.00
0.00
Q.00
0.00
0,00
0.00
.00
0.00



Investment
Type
GNMA
GNMA
GNMA,
GNMA
GHNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
CNMA
GNMA
GNMA
GNMA
CNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

Issue
2004 A/B Single Family
2004 A/B Single Family
2004 AJE Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AJB Single Family
2604 A/B Single Family
2004 A/B Single Family
2004 ASB Single Family
2004 ASB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 ASB Single Family
2004 ATB Single Family
2004 A/B Single Family
2004 AJB Single Family
2004 AJB Single Family
2004 AIB Single Family
2004 A/B Single Family
2004 AIB Single Family
2004 A/B Single Family
2004 AFB Single Family
2004 AfB Single Famity
2004 AR Single Family
2004 A/B Single Family
2004 AR Singie Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/B Single Famity
2004 A/B Singte Family
2004 A8 Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Famnily
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/S Single Family
2004 A/B Single Famify
2004 A/B Single Farily
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AJB Single Family
2004 A/B Single Family
2004 A/B Single Famity
2004 A/B Single Family
2004 A/E Single Farmily
2004 A/B Single Family

Current
Interest
Rate
4.48
5,00
£.00
5.00
5.00
5.00
£.00
5.00
5.00
5,00
5.00
4.49
5.00
5,00
5.00
5.00
S.00
5.00
5.00
5.00
S.00
4,49
S0
5.00
5.00
5.00
5.00
5.00
5,00
5.00
5.00
4,49
5.00
5.00
5.00
500
5.00
4.49
5.00
5.00
5.0¢
200
5.00
S.00
5.00
5.00
449
449
4.49
449
4.49
4.49
4.49
5.00
4,49
5.00
449
5.00
5.00
443

Current
Purchase

Date

03/23/08
03/23/06
03r30/06
QEL30/06
04/08/06
0413/06
04/20/06
04/20/06
04/27/06
05/05/06
05A5/06
Q5/25/06
05/25/06
05/25/06
06/01/06
06/08/06
06/15/06
06/15/06
06/27/06
06127108
07/06/06
Q7/06/06
07113006
07/19/06
Q7119106
Q727108
QBIOSHE
0816408
08/23/06
Q50616
08H2K08
09/20/06
Q5/20/06
VG206
08/26/08
10117106
11114106
1114406
1114/06
11/2516
12112106
Q1/09/07
Q211307
Q32007
04/10/07
05108407
{7007
08/23/07
08/05/04
0312404
0a/z6/04
09/02/04
10/25804
10428104
11/10/04
11/23/04
021005
021005
03/28/05
04121105

Current
Maturity

Date

02/20/36
03/20/36
03120/26
Q3/20/36
0420136
J4/20/36
04720026
D4/20/36
04/20/38
052026
052036
0412026
0520138
05/20/36
05/20/36
08120436
05/20/38
06/20/36
CB/20536
06/20/38
Q72036
06120136
06/20/36
C7/20/36
0620736
07720136
08720736
06/20/36
03/20136
08120126
08/20136
08120136
08/20136
08720136
09720726
10720036
10/20/26
10720036
10/20436
11120026
11720136
08/20/36
0120027
03/20036
02720037
04120757
05/20/37
08120137
07R1/34
08101134
08/1/34
0801734
10001734
10401134
10/071/34
11/01/34
01/04/35
02/01/35
04401/35
04101735

ing

o,

Carrying Value
02728110

281,460.17
147171619
146,205,268
927,427.13
1,042,585.17
567,328.41
222,586.73
1,353,450.22
1,201,809.45
1,083,757.45
177,043,28
59,400.02
432,773.28
133,857.81
1,018,458.43
515,241.67
217,831.43
543,882,893
845,305.27
258,483.10
1.225,268.16
177,758.24
455,778.84
717,283.37
65,421.10
278,032,36
395,439.77
58,228.86
837,193.70
728,200,40
574,621.37
11€,560.78
§1,717,40
450,625.10
21948027
789,745.71
685,373,83
183,643.48
§4.044.67
539,028.95
98,536.43
70,992.59
410,928.67
79,734.41
154,358,31
70,345.25
186,518.91
385,196.97
298,740.91
195,008.85
232,287.04
229,087.56
174,585.19
166,424.55
329,328.63
259,707.06
145,439.20
307,031.51
211,137.68
324,332.38

Market Vajue
0z/28M0

288675.13
1,233,106.82
151.214.94
976,024.40
1,094,557 .98
587,064.594
23021915
1,424,398.46
1,261,786.02
1,140,585.56
183,102.91
60,926.12
454,382.41
138.437.74
1,071,88526
542,275.38
224,840.29
571.051.45
289,670.26
267,328.03
1,288,588.16
182.332.37
512,333.65
754,945.28
£7,655.90
291.931.48
416,210.82
61,250.83
$81.178.31
765,680,87
510,083.43
122,645.53
£3.006.90
515,175.84
231,018.35
831,280.48
72143449
188,391.08
66,225.16
567,387.75
103.723.50
73,406.65
432282.73
53,936.54
204,468.93
72878.13
20163021
395,214.42
306.099.26
199,813.16
238,010.94
234,733.10
178,199.48
174.032.05
33745463
271.581.80
145,854,221
3217,081.50
220,473.47
331,958.60

Aceretions!
Purchases

Amortizations!
Sales Maturities
(1,415.31)
(8,245.39)
(1.286,26)
{4,367.69)
(148,207 68)
(2,498.13)
(990.09)
(280,577.53)
{6,825.19)
{89,586.63)
(897.38)
(272.75)
{1.984.17)
(853.34)
(6.280,62)
{128,804.61)
{965.02)
(2.300.11)
{11,113.21)
(1.147.82)
(€1,032.86)
(826.92)
(2,056.65)
(3,143.14)
(291.08}
(149,401,40)
(1,659.33)
(286.58)
(111,253.74)
(109,174,39)
{77.3711.25)
(547.013
(335,60}
(2,132.83)
(1,049.84}
{10,332.85)
(2,870.27}
(1,362.88)
(34698}
(2,236.19}
(389,40
(305.00)
{1.755.44}
(329.10)
(812.04)
(291.02)
{801.45)
{1,874.81}
(1,988,15)
{1,996.13)
{1,711.58)
{1,192.99)
(904.01)
(797.12)
(4,351.73)
{1.553.99)
(811.37)
(1,459.20)
(1,5688.69)
(1,996.26)
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Transfers

Ending
Carrying Value
053110

280,044.86
1.185,470.80
144,918,000
§23,059.44
894,377.49
564,830.28
22160664
1,072,872.58
1,184,984.26
994,170.82
176,145,990
$9,127.27
430,775.11
133,004.47
1,012,177.81
385,437.06
216,866.41
S41.582.82
£834,192.06
257,34528
1,164,235.30
176,931.32
484,712.19
714,140.23
€5,130.04
128.630.96
393,780.44
58,842.38
725,939.96
620,026.,01
501,750.12
119,013.78
61,378.50
488,492.27
218,430.43
779,413.88
682,503.56
182,280.60
63,697 6%
536,792,768
98,137.03
70,687,592
40917322
79,385.31
193,547.27
70,054.23
195,618.46
383,322.18
296,752.76
193,012,72
230,575.46
227,894.57
173,981.18
165,627.43
324,976.80
258,153.07
144,627,89
305,572.31
208,545.99
322,336.12

Ending
Market Value
052110

290,550.23
1,243,569.09
151.991.81
$84,519.64
52,069.35
£02,£91.77
232,417.39
1,144,795.85
1,272,087.26
1,060,834.1¢
184.735.98
61,433,285
458,585.51
139,488.47
1.080.071.47
412,361.73
226,995.46
576,553.11
890,167.63
269,682.82
1,242,371.0%
183,838.90
517,243,891
762,076.31
68,301.83
135.941.7¢
420,221.08
61,811.43
774,691.51
660,108,684
535,454.51
123,668.43
63,549.82
520,077.47
233,106.50
831,798.49
728,390.96
189,419,718
65,792.27
572,891.54
104.737.31
74,118.84
436,533.50
84,740.13
206,499.23
73.415.15
2023,364.65
398,502.74
307,189.72
199.802.09
238,687.33
235,912.59
18C,106.88
174,972.28
336,420.70
27303777
149.374.04
322.828.22
220,991.55
332,924.67

Change
in Market
Value
3,690.41
16,707.66
2,063.13
13,262,93
5,679.05
5,124.96
3,188.33
875.02
17,126.43
9,835.17
2,530.48
779.88
$,197.27
1,804.67
14,466,83
(1,109.04)
312019
7,801.77
11,610,58
3,702.42
13,815.78
2,333.45
€,976.81
10,274.17
936.89
{5.588.38)
5,669.60
847,18
4,766.84
3,602,186
3,242.33
1,569.81
881.52
7.034.46
3137.8¢
10,850.86
9,826.74
2.390.87
914.19
7,729.88
1.413.71
1.017,29
€,006.71
1.142.69
2,842.34
1.028.04
263589
£163.13
3,078.81
1,985,086
2,387.97
2,372.48
1.811.41
1,737.35
3.317.80
3,009.86
133114
3,205.92
2,108.77
2,962.33

Retognized

Gain

£.00
2.00
8.00
8,00
0.00
0.00
Q0.00
0.00
Q.00
0.00
$.00
0,00
0.00
0.00
©.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
0,00
0.00
0.00
0.00
©.00
.00
0.00
0.00
G.00
.00
0.00
0.00
0.00
£.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00



Investment
Type
FNMA
FRNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA,
FNMA
FNMA
FNMA

Repo Agmt
Repc Agmt
Repo Agmt
Repo Agmt
GIC's
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/S Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/R Singte Family
2004 A/B Single Family
2004 A/E Single Family
2004 AR Single Family
2004 A/B Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 ASE Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/E Single Family
2004 A/E Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AJB Single Family Total

2004 CDEF Single Family
2004 CDEF Singie Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Singte Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEFSingle Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 COEF Single Family
2004 CDEF Single Family
2004 COEF Single Family

Current
Interest
Rate
4.49
5.00
4,49
s.00
5.00
4.49
5.00
5.00
5.00
4,49
5.00
5,00
5.00
5.00
5.00
5.00
5.00
5.00
5,00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5,00
.00
4.49
5,00
5.00
5.00
5.00
5.00
5.00
5.00

5.00
4.49
5,00
5.00
4.45

0.21

0.21
0.21
3.80
4.49
4,49
449
4.49
4.49
4.49
4.49
449
449
4.439
448

Current
Purchase

Date

V6015
08/29/05
A7M4K5
07114105
VH22H05
10/06/0%
10/20/05
1117105
12115108
12129405
12/29/05
01112408
Q1206
01/26/08
02/0%:06
02116108
Q2123106
030906
03/16/06
Q2306
03730106
0413406
£4/20/06
0427106
05/05/06
051108
0B6/27/06
08/09/06
08/23/06
Qe/20/06
10/17/06
1114/06
11/28/06
12/27/06
02M3R7
03/20/07

03/08/07
0522407
o237
082307
0723107

05/28110

05/28/10
8572810
1216/04
08/11/05
03/30/05
127705
10427105
08/29/05
10/06/05
10,2005
12/08/05
1211505
11/03/05
11005

Current
Maturity

Date

05/01135
06401735
04/01/35
07/01535
09/01/35
02QUSS
09/01/35
10/09735
1240435
1240435
12101135
01/01436
12101135
01/01/36
01/01/36
02/01/36
0210136
02/01/36
QUOU3E
0301436
03/01/36
03/51/36
0410136
030136
04101136
05/01136
06101136
07101136
06/01136
07101736
09/01/36
08/01/36
10/01/36
11/01136
020737
0101437

020137
04107137
0710136
D8/01/37
0BI01S7

D6/01/10

06/G1/10
06/01/10
03/01/36
0720435
08/20/35
10/20/35
1020735
09/20135
0320135
10720135
12720135
1220135
11720035
120035

Beginning Beginning Ending Ending Change
Carrying Value Market Value Accretions/ Amortizations/ Carrying Value Market Vajue In Market Recognized
02/28/10 02/28110 Purchases Sales Maturities Transfers 95/31M0 05/31110 Value Gain
152.840.29 196.437.25 (768.51} 152,071.78 157.070.40 1.401.66 0.80
276,627.43 288.869.97 (1.513.81} 275,113.62 290,147.45 279129 0.00
143,838.28 147,224.87 (B71.17) 142,967.11 147.6687.85 1,314.25 0400
70943.34 74,083.56 (320.21) 70,623.13 74882.23 918.88 0.00
260,340.20 271.872.02 (1,188.1€) 259,142.04 273.313.24 263538 0.00
370,550.97 379,322,07 {1.885.72) 363,695.25 380,834.21 3,397.86 0.00
22001513 22476328 {1.566,38) 218,048.74 226,97529 2,178.40 0.00
299,647.66 312,927.84 {1.469.78) 298,177.87 314.491.01 3,032.96 0.00
287,231,78 29996592 {1,322.75) 285,909.03 301,555,198 2,912,02 0.00
3B7.368.64 396,520,46 {1.814.18) 385,454,468 398,159.59 3,852.71 0,00
898.874.10 ©38,730.43 {4.454.40) £94.419.70 943,371.79 900576 0.00
206,737.35 215,905.66 {1,596.82) 205,140,53 216.369.51 2,050.67 0.00
119,932.92 123,120.45 {552.40) 119,380.52 123,79329 1,225.24 0.00
412,306.18 430,583.15 {1.847.80) 410,458.38 432,928.23 4,182.58 0.00
286,097.32 288,411.72 {1,644.01) 2844531 289,492 63 2,724,92 0.00
514,362.70 536,504.97 (61,703.6%) 452,659,01 476.593.92 1,792.64 0.00
888,875.32 827 145,62 (5,033.23) £83,846.09 930,582,44 8,470,05 0.0
364,937.23 381,128.74 (1.635.71) 3683.301.52 383,196.38 3,702.35 0.00
518,653.97 540,987.46 {2,789.27) 515,864,70 543,14522 4,950.03 0.00
398,304.18 415,458.21 (83,047.48) 315,256.69 331.930.8% 471.7%} 040
£08,115.32 €34304,29 {120,211.39) 487,903.93 51371124 (381.66) 0.400
208,723.45 217,713.38 {800,17) 207,823.28 218,817.03 200382 0.00
29567743 208,414.10 (1,200.07) 294,377,42 208.951.40 2,837.31 0.00
293,438,04 300.814.77 (1,518.49) 291,919.55 302,128.22 2831.94 0400
271,736.77 283,443,539 1,375.43) 270,361.34 284,666.18 2,598.02 0,00
235978.58 246,145.87 {1,836.11) 234.042.47 246,426.66 2218.80 0.00
318,075.84 331,787.01 {1.390.0m) 316,685,83 33344974 3,052.74 0.00
252,658.92 263,586,865 {1,209.13) 251,4%89.79 264,807.30 2,419.75 0,00
74,372.87 75.,800.83 {2343.30) 73,969.57 76,185.94 728.41 0.90
184,841.93 192,518.42 {892.87) 183,949,06 193,693.10 1,768.55 0.00
434,995.97 505,926.90 (84,141.03) 400,854.94 422,084,72 308,85 0.00
59,904.89 51,394.23 {260.49) 56.644.40 %2,025.51 391.77 0.00
194,105.29 202,485.73 (80,627.91) 113.477.38 116,482.15 (2,365.67) 0.00
252 Q070.75 262,857.27 (1,471.97) 250,598.78 263,885,01 239871 0.00
465,402,36 485514.57 (1,.817.11) 463.486.25 488,070.61 4473.15 0,00
142,253.14 145,763.78 (1,153.61) 141,099.53 145,851.55 1,241,386 0.0
5§7,183.25 59.634.79 (57,163.25) (2.471.54) 0.00
69,635.62 7254287 {591.47) 68,044.15 73,084.51 1,042,114 0,00
119,792.66 121,917.62 {518.52) 118,274.14 122,508.68 1,108.58 000
81,658.57 83652.20 {2357.49) 81,301.08 84,521.25 1,218.54 0.00
187.507.91 195,617.86 {888.31) 186,619.60 196.368.20 1.638.65 0.00
703,419.59 715,927.48 (6.157.86) B657.261.63 716.199.84 65,430.32 0,00
138,846,422.27 143,657 241.64 2,708,559.66 {15,866,143,31) (4,326 655.67) 0.00 121,362,182.95 127,542,555.50 136955328 0.00
435.10 435.10 {485.08) .02 .02 - Q.00
13044 130,44 (130.44) - 0.00
7.259,544.97 7.259.544.97 {6,950,731,08) 308,813.39 308,813.89 - 0.00
0.34 0.34 484,85 485.19 485,19 - 0.00
1,148,996.25 1,148,996.25 1,148,996.25 - 0.08
2262003 2324208 {127.68) 22.492.35 22,403.66 289.26 0.00
9,476.99 9,737.83 47.73) 9.429.26 £.811.52 121.42 0.00
29,634.98 30,452.52 {14428) 28,490.70 30,688.17 375,93 0.00
18,282.37 18,786.73 (88.32) 18,194.05 18,932.82 234.41 0.00
110,663.03 113,712.50 (3,552.,56) 107,110.47 111,456.28 1,296.34 0.00
33,174.04 34,088.38 (2.900.64) 30,273,40 31,501.86 314.12 0.00
1867877 19.193.95 {122.53) 18,356.24 18,309,861 238.19 D.00
20.416.41 20,580,60 (99.51) 20,316.60 21,142.85 261.76 0.00
28,830.34 29,723.64 (152.84) 28677.50 29,937.63 366.83 0.00
5,353.94 5.519.59 (31.70) 5322.24 5,555,387 £7.98 0400
3248422 33,489.56 (165.56) 32,318.66 33,737.61 413.61 0.0¢
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Investment

GNMA
GNMA
GNMA
GNMA
CNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GhMA
GNMA
GhNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
CGNMA
GNMA
GNMA
GNMA
GNMWA
GNMA

Type

Issue
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Farmily
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famnily
2004 CDEF Singie Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Singie Family
2004 CDEF Single Farnily
2004 CDEF Single Family
2004 CDEF Single Family
20304 CDEF Singte Family
2004 CDEF Single Family
2004 CDEF Singie Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family

Current
Interest
Rate
448
449
448
4,45
4.4%
449
4.4%
4.4%
448
449
4,49
4.49
4.49
4.49
4,49
4,49
4.49
4,49
4.49
4.49
4.49
4,49
4.49
4.49
449
4.49
449
4.49
4,49
4.49
4.49
4,49
4.49
4.49
4.49
4.49
4.49
4.49
4,48
4.43
4.49
449
4.49
4.49
4.49
4.49
4,49
4,49
4.49
4,48
4.49
4.49
4.49
4,48
4.49
4.49
4,49
4,49
4.43
448

Cumrent
Purchase

Date

11708
11/22/05
11/29/05
12122105
12/29/05
£1/05/06
$1112/06
Q3/09/06
03/02/06
01/19/06
/26106
02/02/06
02/09/06
02/16/06
02/23/06
05111106
05/11/08
05/18/06
03/18/06
0316/06
03/23/06
03/30/08
04/05/06
04/13/06
Q4120106
04/27/06
0O5/05106
05/25/06
06/01/06
06108106
06115106
D6127/06
07RENE
07113/06
07HSI06
07/27/06
08/02/06
0819106
08/16/06
082306
08/06/06
09112106
09/26/06
10/17/06
11114/06
11/28/06
12412/06
01118/07
01/30/07
02/13/07
02/20/07
03/20/07
04/24/07
04/10/07
0s/22/07
D6/05/07
07/03/07
11721807
Q9/23/07
1211407

Current

Maturity
Date
1172035
11120035
11720035
12/20/35
12120135
0120125
01720126
02720136

02/20/36 -

01/20/36
01720136
02/20/26
02r2036
02/20/36
02720036
04720136
05120136
05720136
05/20/36
03r20136
03120136
03/20/36
03/20/36
03/20/36
04120/36
04/20/36
04120136
05/20/36
08/20/36
06120136
06/20/36
06/20/36
07/20/36
820736
06120136
07/20/36
0820136
08/20/36
0720036
07/20/36
Q8120036
08720136
0U20/36
10720136
10/20/36
10720126
10/20/36
12720136
12/20/36
Q237
02/20/37
01/20/37
0320137
02/20/37
Q4/20/37
05/20/37
VB/20/37
09/20/37
04120137
0872037

Beginning
Carrying Value
022810
25,030,44
15,068.01
22,683.49
26,388,833
38,760,61
31,375.81
31,048.71
24,892,13
31,826.08
1590472
22.778.91
£0,972,92
22,048.19
24,570.51
3479308
18,345.30
8,246.42
18,656.30
7,393.78
13,238.01
29669.58
24.086.97
28,171.85
21,385.74
28.273.71
13227.38
2331370
21,128.18
/22172
31,160.45
19,397.66
3426523
16,816.71
25318.38
35,024.00
2530870
1288166
32,831.62
1716268
11,300,91
15,283.3%
9,502.80
2567179
18,226.99
16,029.98
4618.64
5.296.08
2405.11
2,747.28
5,650.80
4,833.39
3,318.47
5873.82
5,730.7¢
5,472,44
€,695.72
2,524.12
5,084.29
2,450.76
2,957.48

Beginning
Market Value
o228N0
26.749.18
15,484.13
2338091
27.206.68
39,832,51
32,121.86
31,892.31
22,414.08
32,584.63
16,283.09
23,321.88
52,188.50
22,574.30
35,384.05
35,622.16
18,783.95
8,471.28
18,102.55
7.595.43
13,558.14
30377.41
24,681.83
28,844.32
21,8%6.43
28,949.15
13.542.45
23,949.19
21634.73
25,310.08
31,906.59
20,440.94
35,.201.22
17.276.27
26,010.38
35,863.95
26.000.87
13,234.11
33,884.07
17.574.81
11,610,28
15,702.02
9,855.73
9,936.94
18,727.12
1647027
4,745.55
544171
2471.32
2,824.27
5,833.56
4,866.39
3.409.85
6,138.60
5,888.75
5,605.03
7,086.20
2,593.94
5,207.5%
2,519.90
3,041.19

Agccretions/
Purchases
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Amortizations/
Salex

Maturities

(135.55)
7.99)
{113.53)
(135.12)
(285.36)
(325.99)
(147.19)
{119.93)
(2,733.13)
(82.87)
(122.67)
(2,582.14)
{109.54)
{191.06)
{184.83)
(93.97)
(53.28)
(94.03)
(50.11)
(6224}
(143.53)
(135.32)
(162.85)
(325.77)
(157.09)
{109.28)
(127.13)
(111.31)
(120.94)
(155.25)
(92.92)
(202.01)
(82,74)
(134.20}
(182.28)
(118.72)
(59.21)
{2.922.21)
(30.11)
{54,08)
{69.64)
{45.49)
{2.934.78)
{88.31)
{73.4%)
{29.44)
{24.78)
{10.58)
{12.03)
(29.06)
{21.47)
{14.55)
(25.65)
(25.02)
(23,43)
(30.22)
(10.68)
(20.99)
(18.73)
(12.34)

Transfers

Ending
Carrying Value
053110

25,894.88
14,890.02
22,569.96
26.253.71
3847525
31,039.82
30,802.52
21.772.20
29,086,895
15,821.75
22,856.94
48,390.78
21,839.25
34,379.45
34,62845
18.251,33

£,193.04
18,562.27

7.343.67
13,175,77
28,526.05
23,951.65
28,009.20
21,059.87

28,116.62°

13.118.10
23,188,57
21.017.85
25,100.78
31,005.21
19,804.74
34,063.22
16.733.87
25,184.18
34,841.72
25,191.98
12,822,45
30.058.31
17,082.55
1123883
15.213.75
9,547.41
6.737.01
18.138.68
15,956.49
4,589.20
527130
239453
273525
6,621.54
451192
3,302.82
594817
5.705.77
5.449,01
6,865.50
251346
5,043.30
2.432.03
2,945.14

Ending
Market Value
053110
26,946.96
15,599,14
23,861.20
27.407.54
40,040.16
32,192.65
32,152.52
22,582.19
30,168.92
16,409,56
23,498.83
50,188.50
22,754.94
3E,657,83
35916.33
18,931.65
8,525.53
19,254.32
7.641.72
13,700.61
30,625,02
2484335
29,052.10
21,844,30
29,164.07
13,606.88
24.127.27
21,801.65
26,120.02
32,161.99
20,608.14
35,447 19
17.414.06
26,207,834
36,142.94
26,216.38
13,344.00
31,282.14
17,721.09
11,684.05
15,833,03
9,936.10
701140
18,877.90
16,607.23
4,776.40
5,486.44
249233
2,848.36
6,893.75
5,009.77
3,429.85
6,193.13
5,840.64
5,655.47
7.148.52
281718
5.254.58
2,5233.73
32,068,58

Change
In Market
Value

333.23
193.00
288.92
335.98
493.01
406.78
407.40
288.06
32342
205,44
299.82
585.14
290.58
454.84
458,80
241.67
107,63
245.30
26.40
17371
381.14
316.84
370.42
273.64
3720
17269
3685.21
278.23
330.88
410,65
261.12
447.98
220.33
331.66
461.27
33223
169,10
320.28
22639
147,85
200.65
12586
8.24
239.0%
210.45
60.28
€9.51
31.58
36.12
£9.25
6485
44.55
80.18
76.91
73.87
92.54
33.50
€38.02
32.56
39.73

Recognized

Gain

0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0,00
0.00
0.00
.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0.co
0.60
0.00
o Rsls3
0.60
0.ce
0.co0
0.00
0.00
0,00
a.co
0.00
0.00
0.00
o.ce
0.00
0,00
Q.00
0.00
9.00
Q.00
0.00
0.00
Q.00
0.00
Q.00
0.00
0,00
0.00
0.00
Q.00
Q.00
Q.00
0.00
0,00
0.00
0.00
0.00
2,00
£.00



Investment

GNMA
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA,
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA,
FNMA
FNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

issue
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004-CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family

Current
Interest
Rate
4.4%
448
449
4,49
4.48
4.4%
4.4%
4.4
449
449
4.49
4.4%
4.49
449
4.49
4.4%
4.4%
449
4,49
449
4,49
449
4.45
4.49
4,49
4.49
4,49
4.49
4.49
4,49
4.49
449
4.49
4.4%
4.49
4.49
449
6.10
6.90
6.57
7.06
6,5¢
7.10
6,10
£.90
6,57
7.08
6.10
.97
6,50
7.08
740
7.08
7.10
4.48
4.49
4.45
4.49
4.48
4.49

Cument
Purchase

Date

Q130,08
01/30/08
Q32608
10/20/05
11110105
121508
01/05/06
02/08106
V223106
03/16/08
04/06/06
04/20/06
C5/11/06
08/08/06
0B/27/06
D7/13/06
C7/18/06
08/02/06
08/08/06
09/12/06
10117106
11/14/08
11/21/06
12/12/06
01/30/07
02/13/07
03/20/07
04/10/07
0412407
0sizzre7
06/05/07
07/03/07
08/25/07
1108107
112107
12111407
03726108
06/30/94
Q817194
08117/24
0817194
05/26/95
Q81585
V6084
Q81794
ABM7i94
08117154
QU27ES
02/16/85
03/30/95
03/30/55
06/29/85
08/15/85
0815195
02/24108
0317405
03124105
03/29/05
Q407105
04/14/05

Current
Maturity

Date

01/20/38
01/20138
0320138
10/01/35
110135
12035
12191435
02101136
01401736
03/01136
0340136
0401136
04/01/36
04/01136
06/01136
0601436
07101136
07/01/36
Q7101136
08101136
09/01/36
10/434/36
10/54/36
11/01/36
11/G/36
01/81/37
02/01/37
01404737
0401737
041737
0510137
0681137
08/01137
o9/01/s7
08/0137
11QU37
02/01/38
0801724
08/07/24
07RIZ4

07/01/24.

01/01425
05/01425
06/20/24
08/20/24
08/20/24
08/20/24
10/20/24
12/20/24
0220025
12120024
05/20/25
08/20/25
08/20/25
02/20/35
O320/35
03/20/35
0272035
04/20/35
04/20/35

Beginning
Carrying Value

0228110
4.356.80
2,583.60
787201
335112
243170
4,132.86
722451
3,913.43
5,116,35
791714
5.561.25
787585
6,113.17
5,802.09
3/508.37
7.363.41
§,622.92
748545
4,409.37
587335
4,370.53
§,333.93
568828
6,553,07
1,120.32
1.227.18
3,440.42
4,540.84
7,886.30
4,781.30
3,622.08
14,659.45
7,663.35
7.510.68
3,086.00
688726
12,878.84
137,142.09
145,481,02
2%0,770.35
86,526.23
€2,524.95
20,071.85
1,121,068.46
913,527.54
521,885.23
114,145,441
220,443.08
460,84¢.02
116,470.81
£4,098,54
£3,689.36
30,658.60
43,566.02
1,794,397.87

4,641,488.35

1,689,043.09
243,110.06
1,734,061.98
769,046.14

Beginning
Market Value

da2sre
4.477.16
2,648.16
8,080.00
3,430.93
2,489.66
4,232.50
7,306.82
3,902.34
5,218.50
5,076.91
5,704.12
8,034.73
6,236,863
5,919.38
3,580.36
7.512.38
6,757.97
7,636,96
4,492.63
5,992.36
4,459.13
850813
5,8513.93
6,686.09
1,183.31
1,248.23
3,502.27
472433
£,028.31
4.867.45
5,723.39
14,923.91
783879
7.720.43
3,172.26
7.079.91
13.241.73
147 .668.74
161,751.27
328,737,79
©6,508.97
€9,772.59
22.552.50
1.210,028.52
1,018,853.55
582,667.36
127.498.85
238,082.18
514,843.62
12€,945.41
71,607.42
76,724.59
34,208.69
48.690.38
1,842,422,07
4,768,408.76
1,735239.74
250.571.82
1,781,512.02
780,098.32

Accretionss
Purchases
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Amortizations/
Sales

Maturities
(17.70)
(10.49)
(31.89)
(16.53)
(15.10)
(31.33)
(37,99}
(30.84)
(24.57)
(53.57)
{26.28)
{38.05)
(36.10)
(27.44)
(16.25)
{34.77)
(31.45)
(36,19)
(20.22
(27.09)
(20.90)
(8161
{30.22)
(80.14)
(19.76)

(5.41)
{15.40
(20.68)
(36.26)
(2067}
(24.27)

(3.340.14)
(32.29}
{36.68)
(12.84)
(35.90)
(60,20}
(2,226.63)
(1,988.08)
(4,169.59)
(42,885.37)
(&17.62)
(514.19)
{15.936.80)
(101,645.71)
{44,744.07)
(3,368.96)
(2.828.24)
(5.34%.66)
(1,169.05)
(2,240.51)
(38,326.75)
(266.18)
(412.33)
(126,974.035)
(26.627.59)
(9,566.31)
(1,230.20)
(9.289.28)
(3.885.53)

Transfers

Ending
Carrying Value
asi3110
4,239.10
2,575.11
7,840.12
3,334,859
2,416,60
4,102.63
7,186.52
3,882.59
5,091.48
7,863.57
5,564.87
7,837.59
£,077.07
£,774.65
3,493.12
7,328,864
6,592.47
7,449.27
4,3589.15
£,846,26
4,330.63
8,247.32
5.668.06
6,472.93
1,110.56
1,221.78
3,425,02
4,620.16
7,850.04
4,760.63
5,597.78
11,318.31
7,631.06
7.474,00
3,073.16
£,851.36
12,819.84
134,915.46
143,492.94
286,600.76
43,640.86
61,907,33
19,552.56
1,105,132.66
812,181.583
477,141,165
110,775.45
21761454
455,507.38
115,301,786
51,859.03
3),262.61
30,391.44
43,153.69
1,667,423.82
4,614,861.78
1,679,476,78
241,879.86
1.724,762.70
765,160.61

Ending
Market Value

05/3110
450028
2,662.17
813189
2.445.14
2.496.77
4,238.73
7.425.03
2,999.47
524474
8,100.42
573263
8,073.78
£.260.21
5,948.79
3,5098.52
7.549.74
6,791,42
7.674.10
452164
6.022.83
4,461,47
649665
5,838.43
6.668.65
1,144.19
1,258.19
3518.71
4,745,861
8,065.04
4,891.06
5.751.18
11,629.68
7.877.33
775288
3.187.81
7,107.14
13,277.66
148.075.4C
160,386,10
320,826.82
48,703.08
69,449.52
2198571
1,210,196.14
914,772.41
538,149.11
124,477 65
238,447.75
514,065.11
130,036.13
69,520.46
34,130.21
34,124.35
48,536.05
1,734,678.46
4,801,111.12
1,747 268.70
25243697
1,794,415.18
796,065.55

Change
in Market
Value
40.82
24.51
73.78
30.74
22.21
37.55
86.20
37.87
50,11
77.08
54.79
77.12
59.68
56.85
34.41
72.12
64,90
73.33
43,23
£7.56
42.24
80.13
55.72
82,70
10.64
1137
31.84
42,96
72.99
4427
52.08
45.92
70.83
68.93
28,39
63.13
96.43
3.633.29
622,91
1,258.63
{4.920.52)
294.55
(47,60)
16,104.42
{2,435.43)
225.82
350,76
3.193.81
4,563.15
1,259.77
153.55
{4,267 83)
182.82
258.00
18,230.44
58,329.95
21,995.27
3.095.35
22,192.45
9,851.76

Recognized

Gain

0.00
0,00
0.00
0.00
0,00
0.00
.08
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
0.9¢
0.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0.08
0.00
0.00
0,00
0.00
0.00
o0.ae
0.0
0.00
0.00
p.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
000
0.0
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00



Investment

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA.
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2004 CDEF Single Family
2004 CREF Single Family
2004 CDEF Single Family
2004 CDEF Singte Family
2004 CDEF Single Family
2004 CDEF Singie Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CREF Single Family
2004 CEEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CREF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 COEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Singie Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Singie Famity
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Farmily
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family

Current
Interest
Rate
4.49
4.49
4.49
4.49
449
4.49
4.49
4.49
443
4.49
4.59
449
4,49
4.49
449
448
4,49
4.49
448
449
4,48
4.48
4.48
4.48
448
4.48
4.49
4.49
4,49
4.49
4.49
4,49
448
4.49
4.48
4.48
4.49
4.49
4,48
4.49
4.49
4.49
4,49
449
4.49
4.49
4,45
4.49
4.49
445
4.49
4.49
4,49
4.49
448
4.49
4,49
4,49
4.49
4.48

Current
Purchase

Date

0412105
04/28/05
05KS0S
05(12/05
05/18/05
07/14/05
0512605
06/02/05
09/08/05
Q9715/05
0972205
07/21/05
Q7128105
08/04/05
08/04/05
08/11/05
08/11/05
08/30/05
10/27/05
10427/05
QU29/05
10/06/05
10/20/05
12/08/05
1215405
11/03/05
11/10/05
1117105
11/22/05
11429/05
12722005
12/25/05
Q0505
V208
Q3/09/08
032/02/08
V1908
01/26/08
02/02/Q8
Q2/09/06
0211616
V22318
0511408
Q5/18/06
Q5118106
03123106
04/06/08
04/20/06
04/27406
95105108
Q525106
08/01/08
0B/08/06
0E/15/06
LTI06/06
071306
oTHeRe
07/27106
08/09/06
08/16/06

Current
Maturity

Date

04/20/35
Q4120135
05r20135
05720435
05120/35
07/20/35
Q5720135
0620135
QY20/35
08120135
08720133
07120035
97/20/35
07120135
DBI20R5
0820735
0B/2073%
0820135
10/20/35
10/20/35
092035
10/20/35
10,2035
11420035
12/20/35
11720135
10/20/35
112035
11720135
112035
12720035
1220035
01/2b536
02006
02/20/36
CR2/20136
C/20136
G1/20/3%6
01/20136
0220136
02120136
02/20/36
03/20/36
04/20/36
04120136
03120436
03120136
04/20/36
04220136
Q4/20/36
0512036
05120136
05/20/36
06720136
06/20/26
06/20/36
06/20/36
07720736
07120136
06/20/36

Beginning
Carrying Value
Q212810

250,626.30
1,451,798.24
479,292.18
214,386.01
176,813.52
843,002.27
786,238,02
901,095.68
402,957.42
205,351,322
389,937.86
316,141.38
805,079.36
469,834,25
2,688,979.88
£15,623.31
304,740.82
550,3584.65
771.383.33
323,739.32
370.730.68
385,467,61
£91,408.88
586,515.87
454,145.91
613,850.72
995,255.56
453,770.38
524,540.21
535,126.95
§83,529.37
42106654
301,543,52
393,318.25
703,793.80
420.778.55
316,648.73
€74,052.44
727,834.01
1,158,274,49
287.,521.48
300,963.87
809,925.05
146,008,57
237,781.27
469,358,568
195,356.01
190,785.43
453,406.57
567,750.00
98,821.86
616,124.64
186,586.04
105,187.71
106,645,230
273,968.50
368,027.97
205,239.45
679,324.32
194,855.10

Beginning
Market Value
02128110
258,326.58
1,491,560,25
492,424.56
220,877.96
182,354.55
£68.980.54
807,796,111
925,812.35
415,400.43
21169389
400,680.23
318,664.22
£28,900.18
48432231
2,762,952.00
838,057.34
313,122.83
575,808,712
792,662.94
332,670.10
382,185.88
397.382,59
918,973.88
g11.011.14
476,976.01
630,800,85
1.022,724.39
466,299.51
$39.025.59
652,670.81
702.427.82
432,711.05
308.713.54
402,672.88
72283365
432.213.67
324,183,18
§30,093.07
745,158.03
1.185,858.70
294,370.87
308,144.60
829,252.94
149.990.29
244,285.56
482,130.69
200.674.64
185,983,27
4€5,762.00
583,225.44
101.517.75
£30,570.83
191,986,87
108.070.16
109,558,37
281,456.28
378,088.90
210,852.51
€97 811.57
200,187.18

Accretions/!
Purchases
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Amortizations/
Sales

Maturities
(1,241.10)
(8.064,1%)
(2,373.04)
(1,053.26)
(1,102.36)
(4,198.57)
(4,127.53)
(4,497.51)
(2,177.53)
(1,089.74)
(1,893,65)
{1,516.82)
{5,343.87)
{2.463.42)

(14,285,11)
14,152.83)
{1,585.81)
{3.275.74)
(3.686.02)
{1.862.48)
{2,909.57)
{1.869.46)
{5,193.24)
{4,345.42)
{2,255.54)
{3.052,26)
(4,763.56)
(2,177.67)
3.217.91)
{3,023.99)
(3.419.39)
{2.718.14)
(1.468.,93)
(1,842.25)
(3.280.73)
(2.180.14)
(1,513.98)
{3.938.77)
(3.854.00)
(6.191.18)
(1,258.38)
(1,633.98)
(3.892.90)

(691.99)
(1,14357
(159,330.66)
(1,049.36}
(898.78)
(2.117.56)
(282121}
(2.787.38)
(282238}
(873,79}
{424.14)
(483,08)
(124907
{1.715.76)
{1.281.19)
(3.334.57)
{510.74)

Transfers

Ending
Canying Value
053110

249,385.20
1.443,734,13
476,918,15
213,332.75
175.611.16
£38,803.70
782.110.49
896,598.17
400,775.89
204,281.58
388.044.20
308,624.46
799,735.48
467,370.83
267559477
81147048
303,155.01
557.108.91
767,897.31
321,876.84
367.821.17
383,598.15
886,215.54
882,170.45
461,890,37
£10.807.46
990,492.00
451,582.7
521,222.3¢
632,092,986
680,110.02
418,248.40
300.074.59
391,476.00
700,513.07
415,598.41
315,135,75
&670,113.67
723,980.01
1,152,083.31
286,163.11
299,329.89
806,031.15
145,316.58
238,637,70
310,027.92
194,306.85
156,896.65
451,289.01
565,128.79
96,024.48
613,302,.26
186,012.25
104,713.57
106,162.24
272,719.43
366,312.21
203,958.27
675,989.75
193,944.36

Ending
Market Value
0513110

260.277.79
1,502.084.91
496,193.96
222,556.04
183.485.74
£75,52028
813.734.57
932 862,75
418,347.98
213237.72
403.785.84
321,122,892
834,752.07
487,837.71
2.783.896.51
844 35330
315439617
579,693.71
798.869.23
334,946.47
383,851.82
400,425.21
925,102,76
918,029.42
480,670.91
635.616.00
1,030,722,85
469,840.28
542,505,635
657.781.30
707,767.58
435,364.22
311.219.54
408,018,10
728,588.81
435,551.97
326.844.03
695,014.70
750,887.98
1,194,915.7¢
296.803.96
311.450.78
836,078.26
151.213.83
24624111
322,591.78
202,183.57
197.598.1¢
468,594 55
588,036.13
99,932.63
636,176.99
193,565.63
108,566,848
110.476.51
2832.804,33
381,203.19
212,251.86
70348652
201,833,70

Change
In Market
Value
3,192.31
1856877
6,142.44
2,731.34
2243.55
10,738.01
10,065.98
11,546.91
5,125.08
281377
4,999.26
3,875.62
10,195.78
5,87882
34,429 92
10,448.7%
3,602.5¢
7,161.32
9,892.31
4,138.85
4,675.51
4,912.08
11,322.22
11,363.70
5,850.44
786741
12,762,02
5818.42
5,697.87
8,144,458
8,759.02
5,371.31
3,974.93
5,187.47
8,235.89
5,513.44
4,174,838
8,860.40
8,582.96
15,24827
3,791.47
3,940.16
10,679.22
1,915.M
3,119,12
(208.25)
2,558.29
2.503.70
£,950.11
7.451.80
1,202.56
8,128,54
2.452.55
1.380.86
1.400.20
3,597.02
4,830.05
2,680.64
8,809.58
255725

Recognized

Gain

.00
$.00
2.00
0.00
0.00
.00
0.00
0.00
0.00
4.00
0.00
8,00
0.00
0.00
0.00
0.00
0.00
G.00
0.00
0.00
0.00
0.00
0.00
0.00
6.00
0.00
0,00
o.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0.00
©.00
0.00
0.00
0,00
0.00
0.00
0.00
0.00
©.00
0.00
0,00
0.00
0.00
Q.00
0.00
0.00
0.00
0.00
.00



Investment
Type
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
Repo Agmt
GNMA
GNMA
GNMA
GNMA
GNMA
GMNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
CGNMA
GNMA
GNMA
SNMA
GSNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

lssue
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famify
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Farmily
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Singie Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Farnily
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family

Current
interest
Rate
4.45
4.48
4.49
4,48
4.49
4.49
4.49
4,48
4.4%
449
4.49
4.49
4,49
4.49
4,49
4.49
449
4.49
4.49
4.49
4.49
4.49
4.49
4,49
4.48
4.49
4.49
4.49
4,49
4.49
4.49
0.21
£.38
5.63
5.63
538
5.38
5.13
563
5.63
.38
563
513
£.38
513
538
563
513
538
513
5.38
513
563
3.38
5.28
ER K]
5.62
5.3¢8
5863
563

Current
Purchase

Date

09/C6/06
09/12/08
10/0S/06
11/02/08
11114408
11121406
1128108
1212406
12/27K6
01/09/07
Q13007
02113108
V21308
0219/02
03/26/08
Q407105
Q5127KS
QTH40S
12/08/05
0105/06
01/12/06
£z/02/08
04/20/06
05/25/06
07/06/06
08/02/06
0S/12/06
11/14/06
010807
01/30/07
021308
0512810
08/07/07
08107/07
11121407
11421107
09/25/07
09/25/07
Q928/07
09/25/07
10/09/07
10/08/07
10/09/07
08/23/07
08123107
09711/07
08/11/07
09/11/07
11/28/07
12011007
10125107
10725007
10/25/07
1072507
11/08/07
1140807
91116/08
12728007
12/28107
12/28407

Current

Maturity
Date
08/20/36
09/20/36
09/20/36
10/20/36

10/20/36,

11420136
1120036
11420136
12120{36
12120136
12120136
D1/20/38
01120738
02/20/38
12R20/37
02/01/35
04/01/35
11433
11701735
12101135
11701735
01/01/36
04/01/36
04/01/36
05/01/28
07/01/36
Q801136
01101136
02/01/36
Q03T
01/01/38
QE01M0
0720137
V820037
10720137
10120137
08/20/37
08120/37
08/20/37
08720137
0820737
06/20/37
09/20737
83/20037
0720587
08120437
0320537
08120137
1120137
12027
10720137
10/20/37
092036
10/20/37
10720037
10/20/37
12120037
11020137
12120137
12120537

Beginning
Carrying Value
022810

668,160,00
102,944 .26
953,802.34
854,200,681
401,416,82
381.741.82
492,460.21
534.166,75
518,587.35
385,525.10
224.345.79
64,631.82
121,048.10
164,884.06
318,196.96
162,203.84
147,610.14
55,285.24
280,552,24
149,228.68
106,517.91
148,79%.14
243,056.99
197,887.96
123,7€8.70
215,355.72
281,350.60
368,624.19
73,763.94
150,113.77
458,119.37
621,716.60
5,856.03
21,687.31
1,420.54
10.001.68
23,644.09
2061494
8,115.1¢
2,727,98
22,339.67
2,053.7%
8.470.05
13,201.78
17,486.83
12,703.10
11.348.78
8,233.25
11,817.06
5872.12
2.558,72
22,394.08
3.544.26
14,833.93
14,9657
8,135.90
1,368.77
551546
143216
14,477.59

Beginning
Market Value
02r2810

684,407,732
105,765.11
982,905.14
B877.652.44
412,442,59
392.231.14
512,159.76
548,854,587
532,885.77
386,137.58
230,525.33
66,386,956
124,335.27
169,373.29
327.082.15
166,051.01
202,301.96
56,777.99
29747764
152,787.58
109,058.33
152,349.80
248,008.08
201,886.74
126,292.54
219,714,775
287,050.92
376.404.09
75.262.21
152,810.65
468,768.94
621,718.60
6,364.00
23,266.81
1,526.24
10.688.08
25,265.23
21,504.14
£,569.84
2,830,78
23,871.71
2,206.45
£,999.89
14,213,28
18,579.64
13,573.88
12,192.3%
8,899.13
12,628.19
£,225.80
10.214.48
23,753.1
381455
15,851.55
15,992.58
8,645.08
1.470.71
6.214.81
1.538.79
15,555.59

Accretions/
Purchases

32,587.06
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Amaortizations/
Sales

Maturities
(3.033.19)
(465,88)
(4,521.62)
(4,470,62)
(1,849.62)
(1,793.39}
(2,231.01}
(2.370,42}
(2,282.47)
(1,704.35)
(1,014.43)
(262.26)
(556.45)
(893.71)
(1,353,40)
(1,898.92)
(1,31017)
(4,202.08)
(1,589.93)
(1,167.88)
(510.84)
(1,002.22)
(1,225.27)
(1,263.36)
(581.37)
(127,577.11)
(2,505.0%)
(1,671.10)
377.21)
(84,434.53)
(1,929.43)

(25.73)
(77.63)
(6.44)
(35.56)
(98.28)
(83.83)
(29.69)
(14.71)
(81.68)
(7.44)
(2.595,97)
(50.29)
(74.14)
{3,360.86)
{41,82)
(35.61)
(2.976.89)
(21.76)
{34.70)
(93.43)
(20.48)
(64,89}
(54.26)
(30,08}
(6.95)
(20.46}
427
(1,687.42)

Transfers

Ending
Carrying Value
05434110

663,126.81
102,478.38
£55,280.72
849,729,98
399,567 20
379,948.43
496,229.20
531,796.33
516,304.88
383,820.75
223.331.38
64,369.56
120,491.64
164.200.35
316,643.56
160,304.92
196,299.87
5$1.093.16
288,962.31
148,060.79
10€.007.07
147,796,92
241,871.72
186,624.60
122.207.33
87,778.61
27884557
367.253.09
73,385,73
65678.64
456,158.94
654,303,66
5,930.30
21,580.18
1,414.10
9,95€.10
23,545.81
20,531.11
6.,085.50
271327
22,257.99
204631
5374,08
13.251.49
17,412.69
9,342.24
11,306.96
928764
£.840.17
5.850.26
9,524.02
2230085
3.523.78
14,769.04
14,811.45
8,105.84
1,361.82
5,795,000
1,42725
12,780.17

Ending
Market Value
0531110

690,120.58
106,651.02
991,042.60
884,374 27
415,862.54
395,447.67
516,475.52
553,501.08
537,386.50
396,497.73
232,457.92
68,730,54
124,911.0¢
170,224.34
330,008.34
165,603.60
202,793.30
53,001.62
298,547,77
152,974.26
106,525.05
152,703.63
245,160.02
202,552.33
12€,924.14
50,427,891
287,266.77
378,349.54
75.606,83
E7,474.80
47029016
654,303,668
6437.20
23.548.69
1,543.25
10,519,46
25,560.44
22,154.31
6,540,94
2,96C.90
24,162.78
2,233.08
6.338.58
14,384.50
18,788.57
10,141.44
12,338,80
10,018.07
9,587.25
6.302.44
10,338.29
24,022.61
3.851.86
16,033.27
16,188.07
8,747.09
1.486.30
5.291.45
1,557.71
13,948,123

Change
in Market
Value
8,745,04
1,351.79
12,658.08
11,192.45
£,268.57
5.006.92
€,548.77
7,016,863
6,812.30
5,064.09
2,948.02
605.84
1,182.28
1,544.76
427259
1,451.51
1,801.51
425.71
2,6650.06
1,354.57
977.59
1,356.05
237922
1,928.85
1,212.97
(1,709.73)
272088
3.516.55
721,83
(900.92)
3,450.65
95.03
356.51
2345
166.98
393.48
334.00
100.78
44 .83
37275
34,07
(65.33)
22131
283.07
(71.58)
18827
151.5¢
(54.05)
95,40
159.51
263.03
S7.79
246.61
249,75
132.07
22,54
57.10
2379
£9.96

Recognized

Gzin

0.00
006
0.00
0.08
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
a.co
o.c0
0.00
Q.00
.00
0.8¢
Q.00
0.c0
Q.00
Q.00
a,c0
0.60
0.c0
o,00
Q.00
.00
Q.00
0.00
.00
9.00
0.00
.00
0.00
.00
0.00
2.00
.00
2.00
0.00
£.00
0.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
©.00
0.00



Investment
Type
GRMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FHMA
FHMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FMA
FNMA
FNMA
FINMA
FNMA
FNMA
FNMA

Repe Agmt

Issue
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CREF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famiy
2004 CDEF Single Family
2004 CDEF Single Family
2064 CDEF Single Family
2004 CDEF Singla Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Famity
2004 CDEF Single Family

2004 CDEF Single Family Total

2005 BCD Single Family

Current
Interest
Rate

5.38
5.38
5.12
538
538
5.63
538
5.63
563
5.38
5.63
513
538
5.38

513
5.38
563
538
563
513
5.13
538
538
513
563
538
563
513
5.38
5.13
563
538
3.13
5.38
5.3
3.38
513
5.38
538
513
538
5.13
5.13
538
563
513
FRE]
5.38
513
5.13
5.38
5.63
5.38
513
513
5.38

o1

Current
Purchase

Date

1219107
12120007
12720107
01/16/08
Q130108
01/20/08
021308
01/30/c8
02M308
02/19/08
02/19/08
02/27/08
Q2127108
03/20/08

03/20/08
03/27408
07307
08/07/07
08/0TI07
08107107
08/28/07
08/23/07
09/11/07
0811107
09/11/07
09725007
09725107
09725107
10109107
10/09/07
10/08/07
10/25/07
10/25/07
11108407
11/08107
14/21/07
1172147
1172107
121107
1211107
12111007
1211007
12120007
12/20007
12128007
01116108
01/30/08
01/30/08
01/30/08
02/13/08
02113708
02/19/08
02/18/08
02118108
02/27/08
03/20/08

0572810

Current

Maturity
Date
M20037
11120137
1212037
12120/37
12720/37
12120437
12020037
01720/38
01720438
12720037
01/20/38
02/20/28
02/20/38
02/20/38

10/20/37
03/20/38
QTIOUIT
07101137
07101737
DB/01737
0B/01/37
07/01137
©8/01/37
G8/01737
08/01/37
09/01/37
oTI0aT
09/01/37
08/01/37
09/01/37
09/0137
10/01/37
1001737
09/01/57
10/01437
10101437
09/01/37
1U0HST
10/01/37
1101437
1101737
120137
1161537
1001137
10/01/37
1201137
1201137
1101437
12101727
Q101738
0101438
Q03T
12/01/37
Q1/01/38
02/01/38
110137

060110

Beginning Beginning Ending Ending Change
Carrying Value Mavrket Value Accretions/ Amortizations/ Carrying Value Market Value In Market Recognized
0228140 0228110 Purchases Sales Maturities Transfers 0513110 0573110 Value Gain

18,606.93 19,684.36 {71.19) 18.535.74 20,123,38 310.21 0.00
1623.69 1,735.19 (5.80) 1,617.89 1,756.52 2713 0.00
1,639.43 1,742,12 (5.97) 1,633.48 1.762.76 2661 0.00
3.09562 3,308.30 {2,087.52) 1,088.10 1.094.51 (126,27} 0,00
1,$20.58 2,052.88 (8.75) 191413 2.078.21 32.08 Q.00
6.445.50 £,926.00 {21.89) 6,423.91 7.011.24 107.13 0.00
324645 3,469,53 (22.19) 322426 3,500.62 5328 0.00
1421.76 1,526.65 @.72) 1.417.04 1542.83 2098 .00
4,087.80 4,400.26 (14.57) 4,083.33 4,445.86 80.17 0.00
2,893.02 2,091.28 (21.67) 287136 3,117.54 47.33 0.00
4,664,13 5,008,231 (16.25) 4547.88 5,060.57 68.51 9.00
3,763.49 3,89165 {13.86) 374963 402963 51.84 0.00
5,929.09 6,321.18 (36.48) 5,852.61 6,367.15 8245 0.00
5,920.69 6.324.27 (21.33) ' 588036 6,386.51 83.57 0.00
2,374,123 2,549.41 (2,374.13) {175.28) 0.00
2,179.11 2,315.80 (8.04) 247107 2,343.13 35.37 c.00
€,893.19 7.363.14 (31.43) 6,861.76 7.428.45 96.75 0.00
7.028.98 745795 (2.290.95) 4,738.03 5.002.38 (74.82) 0.00
40,174.26 4£2.583.56 (2,669.73) 5750453 40,192.77 278,94 0.00
5,976.95 §,371.04 {25.11) 5,851,84 6,426.27 £0.34 0.00
35,620.26 37,476.86 (138.96) 35,481.30 37,680.54 34264 0.00
11.246.32 11,832,72 {2,787.54) 8,458.78 8,983.24 {61.84) .00
12,452.96 14,259.94 (69.10) 13,383.86 14,343.40 152.58 .00
14,474.86 15,343.45 (55.82) 14,415.04 15,453.08 165.45 0.00
2583.64 2,770.54 (25,91) 3,557.73 3,778.37 33.74 0.00
3,524.99 €,209,27 20.7) 5,80427 6.267.14 78.59 0.00
36,218.96 28,393.87 {170.95) 36,0458,01 38,634,70 411.78 .30
380777 3,845.81 (21.14) 3,586.63 3,872.67 48.00 0.00
19,538.65 20.557.98 (3,004.56) 16,534.08 17,559.72 £.30 0.00
6,755,19 7,197.52 (28,12} §,727.07 7.250.73 81,33 0.00
9,710.03 10,283.05 (36.50} 8,673,853 18,356,37 108.82 0.00
5,845.44 6,034.27 (1,47129) 4,174.15 4,529.98 (33.00) 0.00
3361187 3581343 (142.43} 33,469.44 36,075.47 404.47 0.00
17, 404.77 18,432.15 {80.78) 17,323.99 18,547,116 195.79 D.00
13,730.08 14,628.58 {75.19) 13,654.89 14,718,27 163.88 0.00
596627 6,318.52 {29.45) 5,936.82 5,356.06 £6.99 0.0¢
8.865.85 9,445,87 {33.84) £832.11 8,526.01 106.98 0,08
792763 8,385.78 {30.62) 7.897.01 8.454.77 89.61 0.00
11.548.58 1230528 {43.67) 11.504.28 12,400.99 138.38 0.00
22.414.23 23,882.31 (2,702.52) 19.711.71 29,247.33 €6.54 0.00
871419 9,223.96 {33.23) 8,680.96 ©.294.27 28.54 Q.00
6,311.38 6,725.08 (23.93) 628746 6,777.31 76,16 0.00
7.995.23 8,467.54 {33.12) 7.960.11 8.522.51 20.09 .00
7,080.57 7.509.53 (30.13) 7.060.44 7.558.35 79.95 0.c0
1,576.8¢ 168027 (6.84) 1,570.05 1,692.39 18.96 Q.00
26,334.72 28,150.47 (98.38) 26,236.34 28,474.82 422,73 0.c0
8,798.51 7.201.43 (26.02) 6.773.49 7.252.28 T6.87 0.00
3,738.86 3,960.01 (21.83) 371733 3,980.13 4175 0.00
1,399.29 1,491.97 4.83) 1,384.36 1/503.05 16.91 Q.00
5,126,714 5,439.50 (3,320.57) 181557 1.943.93 (175.30} 0.00
227860 241483 8.30) 2.270.30 2.431.27 24.94 0.00
g952.72 9,543.73 {31.31) 8,921.41 9.618.59 106.17 6.00
3.318.98 354785 (19.41) 3,2689.57 3,581.20 52,66 0.00
4,529.27 4,826.44 {15.06) 4.511.21 486295 54.57 0.00
4,995.98 £,294.28 {27.69) 4,968.29 5,320.59 54.00 0.00
3,790.29 4,016.62 {13.80) 3,776.49 4,044.31 41.4¢ .00
5,555.1Q 5,920.78 (25.44) 5.53066 5.862.08 66,72 Q.00
£6,736,955.78 £€8,692,561.01 1,183,068.16 {6,951,346.60) {1,09€,802.46) 0.00 59.871.874.88 62,517,073.14 689,593.03 0.00
4,000.54 4,000,54 (1,344.41) 2,656.42 2,656.43 - .00
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Current Current Cuvrent Beginning Beginning Ending Ending Change

Investment Interest Purchase Maturity Carrying Value Market Value Agcretions/ Amortizations/ Camrying Value Market Value I Market Recognized
Type Issue Rate Date Date 02428110 02/28/10 Purchases Sales Maturities Fransfers 0531110 0531110 Value Gain
Repo Agmt 2005 BCD Single Family 0.21 05/28/10 06101110 363,957.01 363,957.01 (116,454.85) 247,502.16 247,502.16 - 2.00
Repo Agmt 2005 BCD Single Family 021 05/28Ma 06/01/10 2,712,001.30 2,112,001.30 {1,625,377.,18} 486,624.12 486,624,12 - 0,00
GNMA 2005 BCD Single Family 513 0810/06 07120136 10,841.67 11.541.05 (46.18) 10,795.49 11,668,12 17426 0,00
GNMA 2005 BCD Single Family 5.38 081806 08/20/36 3,863.42 4,237.54 {15.55) 3,947.87 4,288.50 €6.51 .00
GNMA 2005 BCD Single Family 563 08/16/06 08/20/38 5,060.34 5,441.36 (21.57) 5,038.37 5.502.58 83,18 0.00
GNMA 2005 BCD Single Family 5.35 08/23/06 0/20/36 12.369.13 13.224.76 {58.20) 1231093 13,373.28 206.72 0.00
GNMA 2005 BCD Single Family 5.13 08/23/06 08/01/36 20,120.74 21,381.20 {94.18) 20,026.56 2160993 322,91 0,00
GNMA 2005 BCD Single Family 5.38 09/06/06 08/Z0536 42, 853.12 45,604.17 {6.940.46) 3571268 28,794.87 131.18 0.00
GNMA 2005 BCD Single Family 583 Q9/Q6/06 QU20/36 18,850.97 20,027.59 (2,373.09) 16,277.83 17,755.39 95.89 0.00
GNMA 2005 BCD Single Famity 5,13 09/06/06 08/20/38 35,387.4¢ 3767157 (176.20} 35211.29 38,0621 566.74 0.00
GNMA 2005 BCD Single Family 5.38 09/12/06 08/20/36 18,571.61 20,925.69 {83.80) 19,487.71 21,169.31 327.82 0.00
GNMA 2005 BCD Single Family 513 0912106 08120436 25,589.45 27,214.36 (107.67) 25,481.78 27,518.10 411.4% .00
SNMA 2005 BCD Single Farnily 5,63 Q912/06 09720138 4,573.32 4,917.83 {42.17) 453116 4,848.77 7311 0.00
GNMA 2005 BCD Single Family 5.38 09/20/06 09720136 40,959,31 43,793,984 {3.514,62) 3744469 40,877.11 397.78 0.00
GNMA 2005 BCD Single Family S13 09120006 09120136 77.276.892 82,088.37 {2,950.24) 7432668 80.127.21 1,038.08 0.00
GNMA 2005 BCD Single Family 5.63 09/20/06 09/20/36 7,405.82 7,963.78 (28.54) 7,377.28 8,057.289 122.85 0.00
GNMA 2005 BCD Single Family 513 09426106 0920736 22,203.78 23,614.01 (95.34) 22,10844 23,875.48 356.81 0.00
GNMA 2005 BCD Single Family 5.38 09r26/06 0s/20136 27,514.53 29,418.88 (160,62) 27.353.91 28,715.42 457.18 0.00
GNMA 2005 BCD Single Family 5338 10/05/06 10720736 50,446.39 53,838.51 {2,087.91) 48,348.48 52,523,114 682,51 0.00
GNMA 2005 BCD Single Farnily 5.63 10/17/08 10720136 26,260.32 28,199.74 {138.46) 26,120.86 28,489.75 429.47 0.00
GNMA 2005 BSD Single Family 513 10/05/06 1020036 55,256.64 59,72487 {2.765.49) 53.491.15 57.666.70 707.52 0.00
GNMA 2005 BCD Single Family 538 10/17/06 10720136 43,966,59 47,010,868 (200,22) 43,766,37 47,545.82 73541 .00
GNMA 20035 BCD Single Family 5.13 10M17/06 10/2036 49,719.42 52,878.52 {214.10) 48,505.32 53,463.34 798.92 0.00
GNMA 2005 BCD Single Family 563 10/24/08 10720036 28,939.53 32,250.05 (128.21) 29,860.22 32813 492.87 .00
GNMA, 2005 BCD Single Family 538 10/24/08 10/20/36 47,491.38 50,779.85 (2,626.59) 44.864.79 48,739.44 586.18 0.00
GNMA 2005 BCD Single Family 513 10/24/06 10/20/36 48,775.98 458,748.35 {4,927.46) 41,848.52 45,194.64 373.75 ©.00
GNMA, 2005 BCD Single Family 5.38 11/02/06 11420136 38,620.46 41,285.1% (158.89) 35,461.57 41,783.78 647.48 0.00
GNMA 2005 BCD Single Family 5.13 M0208 10020126 33,439.10 35.617.44 {144.30) 33,344.80 36,011.30 538.16 0.00
GNMA 2005 BCD Single Famity 563 11/14/08 11/20/26 20,237,82 21.763.82 {2.516,01) 17,721.91 19,356.56 108,69 000
GNMA 2005 BCD Single Family 538 11714406 10/20/36 23.706.65 25,348.71 (92.72) 2381393 25,653.83 397.84 0.00
GNMA, 2005 BCD Single Family 5.13 11/14/08 11/2036 38,615.71 42,134.09 (177.21) 39,438.50 42,592.98 636,10 0.00
GNMA 2005 BCD Single Family 538 11/21/08 11/20/36 43 801.58 46.942.83 (5,594.51) 38,307.07 41,816.67 268.25 0.00
GNMA 2005 BCD Singie Family 563 11121708 11/20/26 777413 8,348.58 (1,432.20) 6,240.592 £,516,25 0.87 0.00
GNMA 2005 BCD Single Family 5.13 11721108 11/20/36 24,150.95 25,686.40 (116.89) 24,034.06 25,956.55 337.04 0.00
GNMA 2005 BCD Single Family 538 1128108 1120126 38,982.38 41,683.19 {5,701.09) 3328128 36,156.63 174.83 0.00
GNMA, 2005 BCD Single Family 5.63 11/28/08 11/20/36 5,708,87 6,140,50 {20,96} 568891 65,213.7% 94.21 000
GNMA 2005 BCD Single Famity 5.13 112806 11/20/36 6,075.68 £,466.24 {24.11} 8,055.57 §,540,00 97.87 0.00
GNMA 2005 BCD Single Family 538 1212108 1220436 28,580.53 28,425.15 {15767} 26,422.86 28,708.85 44147 0.00
GNMA 2005 BCD Single Family 5.63 1212106 12/20/36 19.824.42 21,319.82 (1,404.02} 1542040 20,120.02 204.23 0.00
GNMA 2005 BCD Single Family 5.13 1211208 11/20/26 40,984,22 43,580,70 (3,054.53) 37,929,6% 40,964 52 428,35 0.00
GNMA 2003 BCL Single Family 538 122706 12120436 . 60588.94 £4,788.69 (2.284.85) 55,304.09 63,343.68 8346.84 .00
GNMA 2005 BCD Single Family 563 1227108 12020026 11,206.02 12,034.48 {49.62} 11,156.40 12,169.04 184.18 0.00
GNMA 2005 BCD Single Family 5,13 122706 12120136 37.437.01 39.818.65 (2.696.35) 34,740.66 37,521.00 398,70 0.04
GNMA 2005 BCD Single Family 5.38 0111087 12/20/36 36,185.31 38,694,00 (2,550.76) 33,634.55 36,542.26 395.02 0.00
GNMA 2005 BCD Single Family 5.63 01/09/07 1212036 15,02¢.13 16,140.50 {66.38) 14,962.75 16,321.15 247.03 0.00
GNMA 2005 BCD Single Family 5.13 Q109107 01/20137 21,947.57 23,302.97 {90.88) 21,856.6% 23,567.45 355.36 0.00
GNMA 2005 BCD Single Family 538 01/116/07 12420136 2317761 24,734 66 (3.729.49) 19,448,12 21,129.55 74,38 0.00
GNMA 2005 BCD Single Family 583 01118/07 01720137 15,956.39 7,130.19 {39.82) 15,896.57 17,334.94 264.57 0.00
GNMA 2005 BCD Single Family 513 01/30/07 0120157 4432159 47.058.58 (180,36} 44,141.23 47,597.16 717,94 0.00
GNMA 2005 BCD Single Family 538 YINOT Q120137 2730250 29,153.55 . (120.17) 27,182.33 28,487.09 453.71 0.00
GNMA 2005 BCD Singie Family 5623 01/30/07 01/20/37 7.481.47 8031,94 {27.57) 7,453.90 8,128.48 124.11 000
GNMA 2005 BCD Singie Family 5.38 0213407 01/20/37 2858978 30,528.52 (113.02) 28,476.76 30,881.70 476.20 0.00
GNMA 2005 BCD Single Family 313 0213197 01/20/37 28,180.06 29,931 (123.61) 23,066.45 30,264.24 455.94 0.00
GNMA 2005 BCD Single Farmily 5.63 fznzeT 0220037 3,502.76 5,807.71 (1.326.72) 4,176.04 4,554.00 (26.99) 0.00
FNMA 2005 BCD Single Family 5.38 L8/09/06 08/G1/36 12,081.45 12,747,03 {57.62) 12,023.83 12,837,687 148.46 0.00
FNMA 2005 BCD Single Family 513 0&/10/06 07/01/36 7.413.93 777131 (35.41) 7.378.52 7.513.40 77.50 0.00
FNMA - 2005 BCD Single Family 538 0BI23/06 03/01/36 6,985.62 7.370.51 (363.92) 6,621.70 7.070.05 63.46 0,00
FNMA 2005 BCD Single Family 563 08/23/06 08/01/36 1236525 13.125.33 (2.726.03) 9.639,22 10,371.38 (28.14) 0.08
FNMA Z0C5 BCD Single Family 5.3 D&/23/06 08/01/36 13,04121 15,766.35 {124.45) 14,916.76 15,796.00 154.10 0,00
FNMA 2005 BCD Single Family 5.38 C9/06/06 09/01/36 20,206.06 21,516.47 {173.94) 20,032.12 21,388.57 242,04 0.00
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{nvestment

FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA,
FNMA,
FNMA
FNMA
FMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FAMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

ssue
2005 BCD Single Famity
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Farmily
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Farnily
2005 BCD Single Family
2005 BCD Singte Famity
2005 BCD Single Family
2005 BCD Single Famity
2005 BCD Single Family
2005 BCD Single Famity
2005 BCD Single Family
2005 BCD Single Famify
2005 BCD Single Famity
2005 BCD Single Family
2005 BCD Singla Family
2005 BCD Singie Family
2005 BCD Singie Family
2085 BCD Single Family
2005 BCD Single Family
20035 BCD Single Family
2005 BCD Single Family
2065 BCD Single Family
2005 BCD Single Family
2005 BCD Single Famity
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCOD $ingle Family
2003 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Farnily
2005 BCD Single Family
2005 BCD Single Family
20035 BCD Single Family

Current
Interest
Rate
5,63
513
5.38
£.63
838
513
538
£.38
5.63
513
538
538
538
563
513
538
563
$.13
5.38
583
5.13
5.38
5.13
563
5.38
5.63
5.13
5.38
563
5.13
5.38
563
513
5.38
363
513
538
5.623
513
£.38
5.63
6.15
8,15
£.15
6.15
6.15
615
6.15
615
.15
6.15
6.1%
6.15
6,15
6.15
B.15
6.15
6.15
8.15
6.15

Current
Purchase

Date

09/0E/06
09/12/06
09/12/06
09/20/06
09/20/06
0820106
09/26/06
10/05/06
10176
10117106
10117106
10/24/06
11/02/06
11/02/06
11/02/06
11414/06
11/14/08
11/14/08
1142106
12106
11121106
11/28/06
11728108
11128106
12112/08
12/12/06
12012106
12127106
12127i08
2027108
01/09/07
$109107
Q10807
VBT
0130107
Q173007
27
Q213407
QZMIRT
Q220107
V272007
0501786
06/01/86
0701756
08/01/56
08/01/26
L901/%6
10/01/96
12/01/%6
03/01/87
CS/01/87
07/01/%6
03/01/26
0801/96
04/01/96
05/01/%6
05/01/96
08/01/96
06/01/96
Q7101196

Current
Maturity

Date

0801136
09101436
09/01/3¢
08101136
09/01/36
08/01/36
08/01736
08101136
09101736
10/01/36
10/01/36
11/01/36
11/01/36
10/01/36
10/01736
11/01/36
1101736
036
10/01/36
T35
11/01/36
11/01/36
1101736
11/01/36
1101736
11/01/26
11R36
1101136
12101136
1001736
1201136
12601136
12/01/36
12/0136
12101436
01/01/37
0U0ET
01101437
0101737
01/0/37
0137
04101726
05101726
DE/01/26
070026
03101126
08/01/26
10/01/26
101126
01101427
07/01/27
0712026
032026
07120126
04120126
05120726
05720026
08/20/28
05/20/26
06120126

Beginning
Carrying Value
0272810
7.837.74
21,583.02
11,488.12
5.912.8%
12,767,687
13,490.01
12,133.72
21.780.03
14,327.51
28,925.20
24,989.83
36,594,858
33,752.74
12,336.01
16,096.04
24,548.85
11,082.71
7.618.71
10,357,13
6,948.11
4.790.03
6,230.42
2518.81
8,264.09
§741.13
8.073,70
9,348.76
2745526
9.254.53
8,164.57
2T 073.08
7.916.55
5,028.66
25,202.78
20,152.76
7.518.36
21,648.73
6,880.98
7,340.42
627524
11,339.68
189,908.77
150,708.70
147 550,10
172,475.82
151648.27
75.633.66
24520543
118,575.11
186,704.50
97.531.84
797.150.89
17257453
£92,824.14
236,161.64
779,783.96
256,143.98
873,157.17
22353561
1,148,293.91

Beginning
Market Value
02128110
§,107.38
2261176
12,122.18
6,276.69
13,471.48
14,126.53
12,802.50
22.980,48
15,208.77
30,280.40
28,367.36
38,612,37
35,613.56
13,094,580
16,855.80
25,903.44
11,780.51
7.978.43
10,928.20
7.375.64
£.016.18
€,573.97
2.637.74
877260
8,2253.18
2570.51
§,791.32
28,969.57
9.824.11
8,550.17
28,566.49
§.402.79
5.267.26
26,593.26
21,393.36
7.873.55
22.843.31
730463
7.687.37
£6638.52
12,037.84
204,155.36
161,837.60
158,752.61
185,605.50
162,815.49
£1,124.08
267.253.00
127,207.78
200,182.71
104,73727
866,444.39
188.011.56
752,986.86
256.654.47
847.461.42
278,426.20
949,031.96
24291859
1,247,747.38

Accretions!
Purchases

Amortizations!
Sales Maturities
(25.89)
(1,597 45)
(293.30)
(22.45)
(83.22)
38.27)
{52.19)
(37.38)
{1,631.71)
(238.05)
{2,417 24)
(167.92)
(193.22)
(48.46}
92.86)
{124,43)
{980.76)
(31.7%)
(41.93)
(544,94)
(40.08)
(24.57)
{126.40)
(33.81)
{1,333.89)
(46.72)
(50.29)
{137.33)
(2,056.35)
(35.12)
{156.97)
(31.31)
{20.37)
{99.85)
81.22)
{40.26)
(1,802.32)
{29.55)
(21.65)
{24.27)
(42.08)
(1.836.04)
(1.913.17)
(R7071.47)
(2,482.58)
(2,057 64)
(1,386.23)
(6.049.48)
(1,490.73)
(2,255.94)
(895.77)
(8,503.74)
{7.895.45)
(10,381.87)
{4,928.54)
(15,092.65)
{2,162.08)
{9,545.81)
(1.854,31)
(14,797.02)

Page 18

Transfers

Ending
Carrying Vajue

0513110
7.608.85
19,895.57
11,1582
5,890.54
12.683.95
13,431.74
12,081.60
2169265
12,695.80
25,887.15
22,572.59
3642706
33,569.52
12,287.55
16,003.18
2442542
10,116.85
7,586.96
10.315.20
£,403,17
4,749.85
6,205.85
23824
£,230.48
740724
§,026.98
£,299.47
2731783
7,198.18
8,129.45
26,876.09
7,885.24
5.005.29
25,102.93
20,071.54
7478.10
18,848,417
6,851.43
7.308.77
6,250.67
11.287.60
188,072.73
148,795.53
110,478.63
1688,993,24
142,591.63
7424873
243,155.95
117,084.38
184,448.56
96,635.87
78828715
165,079.08
§82.44227
231,.233.10
764,691.27
252,981.90
863.611.36
22158130
1,133,496.,89

Ending
Market Value
05131110
8,186.52
21,153.56
11,853.90
6,338.08
13,542.90
14,209,689
12,899.78
23,161.82
13,660.3¢
30,349.01
24,101.55
35,884.57
35,832.20
13,221,258
16,930.31
26,080.1¢
10,885.80
8,026.59
11,014.05
£,589.81
£,02518
6,626.31
2,531.04
8,856,01
7,909.15
8.637.06
$.838.48
28,169.18
7,745.36
£,600.66
28,687.81
B,434.66
5,299.69
26.804.49
21,597,58
791166
21,191.84
7.372.39
775269
£,686.00
12,156,864
208,169,82
164,518.46
122,33588
187,241.46
163,306.67
80,976.71
265,154.52
127.721.85
201,09321
106,467.59
870.508.90
182.307.26
753,599.T1
255,328.85
544.389.14
279,398.78
953,710.89
244 657 .54
1,251,427.46

Change
In Market
Value
108.32
139.25%
125.62
83.85
195.34
141.43
149.48
265.72
83.33
296,66
151.43
450.12
412,56
174.81
167.37
301.18
86,05
79.91
127.78
5911
45.08
76.91
19.70
117,02
19.86
113.27
97.45
338.94
(22.40)
85.61
328.09
112.18
52.80
311,08
285.44
78.37
150.85
97.31
76.97
71.75
160.88
5,850.51
4,534.03
704.54
5,118,54
2,548.82
1,239.56
3,951.00
2,004.90
3,166.44
2,626.09
12,968.25
2,191.15
10,984.72
3.602.92
12,020.41
4,134.66
14,224.74
3.693.18
18,477.10

Recognized
Gain
0.00
0.00
0.00
0.00
¢.00
c.00
c.o0
¢.00
0.00
G.00
Q.00
0.00
.00
C.00
.00
0.00
0,00
.00
0.00
.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
o0
0.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0,00
0.00
0.00
0.90
0.00
0.00
0.00
0,00
a.co
[o: 103
.00
a.o0
0.0o
0.00
.00
0,00



Investment
Type
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GiNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Repc Agmt
Repoe Agmt
GIC's
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
GNMA
GNMA
GhMA
GNMA
SNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
2005 BCD Single Famity
2005 BCD Singla Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2008 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD $ingle Family
2005 BGD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 8CD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family

2005 BCD Single Family Total

2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCRE Single Family
2006 ABCDE Singte Family
2006 ABCDE Single Family
2006 ABCDE Singfe Family
2006 ABCDE Single Famity
2006 ABCDE Singte Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABGDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Farily
2006 ABCDE Singla Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2008 ABCDE Single Family
2008 ABCDIE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Singie Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famity
2006 ABCDE Single Family

Current
Interest
Rate
6.15
6.15
8.15
6.15
8.1%
6.15
€6.15
6.15
6,15
6.15
6.15
6.15
6.15
6.18
8,15
6,15
6.1%
8,15
8.15
8,15
6.15

8.21
0.21
4.7%
£.38
5.38
5.63
513
5.13
5.63
538
5.38
538
5.63
EA K
513
513
525
5.3
625
68.25
625
625
625
625
625
6.25
6.45
825
625
645
625
6.25
6.45
6.25
625
625
625

Current
Purchase

Date

08/01/26
09/01/96
05101796
10i01/96
1201196
Q0197
0101197
02/01/97
02/01/97
Qz/01/97
V401197
060197
08/01/97
08/01/97
02/01/98
A3/01/98
04/01/58
0601738
07/01/38
09/01/88
11/01/58

0s/28/10
05/28/10
06/28/06
05/21/08
Q5/18/08
osH8i8
06/25108
0718108
071608
epdrictier ]
081308
081308
09/24/08
10/22/08
1116/08
11125108
12118/08
12430/08
Q4115/97
05/2¢/97
06/26/97
08M18/97
09729/97
01/29/98
03/18/87
o4r18/97
Q04/28/97
04/29/97
0515/97
05/29/97
081797
08/26/97
071587
0715/97
Q73087
asH8a7
08/28/97

Current
Maturity

Date

03r20/26
08720126
09120126
10/20/26
1202026
12/20/26
f20527
02720727
o2i20/27
03/20/27
4720127
06/20/27
07/20i27
0820127
02/20/28
01/20/28
04/20i28
05120/28
06720/28
07720128
10720128

06/01/19
06/C1/10
08721137
04/01138
04/01/38
03/01/38
126001737
06/01/38
05/01/38
03/01/38
07101138
970138
07/01/38
0301138
10/01/38
10/01738
09/01/38
12/01/38
w0127
0501727
05/0127
081127
08/01227
1301127
02/20127
Car2027
0472027
c4r20027
vs/20127
05720127
ver20127
06/20/27
05726127
06720127
ov/20i27
o707
0820027

Beginning Beginning Ending Ending Change
Carrying Value Market Vajue Accretions/ Amortizations/ Carrying Value Market Value in Market Recognized

0212810 02128010 Purthases Sales Maturities Transfers 05431110 05731110 Value Gain
730,514.41 791,194.47 (10.597.57) 719.916,84 792.265.56 11,668.76 0.00
331,667.97 3%5,006.83 {5.611.75) 326,056.22 358,615.95 5,220,387 0.00
192,864.22 208,832.19 {3,118.23) 188,745.89 208,763.20 3.049.24 0.00
£26,913.92 895,141.49 {8,795,57) 817,117.95 898,780.50 13,434.98 0,00
200,896,338 217,416.10 (2,584,69) 198,311,69 218,075.63 3,244.22 G.,00
539,312.01 648,605.86 {6,393.77) 592.918.24 652,020.8% ©,808.30 0.00
358,64524 391,276.81 (5.521.48) 354.123.76 391,40827 5,659.14 .00
278.476.09 302,955.94 (2.798.51) 275677.58 304,695.07 4.537,64 0.00
133,839,852 145,473.54 (1,587.68) 132,251.54 148,042,857 2,156 .00
426,195.22 462,954.94 (4.701.77) 421.493.45 465,160.70 £€.907.53 0.00
206,384,597 224,053.57 (1,641.65) 204,543.32 225,603.09 339117 0.00
150,408.02 163,343.74 “41,101.41) 109,306,561 120,603.97 {1.638,36) .00
248,666.18 271471.75 (3,295.75) 24537043 272,13843 3,956.43 0.00
494.414,17 536,952.81 (4.540.67) 489,873.50 540,560.61 8,108.47 .00
130,423.55 141,972.84 {981.80) 12944175 142,992,588 2,000.94 0.00
121.292.85 132,034,30 (1.304.41} 118,888.24 132.549.79 181890 0.00
216,473.85 235651.29 (2,234 .99) 214,244 86 236,674,114 3257.84 0.00
115,113.48 125307.91 (48,478.75) 66,634.73 73.610.70 (3,218.46) 0.00
33,088.61 36,020.01 (1,464.15} 3162546 34,936.21 380.45 0.00
334,893,86 364,552,086 {68,054,57} 266,799,289 294 730,53 (1,726,98) 0.00
460,698.80 501,452.36 (3.789.80) 456,910.00 504,743.90 7.034.34 0.00
17 897 492,85 19,157 836.95 0.00 {1,743,176.14} {447,268.61) 0.00 15.707,048.10 17,196 427.45 229,035.29 0.00
1,188,808,06 1,188,906.06 {91,122,45} 1,097,783.61 1,097,783,61 - 0.00
2,692,867.62 2,692,867.62 {856,463 98} 1,736,403.64 1,736,403.64 - 0.00
35,744,128.15 356,744,129.15 {27,573.212.22) 8,170,916.683 §,170,816.93 - 0.00
110,545.44 117,384.98 (486.18) 110,059.26 117,772.16 £63.36 0.0
221327.49 23504571 (B00.83) 223,526 66 235,885,59 1.740.71 0.00
91,811.00 97,898.02 (1,357.23) 90.253.77 67,293.39 652.60 0.00
125,504.02 132,170.12 (461.58) 125.042.14 132,682.44 274,19 0.00
188.847.23 195,882.22 (83967 188.007.62 199,500.06 145745 0.00
72,128.23 77,155.48 {236.22) 71,893.11 77.453.66 57443 0.ce
79,499.42 84,428.85 5.44 78,504,86 85,080.11 64582 0.00
122,931.56 130,556.72 {416.87) 122.514.89 131,108.87 268.52 0.90
£2,921.60 66,824,45 {849,15) €2,072,41 66,426.58 451,28 0,00
117.817.06 125,819.32 {379.19) 117.237.87 126,277.31 93718 0.c0
178,932.82 189,506.49 {651.88) 179,260.84 190,252.17 1,397.56 0.00
162,964.80 171.640.34 {576.99) 162.387.81 172,330.13 1,266.78 0.00
130,385,857 137.327.5¢ {853.30) 128.,532.57 137.483.83 989.54 Q.co
197,197.38 208,609.66 (1,748.99) 195,448.39 208,324.64 1,473.97 .00
142,515.59 150,107.18 {488.40) 142,027.19 150,727.60 1,108.82 0.00
178,522.23 191,695.95 (2,200.34) 176.321.89 192,651.06 3,152.45 Q.00
174,129.38 186,981.86 (2,462,19) 171,667.18 187.565.29 3.045,62 0.00
183,960.31 197,638.37 (2,034.13) 181.926.16 198,774,30 3,270.08 0.00
118,711.13 127,783.05 {1,359.09) 117,352.04 129,598.92 317446 0.00
86,058.59 92,635.17 {3,646.76) §2.411.83 91,012.31 2,023.80 0.00
193,198.38 207,962.62 (50,059,37) 143,138.01 158,077.01 173,78 0,00
1,622,280.92 1,765,101.77 {17.562.46) 1.604,818.46 1,773,837.94 26,298.63 Q.00
669,562.86 728,486.03 {7.115.66) 662.464.20 732.234.89 10,867.52 0.00
204,139.03 222,060.63 {1,616.23) 202.522.80 224,808.26 3,363.86 2.00
626,505.86 681,619.48 (69,367.44) £57,138.42 615.816.13 /3,564,09 £.00
480,132.44 522,366.61 {4,198.00) 475,934.44 526,059.79 788818 8.00
58,327.69 83,734.12 (518.53) 57,808.18 64,170.51 954.92 0.00
935.972.80 1,018,310.2¢ (50.221.54) 885751.26 979,038.53 10,949.78 0.00
241,877.20 263,155.19 (2.412.32) 239,464.88 264,685,37 3,942,50 0,00
300,141.72 327,961.88 (4.175.92) 295.965.80 325,533.91 474195 0.00
303,452.42 330,147.14 (3.018.79) 30043267 332,07423 4,946.84 0.00
485.340.31 528,035.64 (3,976.76) 481368355 932,060.7¢ §001.82 0.00
905,434.04 985,085.07 {66,118.86) 839,315.18 927,711.85 8,745.64 C.00
BOT.008.55 §77,988.75 {64,713.86) 742,292.67 820,470.83 7,185.91 0.00
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Investment

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GRNMA,
GNMA
FNMA

FNMA

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2008 ABCDE Single Family
2008 ASCDE Single Family
2008 ABCDE Single Family
20068 ABCDE Single Family

" 2008 ABCDE Single Family

2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famity
2006 ABCDE Single Family
2005 ABCDRE Single Family
2006 ABCDE Single Family
2005 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCEDE Single Family
2006 ABCDE Single Family
2006 ABCLE Single Famiy
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCEE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCOE Singte Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famiy
2006 ABCDE Single Family
2006 ABCDE Single Family
2005 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Singie Family
2006 ABCDE Singie Family
2006 ABCDE Singte Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate
645
625
625
6.25
645
625
€6.25
6.45
6§25
628
625
645
€45
6.25
625
645
6.25
825
625
825
6.45
625
€45
545
545
5.45
5.45
5.45
625
825
5.45
£.45
625
5.45
625
5.13
5.38
5.63
538
5.13
5.38
583
513
5.38
5.13
5862
5,38
5.13
563
EAK]
5.28
5.38
583
5.13
538
5.13
Ex
538
513
538

Current
Purchase

Date

0g/28/87
091897
09/20/87
10115/87
101587
10/30/97
1117187
112587
11425/87
1217187
01/29/98
Q212498
Q4/1€/98
04/29/98
A7/06/98
08/r13/98
08/27/98
05/24/98
10/01/98
10/29/08
12/15/98
12/29/98
0128089
03718/99
0B6/24/99
07/29/98
10/14/96
08/26/39
10/20/99
11423/99
12101199
0127100
0127100
01/28/00
Q1/28/00
0810/08
081606
08161006
08/23/06
08/23/06
09/06/06
C9/08/06
C9/06/06
0912106
081206
0812/106
0%/20/06
08/20/06
8/20/06
Q9/26/06
09/26/06
10/05106
1017106
10/05/0€
10/17/06
10717108
10/24/08
10/24/06
10/24406
11402/08

Current
Maturity
Date
08120027
09/20/27
09r20/27
09720027
08120027
1020027
10720127
1020027
11/20/27
1120027
01/20/28
12120627
02/20/28
04/20128
05/20i28
06/20i28
0720028
oa/zeze
0s/20i28
o028
09720128
10/20028
11/20128
02/20/2%
05/20128
0B/20129
08/20/28
0720128
07120129
10/20/28
0720128
1220129
122029
07/01/29
08/01/29
07/20/36
08120136
0B8/20/36
0820736
08/01/36
08120136
0920136
08120736
09/20/36
0920436
09/20/36
09120136
09/20/36
09720136
0920136
09/20/36
10/20136
10720026
10720536
0/20/26
H0/20r36
10720036
10/20/36
10/20/36
11120036

Beginning
Carrying Value
02r2810

271.040.69
182,516.88
386.030.33
340,614,176
40,207.48
353,542.91
230,860.08
124,649.72
380,273.49
530,170.04
756,106.21
215,218.76
332,109.0%
528,802,868
139,665.01
158,074.97
194,397 .62
120,712.34
142,910.58
53,351,04
145,398.63
599,589.43
35,230.28
325,084.22
452,220.30
32741823
145,171.37
267,470.40
174,943.41
42,473.44
162,442,390
82530520
200,070.54
161,600.53
139,360,98
523,156.54
181,242.88
231.403.45
565,628.72
970,912.86
1,950,483.37
852,890.96
1,707,604.70
894,969.12
1,234,975.22
208,133.61
1,873,028.20
2,728,467.78
338,661.59
1,071,578.47
1,258,212.23
2.306,862.86
1,200,857,30
2,715,006.11
2,010,546.95
2,399,512.97
1,371,291.68
2,171,732.12
2,257,459.00
1,766,074.74

Beginning
Market Value
02/28/%0

296,163.45
1$9,660.94
422 165.35
370,578.02
€5,788.10
384,644.06
251,168.81
147,130.39
413.726.09
576,808,12
$24,662.34
235,277.77
353,623.18
576,748,238
152,328.19
173,074.70
212,023.70
131,657.28
155,868.24
58,188.37
158,195.51
653,854.24
39,668.16
346,026.11
481,352.33
348,510.51
154,523.36
284,700.82
190,927,998
47,445.60
172,906.81
878.471.37
218,351.02
172,733.15
150,675.69
556,345,51
193,778.83
248,827.89
€04,755.04
1,020,696,63
2,085,431.89
915,841.51
1,815,985.29
956,919,62
1,318,394.85
224,887.51
2,002,652.25
3,959,309.02
364,175.M
1,138,637.61
1,345,294.31
2.466,552.74
1,288,545.50
2.882,377.19
2,148,751.00
2,551,874.94
1,474,761.71
2.322,110.1%
2,400,909.51
1,888,386.64

Accretions/
Purchases
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Amortizations/
Sales

Maturities
(2.219.90)
{6,234.95)

(68,121.41)
(3,159.36)
(524.49)
{13,182.54}
(1,859.58)
(1,020.77}
317133
(5,691.10)
(8.206.20)
(1,943226}
(3.314.59)
{12,117.94)
(1,058.23)
(1,375.51)
(4,768,68)
(858.77)
{1.584.19)
(1.501.74)
(3.375.37)
(41,170.25)
(745.83)
{2.752.19)
{8,211,54)
12.812.77)
{1,538.66)
{£.182.61)
{1,556.31)
(271.50}
(2,158.82)
(50,808,50)
(1,544.57)
(1,536.23)
(2,689.99)
(2,233.49)
{711.04)
(1,004.92)
(2.861,40)
{£,5534.17)
(317 379.89;
(108,519.31)
(8.519,95)
(3.836.35)
{5,196.20}
(1,828.53)
(160,718.73)
(142,381.59)
(1,304.79)
(4,681.40)
(7.244.82)
{85,935.25)
8,377.47)
(123.465.17)
($.155.38)
(10,332.75)
(5,913.42)
(120,111,33)
(237,804.38)
{7.266.11)

Transfers

Ending
Carrying Value

0513119
268,820.78
177,282.03
318,808.92
337,454.80
5968299
240,360.37
228,000.50
133,628.95
37710216
524,478.94
747,899.91
213,376.50
328,794.50
516,684.74
138.611.78
156,698.46
189,627.95
119,852.57
14132639
51,845,30
142,023.26
558,419.18
35484435
322,332,03
443,008.76
324,605.46
142,632,71
261,287.19
173,387.10
43.201.94
160,283,483
774,486.30
198,525.57
160,064,300
134,670.98
520,923.05
180,531.84
230,398.53
562,967.32
966,358.69
1,633.103.48
74437165
1,698,084.74
£€91,152.77
1,228,779.02
207,205.08
1,712,308.47
3.587,086.19
337,356.80
1,068,977.07
1,250,867.41
2.210,927.41
1,194,475.83
2,581,540.94
2,001,391.57
2.389,180.22
1,365,478.26
2,051,620.79
2.018,654,62
1,758,808,63

Ending
Market Value
0531110

298.401.82
195,953.35
352,496,837
372,995.56
66,250,49
376,207.11
253,118.79
148,333.47
416,818.50
579,717.06
827,730.72
236,856,468
365,244.92
571,835,659
153.406.98
174,071.15
208,868.58
132,645.59
156,411.54
57383.69
157,767.95
6518,024,87
39,418.25
348,914.73
479,543.69
351,375.68
155,478,114
282,838.16
151,991,54
47,837.50
173,502.03
838,369.02
218,827.40
172,702.94
151,431.45
562,519,34
196,109.00
251,626.04
611,546,864
1,041,722.87
1,774,049.85
811,844.35
1.834.812.41
©968,074.23
1,326,053.43
226,302.30
1,860,122,68
3.867,025.82
368,452,118
1.152,256.80
1,358,856.13
2,401,828.21
1,302,807.41
2,783,057.47
2,174,224.40
2,580,192.86
1,451,391.83
2,228,804.70
2,181,142.32
1,910,728.56

Change
In Market
Value
4,458.28
2,527,36
{547.87)
5,576.90
956.88
474559
3,305.56
222385
€,263.74
5.599.04
1127468
352195
4,936.33
7.204.40
2,132,00
2,371.96
2,614.86
1.848.08
2,127.49
697.06
1,947.81
524088
495.92
5,640.31
7.402.90
567794
2,495.44
4,317.95
2619.36
£63.40
2,754.04
10,706.55
3,021.35
1.506.02
3.445.75
8.407.32
3,041.21
3,803.07
9.453.00
15,580.21
5,997.85
4,522,715
27,346.08
14.990.56
19,854.78
334332
18,1901
50,098.39
8.581.27
17,220.58
20,506,654
31,210.72
19,639.38
34,145.45
33,628.78
3555667
22,543.54
26.805.34
18,037.09
29.609.03

Recognized

Gain

0.00
0.00
000
0.00
0.0
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
.00
.00
0.00
0.00
2.00
Q.00
0.00
0.00
0.00
0,00
0.c0
0.00
0,00
0.c0
0.00
0.00
0.0
0.0
0.00
0.00
0.00
0.00
000
0.00
G.00
0.00
0.00
0.00
0.00
0.00
0.00
£.00
0.00
2.00
0,00
.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00



nvestment

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GhMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

lssue
2006 ABCDE Single Family
2006 ABCDE Singie Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Famity
2006 ABCDE Single Farmily
2006 ABCDE Single Famity
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Singte Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famiy
2006 ABCODE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Bingle Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Singie Family
2006 ABCDE Single Family
2006 ABCDE Singte Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famify
2006 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2006 AECDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farnily
2008 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate
513
5.63
538
513
538
5.63
5.13
5.28
563
5.13
5.38
563
513
538
582
5.3
5.38
563
5.38
5.38
583
5,13
5.28
5.63
538
5.13
5.63
5.38
5.13
5.63
5.33
5,63
5.63
513
538
513
513
563
538
5.3
563
538
5.38
5.3
563
.13
563
538
5.35
5.13
5.28
563
513
5.38
513
5.63
538
583
5.13
538

Current
Purchase

Date

11/02/06
1111406
11114/06
11/14/06
11/21/06
1121106
1121106
11728105
11728006
11/28/08
121206
12112108
12112406
12127108
12427106
12727106
1007
01109407
Q10907
MMHERT
01116707
01/30/07
017350707
01/30/07
L2M307
0213/07
0213107
02/20/07
02/20/07
G2/20/07
03/08/07
03/08/07
Ca20/07
03/20/07
03/20/07
0310607
0424107
Q4/24/07
04/24/07
0327/07
0327107
0424107
04/10/07
041007
04110/07
0S/08/07
05/08/07
05108107
05/22/07
05/22/07
06/05/07
08/05/07
QG057
06i15/07
AMQT7
0819/07
Q807107
080707
0B/0707
AT00T

Current
Haturity

Date

10720738
11/20/36
10/20736
11/20/36
11720136
11420036
11120136
11/20/26
11120736
11720126
12120036
12/20136
11720026
12/20/36
12/20/26
12/20136
12/20/36
1220136
12101736
12420736

0120437 -

01/20/37
01220037
01120437
01/20/37
0120/37
02120437
02720037
02/20/37
02120037
02/20/37
02720137
02120037
0320137
03/20/37
02/20/37
04/20/37
Q420/37
04/20137
03/2037
02/20/37
032037
03120037
03720737
03120037
Q42037
04120437
osrz20r37
05/20/37
05729737
05/20/37
0520737
0S/20537
05/20/37
0820137
06120137
G7120137
0872037
0720137
0520/37

Beginning
Carrying Value
Q2128110

1,616,219.99
925,459.31
1.084,081.53
1,911,897.87
2,007,575.80
355,503.13
1,165,550.88
1,782,625.10
261,107.71
293,411.47
1,215,610,39
4906,548.28
1,877,941.88
2.770,569.45
£12,438.48
1,806,750.87
1.654,715.91
687 267,75
1,065,448.01
1,059,888.33
729,659.68
2,139,008,57
1,248,515.77
342,120.65
1,207,382.45
1,360,483.46
251,634.60
749,743.89
965,198.45
402,566.33
752,730.17
164,975.53
121,858.03
971,380.15
674,553,83
397,949.06
1,038,761.53
€72,093.82
566,502,893
733,013.41
204,679.10
37464711
£10,208.49
784,124.25
£8,804.82
508,332.42
276,176,588
507,271.24
905,307.78
944,577.38
948,515.83
141,144.24
1.671,733.82
420,953.07
B03,352.59
438,271.26
272,361,686
§50,390.35
1,516,49%.57
73361661

Beginning
Market Value
02r28M10

1.718,936.88
995,239.93
1,159,170.40
2,033,437.12
2,145,652.30
38177234
1,239,653.61
1,908,129.45
280,799.16
312,067.70
1.299.852.98
974,933.53
2,103,734.69
296272053
550,324,74
1,921691.26
1,769,437.05
73808863
1,124,626.76
1,183,377.05
783,346.42
227114664
1,333,162.06
3687,282.92
1.396.038.12
1,444,546.53
270,153.84
€00,583.29
1,024,847.79
432,196.07
803,793.48
177,120,57
130,938.00
1.031,442.78
720,325.48
422,548.2¢%
1,103,030.65
721,609.49
604,971,15
778,342.02
218,751.46
400,082.03
651,627.18
832,623.27
95,345.87
537,666.70
298,527,687
541,720.46
966,801.67
1,003.048.65
1,012,858.06
151,550.18
1,711,527.57
449 558,53
853,107.60
470,588.39
291,018.72
1.083.967.86
1,511,248.32
783,479.88

Accretions/
Purchases

Page 21

Amortizations/
Sales

Maturities
(6,963.29)
(115,054,28)
{4,240.15)
{8,552.27)
{255,831.41)
(85,538.26)
(5,641.52)
(250,705.14)
(958.50)
(1,163.24)
(7.210.89)
(64,204,25)
(147,414.83)
(104,483,43)
(2,260.00
(130,128.60)
{116,642.21}
(2.035.10)
(4,471.18)
{170,545.73}
(2.735.53)
(8,704.24)
(5,495.30)
{1.260.32)
(5,168.35)
(5,965.63)
(60,669.75)
(2,880.25)
(4,332.03)
(1,584.82)
(2.878,75)
{591.57)
(47,863 46)
(5,455.56)
(2,669.48)
1.588.80)
{4,174.25)
(2.832.03)
(2,191.55)
(4,273.65)
(784.21)
{1,894.82)
{2.427.25)
{2,071.66)
(314,34)
{2,096.55)
(875.58)
(1,925.01)
(3.406,01)
(7,932.90)
(139,337.48)
{502,65)
(159,408.63)
{86.581.18)
(377141
{92.145,03)
(1LAT6.77)
(3.550.21)
{151,395.91)
(2,769,22)

Transfers

Ending
Carrying Value
0534110

1,608,256.10
810,405,023
1,079,841.38
1,903,345.70
1,751,744.49
289.964.87
1,159,509.36
1,521,619.96
260,149.21
292,248.23
1,208,399.50
842,345.00
1.830,527.05
2,6686,186.02
510,169.48
1,676,622.27
1,538,072.70
684,232.55
1,060,976.83
£89,342.60
726,934.15
2,130,304.33
1,243,020.47
340,860,33
1,302,214.10
1,354,517.83
190.964.85
746,863.64
B60,866.42
400,981.51
749,851.42
164,353,986
74,094.57
©65.924.49
£71,884.35
396,360.16
1,034,587.28
§69,261.79
564,3517.28
728,738.76
203,8%4.79
37275229
€07,78124
781,052.59
88,450,458
504,235.87
275,201.40
505,346.23
©01,901.77
036,644.48
£09,178.47
140,635,29
1,452,324.19
334371.89
799,581.18
346,125.23
271,184.39
566,840,114
1.365,103.88
730,847.28

Ending
Market Value
as/31/10

1,737,944.97
885,155,867
1,973,123.30
2,055,583.41
1,903,087.90
31627337
1,252,691.48
1,653,419.21
284,148.71%
31582763
1,312,830.62
920,068.64
1.976.992.35
2,896,641,65
556,477.88
1,810.804.38
1.671,040.17
746,349.29
1,137,390.77
966.232.73
792.708.15
2,297.090.76
1,348,414.59
371,707.12
1,412,643.75
1,460,585.33
208.250.01
3810,208.07
1,086,118.94
437,278.32
§13,4558,92
179,266.73
£0,503.95
1.041,603.68
728,880.85
42740763
1.115,687.84
729,883.66
612,220.08
785,841.34
222.359.25
404,392.20
659,362.18
242,264.31
96,505,563
£43,769.65
300,137.27
548.252.06
§78,489,52
1,010,096.95
877.803.85
153 382,63
1,566,237 27
362,776.00
862,311.17
377.504,98
294,371.62
1,076,857.81
1.472,943.00
79294147

Change
In Market
Value
25,871.98
4,970,02
18,193.08
30,698.56
12,267.01
39,23
18,679.39
7.984.50
430805
472317
20,188.80
8,339.37
20,672.49
38,404.58
842214
16,241.70
18,246,33
11,296.36
17.235.19
3.401.41
12,098.26
34,648.36
20,747.83
5,674.59
21,775.98
22,004.13
(1,234,08)
12,495.03
15,603.18
6.668.07
12,545.21
2,737.73
(2.270.59)
15,616.56
11,234.84
644824
16,831.44
11,11€20
9,440.48
11,772.97
3,382.10
620495
10,162.25
12.770.70
147410
3,199.53
4,584.98
8.456.61
15,083.86
14,880.21
428325
2,242.10
14,718.33
{201.35)
12.674,98
{937.38)
4,528.67
16,440.16
13,095.68
12,230.91

Recognized

Gain

0.00
0.00
0.00
0.00
0.00
0.00
0.00
000
0.00
0.00
000
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
0.90
000
0.0¢
0.00
.00
0,00
0.0
0,00
0.0¢
0.30
0,00
0.co
0.0
Q.00
0.0
0.00
0.0
0,e0
Q.00
0.00
0,00
0.00
0.00
.00
£.00
£.00
G.00
2.00
0.00
2.00
.00
.00
0.00
0.00
0.00
0,00
C.00
0.00
0.00
0.00
0.00



Investment

GNMA
GNMA
GNMA
GNMA
GNMA
GHNMA
GNMA
GNMA
GhMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA.
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Singie Family
2006 ABCDE Single Farnily
2006 ARCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farnity
2006 ABCDE $ingle Family
2006 ABCDE Single Family
2008 ABCDE Single Famnily
2008 ABCDE Single Family
2006 ABCDE Single Family
20086 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCOE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Bingle Family
2006 ABCDE Single Family
2006 ABCDE Singie Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate
5.13
533
5.2
5.83
5.38
5.38
5.13
5.63
5.63
5,38
5.63
513
538
&.13
.38
563
513
538
513
538
513
5,63
538
538
513
563
5.28
563
5.63
5.38
538
513
528
5,58
562
5.38
552
583
538
583
5.12
5.38
538

5,13
5.38
5.38
5.3
5.13
5.63
5.13
5,83
538
813
513
5.63
5.38
.13
563
563

Current
Purchase

Date

Q70307
Q717107
07M17/07
11121107
1121107
09z25/07
0s/25/07
08/25107
COr25/07
10/08/07
10/05/07
10/08/07
Q823107
08/23/07
09019107
09/11/07
09/11/07
11/28/07
12111/07
10425/07
10425/07
10£25/07
1002507
11/08/07
11/08107
Q1/16/08
12728107
12728107
1228107
1211107
12720107
12/20107
011608
V30K08
Q13008
921308
91130008
02/13408
0211908
Qzi18/08
02/27/08
02127/08
03/20/06

03/20/08
03/27/08
04/24/08
04/24/08
04/22/08
04/22/08
03/07/08
05/07/08
05/4/08
05/21/08
06/11/08
0710808
07108108
07116/08
06{16/08
06£25/08

Current
Maturity

Date

08/20/37
06/20/37
06/20/37
10420137
10/20/37
09/20/37
08120037
08/20/37
QA9/20437
0820737
052037
09720037
08/2037
O7120037
0of20/37
032037
08/20/37
11720137
1120137
10/20/37
10/20037
09/20136
10/20/37
10020037
10/20/37
12720737
11,2037
12120137
12720/37
1102037
11020137
1220137
12120757
12120137
12420037
12120437
01120438
01/20/38
1220037
01/20/38
02720738
02/20/38
02/20/38

1020437
03/20/38
04/20/38
04720538
03/20/38
0320138
Q4120738
04/20/38
04/20538
05120138
0520138
0s/20/38
03720435
06/20/38
02/20/38
0520138

Beginning
Carrying Value
G2128/10

520.627.01
475,009.89
499,823.29
64,959.90
457,365.89
1,081,22023
$94,898.89
279,642.35
124, 747,15
1,0241,570.08
93,915.78
408,774.71
608,276,866
B43,931.50
580,899.78
518,969.31
450,433,65
540,362.78
283,396.30
437,112.11
1,080,763.16
162,076.13
678.341.14
684.366.79
392,64521
§2,592.57
265,934.32
£5,491.32
552,045.44
B50,875.70
74,250.61
79,120.82
141,560.54
87,340.72
284,760.27
148,455.54
65,015.93
187,392.74
132.295.38
213,288.17
181,288,958
270,620.74
270,746,82
108,567.13
105,165.66
315.218.52
215.789.08
337.774.70
124.605.95
253,182.17
278.369,06
263,579.66
329,325.55
586.481.15
253,732.,7€
287,198.56
97,502.03
117,260.08
28,320.76
179,636.25

Beginning
Market Value
0228110

551,895.57
507,304.11
520,955.35

69,793.77
43875441

1,185,353.17
1,057,117.55

00,432.24
134,021.84

1,081,828.57

100,898.53
434,344 66
649,858.96
89667382
620,719.88
£57.543.88
477,742.82
$77,474.51
300,608.5¢
467,097,892
146,346.25
174,435.55
724,875.23
721,324,54
417,221.20

§7,254.50
284,196.91

70,367.78
711,341.24
908,291.55

79.348.90

84,077.06
151,285.15

893.878.43
316,718,594
188,658.50

69,812.22
201,218.70
141,388.54
229,025.07
18264114
289,061.13
28520225
116,582.46
11176327
336,708.73
230,507.65
358,945.40
733,104.54
271,884.07
295,823.05
283,054.78
351,785.67
622,166.74
269,652,385
305,440.33
104,160.56
124,728.24

30,414.58
192,819.17

Accretions/
Purchases
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Amortizations/
Sales

Maturities
(1,579.15)
(1,732.50)

{209,131.20)
(294 .88)
(1,526.,65)
(5.494.19)
(4,045.37)
(1.357.85)
{672.80)
(3,73477)
(340.42)
(125.284,78)
(2,299.05)
(3,577.95)
(153,688.57)
(1.912,65)
{1,718.81)
(136,129.86)
{1,050.65)
(1,586,75)
{4,509.72)
(936.16)
{2,966.88)
{2,481.25)
£1,450.50)
(317.65)
(935.57)
(223.18)
{77.621.13)
(3,255.32)
(264.58)
(288.59)
{85,460.14)
(308.55)
(1,00027)
(1,015.30}
(216.04)
(666.13)
(950.73)
(742.05)
(664.49)
(1,660,64)
(975.11)
(108,567.13)
(388.16)
(1,437.07)
(750.07)
(1.407.09)
(476.51)
(B77.40)
(1,106.46)
(869.37)
(1,152.38)
(2.165.96)
{1,874.88)
(933.95)
{33451)
{412.52)
(08.32)
(594.05)

Transfers

Ending
Carrying Valus
05/31110

518,647.86
473.277.39
290,792.09
€4,665,01
455,733,24
1,076,726.04
990,853.52
278.284.50
124,074.35
1,017.535.31
€3,575.36
233,488,592
605,977.61
840,353.55
42721121
517,05€.66
448,714.74
404,252,682
282.345.65
435,525,236
1,076,253.44
161,129.97
675374.26
681,885.54
391,195.71
£2,274.92
264,998,75
65,268.14
584.424.31
847 620.38
73,886.03
7883233
46,100.40
8753217
293,760.00
147,440.24
€4.799.89
186,726.61
131,304.65
212,543.12
180.624.49
268,960,10
265,771.71

104,777.56
313.781.45
215,039.02
336,367.61
124,129.44
252.304,77
277,262.60
262,710.29
328.173.17
584,315.19
251,857.90
286,264.61

97,167.52
116,946.54

2822244
179,042.20

Ending
Market Value
053110

558,370,18
513,496.24
313.067.46
70.571.56
454 763,16
1,168.852.82
1,089,191.28
302.683.79
135,399.16
1,104,938.89
102,116.91
305,307.21
§57,802.29
$06,756.89
463,757.67
564,240.94
483,338.41
438,872.51
304.162.70
472,805.55
1,159,357.74
176,141.74
733.185.08
740,264.15
422.144.04
€7,867.41
28770166
71,232.86
637 833.71
920,221.63
80,323,585
£85,073.08
50,050.99
95,034.65
320,616,582
160.079.97
70,552.07
203.304,91
142,561.95
231,414.88
194,474.38
291,16381
292,0458.71

113,082.17
338.696.07
232,806,00
362,182.65
134,384.59
27472613
288,545.46
286,061.60
355.294.70
628,078,865
271,201.06
311.731.31
105,203.68
125.9833.12

30,732.32
194,966,582

Change
in Market
Value
8,.453.76
7.924.63
(7.758.70)
1,072.68
7.6525,40
17,993.54
16,119.10
4 809,40
2,080.12
17,045.08
1,558.50
(3,152,66)
10,142.38
13,661.21
{3.273.64)
8,609.61
7.314.50
(2,472.04)
4,604.76
7,294.37
17,521.21
2,642.35
11,276,73
11,420.86
6,373.34
1.030.56
4,440,322
1.088.26
4,113.60
14,185.40
1,238.54
1284.61
{5.774.02)
1.468,77
4.898.15
243677
955.89
2.751.34
2,164.14
3,132.86
249773
3,763.12
3,821.57
{8,015.33;
1,707.00
442441
3,048.42
4.641.34
1,756.56
371948
382887
3.876.18
465141
3.077.87
3.423.56
4,224.93
1377.63
1.618.40
416.06
284170

Recognized

Gain

0.00
000
0.00
0,80
0,00
0.00
0.00
0.0c
0.00
0.00
0.0
0,00
0.00
a.00
2.00
B.00
0.00
0.00
0.00
0,00
0.00
0.00
0.00
0.00
G.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.0
0.00
0.00
0.00
0.00
0.00
0490
0,00
0.00
Q.00
0.00
0.0
0.60
0.00
0,00
Q.00
0.0
Q.00



Investment

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA,
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

Type

Issue
2006 ABCDE Single Famity
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farily
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Singte Family
2008 ABCDE Single Family
2008 ABCDE Single Family
200 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Farmily
2006 ABCDE Single Family
2006 ABCDE Sngle Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Singie Family
2006 ABCDE Singte Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Singte Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate
5.38
S.38
5.38
313
5.63
5.28
5.13
563
513
5.38
513
538
5.13
5.63
513
563
513
538
513
5.38
5,68
5.38
513
5.38
525
525
5.25
513
5.25
525
5.25
513
538
525
5.6
5.38
5.13
5.38
5.63
5,13
5.38
5.63
5,13
5.38
563
5.38
813
838
5.38
563
5.13
538
538
538
s.62
5.13
.38
S.63
5.13
£.38

Current
Purchase

Date

06/25/08
07/23108
Q7/29/08
08/27/08
08/13/08
081308
08/13/08
08127108
09/10/08
09724108
09/24/08
09124108
10115/08
10/15/08
10/15/08
10/28/08
11/12/08
11412/08
1125108
11/25/08
12110108
12/10/08
12/10/08
1217108
1217408
12/17/08
12708
12117/08
1217108
12/23/08
12/2308
1230708
12/30/08
12/30/08
12/30/08
AB006
08/10/06
082306
08/23/06
QB/23K6
Q5/06/06
09/08/06
09/12/08
09/12/08
Q9/20/06
09720106
09720/08
09/26/06
10/05/06
10717106
101 7/06
10/17/06
10/24/06
11/02/06
11102/08
11/02/06
111406
1114/06
11/14/06
11/21/06

Current
Maturity

Date

05720738
06/20/38
0672038
08120138
0720038
0712038
o7r20038
08/20/38
0820438
Q7/20/38
d\i20/38
Q520138
08/20438
08/20/38
09/20/38
0%/20/38
10/20/38
10/20/38
09/20/38
11420/28
10/20/38
1120038
11/20/38
11720438
12/20/38
11/20/38
1220138
1220138
11/20/33
12120138
10/20/38
12/20/38
11/20/38
1220038
1220138
08/01/36
07/01/36
0801736
0801136
08/01/26
09/01136
081736
08/01736
09/01/36
0801136
0901136
09101138
29/01/3¢
09/01/36
V801436
10/01/36
10/01136
11701138
1101736
10101136
10/01/36
11/01/36
1101136
11/01/36
10/G1/36

Beginning
Carrying Value
Q212810

492,296.59
32645921
154,348.50
245,143.65
205,739.19
160,539.86
251,086.68
105,283.55
412,394,538
108,529.34
122,299.81
230,574.18
125,838,93
123,627.70
66,547.66
161,563.04
279,089.75
86,507.10
135,185.02
47634728
131,130.08
160,656.92
34162273
203,379.78
411,853.81
202,227.01
279,902,186
486,032.43
284.027.11
674,907.48
256,140.15
81,751.73
131,876.82
94.351.16
260,757.74
552,473.24
357,755.52
319,445.97
565,451.18
725,805.89
924,00221
348,266.14
1,042,101.37
525,383.38
275,3988.01
583,861.28
651,043.19
554,865.58
995,979.22
655,182,223
1,395,961.88
1,142,760.28
1,673.452,05
1,543,477.74
564,113.54
776,811.00
1,122,639.85
S07,487.95
367,6858.74
473,621.32

Beginning
Market Value
02/28/10

525910.28
348,760,55
164,893.64
260,548.75
220,964.55
171.510.87
267,815.45
113,076.69
438,314.13
115,951.28
128,987.87
246,343.06
133,752.88
132,785.54
70,752.84
173,533.9¢
296,651.02
92,428.23
143,693.05
508,859.42
140,852.53
171,858,77
363,130.20
217,308.85
438,869.65
215,541.11
298,330.48
$16.836.67
302,726,70
719,347.44
273,005.14
86,900.47
140,910.79
100,564.52
277,386.39
582,908,85
374,621.88
337,045.85
600,215.97
750,025,24
974,918.01
370,742.40
1.091.263.36
5654,334.98
287,026.70
618,037.21
£81,761.80
585,445.25
1,050,873.90
£95,481.89
1,461,847.73
1.205,752.22
1,765,704.20
1.628,571.37
598,816.528
813,479.41
1,184,538.15
538,711.04
385,047.68
499,735.59

Accretions/
Purchases
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Amertizations!
Sales

Maturities
(140,409.47)
(1,152.58)
{518.78)
{8sc.21)
(132,432.69)
(538,85)
(935.04)
{333.75)
(1,679.56)
(362.42)
(432.13)
(798.30)
(485.24)
(391.88)
(229.88)
(533.43)
(974.10)
(285.74)
(473.32)
(1,563.81)
{549.55)
{523,85)
(2,549.71)
(1,000.89)
(1,420.88)
{724.83)
{983.66)
(1.670.35)
(950.38)
{2,264.02)
(859.43)
(281.60)
(455.52)
(364.45)
(883.53)
(2,534.66)
{1.711.60)
{15,641.29}
(124,658.49}
(6,012.56)
{7.954.0T)
(1,320.66)
{F7.094.67)
{13,412.46)
(1,026.71)
{3.837.23)
{2.811,45)
{2,386.43)
{3.995.89)
(74,615.53)
(11,489.01)
(110,537.42)
(7,679.22)
(8.836.19)
(2,216.02)
(4,481.58)
(5.689.80)
(44,849.01)
(1.933.08)
(1,917.21)

Transfers

Ending
Carrying Value
05131410

351,887.12
325,306.63
153,820.72
244.283.44
73,306,50
160,001.01
251,051.64
104,949.80
410,715.02
108,166.92
121,667.48
229,775.88
125,2373.69
123,235.82
66,317.78
161,028.61
278,115.65
86,221.36
134,711.70
474.783.45
130,580.52
180,133.07
339.073.02
202,378,79
410,432.83
201,502.18
278,918.50
484,3632.08
253,076.73
672,643.46
255,280,72
8147013
13142120
93.986,71
259,804.21
549,828.58
356,043.92
302,804.68
440,792.69
719,792.33
916.048.14
347,948.48
©B5,006.70
$11,970.92
269,371.30
580,024.05
£48,231.73
$52,479.15
©91,983,33
580,565.70
1.384,472.87
1,032,222.87
1.665,772.73
1,534,641.55
561,897.82
772,329.12
1,118,949.95
482,638.95
366,155,686
471,704.11

Ending
Market Vaiue
0531110

380,985.51
352,218,32
166,555.80
263,067 48
79,831.07
173.24168
270,351.79
114,292 59
442,304.38
117.123.22
131242.27
248,802.46
135,021.21
134,213.39
7142109
17537680
299,528.68
93,385.92
145,084.37
51413312
142,221.29
173,407,863
365,188.39
219,156.94
44330217
217,638.95
301.255.56
521,673.39
306,746,17
726,516.22
275,725.60
87.746.39
142,318.64
101,514.83
280,109.64
587,062.81
376,650.90
$23,206.30
47427173
761,458.53
978,077 .82
374,374.85
1,020,893.76
546,639.85
289,834.35
£€19,303.18
£€85,775.29
589,894.71
1,059,166.66
£24,675.80
1,464,676.29
1,102,138.18
1,778,608.88
1,538,601,74
604,584.50
817,075.59
1,192,620.70
457,796.71
387.372.32
503,661.46

Change
In Market
Value

{4,515.00)
4610.35
2.181.84
3,380.94
{8,700.79)
2,269.56
347138
1.549.65
5,669.81
1,534,386
1,686.53
3,257,70
1.733.77
1,819.73
18,13
237624
3,84875
1223.43
1,864.64
6,737.58
18183
227271
450790
284908
5,753.50
282287
3.908.74
§,707.07
396985
9,432,580
3,579.89
1,128.02
1,863.47
1,314.86
360678
6,788.72
3,740.62
280174
{1,286.75)
744185
11,113.88
4,853.11
€.720.07
£,717.33
3,834.36
7,103.20
6,824.85
6,835.79
12,288.65
3,810564
14,317,57
6,924.38
20,584.00
18,866.56
799384
3,078.06
13,772.45
383468
385771
5.843.08

Recoagnized

Gain

0.00
000
0.00
.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
.00
£.00
0.00
.00
0.0
0.00
0.c0
Q.00
0.c0
0,00
0.0
0.00
0.60
0.80
0.0
0.0¢
0.00
000
0.00
0.00
0.00
0.00
000
0.00
0.00
0.00
o.00
0.00
0.00
.00
£.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
.00
0.00
8.00
0.00
0.00
.00



Investment

FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA,
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FiNMA
FNMA
FNMA
FiNMA
FNMA
FNMA
FNMA
FNMA
FANMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

Type

Issue
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Fz2mily
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Farmily
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Singie Famnily
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famity
2006 ABCLE Single Family
2006 ABCDE Single Family
2006 ABCRE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Famity
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farily
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family

Curpent
Interest
Rate
583
5.13
5.38
5.13
563
5.28
5.63
5.13
5,28
5.63
5.13
538
5.63
513
£.38
583
513
£.38
563
513
538
563
513
538
563
5.13
5863
528
5.13
538
563
5.13
538
5.13
583
5.13
538
513
538
563
5.13
538
563
5.13
538
5.63
5.13
5.13
538
5.38
543
563
3.38
563
313
5.38
5.13
563
5.38
512

Current
Purchase

Date

11721706
11/21/06
11/28/06
11/28/06
11/28/06
12/12/06
1212/06
12112i06
12/27/06
1212706
12027106
01/09/07
01/08/07
01/08/07
01/30/07
01/730/07
013007
02/13/07
Q21307
021307
0220107
02/20/07
02/20/07
0316/7
03/08/07
Q2420/07
03/20/07
0320007
03/27/07
04/10/07
04/10/07
Q4M10/07
04124/07
04/24/07
04/24/07
05/08/07
05/22/07
0572217
08/05/07
06/05/Q7
06/05/07
06/19/07
07/03/07
07/03/07
Qs/07/07
0810717
08/07/07
Q8/29/Q7
Q8123107
081407
091107
05/11/07
Q825107
06/25/07
Q912547
10/09107
10/09/07
10109707
10/25/67
10/25/07

Current
Maturity

Date

11701436
11701136
11101536
11/01/36
11/01/36
1101136
11701136
11701436
11/01/36
12401136
10/01/36
12i01/36
12/01/36
12101136
12101126
12/01/36
QU037
0101137
Q1Q1U37
U037
01401437
1017
QV0NUET
D2/01437
02101437
09/01/36
02/01/37
0S/01/36
03/01/37
0301137
0301137
03/01/37
04/01/37
04101137
0401137
04101737
L4/01737
04/01137
0501137
051727
04/01737
o501s37
CTH01/37
068/01/37
Q7/013T
[erieh Pty
C8/01/37
08/01/37
07/01537
08101737
09/01/27
08/01737
09/01/37
07037
09/01/37
0B8/01/37
09401437
0%/0UET
10401137
10/01/37

Carrying Value
02126M0

31T.731.65
231,171.58
284.910.16
121.580.77
377.908.95
389,723.10
389,201.56
452.648.85
1,255,502.52
423.200.98
39403133
1.238.024.53
362,014.90
24273762
1,145,749.53
821,565.29
362,843.07
98987527
31486049
354 261,18
287.,740.55
518,551.07
443,390,93
560,567.88
26376266
75,520.26
233,501.06
116,724.43
424,273.02
951,603,08
433,210.31
856,706.87
1,241,986.98
331,709.66
234,576.58
245,440.52
224,600.25
196,206.28
327.315.1
218,025.19
415,083,383
608,657.74
321.429.41
374.956.52
1,837,127.82
273,319.93
1,718,073.48
542.758.75
615,190,38
661,921.58
172,850.32
28637120
1,656,200.65
164,979.78
942.957.72
303,908,04
468,616.45
258,150.46
1,537,036.09
839,972.00

g
Market Value
02/28M0

337,281.02
24208620
300,620.89
127,300.55
401,162.14
421,767.06
391,921.00
472,529.69
1,324,749,04
449,246.92
41264062
1,306,316.25
384,297.08
254,203,863
1,216,082.57
975.296.86
379,886.27
1.,044,600,94
334,033.35
371,001,158
303,672.83
550,478.61
464,343,93
590,704.55
276,343.06
79,089.5¢
248,877.07
123,166.27
444,308.8¢
1,003,984,67
459,628.55
§97,169.53
1,310,561.77
347,378.86
248,883.31
257,036.11
236,968,086
205,477.07
345,394.67
337.427.87
434,698,38
64218234
341,044,869
392,681.24
1,947,302,¢1
291,341.51
1,508,674.42
571.060.24
652,092.71
701,640.48
181,970.66
283,943,77
1,758,712.68
175,865.12
982,150.25
329,135.46
466.271.40
27594117
1.837.711.40
889,555.57

Amertizations/
Sales

Accretions/
Purchases Maturities
{24,920.10)
(1,534.65)
{1,123.60)
6,100.52)
{1,537.00)
(60,897.45)
{2,136.50)
(2,447 .49)
(6,280.31)
(94,034.87)
(1,694.53)
(9,007.06)
(1,431.33)
{683.02)
(4,475.52)
(3.713,89)
(1,942.72)
(82,417.86)
(1,351.71)
(1,527.10)
(1,120.04)
(1,924.57)
{1.874.80)
(4,855.83)
(858.64)
{1,598.16)
(921,21)
(556.92)
{2,108.22)
{3.769,44)
(104,357.45)
(3,492.19)
(5.378.81)
1,240.50)
(952.97)
(957.29)
(1.077,39)
(988.42)
(1.441.52)
(131,223.25)
(2.098.59)
(11,880.20)
(104,762.95)
(3,370.00)
(122,084.90)
(1,148.08}
(6,706.26)
(134,530.28)
(3,158.11)
(2,552.10}
(1,250.20}
(847.29)
(7.817.54}
{967.38)
(145,003.44)
(1.285.63)
(1,761.57)
{67.280.25)
(5.513,13)
{3,898.36)
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Transfers

Ending
Carrying Value
053110

29281155
229,236.93
253,786.56
115,460.25
376.371.95
338,725.64
367,085.06
450.199.26
1,248,222,21
329,166.31
362,336.580
1.229,017.47
360,583.57
241,754.60
1.141,274.01
917.851.40
360,900.35
907,557.41
313.308.78
352,734,089
286,620.52
516,626.50
441.516,13
533,712.05
262,804,02
7392219
232,978.85
116,167.51
422,164.80
947,833.64
32B,852.86
£853,214.78
1.236,508.17
330,369.16
233623.56
244,483.13
223.522.86
195.217.86
325,674.19
186,801.94
412,883,79
596,777.54
216, 666.46
371,586.52
1,715,043.02
272,171.35
1,712,367.23
40822947
612,031.27
659,369.43
171,700.12
265,423,91
1,645,483.11
164,012.40
797,95428
307,622.41
466,854.8¢
190,880.21
1.530,522.9¢
836,07344

Ending
Market Value
0513110

315,064.41
242,529,69
363,01427
122,151.26
404,976.40
361,677.52
364.964.23
474,815.58
1,333 876.90
354,187.74
41507721
1,312,312.20
38799513
285,765.07
1,225,742.10
987.635.37
381,825.56
©69,081.28
337,131.84
373.183.04
305,743.99
£55,911.06
467,119.87
£92,074.23
2B2,441.32
7820026
251,114.08
124,043.59
446,263.71
1,011,085,54
353,431.17
901,625.21
1,320482.35
349,232,55
251,086.21
258,444.16
238,445.94
206,3E6.66
347,983.60
200,768.67
436,571.76
636,528.50
232,869.37
39281597
1,837,574.45
293,866.95
1,518,504.22
43354091
655,509,24
706,654.05
182,348.44
286,590,710
1,765,725.63
177,093.32
B47.451.97
331,568,83
495,809.96
207,151.40
1.648,694,14
£95,106,12

Change
In Market
Value

2,703.48
2,369.14
3,516.98
951.23
535126
a07.82
5,178.73
4,722.38
15,408,17
{1,024.51)
4,131.12
15,003.01
5,125.40
2.548.46
14,135.05
13,052.40
3,782.01
688820
4:450.30
371399
329120
7.357.02
465054
6,223.51
3,556.90
717.88
3,158.22
1.434.24
4,063.04
10,820,31
(1,839.93)
8,247.87
15,299,398
3,194.1%
3,155.87
2,36544
255527
1,878.01
4,030.45
(5,436.09)
3,972.86
6,326.36
{3.412.37)
3.504.73
12,756.44
3.673.53
16,536.06
(2.989,05)
€,975.54
7.565.66
1.627.98
3,593.62
18,830.49
2,195.58
304.38
3,719.00
5£300.13
{1.509.52)
18,495.87
9,448.91

Recognized

Gain

0.00
0.0%
0.00
0.00
0.00
0.02
0.00
0.00
0,00
0.00
oo
0.8¢
.00
000
0.00
0.00
.00
0.00
Q.co
0,00
0.c0
0.00
0,00
0.c0
0.00
9.00
0,00
Q.00
0.00
0,00
0.00
2.00
2.00
0.00
0.00
0.00
0,00
0.00
.00
0.00
.00
6.00
0.00
0.00
o.00
0.00
G.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.0



Investment
Type
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
Repo Agmt
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
CGNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
CGNMA
GNMA
GNMA
GNMA
GNMA
GNMA.
GNMA
GNMA
GNMA
GNMA

lssue
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE 3Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Sinate Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Singte Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2006 AECDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famity
2006 ABCDE Single Famity
2006 ABGDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Samily
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Farnily
2006 ABCDE Single Famnily
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famiy
2006 ABCDE Single Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2006 ABCOE Single Family
2008 ABCDE Single Family
2006 ABCEE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farmily
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate
538
513
5.38
513
538
5.38
5.13
$.38
5.13
513
5.35
583
5.13
513
5.38
513
5.3
5.38
563
5,28
513
513
5.38
5,13
563
5.38
5.13
£.38
0.21
€.15
5.40
8.15
5.40
£.15
5.40
.15
&.15
5.40
£.40
8.15
5.40
€.15
5,40
8.15
5.40
5.40
£,15
5.40
£.15
5.40
£€,15
.15
5.40
8.15
5,40
.15
5.40
€15
6.15
$.40

Current
Purchase

Date

11/98/07
11/08/07
1142107
112107
112107
1211007
1211107
1211407
1211/07
12120007
12/20/07
122807
01/116/08
/30108
01/30/08
01/30/08
Q2/13/08
02113108
02115108
02/18/08
02/18/08
0227108
02/20/08
04/08/08
04/15/08
04115108
Q415/08
04/26/08
05/28/10
1112102
1112102
0110/02
09126/02
10/10/02
1010102
1021702
10/26/02
10/28102
11405102
1118/02
1118102
11/26/02
11/26/02
11/26/02
1102602
1212102
12130102
12/30/02
12/30/02
12/30/02
0107103
01/23/02
01/23/03
01/23/03
01/23/03
01/30/02
01/30/03
02/12/03
02/20/03%
03103703

Current
Maturity

Date

Q0137
10101437
10601137
Q037
11101137
1010137
1101437
110137
12/01437
140137
10601737
10i01/37
12/01137
12101737
110137
12101137
Q101138
01401438
04101137
12101537
0101138
02101438
1101437
03101438
1201837
01701738
04/01738
0401738
08/01110
11120052
10/20/32
0872032
0%i20/32
0820152
Lt Trlelicy]
1072032
10/20432.
08720132
0820132
1120132
11420832
11/20/32
11/20/32
11/20/32
1120432
1220532
1220132
12420132
1220132
122032
12/20/32
01720133
V20433
01720133
91120133
01/20/33
01120433
02/20/33
02/20/33
03720133

Beginning
Carrying Value

62128010
€27,864.19
287,938,05
405,430.16
382,586.23
528,10322
1,024,979.25
420,555.31
288,615.74
385,857.47
342,159.86
72,110.37
1,204,259.73
328,151.60
180,448.,05
£3,988.57
247.875.71
109,567.58
409,40020
151,773.91
207,118.93
241,111.27
182,923.36
254,074.71
174,729.13
140,396.18
239,010.93
115,276.22
156,373.39
21,041.43
4,866.76
§,796.97
§.449.18
10,892.27
540838
331275
8,804.44
6,040.05
2,560.48
6,509.14
3,877.29
4,706.45
17,003.90
4,001.59
4.845.43
6,779.15
5,013.61
2,879.91
8,723,368
5,665.37
4,804.70
2,863.07
18,744.27
4.585.64
5,059.68
4,86068
4,826.85
10,816.90
12,599.17
8.132.54
5,568.80

Beginning
Market Value

02128110
668,985.79
304,938,74
431,985.71
405,188.49
562,708.01
1.082,158.12
445,400.10
307,530.87
408,652.82
36241820
76,83728
1287,262.40
347.548.71
181,114,57
68,185.64
262,530.89
116,532,98
436,425.55
162,244.15
220,703.23
25550769
193,847.02
270,751.48
185,170.38
150,061,22
254,705.64
122,185,793
166,644.54
21,041.43
533067
9,423.67
9,254.55
11,452.51
592379
354863
9,742.57
6615.73
2,742.82
687276
424695
5041.79
18,625.17
4,3383.47
5,307.42
7.262.19
5,370.98
3.264.15
10.416.51
£,205.73
514726
3,1236.15
20,429.06
5,01825
5,514.41
5,205.79
5,380.59
11,584.582
13,731.86
5.863.69
5564.34

Accretions! Amoartizations/
Purchases Sales Maturities
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(3.438.81)
(1,421.08)
(1.547,32)
(1,477.57)
(1,996.86)
(123,584.18)
(1,603,89)
(1,094.46)
(1,694.66)
(1,454.189)
(312,69)
(4,49827)
(1,255.90)
(1,043.93)
(225.76)
{160,254.15)
(400.48)
(1.431,55)
(857.96)
(B26.55)
(1,336.75)
(665.98)
(1,163.30)
(B76.04)
(B86.84)
(114,931,13)
(414.30)
(1,345.18)
0,00
(2,516.40)
{46.56)
(50.54)
(93.00)
(28.47)
(17.44)
(222.76)
(34.58)
(21.54)
(40.11)
(18.10}
2475
(91.31)
(30.54)
(24.19)
(37.95)
(55.06)
(15.51)
(50.28)
(26.30)
(24.73)
(14.34)
(109.32)
(24.12)
(26.41)
(24.85)
(31.21)
(59.20)
(83.32)
47.10)
(28.12)

Trensfers

Ending
Carrying Value

052110
624,425.58
288,516,599
403,582.84
387,118,866
$26,106,36
801,385.07
418,951.82
287,519,28
384,162.81
34C, 74587
71,797.68
1,198,761,52
326,895.70
175,402,412
£3.762.81
87,621,56
108,567.09
