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Texas Department of Housing and Community Affairs
Resolution No. 09-039

WHEREAS, April 2009 is Fair Housing Month and marks the 41% anniversary of the passage of
the federal Fair Housing Act (Title VII of the Civil Rights Act of 1968), as signed by U.S.
President Lyndon Baines Johnson on April 11, 1968;

WHEREAS, the Fair Housing Act provides that no person shall be subjected to discrimination
because of race, color, national origin, religion, sex, disability, or familial status in the sale,
rental, financing, or advertising of housing;

WHEREAS, the Texas Department of Housing and Community Affairs administers programs to
assist the development of safe, decent, affordable housing for qualifying Texans;

WHEREAS, the Texas Department of Housing and Community Affairs, through its program
implementation workshops, provides Fair Housing training designed to educate architects,
building managers, consultants contractors, developers, engineers, lenders, real estate brokers,
and other partners about the importance of their commitment and adherence to the intent of the
Fair Housing Act;

WHEREAS, the Texas Department of Housing and Community Affairs encourages local fair
housing advocates in developing educational programs to provide fair housing information in
communities throughout the State;

WHEREAS, the Texas Department of Housing and Community Affairs and the State of Texas
support equal housing opportunity and seek affirmatively further fair housing not only during
Fair Housing Month in April, but throughout the year;

THEREFORE, BE IT RESOLVED, that in the pursuit of the goal and responsibility of providing
equal housing opportunities for all, the Governing Board of the Texas Department of Housing
and Community Affairs, does hereby celebrate and join Governor Rick Perry in proclaiming
April 2009 as Fair Housing Month in Texas and encourages all Texas individuals and
organizations, public and private, to join and work together in this observance for free and
equal housing treatment and opportunity for all.

Signed this Twenty-Third Day of National Fair Housing Month, April 2009.

C. Kent Conine, Chair Gloria Ray, Vice Chair
Leslie Bingham Escarefio Dr. Juan Mufioz
Tomas Cardenas Thomas Gann

Michael Gerber
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TEXAS DEPARTMENT OF HOUSING AND COMMUNITY AFFAIRS
BOARD MEETING

AGENDA

9:00 am
April 23, 2009

D.C. Greer Building
Ric Williamson Hearing Room
125 E. 11" Street
Austin, TX 78701

CALL TO ORDER, ROLL CALL Kent Conine, Chairman
CERTIFICATION OF QUORUM

Resolution recognizing April as Fair Housing Month, Resolution No. 09-039

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

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 provided under Texas Government Code
Chapter 551, the Texas Open Meetings Act.

Item 1. Approval of the following items presented in the Board materials:

Executive Division: Tim Irvine
a) Presentation, Discussion, and Possible Approval of Board Meeting Minutes for December 18, Secretary to the Board
2008, February 5, 2009, and March 12, 2009

b) Resolution of the Board of Directors rescinding Resolution No. 09-020 and adopting Resolution
No 09-038, designating signature authority due to reorganization and the designation of new
signature designees

Financial Administration: David Cervantes

c) Presentation of the Department's 2nd Quarter Investment Report Dir. Financial Administration

Office of Colonia Initiatives: Homero Cabello

d) Presentation, Discussion, and Possible Approval of new members of the Colonia Resident Dir. OCI
Advisory Committee

Rules:

e) Presentation, Discussion, and Possible Approval of the final order adopting amendments to 10 Raquel Morales

TAC Chapter 1, §1.36, Underwriting, Market Analysis, Appraisal, Environmental Site Mgr. Real Estate Analysis
Assessment, Property Condition Assessment, and Reserve for Replacement Rules and
Guidelines for publication in the Texas Register

ACTION ITEMS
Item 2: Executive:
a) Presentation, Discussion, and Possible Action on a Status Report on the Implementation of Brooke Boston
the American Recovery and Reinvestment Act of 2009 ARRA Accountability and

Oversight



Item 3: Community Affairs:

a) Presentation, Discussion, and Possible Approval of the Draft U.S. Department of Energy State
Plan for the 2009 American Recovery and Reinvestment Act Weatherization Funds

b) Presentation, Discussion, and Possible Approval of the Draft Substantial Amendment to the
Consolidated Plan 2008 Action Plan for the Homelessness Prevention and Rapid Re-Housing
Program

c) Presentation, Discussion, and Possible Approval of the Draft Homelessness Prevention and
Rapid Re-Housing Program Notice of Funding Availability

d) Presentation and Discussion of Delivery Model for Existing Weatherization Network

Item 4: Disaster Recovery:

a) Presentation and Discussion of the Disaster Recovery Division's Status Report on CDBG and
FEMA AHPP Contracts Administered by TDHCA

b) Report and Discussion on the Hurricane lke and Dolly Action Plan

c) Presentation, Discussion, and Possible Action Regarding a Draft Request for Proposal for
Contract Management, Environmental Clearance, and Technical Assistance services to assist
the Department in the administration of CDBG Disaster Funding related to Hurricanes Ike and
Dolly

d) Presentation and Possible Action to adopt a policy regarding the documentation of ownership

status on CDBG disaster relief benefit recipients

Item 5: HOME and Housing Trust Fund Programs Division:

a)

Presentation, Discussion, and Possible Approval of
Recommendations:

HOME Program Award

Owner Occupied Housing Assistance Program

4/15/2009 4:39 PM
Amy Oehler

Dir. Community Affairs

Kelly Crawford
DED - Disaster Recovery

Cameron Dorsey

2008-0134 City of Point Comfort Point Comfort
2008-0133 County of Delta Cooper
2008-0132 City of Agua Dulce Agua Dulce
2008-0130 City of Mart Mart
2008-0137 City of Willis Willis
2008-0139 City of Seminole Seminole
2008-0140 City of Mount Vernon Mount Vernon
2008-0142 City of Mineola Mineola
2008-0143 City of Carrizo Springs Carrizo
2008-0144 City of Seadrift Seadrift
2008-0145 City of Valentine Valentine
2008-0148 City of Roxton Roxton
2008-0149 City of Harker Heights Harker
2008-0150 City of Trinidad Trinidad
2008-0158 City of Annona Annona
2008-0154 City of Smyer Smyer
2008-0155 City of Detroit Detroit
2008-0156 City of Pecan Gap Pecan Gap
2008-0161 Refugio County Refugio
2008-0162 City of Tahoka Tahoka
Homebuyer Assistance Program
2008-0157 Paris Living — Community Living Corp. Paris
Tenant-Based Rental Assistance Program
2008-0153 Travis County HFC Austin
Contract for Deed Program
2008-0129 FUTURO Communities Inc. Uvalde
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Owner Occupied Housing Assistance — Disaster Relief

2008-0131 City of Roma Roma
b) Presentation, Discussion, and Possible Approval of Housing Trust Fund Program Award
Recommendations:
2009 HTF Homeownership SuperNOFA Program
2009-0003 Habitat for Humanity of San Antonio, Inc. San Antonio
2009-0005 Futuro Communities Uvalde
2009 HTF Veterans Housing Support Program
2009-0004 Futuro Communities Uvalde
2009-0008 Center for Housing & Economic Opportunities San Antonio
Corporation
2009 HTF Rental Production Program
08335 Meadow Park Village Apartments Lockhart
08343 The Willows Apartments Smithville
c) Presentation, Discussion, and Possible Approval of Requests for Amendments to HOME
Program Contracts/Commitments from the following list:
1001006 Silverleaf at Chandler RHD
Item 6: Bond Finance: Matt Pogor
a) Presentation, Discussion, and Approval of Resolution No. 09-035 authorizing the Department Dir. Bond Finance
to utilize repayments available from a prior Down Payment Assistance Program (DPAP) and
repayments available from a prior 1991 Home Improvement Loan Fund (HILF) Program to
provide down payment assistance to the remaining allocation of unassisted mortgage funds on
the Single Family Mortgage Revenue Bonds 2006 Series FGH, Program 68 and 2007 Series B,
Program 70 along with use of the First-Time Homebuyer Tax Credit of 2009 under the
American Recovery and Reinvestment Act of 2009
b) Presentation, Discussion, and Approval of Resolution No. 09-036 authorizing the Department
to utilize repayments available from a prior 1991 Home Improvement Loan Fund (HILF)
Program and funds within the Mortgage Credit Certificate (MCC) Program to provide down
payment assistance to eligible homebuyers in conjunction with the Department's 2009
Mortgage Credit Certificate (MCC) Program along with use of the First-Time Homebuyer Tax
Credit of 2009 under the American Recovery and Reinvestment Act of 2009
Item 7: Multifamily Division Items - Housing Tax Credit Program: Robbye Meyer
a) Presentation, Discussion, and Possible Approval of Housing Tax Credit Amendments Dir. Multifamily Finance
04463 Lakeside Manor Senior Community Little Elm
05623 Coral Hills Houston
05629 Village Park Houston
b) Presentation, Discussion, and Possible Waiver of Requirements of the 2009 Qualified
Allocation Plan and Rules for Hyatt Manor Apartments
c) Presentation, Discussion, and Possible Action on Housing Tax Credit Appeals:

09137 Meadowlake Village Mabank
09108 Peachtree Seniors Dallas
09000 Cottonwood Apartments Eagle Lake
08161 Canutillo Palms El Paso

Appeals Timely Filed



Presentation, Discussion and Possible Issuance of Determination Notice for Housing Tax
Credits Associated with Mortgage Revenue Bond Transactions with Other Issuers and a
HOME Rental Housing Development Fund Contract:

09401 Encino Pointe
Capital Area Housing Finance Corporation
Recommended Credit Amount $1,033,705
Recommended HOME Amounts $3,000,000

Presentation, Discussion and Possible Approval of Housing Tax Credit Extensions

07189 Sunlight Manor Apartments Beaumont/Jefferson

Item 8: Multifamily Division Items-Private Activity Bond Program:

a)

b)

Presentation, Discussion, and Possible Issuance of Multifamily Mortgage Revenue Bonds
Series 2009; Determination Notice for Housing Tax Credits; HOME Investment Partnership
Funds and Housing Trust Funds with TDHCA as the Issuer:

09605 Woodmont Apartments
Fort Worth, Tarrant County
Recommended Bond Amount not to Exceed $ 15,000,000
Recommended Credit Amount $1,029,811
Recommended HOME Amounts $316,000
Recommended Housing Trust Fund Amount $460,000
Resolution #09-030

09604 Costa Mariposa
Texas City, Galveston County
Requested Bond Amount not to Exceed $13,680,000
Requested Credit Amount $929,965
Requested HOME Amount $3,000,000
Resolution #09-031

Presentation, Discussion, and Possible Action for the Inducement Resolution Declaring Intent
to Issue Multifamily Housing Mortgage Revenue Bonds for Developments Throughout the State
of Texas and Authorizing the Filing of Related Applications for the Allocation of Private Activity
Bonds with the Texas Bond Review Board for Program Year 2009

09603 Willow Oak
White Settlement, Tarrant County
Resolution #09-032

Item 9: Real Estate Analysis:

a)

Presentation, Discussion, and Possible Action for 2008 Competitive Housing Tax Credit
Appeals of Underwriting

08154 Mineral Wells
08236 Greenbriar Village
08183 Desert Villas
08190 Sutton Homes

Underwriting Appeals Timely Filed

Presentation, Discussion and Possible Approval of an Extension of the Cost Certification
Submission Deadline and an Increase to the Housing Tax Credit Allocation Pursuant to
§49.12(d) of the 2009 Qualified Allocation Plan and Rules, for Application #04456, Champion
Homes at Marshall Meadows

4/15/2009 4:39 PM

Robbye Meyer
Dir. Multifamily Finance

Brent Stewart
Dir. REA
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EXECUTIVE SESSION Kent Conine, Chairman

a) The Board may go into Executive Session (close its meeting to the public) on any agenda item
if appropriate and authorized by the Open Meetings Act, Texas Government Code, Chapter
551Program Contracts/Commitments from the following list:

b) 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.

c) Consultation with Attorney Pursuant to §551.071(a), Texas Government Code:
1. With Respect to pending litigation styled Rick Sims v. Texas Department of Housing and
Community Affairs filed in federal district court (new filing of previously dismissed suit)

2. With Respect to pending litigation styled The Inclusive Communities Project, Inc. v. Texas
Department of Housing and Community Affairs, et al filed in federal district court

3. With Respect to pending litigation styled M.G. Valdez Ltd. v. Texas Department of
Housing and Community Affairs filed in District Court, Hidalgo County

4. With Respect to EEOC Claim from Don Duru
5. With Respect to Any Other Pending Litigation Filed Since the Last Board Meeting
6. Potential sale of agency owned real estate and/or sales of loans

OPEN SESSION Kent Conine, Chairman
Action in Open Session on Items Discussed in Executive Session

REPORT ITEMS
1. Updated Organizational Chart
2. TDHCA Outreach Activities, March 2009

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 11t 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.



EXecuTIVE DIVISION

BOARD ACTION REQUEST
April 23, 2009

Action Items

Presentation, Discussion, and Possible Approval of Board Meeting Minutes for December 18,
2008, February 5, 2009, and March 12, 2009.

Required Action

Review minutes for December 18, 2008, February 5, 2009, and March 12, 2009 Board Meetings.

Background

The Board is required to keep minutes of each of their meetings.

Recommendation

Staff recommends approval of minutes, with any requested corrections.

lofl




TEXAS DEPARTMENT OF HOUSING AND COMMUNITY AFFAIRS
BOARD MEETING

December 18, 2008; 9:45 a.m.
Capitol Extension Auditorium,1500 Congress, Austin, TX
SUMMARY OF MINUTES

Chairman Conine called the meeting to order at 9:55 a.m. and all members were present except Tom
Cardenas, therefore a quorum was established.

PUBLIC COMMENT
The following members of the public presented testimony:

Barry Kahn—regarding compliance rules and substantial construction concerns
Mike Sugrue—regarding compliance rules
The Honorable Pat Ahmuda, Mayor of Brownsville—regarding Sunset Haven tax credit property
Granger McDonald—regarding bond deals and additional fees
Hollis Fitch—regarding additional construction costs
Margarita Vazquez (presentation in Spanish)—regarding Casa Alton
Joaquin Vasquez—regarding Casa Alton
Diana Mclver—requesting placing number 08-264 on the next agenda for increases

The Board of the Texas Department of Housing and Community Affairs met to consider and possibly act
on the following:

CONSENT AGENDA

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 provided under Texas Government Code Chapter 551, the Texas Open
Meetings Act.

AGENDA ITEM 1:
Legal Division:

a) Resolution of the Board of Directors adopting Resolution No 09-020, designating signature
authority due to reorganization and the designation of new signature designees

b) Presentation, Discussion and Possible Approval of Signature Authority Resolution
authorizing certain individuals to sign documents when approved by the Executive Director

Pulled from agenda.

c) Presentation, Discussion, and Possible Action on the final order adopting amendments to
Title 10, Part 1 of the Texas Administrative Code, 890.8 concerning forms related to the
Migrant Labor Housing Facilities for publication in the Texas Register

Financial Administration:

d) Presentation, Discussion, and Possible Approval of authorizing of Housing Finance Division
residual funds for the purpose of a contingency reserve fund to provide additional support to
the Department’s bond indentures, Resolution No. 09-021

Housing Resource Center:

e) Presentation, Discussion, and Possible Approval of the 2009 State of Texas Low Income
Housing Plan and Annual Report (Draft for Public Comment)

f) Presentation, Discussion and Paossible Approval of a Request for Proposals (RFP) for a
Market Analysis of El Paso Metropolitan Statistical Area (MSA)

TDHCA Board of Directors Meeting
December 18, 2008
Page 1 of 7



Multifamily Finance:
g) Presentation, Discussion, and Possible Approval of Housing Tax Credit Extensions

060623 East Texas Pines Apartments Houston
06007 Landa Place Apartments New Braunfels
060189 Concho Village Apartments San Angelo
07178 Tammye's Pointe Eagle Pass

Community Affairs:

h) Presentation, Discussion, and Possible Approval for publication in the Texas Register of a
final order adopting the repeal of 10 TAC Chapter 5 Community Services Programs, Chapter
6 Energy Assistance Programs and Chapter 8 Project Access Program Rules

i) Presentation, Discussion and Possible Approval of the Program Year 2009 Comprehensive
Energy Assistance Program Annual Funding Allocation

i) Presentation, Discussion, and Possible Approval of the Investor Owned Utility (IOU)
weatherization contracts and the allocation of the funds for the El Paso Electric (EPE),
Southwestern Public Services (SPS) and Southwestern Electric Power Company (SWEPCO)

HOME and Housing Trust Fund:

k) Presentation, Discussion, and Possible Approval to publish the proposed amendment of 10
TAC Chapter 53, HOME Program Rule, Subchapter A, 853.1, 853.8(a), Subchapter C,
§53.30 Subchapter D, 853.47(a)(4), and Subchapter G, 853.80(e)(1) for comment in the
Texas Register

I) Presentation, Discussion, and Possible Approval of the Housing Trust Fund 2009 Texas
Veterans Housing Support Program and Homeownership SuperNOFA Notices of Funding
Availability (NOFAS)

Motion by Gloria Ray to approve consent agenda except for item 1(b) which was pulled,;

seconded by Sonny Flores; passed unanimously.

ACTION ITEMS

AGENDA ITEM 2: Multifamily Division Items - Housing Tax Credit Program:

a) Presentation, Discussion, and Possible Approval of Housing Tax Credit Amendments
01004 Fulton Village Apartments Houston
Public Comment by Barry Palmer.
Motion made by Sonny Flores to approve the substitution of the HUB and seconded
by Gloria Ray; passed unanimously.
05082 Sphinx at Luxar Dallas
05095 Sphinx at Reese Court Apartments  Dallas
Public Comment by Joe Agumadu.
Motion by Gloria Ray to approve the changes with no penalties to 05082 and 05095;
seconded by Kent Conine; passed unanimously.
060408 Amberwood Apartments El Paso
Public comment by Jason Renneker.
Motion by Sonny Flores to deny the request and assess a 5 point penalty to the
developer; seconded by Juan Mufioz; passed unanimously.
07309 Glenwood Trails Apartments Deer Park
Public Comment by Les Kilday and Barry Palmer.
Motion by Sonny Flores to approve staff recommendation; seconded by Juan Mufioz,
passed unanimously.

TDHCA Board of Directors Meeting
December 18, 2008
Page 2 of 7



b) Presentation, Discussion, and Possible Approval to Allow Previously Returned Awards to
Rescind the Return and Reinstate the Award

Public Comment by Jean Latsha, Doak Brown, and Pat Barbola.

Motion by Kent Conine to approve staff recommendation (but, if any 2008 applicants who

returned credits wish to reapply in the 2009 round. The commitment fee, to the extent it

was previously paid and not returned, would be waived); seconded by Sonny Flores;

passed unanimously.

c) Presentation, Discussion, and Possible Approval of Forward Commitments from the 2009
State Housing Credit Ceiling for the Allocation of Competitive Housing Tax Credits

Public Comment made by Ken Mitchell, Don Youngs, Deborah Sherrill, Bobby Bowling

and Barry Palmer.

Motion by Leslie Bingham-Escarefio to approve staff recommendation; seconded by

Sonny Flores; passed unanimously.

d) Presentation, Discussion, and Possible Approval to Allow 2006 Awarded Applications to
Submit Updated Costs for Re-evaluation for Additional Credits

Public Comment by Ike Monty, Frank Ainza, Cynthia Bast, Bill Skeen, Bobby Bowling, Teri

Anderson, and Dennis Hoover.

Motion by Sonny Flores to approve the developer’s request; seconded by Juan Mufioz;

motion failed on a tie vote of 2-2 with Kent Conine and Leslie Bingham-Escarefio voting

no. Gloria Ray abstained from the vote.

e) Presentation, Discussion, and Possible Consideration to Allow 2007 Awarded Applications to
Return Credits and Reallocate 2008 or 2009 Credits to the Applications

Public Comment by Diana Mclver, Charles Shelton, Jean Latsha, Toni Jackson, Eric

Opiela, Dennis Hoover, Ron Pegram and Teri Anderson.

Motion by Kent Conine to allow the not closed 2007 applicants that do not have an

extension for placement in service due to disasters to apply for the 2009 application

round waiving the application and commitment fees, if paid and not refunded, and

allowing them to request to the Board variances by January 15, 2009, that would be

needed to maintain the development as originally presented in 2007—changes only being

to sources and uses—and identifying these applications as 2007 returns on the 2009

application pool list; seconded by Gloria Ray; passed unanimously.

f) Presentation, Discussion, and Possible Action on Appeals of the Additional Credit Amounts
that were Awarded at the November 13, 2008 Board Meeting for 2007 and 2008 Applications

No items for the Board.

g) Presentation, Discussion, and Possible Approval of 2009 Credit Ceiling for Applicants
Affected by the $2 million cap limitation in 2008

Motion by Gloria Ray to approve staff recommendation; seconded by Leslie Bingham-

Escarefio; passed unanimously.

h) Presentation, Discussion, and Possible Consideration of Appeal of Decision to Not Approve
Ownership Transfer of Credits prior to Issuance of 8609’'s

Public comment by Esquilla Luna, Bill Fisher, and John Shackleford.

Motion by Leslie Bingham-Escarefio to allow the transfer; seconded by Gloria Ray;

passed unanimously.

AGENDA ITEM 3: Multifamily Division Items—Private Activity Bond Program:
a) Presentation, Discussion, and Possible Approval of a Change in the Fee Schedule for
Multifamily Tax-Exempt Bond Issuances through the Department
Pulled from Agenda

TDHCA Board of Directors Meeting
December 18, 2008
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AGENDA ITEM 4: Rules:
a) Presentation, Discussion, and Possible Approval to publish the proposed repeal of 10 TAC
Chapter 35, Multifamily Housing Revenue Bond Rules, and a draft of proposed new 10 TAC
Chapter 35, 2009 Multifamily Revenue Bond Rules, for comment in the Texas Register
Motion by Sonny Flores to approve staff recommendation; seconded by Gloria Ray;
passed unanimously.

AGENDA ITEM 5: Executive:
a) Presentation, Discussion, and Possible Ratification of the Substantial Amendment for the
Neighborhood Stabilization Program as submitted to HUD on December 1, 2008
Motion by Sonny Flores to approve staff recommendation; seconded by Leslie Bingham-
Escarefio; passed unanimously.

AGENDA ITEM 6: Real Estate Analysis:

a) Presentation, Discussion, and Possible Action for 2008 Competitive Housing Tax Credit
Appeals of Underwriting

No items for the Board.

b) Presentation, Discussion, and Possible Action for Housing Tax Credit Appeals of
Rescissions of Binding Allocation Agreements for 2008 Housing Tax Credits

Sphinx at Reese Court

Public Comment by Joe Agumada.

Motion by Gloria Ray to allow extension, provided all documents are delivered by January

29, 2008 at 5:00; seconded by Sonny Flores; passed unanimously.

Cathy’s Point and Madison Point

Public comment by Eric Opiela and Cynthia Bast

Motion by Sonny Flores for approval of extension and issuance of 8609s subject to tri-

party agreement for escrow of funds; seconded by Gloria Ray; passed unanimously.

c) Presentation, Discussion, and Possible Action on the Issuance of IRS Forms 8609 for the
2005 Competitive Housing Tax Credit Developments with 2008 Binding Allocation
Agreements for Additional Credits

No items for Board.

AGENDA ITEM 7: Disaster Recovery:

a) Presentation and Discussion of the Disaster Recovery Division’s Status Report on CDBG
and FEMA AHPP Contracts Administered by TDHCA

No action taken.

b) Presentation, Discussion, and Possible Approval of Request for Maximum Benefit Limitations
to the Homeowner Assistance Program (HAP) and Sabine Pass Restoration Program
(SPRP) for CDBG Disaster Recovery Round 2

Motion by Leslie Bingham-Escarefio to approve staff recommendation; seconded by Juan

Mufioz; passed unanimously.

c) Presentation, Discussion, and Possible Approval of Requests for Amendments to increase
CDBG Disaster Recovery Multifamily Rental Recovery Awards for CDBG Round 2 Funding

7060007 Orange Navy Homes

Motion by Gloria Ray to approve staff recommendation; seconded by Sonny Flores;

passed unanimously.

AGENDA ITEM 8: Community Affairs:
a) Presentation, Discussion, and Possible Approval of the Program Year 2009 Community
Services Block Grant Annual Funding Allocation
Motion by Gloria Ray to approve staff recommendations; seconded by Sonny Flores;
passed unanimously.
TDHCA Board of Directors Meeting

December 18, 2008
Page 4 of 7



b)

Presentation, Discussion, and Possible Approval of the 2009 Community Services Block
Grant State Discretionary Notice of Funding Availability

Motion by Juan Mufioz to approve staff recommendation as amended; seconded by
Sonny Flores; passed unanimously.

AGENDA ITEM 9: Bond Finance:

a)

Presentation, Discussion and Approval of Resolution No. 09-014 authorizing entering into a
new float fund investment agreement for the Residential Mortgage Revenue Bond, 2000
Series B-E, 2001 Series A-E and 2003 Series A

Motion by Gloria Ray to approve staff recommendation; seconded by Leslie Bingham-
Escarefo; passed unanimously.

b)

d)

Presentation, Discussion, and Approval of Resolution No. 09-015 authorizing the Department
to convert the interest rate mode on Single Family Variable Rate Mortgage Revenue Bonds,
2005 Series A and approve an amendment to the J.P. Morgan remarketing agreement that
will allow for variable rate reset mode changes, depending on market conditions and
approval of the Reoffering Circular

Presentation, Discussion, and Approval of Resolution No. 09-016 authorizing ratification of
TDHCA's notice to remove J.P. Morgan as Remarketing Agent and approve a hew
Remarketing Agreement to convert the interest rate mode on TDHCA's Single Family
Mortgage Revenue Variable Rate Demand Bonds 2004 Jr. Lien Series A and 2004 Series B
with Piper Jaffray that will allow for variable rate reset mode changes depending on market
conditions and approval of the Reoffering Circular

Presentation, Discussion, and Approval of Resolution No. 09-017 authorizing ratification of
TDHCA's notice to remove Citigroup as Remarketing Agent and approve a new Remarketing
Agreement to convert the interest rate mode on TDHCA's Single Family Mortgage Revenue
Variable Rate Demand Bonds 2005 Series C with Piper Jaffray, depending on market
conditions and approval of the Reoffering Circular

Presentation, Discussion and Approval of Resolution N0.09-018 authorizing TDHCA to enter
into a new Remarketing Agreement with TDHCA'’s Single Family Mortgage Revenue Variable
Rate Demand Bonds 2004 Series D with Piper Jaffray to convert the interest rate mode,
depending on market conditions and approval of the Reoffering Circular

Presentation, Discussion and Approval of Resolution No. 09-019 authorizing TDHCA to enter
into a new Remarketing Agreement with TDHCA's Single Family Variable Rate Mortgage
Revenue Bonds, 2006 Series H and 2007 Series A with J.P. Morgan to convert the interest
rate mode, depending on market conditions and approval of the Reoffering Circular

Motion by Sonny Flores to approve staff recommendation for items (b), (c), (d), (e), and (f);
seconded by Leslie Bingham-Escarefio; passed unanimously.

AGENDA ITEM 10: HOME and Housing Trust Fund Programs Division:

a)

Presentation, Discussion and Possible Action for Appeals:
1000819 City of lowa Park HBA

Pulled from Agenda.

b) Presentation, Discussion, and Possible Approval of HOME Program Award
Recommendations from the following list:

2008-0065  City of Carthage Carthage
2008-0064  City of Center Center
2008-0066  City of Jacksonville Jacksonville
2008-0063  City of Crockett Crockett
2008-0062  City of Palestine Palestine
2008-0067  City of Wortham Wortham
2008-0069  Buckner Children & Family Services, Inc. dba Buckner Lufkin
2008-0071  City of Gladewater Gladewater
2008-0072  County of La Salle Cotuilla
2008-0074  City of Moody Moody
2008-0075 City of La Feria La Feria

TDHCA Board of Directors Meeting
December 18, 2008
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2008-0076
2008-0079
2008-0077
2008-0078
2008-0080
2008-0081
2008-0082
2008-0082
2008-0083
2008-0084
2008-0087
2008-0086
2008-0085
2008-0088

2008-0100
2008-0099
2008-0098
2008-0097
2008-0096
2008-0091
2008-0092
2008-0093
2008-0094
2008-0095
2008-0089
2008-0090
2008-0102
2008-0103
2008-0104
2008-0110
2008-0107
2008-0108
2008-0109
2008-0106
2008-0111
2008-0112

2008-0114
2008-0113
2008-0115
2008-0116
2008-0117
2008-0101

2008-0105

City of Teague

City of Devine

City of Smithville

City of Temple

City of Conroe

City of Hallettsville

City of Taylor

City of Taylor

City of Hughes Springs

Webb County

City of Cuney

City of Redwater

City of Midland

Buckner Children & Family Services, Inc. dba Buckner
Family Place at Hearthstone

City of Clarksville

City of Bogata

San Benito Housing Authority

Franklin County

City of McKinney

Midland Community Development Corp.

Red River County

Cass County

City of Bloomburg

South Plains Community Action Association, Inc.
City of Terrell

City of Nacogdoches

City Of Paris

City of Meadow

City of Bonham

City of Mineola

Community Council of Southwest Texas, Inc.
Community Council of Southwest Texas, Inc.
County of Lamar

City of Sundown

Affordable Caring Housing, Inc.

El Paso Collaborative for Community and Economic
Development

City of Godley

Affordable Homes of South Texas, Inc.

City of New Braunfels

City of Pilot Point

La Organizacion Progressiva de San Elizario
El Paso Collaborative for Community and Economic
Development

Adults &Youth United Development Assoc.

Teague
Devine
Smithville
Temple
Conroe
Hallettsville
Taylor
Taylor
Hughes Springs
Laredo
Cuney
Redwater
Midland
Midland

Clarksville
Bogata

San Benito
Mount Vernon
McKinney
Midland
Clarksville
Linden
Bloomburg
Levelland
Terrell
Nacogdoches
Paris
Meadow
Bonham
Mineola
Uvalde
Uvalde

Paris
Sundown

El Paso

Godley
McAllen

New Braunfels
Pilot Point
San Eliszario
El Paso

San Eliszario

Motion by Leslie Bingham-Escarefio to approve staff recommendation; seconded by

Sonny Flores; passed unanimously.

m) Presentation, Discussion, and Possible Approval of Revisions to the HOME Rental Housing
Development (RHD) Program, Community Housing Development Organization (CHDO)
Rental Housing Development (RHD) Program, and 2008 Single Family (Owner-Occupied
Housing Assistance, Tenant-Based Rental Assistance, and Homebuyer Assistance
Programs) Notices of Funding Availability (NOFAS)

Public comment by Mike Sugrue.

Motion by Sonny Flores to approve staff recommendation; seconded by Juan Mufioz;

passed unanimously.
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n) Presentation of the current HOME Fund Balance Report
No Action required.

AGENDA ITEM 11: Office of Colonia Initiatives Division:
a) Presentation, Discussion, and Possible Approval of a Colonia Self Help Center (SHC)
Program Award to Webb County through Community Development Block Grant (CDBG)
Funding
Motion by Leslie Bingham-Escarefio to approve staff recommendation; seconded by
Sonny Flores; passed unanimously.

EXECUTIVE SESSION began at 12:00 noon and ended at 1:15 p.m.
a) Multifamily Quarterly Report for Amendments, Extensions and Ownership Transfers
b) The Board may go into Executive Session (close its meeting to the public) on any agenda item if
appropriate and authorized by the Open Meetings Act, Texas Government Code, Chapter 551
c) The Board may go into Executive Session Pursuant to Texas Government Code §551.074 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.
d) Consultation with Attorney Pursuant to 8551.071(a), Texas Government Code:
1. With Respect to pending litigation styled Rick Sims v. Texas Department of Housing and
Community Affairs filed in federal district court (new filing of previously dismissed suit)
2. With Respect to pending litigation styled The Inclusive Communities Project, Inc. v. Texas
Department of Housing and Community Affairs, et al filed in federal district court
3. With Respect to Any Other Pending Litigation Filed Since the Last Board Meeting
4. Potential sale of agency owned real estate and/or sales of loans

OPEN SESSION
No action taken in Open Session on Items Discussed in Executive Session.

REPORT ITEMS
1. TDHCA Outreach Activities, November 2008
2. HOME Amendments Quarterly Report

ADJOURN
Since there was no further business to come before the board, Kent Conine adjourned the meeting at 4:05 p.m. on
December 18, 2008.

Kevin Hamby, Board Secretary

For a full transcript of this meeting, please visit the TDHCA website at www.tdhca.state.tx.us.
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TEXAS DEPARTMENT OF HOUSING AND COMMUNITY AFFAIRS
BOARD MEETING

Robert E. Johnson Building; Central Conference Room
1501 North Congress, Austin, Texas 78701

February 5, 2009; 9:30 am
SUMMARY OF MINUTES

CALL TO ORDER, ROLL CALL ; CERTIFICATION OF QUORUM
The Board Meeting of the Texas Department of Housing and Community Affairs of February 5, 2009 was called to order by
Chair, Kent Conine, at 9:35 a.m. It was held at the Robert E. Johnson Building, Central Conference Room, 1500 North
Congress, Austin, Texas. Roll call certified a quorum was present.

Members Present:
Kent Conine, Chair
Gloria Ray, Vice Chair
Tom Cardenas, Member
Juan Mufoz, Member
Sonny Flores, Member
Leslie Bingham-Escarefio, Member

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.
Tim Leonhard, managing director of MMA Financial based in Dallas, provided testimony regarding the structure of TDHCA
HOME funds behind tax-exempt bond finance transactions.
Emanuel Glockson, developer of Windvale Park, provided testimony regarding a change in utility allowances.
Barry Palmer, Coates Rose Law Firm, provided testimony regarding utilizing TDHCA HOME funds on a subordinate basis to
help make 4 percent tax credit tax-exempt bonds work in the state.

CONSENT AGENDA

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 provided under Texas Government
Code Chapter 551, the Texas Open Meetings Act.

AGENDAITEM 1:  APPROVAL OF THE FOLLOWING ITEMS PRESENTED IN THE BOARD MATERIALS:

Financial Administration:
a) Presentation and Discussion of 1st Quarter Investment Report

Internal Audit:
b) Presentation, Discussion, and Possible Approval of the revised Audit Charter and Board Resolutions
c) Presentation, Discussion, and Acceptance of the Deloitte audits

Community Affairs:
d) Presentation, Discussion, and Possible Approval of an amendment to the 2009 Community Services Block Grant

contracts to distribute $300,000 in State Discretionary Funds

Multifamily Finance:

e) Presentation, Discussion, and Possible Approval of Housing Tax Credit Extensions

07306 Zion Village Houston
07096 Moore Grocery Lofts Tyler
07166 Jeremiah Senior Apartments Hurst
07226 Candlewick Townhomes Brownsville
07228 Champion Homes at LaJoya La Joya
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f)  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

g) Presentation, Discussion and Ratification of Housing Tax Credit Award

Disaster Recovery:

h) Presentation, Discussion, and Possible Approval of Requests for Amendments to CDBG Disaster Recovery
Contracts Administered by TDHCA for CDBG Round 1 Funding

i) Presentation, Discussion, and Possible Approval of the Round 2 CDBG Housing Trust Fund Criteria for HAP and
SPRP Eligibility

) Presentation, Discussion, and Possible Transfer of Bootstrap/Contract for Deed Residual Funds from the General
Fund to a designated Disaster Recovery Gap Financing Program within the Housing Trust Fund

k) Presentation, Discussion, and Possible Approval of the Round 2 CDBG HAP and SPRP Policy Allowing Loan
Forgiveness Upon Death of Applicant

Bond Finance:
)  Presentation, Discussion, and Approval of the Department’s Investment Policy, Resolution No. 09-022
Texas Homeownership:

m) Presentation, Discussion, and Possible Approval of Determination that, for purposes of the Department’s Single
Family Mortgage Revenue Bond (MRB) and Mortgage Credit Certificate (MCC) Programs, a mortgage loan that is
eligible for and receiving refinancing under the Federal Housing Administration (FHA) Hope for Homeowners
Program (H4H Program) would be reasonably likely to cause financial hardship to the borrower if not refinanced

n) Presentation, Discussion, and Possible Approval to publish in the Texas Register proposed amendments to 10
TAC, Chapter 1, 81.36, 2009 Real Estate Analysis Rules and Guidelines

0) Presentation, Discussion, and Possible Approval for publication in the Texas Register a final order adopting
amendments to 10 TAC, Chapter 53, HOME Program Rule, Subchapter A, 853.1, 853.8(a), Subchapter C,
853.30, Subchapter D, 853.47 (a)(4), and Subchapter G, §53.80 (e)(1)

p) Presentation, Discussion, and Possible Approval for publication in the Texas Register of proposed Amendments
to 10 TAC Chapter 35, 2009 Multifamily Housing Revenue Bond Rules
Withdrawn from consideration.

Motion by Ms. Ray to approve Consent Agenda, items a — 0; seconded by Mr. Cardenas; passed unanimously.

ACTION ITEMS
AGENDA ITEM 2: BOARD
a) Designation of Assistant Presiding Officer, Secretary, Treasurer, and one or more Assistant Secretaries in
accordance with Tex. Gov't. Code, §2306.030
Motion by Mr. Flores to accept staff recommendation that Ms. Ray be designated vice-chair and that Tim
Irvine be designated secretary/treasurer; seconded by Mr. Cardenas. Passed unanimously.

AGENDA ITEM 3: MULTIFAMILY DIVISION ITEMS - HOUSING TAX CREDIT PROGRAM:
a) Presentation, Discussion, and Possible Approval of Housing Tax Credit Amendments

04463  Lakeside Manor Senior Community Little Elm
Withdrawn from consideration.
06118  Sunset Haven Apartments Brownsville

Cynthia Bast, Locke, Bissel, Lord & Liddell, provided testimony.
Motion by Ms. Ray to grant approval for both amendments; seconded by Ms. Bingham; passed
unanimously.

08133  The Gardens of Sienna Apartments Beaumont
Motion by Mr. Flores to approve staff recommendation to approve amendments; seconded by Ms.
Bingham; passed unanimously.

08299  Southern View Apartments Fort Stockton
Withdrawn from consideration.
08401  Artisan at San Pedro Creek Apartments San Antonio

Motion by Ms. Bingham to approve staff recommendation to approve amendment; seconded by
Mr. Flores; passed unanimously.
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b) Presentation, Discussion, and Possible Waiver of Requirements of the Qualified Allocation Plan and Rules for
2007 Applications that Returned Awards and Reapplied Under the 2009 Competitive Housing Tax Credit
Application Cycle

Terri Anderson, Anderson Capital, LLC, representing Villas on Raiford Carrollton Senior Housing, L.P.,

application number 07303 and 080, provided testimony.

Ron Pegram, provided testimony on behalf Peachtree Seniors, TDHCA number 09108.

Tim Lang, the general partner of Hampton Villages, TDHCA number 07137, provided testimony.

Diana Mclver provided testimony on behalf San Gabriel Crossing, Liberty Hill; TDHCA number 07220 and

Sears Methodist on the rehabilitation of The Canyons in Amarillo, TX.

Motion by Mr. Flores that the four projects be eligible for 2009 cycle with the seven global issues being

allowed as part of the approval process, that the staff grade them in accordance with the Department’s rules

and that the individual requests be considered at the next Board meeting; seconded by Ms. Ray; passed
unanimously.

c) Presentation, Discussion, and Possible Action on Housing Tax Credit Appeals:

No appeals filed.

d) Presentation, Discussion, and Possible Approval of a modification to the bond documents regarding Post Oak
East Apartments in Fort Worth (Euless), Texas regarding restrictions on rents and incomes

Granger MacDonald provided testimony.

Motion by Mr. Flores to allow the release of the rent restriction up to the 60% of median income level with the

caveat that the 38 units currently restricted to 30% of median income at the project be held open for a

minimum of 60 days for 30% households with Section 8 vouchers that can pay the 60% rent and if no eligible

tenants apply during that time, that time he would be open to leasing those to 60% of median income. This
decision is pending possible approval with the Office of the Attorney General; seconded by Ms. Ray; passed
unanimously.

AGENDA ITEM 4: Multifamily Division Items-Private Activity Bond Program:

a) Presentation, Discussion, and Possible Approval of a Change in the Fee Schedule for Multifamily Tax-Exempt
Bond Issuances through the Department

David Nance provided testimony.

Withdrawn from consideration until next meeting.

b) Presentation, Discussion, and Possible Approval of the First Supplement to the Trust Indenture for Wildwood
Apartments and The Meridian, Resolution #09-023

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

AGENDA ITEM 5: Rules:
a) Presentation, Discussion, and Possible Approval for publication in the Texas Register a final order adopting 10
TAC, Chapter 60, Subchapter A, Compliance Monitoring Rules
Barry Kahn, developer in Houston, provided testimony.
Motion by Ms. Ray to approve staff recommendation; seconded by Ms. Bingham; passed unanimously.

AGENDA ITEM 6: Real Estate Analysis:
a) Presentation, Discussion, and Possible Action for 2008 Competitive Housing Tax Credit Appeals of Underwriting
No appeals received.

AGENDA ITEM 7: Disaster Recovery:

a) Presentation and Discussion of the Disaster Recovery Division's Status Report on CDBG and FEMA AHPP
Contracts Administered by TDHCA

Don Atwell, ACS provided testimony.

Report item. No action taken.

b) Report on Disaster Recovery Emergency CDBG Funds for Hurricane IKE and Dolly and authorization to issue
Affordable Rental Housing NOFAs

Motion by Ms. Ray to approve proceeding with development of the NOFA and to share the responsibility with

the executive director to make the requisite decisions with oversight by the Chairman; seconded by Ms.

Bingham; passed unanimously.
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c) Presentation, Discussion, and Possible Approval of a Substantial Amendment to the Partial Action Plan relating to
Harris County for Disaster Recovery to Use Community Development Block Grant (CDBG) Funding to Assist
with the Recovery if Distressed Areas Related to the Consequences of Hurricanes Katrina, Rita, and Wilma in the
Gulf of Mexico in 2005

Motion by Ms. Bingham to approve staff recommendation; seconded by Mr. Flores; passed unanimously.

AGENDA ITEM 8: Bond Finance:

a) Presentation, Discussion, and Approval of the Department's Interest Rate Swap Policy

Motion by Mr. Flores to accept staff recommendation; seconded by Mr. Cardenas; passed unanimously.

b) Presentation, Discussion, and Approval of Resolution No. 09-025 authorizing the transfer of the Single Family
Mortgage Revenue Bonds 2005 Series A and 2007 Series A Interest Rate Swap Counterparty from Bear Stearns
Financial Products, Inc. to JPMorgan Chase Bank, N.A.

Motion by Mr. Cardenas to accept staff recommendation; seconded by Mr. Flores; passed unanimously.

c) Presentation, Discussion and Approval of Resolution No. 09-024 authorizing application to the Texas Bond
Review Board for reservation of single family private activity bond authority

Motion by Mr. Flores to accept staff recommendation; seconded by Mr. Cardenas; passed unanimously.

AGENDA ITEM 9: HOME and Housing Trust Fund Programs Division:
a) Presentation, Discussion, and Possible Action for Appeals:
08328 Estates at Northside
Withdrawn by applicant until the next meeting.
b) Presentation, Discussion and Possible Approval of Requests for Amendments to HOME Program Contract/
Commitments from the following list:

Pilot Point

1000487 City of Bonham HBA
Motion by Ms. Ray to approve staff recommendation; seconded by Mr. Flores; passed
unanimously.
1000991 Cambridge Crossing RHD
Motion by Ms. Ray to approve staff recommendation; seconded by Mr. Flores; passed
unanimously.
c) Presentation, Discussion and Possible Approval of HOME Program Award Recommendations from the following
list:
Owner Occupied Housing Assistance Program
2008-0069  City of Corsicana Corsicana
2008-0073  City of LaGrange LaGrange
2008-0102  City of Paris Paris
2008-0104  City of Bonham Bonham
2008-0107  Community Council of Southwest Texas, Inc. Uvalde
2008-0109  Lamar County Paris
2008-0112  El Paso Collaborative for Community and Economic Development  El Paso
2008-0115  City of New Braunfels New Braunfels
2008-0120  City of Anton Anton
2008-0121  City of Abernathy Abernathy
2008-0122  City of Ralls Ralls
2008-0123  City of McCamey McCamey
2008-0125  City of Winters Winters
2008-0126  City of Turkey Turkey
2008-0127  City of Socorro Socorro
Homebuyer Assistance Program
2008-0108 Community Council of Southwest Texas, Uvalde
2008-0119 City of Midland Midland

Tenant-Based Rental Assistance Program

2008-0068 Ellis Community Resources New Braunfels
2008-0118 Affordable Carina Housina Colleae Station
2008-0124 Fort Bend County Women'’s Center Rosenbera
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Contract for Deed Program

2008-0117 La Organizacion Progresiva de San Elizario ~ San Elizario
Rental Housing Development Program

08181 Park Ridae Apartments Llano

08341 Alta Vista Apartments Marble Falls

08344 Hvatt Manor Apartments Gonzales

08134 The Huntinaton Buda

08256 Westwav Place Corsicana

08255 West Park Senior Villaoe Corsicana
Community Housing Development Organization Rental Housing Development Program

08342 Constitution Court Conperas

Motion by Ms. Ray to approve staff recommendations for Item c); seconded by Mr.

Flores; passed unanimously.

d) Presentation, Discussion, and Possible Approval of Housing Trust Fund Program Award Recommendations from
the following list;

08334 Parkwood Apartments Nixon
Motion by Mr. Cardenas to approve staff recommendation; seconded by Ms. Ray; passed unanimously.

AGENDA ITEM 10: Executive:
a) Presentation, Discussion, and Possible Approval of the Notice of Funds Availability (NOFA) for the Neighborhood
Stabilization Program
The NOFA was withdrawn from consideration until next meeting. Report item only. No action taken.

EXECUTIVE SESSION

a) The Board may go into Executive Session (close its meeting to the public) on any agenda item if appropriate and authorized
by the Open Meetings Act, Texas Government Code, Chapter 551

b) The Board may go into Executive Session Pursuant to Texas Government Code §551.074 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.

¢) Consultation with Attorney Pursuant to 8551.071(a), Texas Government Code:
1. With Respect to pending litigation styled Rick Sims v. Texas Department of Housing and Community Affairs filed in
federal district court (new filing of previously dismissed suit)
2. With Respect to pending litigation styled The Inclusive Communities Project, Inc. v. Texas Department of Housing and
Community Affairs, et al filed in federal district court
3. With Respect to pending litigation styled M.G. Valdez Ltd. v. Texas Department of Housing and Community Affairs filed in
District Court, Hidalgo County
4. With Respect to Any Other Pending Litigation Filed Since the Last Board Meeting
5. Potential sale of agency owned real estate and/or sales of loans

No Executive Session held.

REPORT ITEMS
1. TDHCA Outreach Activities, December 2008
2. Single Family Mortgage Revenue Bond Program Delinquency Report Item

ADJOURN
Since there was no further business to come before the board, Kent Conine adjourned the meeting at
12:10 p.m. on February 5, 2009.

Mr. Timothy K. Irvine, Board Secretary

For a full transcript of this meeting, please visit the TDHCA website at www.tdhca.state.tx.us.
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TEXAS DEPARTMENT OF HOUSING AND COMMUNITY AFFAIRS
BOARD MEETING

March 12, 2009; 12:00 noon

Galveston Island Convention Center
5600 Seawall Blvd, Galveston, TX 77551

SUMMARY OF MINUTES

CALL TO ORDER, ROLL CALL ; CERTIFICATION OF QUORUM
The Board Meeting of the Texas Department of Housing and Community Affairs of March 12, 2009 was called to order by Chair,
Kent Conine, at 12:42 p.m. It was held at the Galveston Island Convention Center, 5600 Seawall Blvd., Galveston, TX. Roll call
certified a quorum was present.

Members Present:
Kent Conine, Chair
Gloria Ray, Vice Chair
Tom Cardenas, Member
Juan Mufioz, Member
Sonny Flores, Member
Leslie Bingham-Escarefio, Member

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.
Mr. Gerber thanked the city of Galveston, Steve LeBlanc, the City Manager, and Jeff Sjostrom, with the Economic Development
Foundation for hosting the TDHCA Board of Directors meeting in Galveston. Mr. Gerber welcomed Tatiana Oria, with the staff of State
Representative Yvonne Davis, Chair of TDHCA's Oversight Committee, the House Committee on Urban Affairs.
Cynthia Bast, Locke Lord Bissell & Liddell, provided testimony on behalf of a number of the 2008 tax credit applicants who were on the
waiting list and received forward commitments of ‘09 tax credit funds
Bert Magill provided testimony requesting expediting commitments.
Bill Fisher, Odyssey Residential, provided testimony regarding issuance of 8609s for Villas of Winkler and Marshall Meadows.
Barry Palmer, Coats Rose Law Firm, provided testimony concerning 2008 transactions that have forward commitments of '09 and the short
deadline to close.
Mike Logan, CEO of Managed Energy Services, LLC, (MES) provided testimony and offered the services of MES, an alternative energy
and green building consulting and engineering firm, to aid in the efforts toward rebuilding plans and objectives.
Barbara Crews, co-chair of the Galveston County Restore and Rebuild, (GCR Squared), provided testimony and suggested policies to
consider adopting to enhance recovery efforts.
Dian Groh, Gulf Coast Interfaith, provided testimony on recovery efforts in Galveston.
Bernard Scrogin, Lutheran Disaster Response, provided testimony on recovery efforts in Galveston.
Shirley Fanuiel, Gulf Coast Interfaith, the Texas State NAACP, Galveston County Restore and Rebuild and the Texas Hurricane Relief
Center that's under the National Baptist Convention, provided testimony on recovery efforts in Galveston.
Joe Compian, Galveston County Interfaith and committee member for the Archdiocese of Galveston, Houston, the Catholic Campaign for
Human Development, provided testimony on recovery efforts in Galveston.
Mike Sugrue, Solutions Plus, provided testimony concerning on SilverLeaf at Chandler.
Ike Akbari, Itex Development, Port Arthur, provided testimony on recovery efforts in Port Arthur and city of Orange.
Granger MacDonald provided testimony opposed to the fees paid to TSHAC.
David Long, Texas State Affordable Housing Corporation, provided testimony regarding asset oversight.

TDHCA Board of Directors Meeting
March 12, 2009
Page 1 of 6



CONSENT AGENDA

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 provided under Texas Government
Code Chapter 551, the Texas Open Meetings Act.

AGENDA ITEM 1: Approval of the following items presented in the Board materials:
Executive Division:
a) Presentation, Discussion, and Possible Approval of Board Meeting Minutes of November and December 2008
December 2008 Board Minutes withdrawn from consideration until April Board meeting.
Multifamily Finance:
b) Presentation, Discussion, and Possible Approval of Housing Tax Credit Extensions

04478  Villas at Winkler Senior Housing Houston
Withdrawn from Consent for further discussion.
05446  Providence at Marine Creek Fort Worth
060186 Sunset Way Apartments Port Arthur
07194  Villas of Brownwood Apartments Brownwood
07103  Oak Tree Village Apartments Dickinson
c) Presentation, Discussion, and Possible Approval of Trustees for the Multifamily Mortgage Revenue Bond
Transactions

d) Presentation, Discussion, and Possible Approval of a Change in the Fee Schedule for Multifamily Tax-Exempt

Bond Issuances through the Department
Housing Resource Center:

e) Presentation, Discussion, and Possible Approval of the 2009 State of Texas Low Income Housing Plan and

Annual Report
Community Affairs:

f)  Presentation, Discussion, and Possible Approval of the 2009 U.S. Department of Energy Weatherization Annual
Plan

g) Presentation, Discussion, and Possible Approval of the 2009 Low Income Home Energy Assistance Program and
Department of Energy Weatherization Awards

Office of Colonia Initiatives:

h) Presentation, Discussion, and Possible Approval of a Memorandum of Understanding (MOU) between the Texas
Department of Housing and Community Affairs (TDHCA) and the Office of Rural Community Affairs (ORCA)
regarding the management of Community Development Block Grant (CDBG) funds for the Colonia Self-Help
Center (SHC) Program

i)  Presentation, Discussion, and Possible Approval of new members to the Colonia Resident Advisory Committee.
Withdrawn from consideration until April meeting.

HOME and Housing Trust Fund Programs:

) Presentation, Discussion, and Possible Approval of the 2009 Housing Trust Fund Capacity Building Program
Request for Qualifications (RFQ)

k) Presentation, Discussion, and Possible Approval of Housing Trust Fund Program Award Recommendations:

Homebuyer Assistance Program

2009-0001  Brownsville Housing Finance Corporation Brownsville

Housing Rehabilitation Assistance Program

2009-0002  City of Taylor Taylor

Rental Production Program

08335 Meadow Park Village Lockhart
Withdrawn withdrawn from consideration until April

08339 Crown Point Apartments Venus

Motion by Ms. Ray to approve Consent Agenda, items a) (with exception of December Minutes), b) (with
exception of Villas at Winkler Senior Housing), c)-j), and k) (with exception of Meadow Park Village);
seconded by Mr. Cardenas; passed unanimously.
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04478  Villas at Winkler Senior Housing Houston
Bill Fisher, Odyssey Residential, provided testimony.
George Littlejohn, Novogradac & Company, provided testimony.
Motion by Mr. Flores to approve extension; seconded by Ms. Ray;
passed unanimously.

ACTION ITEMS
AGENDA ITEM 2: Executive:
a) Presentation, Discussion, and Possible Approval of policy regarding use of the American Recovery and
Reinvestment Act (ARRA) 2009 Exchange Program and HOME Partnership Tax Credit Gap Financing
Terry Anderson, provided testimony.
David Koogler, Mark-Dana Corporation, provided testimony.
Barry Palmer, Coats Rose, provided testimony.
Mike Sugrue, Solutions Plus, provided testimony.
Mark Mayfield, Texas Housing Foundation of the Regional Public Housing Authority, provided testimony.
Granger MacDonald, provided testimony.
Ben Farmer, developer, owner, builder, manager, provided testimony.
Steve Moore, provided testimony.
Donald Sampley, City of Houston Housing Department, provided testimony.
Jeff Crozier, Executive Director, Rural Rental Housing Association, provided testimony.
George Littlejohn, Novogradac & Company, provided testimony.
Dan Allgeier, New Rock, provided testimony.
No action taken.

AGENDA ITEM 3: Multifamily Division Items - Housing Tax Credit Program:
a) Presentation, Discussion, and Possible Approval of Housing Tax Credit Amendments
04456  Providence at Marshall Meadows San Antonio
Bill Fisher, Odyssey Residential Holdings, provided testimony.
Motion by Ms. Ray to move to accept the staff recommendation
without assessment of penalties; seconded by Mr. Flores; passed
unanimously.

b) Presentation, Discussion, and Possible Waiver of Requirements of the Qualified Allocation Plan and Rules for
2007 Applications that Returned Awards and Reapplied Under the 2009 Competitive Housing Tax Credit
Application Cycle

Hampton Villages: no waivers;

Canyon Retirement: Diana Mclver, Diana Mclver and Associates, DMA Development Company, provided

testimony.

Motion made by Ms. Bingham-Escarefio to waive three, the LPS, rent levels and enterprise zone; seconded by

Ms. Ray; passed unanimously.

San Gabriel: Diana Mclver, Diana Mclver and Associates, DMA Development Company, provided testimony.

Motion by Ms. Ray to allow the developer to retain the Local Political Subdivision contribution points of 18

and the green-building initiatives; seconded by Mr. Flores; passed unanimously.

Motion by Ms. Bingham-Escarefio to waive the percentage issue on the two million cap; seconded by Ms.

Ray; passed unanimously.

Peachtree Senior:

Motion by Ms. Ray to let the developer retain the exurban development points and third-party funding

commitment; seconded by Mr. Flores; passed unanimously.

Dennis Hoover provided testimony concerning application #09318, a '07 tax credit deal that was not

submitted until the end of January. Mr. Hoover asked to be included with the '07 deals and that all fees be

credited towards '09 fees.

No action taken. The Board asked staff to bring this back to the next Board meeting for consideration.
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c) Presentation, Discussion, and Possible Action on Housing Tax Credit Appeals:
None filed.

AGENDA ITEM 4: Multifamily Division Items—Private Activity Bond Program:
a) Presentation, Discussion, and Possible Action for the Inducement Resolution Declaring Intent to Issue Multifamily
Housing Mortgage Revenue Bonds for Developments Throughout the State of Texas and Authorizing the Filing of
Related Applications for the Allocation of Private Activity Bonds with the Texas Bond Review Board for Program
Year 2009
09603 Willow Oak; White Settlement, Tarrant County; Resolution #09-032
Withdrawn from consideration.

AGENDA ITEM 5: Real Estate Analysis:
a) Presentation, Discussion, and Possible Action for 2008 Competitive Housing Tax Credit Appeals of Underwriting
08255 West Park Senior Housing
08256 Westway Place

Withdrawn from consideration.

AGENDA ITEM 6: Community Affairs:

a) Presentation, Discussion, and Possible Action on the appeal from the Texas Association of Community Action
Agencies on application matters

Withdrawn from consideration.

b) Presentation, Discussion, and Possible Approval of the 2009 Community Services Block Grant State
Discretionary Awards

Motion by Ms. Ray to approve staff recommendation; seconded by Ms. Bingham-Escarefio; passed

unanimously.

AGENDA ITEM 7: Disaster Recovery:
a) Presentation and Discussion of the Disaster Recovery Division's Status Report on CDBG and FEMA AHPP
Contracts Administered by TDHCA
Don Atwell, ACS, provided testimony.
Mark Viator, ACS, provided testimony.
No action taken.

b) Presentation, Discussion, and Possible Action regarding a Notice of Funds Availability for a $58 million affordable
rental housing set-aside under CDBG disaster funding related to Hurricanes Ike and Dolly
Motion by Mr. Flores to approve staff recommendation; seconded by Mr. Cardenas; passed unanimously.

AGENDA ITEM 8: Bond Finance:

a) Presentation, Discussion, and Possible Approval of Resolution No. 09-029 authorizing the Department to enter
into substitute liquidity facilities provided by the Comptroller of Public Accounts of the State of Texas and
approving amendments to the Supplemental Indentures for the 2006 Series H and 2007 Series A Single Family
Variable Rate Mortgage Revenue Bonds

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

b) Presentation, Discussion, and preliminary approval authorizing the Department to utilize available funds to
provide assistance to the remaining allocation of unassisted mortgage rate funds on the Single Family Mortgage
Revenue Bonds 2006 Series FGH, Program 68 and 2007 Series B, Program 70 along with use of the First-Time
Homebuyer Tax Credit of 2009 under the American Recovery and Reinvestment Act of 2009

Motion by Ms. Bingham-Escarefio to approve staff's recommendation with two additional options: to change

their W-4 withholding so that they can repay us and repay the agency in monthly amounts repay; and or the

filing of an amended '08 tax return where they would assign the proceeds of the refund up to whatever the
downpayment assistance amount was, with rules to be presented to the board for action in April; seconded
by Ms. Ray; passed unanimously.
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c) Presentation, Discussion, and preliminary approval authorizing the Department to utilize Housing Trust Fund
(HTF) funds to provide down payment assistance to eligible homebuyers in conjunction with the Department’s
2009 Mortgage Credit Certificate (MCC) Program along with use of the First-Time Homebuyer Tax Credit of 2009
under the American Recovery and Reinvestment Act of 2009.

Steven Harris, Harris Housing Advisors, provided testimony.

Motion by Mr. Flores to approve staff recommendation; seconded by Ms. Bingham-Escarefio; passed

unanimously.

AGENDA ITEM 9: HOME and Housing Trust Fund Programs Division:
a) Presentation, Discussion, and Possible Action for Appeals:
08328  Estates at Northside Pilot Point
Withdrawn from consideration.
b) Presentation, Discussion, and Possible Approval of HOME Program Award Recommendations:
Rental Housing Development Program

08346  Quail Run Apartments Decatur
08347  Northview Apartments Kilgore
08345  First Huntington Arms Huntington
08154  Mineral Wells Pioneer Crossing Mineral Wells

Noor Jooma, provided testimony.
Withdrawn by applicant until April meeting.
Motion by Ms. Ray to approve staff recommendation, with exception of Mineral Wells Pioneer Crossing,
seconded by Ms. Bingham-Escarefio; passed unanimously.
c) Presentation, Discussion, and Possible Approval of Requests for Amendments to HOME Program
Contracts/Loans from the following list:
1000437 Windvale Park Apartments RHD
Emanuel Glockzin, developer of Windvale Park Apartments, provided testimony.
Motion by Mr. Conine to approve Option 3 to modify the loan as requested to reduce the overall debt service
from $50,000 to $12,000 annually with the remaining debt to become a non-amortizing zero percent loan;
seconded by Ms. Bingham-Escarefio; passed unanimously.

AGENDA ITEM 10: Executive:

a) Presentation, Discussion, and Possible Approval of the Notice of Funding Availability for the Texas Neighborhood
Stabilization Program.

Barbara Smith, Executive Director, local Habitat for Humanity affiliate in Montgomery County, provided
testimony.
Nancy Mikeska, National Community Development Association Region 6 and Chairman of the Board of the
Directors for Region 6, provided testimony.
Eugene Bauer, Executive Director for the Fort Hood Area Habitat For Humanity, provided testimony.
Dr. Joanne Ducharme, provided testimony.
David Danenfelzer, Texas State Affordable Housing Corporation, provided testimony.
Jimmy Shoemaker, provided testimony.
Motion by Ms. Bingham-Escarefio to approve staff recommendation; seconded by Mr. Cardenas; motion to
amend by Mr. Conine limiting the downpayment assistance to a maximum of $30,000; accepted by Ms.
Bingham-Escarefio and Mr. Cardenas; passed unanimously.

EXECUTIVE SESSION. Executive Session not held.
a) The Board may go into Executive Session (close its meeting to the public) on any agenda item if appropriate and authorized by the Open
Meetings Act, Texas Government Code, Chapter 551
b) The Board may go into Executive Session Pursuant to Texas Government Code §551.074 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.
c) Consultation with Attorney Pursuant to §551.071(a), Texas Government Code:

TDHCA Board of Directors Meeting
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1. With Respect to pending litigation styled Rick Sims v. Texas Department of Housing and Community Affairs filed in federal district
court (new filing of previously dismissed suit)

2. With Respect to pending litigation styled The Inclusive Communities Project, Inc. v. Texas Department of Housing and Community
Affairs, et al filed in federal district court

3. With Respect to pending litigation styled M.G. Valdez Ltd. v. Texas Department of Housing and Community Affairs filed in District
Court, Hidalgo County

4. With Respect to Any Other Pending Litigation Filed Since the Last Board Meeting

5. Potential sale of agency owned real estate and/or sales of loans

OPEN SESSION
Action in Open Session on Items Discussed in Executive Session

REPORT ITEMS
1. TDHCA Outreach Activities, December 2008
2. Single Family MRB Rescue Fund Update

ADJOURN
Since there was no further business to come before the board, Kent Conine adjourned the meeting at
5:13 p.m. on March 12, 2009.

Mr. Timothy K. Irvine, Board Secretary

For a full transcript of this meeting, please visit the TDHCA website at www.tdhca.state.tx.us.
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EXECUTIVE DIVISION

BOARD ACTION REQUEST
April 23, 2009

Action Item
Resolution of the Board of Directors rescinding Resolution No. 09-020 and adopting
Resolution No 09-038, designating signature authority due to reorganization and the
designation of new signature designees.

Required Action

Approval to rescind Resolution No. 09-020 and to adopt Resolution 09-038 designating
signature authority for new signature designees.

Background

The provisions of Chapter 2306, Texas Government Code, as amended, authorize the
Department: (a) to make and acquire and finance, and to enter into advance commitments to
make and acquire and finance, mortgage loans and participating interests therein, secured by
mortgages on residential housing in the State of Texas (the "State"); (b) to issue its bonds, for
the purpose of, among other things, obtaining funds to acquire or finance such mortgage loans,
to establish necessary reserve funds and to pay administrative and other costs incurred in
connection with the issuance of such bonds; and (c) to pledge all or any part of the revenues,
receipts or resources of the Department, including the revenues and receipts to be received by
the Department from such single family mortgage loans of participating interests, and to
mortgage, pledge or grant security interests in such mortgages of participating interests,
mortgage loans or other property of the Department, to secure the payment of the principal or
redemption price of and interest on such bonds.

This resolution also recognizes the appointment of a Chief of Staff, Chief of Agency
Administration, Deputy Executive Director for Community Based Programs, Deputy
Executive Director for Housing Programs, the Deputy Executive Director of Emergency
Housing and Disaster Recovery, Director, Rita Recovery and Director, Ike Recovery.

The resolution provides limited authority to several persons to execute real estate transactions
to streamline department operations.

Recommendation

Approve, reject or approve with modification the Resolution presented.

Resolution No. 09-028
April 23, 2009
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RESOLUTION NUMBER 09-038
RESOLUTION OF THE BOARD OF DIRECTORS
RESCINDING RESOLUTION NO. 09-020
DESIGNATING SIGNATURE AUTHORITY

WHEREAS, the Texas Department of Housing and Community Affairs, a public and official
governmental agency of the State of Texas, (the “Department”) was created and organized pursuant
to and in accordance with the provisions of Chapter 2306, Texas Government Code, as amended,
and

WHEREAS, the Act authorizes the Department: (a) to make and acquire and finance, and to
enter into advance commitments to make and acquire and finance, mortgage loans and finance,
participating interests therein, secured by mortgages on residential housing in the State of Texas (the
“State™); (b) to issue its bonds, for the purpose of, among other things, obtaining funds to acquire or
finance such mortgage loans, to establish necessary reserve funds and to pay administrative and
other costs incurred in connection with the issuance of such bonds; and (c) to pledge all or any part
of the revenues receipts or resources of the Department, including the revenues and receipts to be
received by the Department from such single family mortgage loans of participating interests, and to
mortgage, pledge or grant security interests in such mortgages of participating interests, mortgage
loans or other property of the Department, to secure the payment of the principal or redemption price
of and interest on such bonds; and

WHEREAS, on December 18, 2008, the Governing Board adopted Resolution No. 09-020,
designating signature authority for bond and real estate transactions; and

WHEREAS, the Governing Board has now determined that Resolution No. 09-020,
designating signature authority, should be rescinded because of the reorganization of the Department
and new signature authority designated.

NOW, THEREFORE, BE IT RESOLVED BY THE GOVERNING BOARD OF THE
TEXAS DEPARTMENT OF HOUSING AND COMMUNITY AFFAIRS THAT:

SECTION 1 — Rescission of Prior Signature Authority. The Governing Board hereby
rescinds Resolution No. 09-020.

SECTION 2 — Designation of Signature Authority for Bond Transactions. The Governing
Board hereby authorizes and designates the Chairman or Vice Chairman of the Board, the Board
Secretary, the Executive Director or the Acting Executive Director, the Chief of Staff, the Chief of
Agency Administration, the Director of Financial Administration, the Director of Bond Finance, the
Director of Texas Homeownership, and the Director of Multifamily Finance Production as
signatories for single family and multifamily bond transactions including, but not limited to letters of
instruction, officer’s certificates, bond transactional documents and all other documents and
certificates executed in connection with such bond transactions.

Resolution No. 09-038
April 23, 2009
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SECTION 3 — Designation of Signatory Authority for Real Estate Transactions. The
Governing Board hereby authorizes and designates the following persons to execute and deliver, as
specified earnest money contracts, deeds or conveyances of title, leases of real property, settlement
statements on purchase or sale of real property, deposits and disbursements on agency bank
accounts, real estate transactional documents and all other documents executed in connection with
real estate or real estate-related transactions:

Executive Director or Acting Executive Director, Chief of Staff, Chief of Agency Administration,
Director of Financial Administration and Board Secretary: All real estate or real estate related
transactions.

Deputy Executive Director for Community Based Programs: All real estate or real estate-related
transactions administered under any of the Community Based Programs areas.

Deputy Executive Director for Housing Programs: All real estate or real estate-related transactions
administered under any of the Housing Programs areas programs.

Director of Multifamily Finance Production: All real estate or real estate-related transactions
administered under the Multifamily Production Division.

Director of Bond Finance: All real estate or real estate-related transactions administered by the
Bond Finance Division.

Director of Texas Home Ownership: All real estate or real estate-related transactions administered
by the Texas Home Ownership Division.

Director of the HOME Program: All real estate or real estate-related transactions administered
under the HOME Division.

Deputy Director for Emergency Housing and Disaster Recovery, Director Rita Recovery, Director
Ike Recovery, and CDBG Field Officer all real estate or real estate-related transactions administered
under any of the Emergency Housing and Disaster Recovery programs.

Signatory authority on deposits and disbursements on agency bank accounts is limited to those
persons designated on the applicable signature cards, as specified by the Executive Director or
Acting Executive Director; provided however, that no person may be so designated other than the
Executive Director or Acting Executive Director, the Chief of Staff, the Chief of Agency
Administration, a Deputy Executive Director, or a Director.

SECTION 4 — Execution of Documents. The Governing Board hereby authorizes the
Executive Director or, in the absence of the Executive Director, the Chief of Staff to execute, on
behalf of the Department, any and all documents, instruments reasonably deemed necessary to
effectuate this Resolution.

SECTION 5 — Effective Date. This Resolution shall be in full force and effect from and
upon its adoption.

Resolution No. 09-038
April 23, 2009
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SECTION 6 — Notice of Meeting. That written notice of the date, hour and place of the
meeting of the Board at which this Resolution was considered and of the subject of this Resolution
was furnished to the Secretary of State and posted on the Internet for at least seven (7) days
preceding the convening of such meeting, that during regular office hours a computer terminal
located in a place convenient to the public in the office of the Secretary of State was provided such
that the general public could view such posting; that such meeting was open to the public as required
by law at all times during which this Resolution and the subject matter hereof was discussed,
considered and formally acted upon, all as required by the Open Meetings Act, Chapter 551, Texas
Government Code, as amended; and that written notice of the date, hour and place of the meeting of
the Board and of the subject of this Resolution was published in the Texas Register at least seven (7)
days preceding the convening of such meeting, as required by the Administrative Procedure and
Texas Register and Administrative Code Acts, Chapters 2001 and 2002, Texas Government Code, as
amended.

PASSED AND APPROVED this day of ,

Chair of the Governing Board
[SEAL]

Attest:

Secretary of the Board

Resolution No. 09-038
April 23, 2009
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FINANCIAL ADMINISTRATION DIVISION

BOARD ACTION REQUEST
April 23, 2009

Report Item
2nd Quarter Investment Report

Required Action
Presentation of the Department’s 2nd 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 their fair value at the beginning and end of the
quarter.

e Overall, the portfolio carrying value decreased by $28,998,902 (See Page 1) for a
total of $1,661,166,278. The Residential Mortgage Revenue Bond (RMRB)
indenture paid $13.1 million in principal and $1.2 million in interest. The
remaining difference is accounted for by construction draws made by multi-
family projects currently under construction and interest earnings from
investments.

The portfolio consists of (See Page 4):

Beginning Quarter Ending Quarter

Mortgage Backed Securities (MBS) 80% 82%
Guaranteed Investment Contract/

Investment Agreement (GIC/1A) 7% 4%
Repurchase Agreements 5% 7%
Other (Cd's, MM's, T-Bonds) 8% 7%

The 2% increase in MBS is a result of purchases which represent newly originated
loans being pooled and converted into securitized investments. The 3% decrease in
GIC/IA is a result of liquidation of long term investments in preparation for debt
service payments during the month of March related to the RMRB Indenture. The 2%
increase in Repurchase Agreements is a result of the investment of funds related to
debt service payments for the RMRB Indenture.
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The portfolio activity for the quarter (See Page 5):

$28,407,693 of MBS purchases during the quarter represent portfolio activity for
new loans originated.

The maturities in MBS this quarter were $21,587,847 which represents loan
payoffs. The table below shows a declining trend in new loans and steady trend
in loan payoffs.

2nd Qtr 3rd Qtr 4th Qtr 1st Qtr 2nd Qtr
FY 08 FY 08 FY 08 FY 09 FY 09 Total
Purchases 93,023,499 42,139,623 53,431,468 34,559,150 28,407,693 251,561,433
Sales
Maturities 18,007,506 21,441,989 21,242,337 20,647,224 21,587,847 102,926,903

The fair value (the amount at which a financial instruments could be exchanged in
a current transaction between willing parties) increased $22,857,282 (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 5.62% for the end of February down from 6.69% at the end of
November. 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 change in the bond market as a whole.

The process of valuing investments at fair value (market value) generates
recognition of unrealized gains and losses. These gain or losses do not impact the
overall portfolio because the Department does not 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.
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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
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 assets greater than
liabilities in a range from 103.86% to 118.18% which would indicate the
Department has sufficient assets to meet its obligations.

The interest comparison for the Single Family and Multifamily indentures show
Interest expense greater than interest income due to the variable rate resets that
increased substantially as a result of market conditions. These market conditions
included liquidity provider downgrades of DEPFA/DEXIA that reduced the
marketability of variable rate bonds. As a result, these bank bonds incurred
heightened interest rates of up to 15% for the first sixty days. TDHCA replaced
DEPFA Bank as liquidity provider with the State Comptroller which reduced
variable rate resets to .75%. TDHCA is negotiating with the State Comptroller to
replace DEXIA as liquidity provider to reduce the variable rates from 4.25% to
approximately .75%. 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 February 28, 2009

(1) Investrents, Mortgage Backed Securities and Bonds Payable reported at par value not fair value.
This adjustment is consistent with indenture cashflows prepared for rating agencies.

(2) Additional accounts pledged to bonds were added 1o parity calculation in February 2009 to be consistent with cashflows prepared by underwriters.

(3) Vaniable rate resets/swap payment accruals increased substantially due to market conditions,

Residential Collateralized
Mortgage " Home Mortgage
Single Family Revenue Bond Revenue Bond Multi-Family Combined
Indenture Funds Indenture Funds Indenture Funds Indenture Funds Totals
PARITY COMPARISON:
PARITY ASSETS
Cash $ 198,617 $ - $ - 1,128,376 1,327,093
Investmentst™ $ 125,957,413 $ 17,400,791 $ ©36,860 110,722,802 $ 255,017,957
Mortgage Backed Securities™ $ 1,022652517  $ 262,864,696 § 10,288,141 $ 1,205,805, 355
Loans Receivable $ 35,702,586 % 19202 $ - 1215602960 § 1,252,224, 749
Accrued Interest Receivable $ 4,583,516 $ 1,724,55¢  § 87,855 8,347,162  § 14,723,092
TOTAL PARITY ASSETS $ 1,189,085,649 $ 262,908,24¢ § 11,292,856 1,335,801,391 $  -2,819,008,146
PARITY LIABILITIES
Bonds Payable!™ $ 1,113,815,000 3 267,560,000 § 9,500,000 1,216,333,454 & 2,607,238,454
Accrued Interest Payable $ 31,047,618 3 2428506 § 55,378 8,507,302  § 42,128,804
TOTAL PARITY LIABILITIES B 1,144,862,618 3 270018506 & 9,555,378 1.224,930,756 & 2,649,367,258
PARITY DIFFERENCE $ 44,233,031 $ 12,890,743  § 1,737,478 110,870,635  $ 169,731,888
PARITY & 103.86% 104.77% 118,18% 108.05% 106.41%
INTEREST COMPARISON (For the Sixth Fiscal Month} :
INTEREST INCOME
Interest & Investment income $4,671,326 $1,271,531 $61,383 $4,775,335 $11,079,575
TOTAL INTEREST INGOME $4,971,326 $1,271,531 361,383 $4,775,335 $11,079,575
" INTEREST EXPENSE
Interest on Bonds $5,447,075 $1,213,080 $49,433 $4,779,747 $11,489,335
TOTAL INTEREST EXPENSE 55,447,075 $1,213,080 $49,433 $4,779,747 $11,489,335
NET INTEREST ($475,748) & $58,451 $11,950 ($4,412) {$400,760)
INTEREST RATIO 91.27% 104.82% 124.17% 99.91% 96.43%
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5)
6)

PUBLIC FUNDS INVESTMENT ACT
INTERNAL MANAGEMENT REPORT (SEC. 2256.023)
QUARTER ENDING FEBRUARY 28, 2009

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



TEXAS DEFARTMENT OF HOUSING AND COMMUNITY AFFAIRS
HOUSENG FINANCE DIVISION
PUBLIC FUNDS INVESTMENT ACT
Internal Management Report (Sec. 2256.023) -
Quarter Ending February 28, 2009

{b} (4} Summary statement of each pooled fund group:

FAIR VALUE CARRYING HANGEIN:CARRYING CARRYING FAIR VALUE CHANGE ACCRUED
(MARKET} VALUE AGCRETION/ AMORTIZATION! VALUE (MARKET} IN FAIR VALUE INTRECVBL - RECOGNIZED
INDENTURE @1i3008 @11/30/08 PURCHASES SALES MATURITIES TRANSFERS @o2r2809 @02/28/09 {MARKET) @02/28109 GAIN

Single Family 1,136,617,400.37 1,128.659,843.12 £2,924,810.81 (51,180,798.34) {15.717.059.98) 0.00 1,144,706,797.61 1,170.435,627.96 17.771.273.10 4,504,787.00 0.00
RMRE 300,424,256.82 295,967,705.42 1.217.087.49 {12.285.003.05) (5,517,145.70) 0.00 279,382,664.16 288,544,020.85 4,704,825.38 1,706,062.00 0.00
CHMRE 12,478,473.51 12,084,700.42 235.45 (579,158.95) (262,636.22) 0.00 11.203,144.70 12,014,101.30 381,163.51 67.855.00 0.00
Multi Family 138,187,590.83 138.187.590.33 4,827,175.90 (30,565,805.44) {81.004.84) 0.00 112,358,156,45 112.358.156.45 - 4,536.00 ©.00
Commercial Paper 71,594,895,29 71,504,896.29 76.12 .00 0.00 0.00 71,504,972.41 71,594,972.41 - 2.00 0.00
General Fund 13.433,465.88 13,933,465.48 7,511,114.07 (7.758,112.79} 0.00 0.00 13,686,467.16 13,686,467.16 - 158.00 0.00
Housing Trust Fund 18.077,773.25 18.077,773.25 4,675,030.53 (6,360,327.00} 0.00 0.00 16,362,476.69 16.392.476.89 - 237.00 0.00
Administration 158,665.94 158,665.94 35.63 0.00 0.00 0.00 158,701.57 158,701.57 - 2,00 0.00
Compliance 3.942,323.19 3,942,323.19 474,595.97 {135,822.07) 0.00 0.00 4.281,096.09 4,281,096.08 - §2.00 .00
Housing Initiatives 7.508.215.29 7.598.215.29 41,416.58 (237.814.08) 0.00 0.00 7.401,820.79 7.401,620.79 - 167.00 0.00

TOTAL 1.703,009.061.38 1,680,165,179.63 101,671,585.55 (108,082,640.81) (21,567.845.74) 0.00 1,661,166,277.63 1,606,867,441.37 22,857,281.98 6,263,848.00 0.00

* Na relatfonship can be drawn between the "ACCRUED INT RECVBL @ 02/28/09" figures and the corresponding investment values,
because of various factors (.9, purchase date of investment; interest pay it terms-daily, monthly & semi-annual; etc..).
In addition to the aforementioned factors with regards to the Multi Famity Indenture, the Department is carrying $113,486,532 of
investments pledged as reserves by participating entities. The Department is carrying these investmenis with their corresponding
liability purely for tracking the flow of funds.

(b} (8} The Department is in compliance with regards to investing 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 return for the risk assumed, and (4) conformation te all applicable
state statutes governing 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.

DL o hlog

David Cervantes, Director of Financial Administration

AN e / e owe 2/ }o/o3

Matt Pogor, Director of Bond ?frénoe
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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 February 28, 2009
Range of Intevest Poitfolio Weighted Avy Rate Weighted Aug Rate Weighted Avg Rate Weighted Avg Rate Waighted Avg Maturity Weighted Avg Maturity Weighted Avg Maturity Weighted Avg Maturity
for Current Quarter % Beg Canrying Value Beg Market Value End Carrying Value End Market Value Beg Camying Value Beg Market Valuye End Camrying Value End Market Value
INVESTMENT TYPE HI LOW Composition @ 11/30/08 & 11/30/08 @ B27284% @ 02728105 @ 1130108 @ 11530108 @ D2/28/0% & 0228108
Menths Days Months Days Menths Days Months Days
Mortgage-Backed Securities 8.75% 4.49% 81.85% 5.24% 525% S24% 5.25% 215 29 316 24 214 Q 33
Guaramieed Inv Contracts 651% 3.56% 3.85% 4.89% 4.89% 5.04% 5.04% 147 5 147 H 119 13 118
Investment Agreements: £15% 251% 0.36% 4.75% 4.75% 4.93% 4.93% 120 25 120 25 55 15 535
Repurchase Agreements 0.26% 026% 7.03% 0.35% 0.35% 026% 0.26% 0 1 9 1 L] 2 ]
Money Markets 0.00% 0.85% 1,95% 0.60% 0.60% 0.22% 022% [} 1 i} 1 o 1 0
Treasury-Backed Mutual Funds 0.00% Q.62% 0.69% 0.33% 033% 0.04% 0.34% 0 1 0 1 ) 1 0
Commercial Paper 8.00% 2.00% 421% 0.00% 0.00% 0.00% 0.00% 7 12 7 12 4 12z 4
Treasury Bonds/Notes 1325% 1325% . 0.06% 1325% 1325% 13.25% 13.25% €6 12 &6 12 €3 12 -]
Interest Rate Trend for MBS Interest Rate Trend for Investment Agreements
5.75%
% o
5.60% @ 550% R "
] +
5.45% T a75% | '\0—/-‘
&
5.30% 1 RN £
¥ + h ¥ —4 = $.00%
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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 Februatry 28, 2009

FAIR VALUE CARRYING ST CARRYING FAIR VALUE CHANGE
{MARKET) YALUE ACCRETION/ VALUE {MARKET) N FAIR VALUE RECOGNIZED
INVESTMENT TYPE @ 11/30/08 @ 11/30/08 PURCHASES SALES MATURITIES TRANSFERS @ 02/28/05 @ 0228109 {MARKET) GAIN

Commercial Paper 71,431,000.00 71,431,000.00 0.00 8.00 2.00 0.00 71,431,000.00 71,431,000.00 - 0.00
Morigage-Backed Securities 1,359,188,048.75 1,346,399,243.65 28,407 ,693.31 0.00 {21,587,846.74) 0.00 1,353,218,080.22 1,388,882,669.84 22,884,774.52 0.00
Guaranteed Inv Contracts 105,215,607 .61 105,215,607.61 360,068.09 (40,250,786.84) Q.00 0.00 65,324,682.86 65,324,886.86 - 0,00
Investment Agreements 16,014,713.09 16,014,713.09 755,362.50 (10,582,555.10) o.00 0.00 6,187,520.49 6,187,520.49 - 0.00
Treasury-Backed Mutyal Funds 16,291,981.96 15,291,991,96 2.160,885.66 (5,794,762.22) 0.00 0.00 11,858,115.40 11,668,115.40 - 0.00
Repurchase Agreements 8131147173 81,311,471.73 67,868,873.79 (29,892,432.17) Q.00 0.00 118,288,013.35 119,288,013.35 - 0.00
Money Markets 53,561.580.13 53,561,580.13 2,118,447.24 (22,562,104.48) 0.00 0,00 33,117,922.69 33,117,922.39 - 0.00
Treasury Bonds/Notes 994,648 11 939,571.46 154.96 0.00 Q.00 0.00 939,726.42 967,310.54 {27,492.53) 0.00

TOTAL 1,703,008,081.38 1,6€0,165,179.63 101,671,585.55 (108,082,640.81) {21,587,846.74) 0.00 7.661.166.277 63 1,696,867,441.37 22,857,281.88 0.00

(b} {8) The Depariment is in compliance with regards to investing 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 return for the risk assumed, and (4) conformation to all applicable
state statutes governing the investrment of public funds including Section 2306 of the Department's enabling
iegislation and specificaily, Section 2256 of the Texas Government Code, the Public Funds Investment Act.
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Detail of Investments including maturity dates by Fund Group



Investment
Type
Repo Agmt
Repo Agmt
GICs
Repo Agmt
Repo Agmt

Repo Agmt

Repo Agmt
GICs
T-Naote

Repa Agmt
T-Bond
GIC's

Repo Agmt
GICs

Repo Agmt
GIC's

Repo Agmt
GlCs
Repo Agmt

Repo Agmt
GiCs
GlC's
FNMA
GNMA
GNMA

Repe Agmt
Inv Agmt

T-Bond
Repo Agmt
GICs

Repe Agmt
FNMA
FNMA
GNMA
GNMA
GNMA

Isstre
18580 Single Family Surplus Rev
1980 Single Family Surplus Rev
1980 Single Family Surplus Rev
1880 Single Family Surplus Rev
1980 Single Family Surplus Rev

1980 Single Family Surplus Rev Total

1982 A Single Family
1982 A Single Family Tota]

1983 A&B Single Family
1983 A&B Single Family
1953 A&B Single Family
1983 AGB Single Family Total

1984 A&B Single Family
1984 AZB Single Farnily
1984 AZB Single Family
1954 A&B Single Family Total

1885 A Single Family
1885 A Single Family
1985 A Single Family Total

1985 B&C Single Family
1985 B&C Single Family
1985 B&C Single Family Total

1987 B Bingle Family
1987 B Single Family
1987 B Single Family
1987 B Single Family Total

1995 A&B Single Family
1995 AER Single Family
1995 A&B Single Family
1995 ASE Single Family
1995 AZB Single Famiy
1995 ALB Single Farnily
1995 A&B Single Family Total

1886 A-C Single Famity
1996 A-C Single Family
1996 A-C Single Family Total

1996 DBE Single Family
1996 D&E Single Family
1995 D&E Single Family
1996 DLE Single Family Total

1987 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1897 O-F Single Family
7897 C-F Single Family

Texas Department of Housing and Community Affairs
Single Family Investment Summary
For Period Ending February 28, 2009

Current Current Current Beginning B Ending Ending Change
Interest Purchase Maturity Carrying Value Market Valua A tions/ Amorti; t - Carrying Value Market Value In Market Recognized
Rate Date Date 11/30/08 11/39/08 Purchases Sales Maturities Transfers 02128109 02128/09 Value Gain

0.26 02/27109 03/02108 3,035.80 3.035.80 4,345.18 7.380.99 7,380.99 - 0.00
0.26 oz/2ring 03/02/0¢ 3,02297 3022.97 1648,721.92 1,651,744.89 1.691,744.89 - .00
6.08 111147986 0930128 5,661,516.38 5,661,519.28 229,491.45 5,891,010.83 $,891,010.83 - .00
.26 02/27/08 03/02/09 49,064,39 49,064.39 237 49,087,168 49,087.16 - 0.00
c.26 0227109 03/02/09 1,268,123.36 1.288.123.36 {1,263,028.38) 5.097.98 5.097.98 - 0.00

5,964,765.90 6,984,765.90 1,882,581.33 (1,2632,025.38) 6.00 0.00 7.604,321.85 7,604,321.85 0,06 000
.26 02/27109 03/02/09 135.78 13578 13578 - 2.00
C.00 0.00 13578 0.00 9.00 .00 43578 135.78 0.00 2.00
0.2e 02/27/0% 0302/08 95.09 9509 9,052.21 9,147.30 9,147.30 - Q.00
6.08 11/14/96 09730/29 252,457 33 252,457.83 11,321.61 263,775.44 263,779.44 - 0.00
1325 08/05/85 051514 717.21 759.43 .12 717.33 738.56 {20.99) 0,00
253,270.13 25331235 20,373.94 0.00 000 0.00 273,644.07 27366530 (20.99) 0.06

0.26 Q2127709 03102109 £6.89 €6.39 1,828.06 1,894,95 1,894.95 - 0.00
13.25 0B/05/35 0515114 408.39 432.45 0.07 408.45 420.57 (11.96) 0.00
39,360.61 38.360.61 (39.360.61) . - 0.00

39.835.89 39,859.95 1828.13 {39,360.61) 0.00 0.00 2,303.41 2,315.52 (11.96) 0.00
026 o2/27i0s ca/o2/0e 96.28 66.28 5,157.80 5,254.18 5,254.18 - .00
&.08 11714196 08730126 111,120.81 111.120.81 {72,535,14) 38,135.67 38.135.67 - 0.00
111,217.09 11,217,089 5,157.90 {72,985.14} 0,00 0.00 43,380.85 43,389.85 260 0.00

0.28 D2/27K03 0302109 13317 133.17 47,139.94 47,273.11 4727311 - 0.00
71,206.24 71,209.34 (71,208.34) - C.00

71,342.51 71,342.51 47,139.94 (71.209.34) .00 0.00 4727311 4727311 0.00 0.00
0.26 02/27/09 03/02/09 92.27 92.27 358164 3, 773.91 3,773.91 - Q.00
5.08 11/14/96 0913029 106,638.3¢ 106,638.39 41,008.29 147 646.68 147,646.68 - 0,00
226 02127109 03/02/09 496,958.91 495.958.91 0.00 4965,958.91 496.958.91 - 0.60
: 603,682.57 602,689.57 44 689.93 c.00 0.0c 0.00 648,575.50 64537980 0.00 050

026 02727109 03/02/09 1,825.72 1,825.72 17.097.41 1892313 1892313 - 0.00
508 1114/96 09/30/29 165,016.86 168,016,856 22,731.90 187,748.76 187,745.76 - 0,00
0.02 0.02 .02} - 0.00

6.15 Q73096 06/01/26 157,642.37 163.689.53 (1,336.82} 156,305.55 165,229.54 287683 0.00
6.15 11/26/96 11/20i26 535,027.20 547,380.24 {4,850.76} 53017644 555,648.61 13,139.13 0,00
615 05/29/57 020127 267.814.35 272.289.56 {6.704.25} 2680,910.07 272.945.84 7.360.56 0.00
1,127,126.52 1,150,181.93 39,829.31 (0.62) (12,391.86} 0.0¢ 1,154,063.85 1,200,495.88 23,376.52 0.00
Q.26 C2/27/0% 63/02/0% 488,981.98 488,981.98 227.06 482,208,04 489,209.04 - 0.00
613 0zi2e97 0e/01/28 132,430.08 132,430.09 0.00 132,430.08 132,430,009 - .00
621,412.07 621,412.07 227408 0.00 .00 0.00 £621,633.13 621,639.13 9.00 .00

13.25 Q80585 05/1514 $38,445.86 993,456.22 154.77 93560063 966,151.41 (27,459.58) 0.00
0.26 D2/27109 03/02/09 623,252,858 823,252.88 . 289.40 623,542.28 623,542.28 - 0,00
5.08 04/06/98 09/30/29 151,159.29 161.159.398 0.00 151,189.39 151,158.3¢ - 0.00
1.712,858.13 1,767,868.48 44417 0.00 0.00 0.00 1,713,302.30 1,740,853.08 {27,459.58}) 200
226 02/27/08 03/02/09 843,725.34 843,725.34 396,110.76 1,239,836.10 1,239,838.10 - 0.00
6.25 06/29/98 06/01/28 353,543,628 365,448.18 {4,031,585) 349,512.13 366,317,18 5.400.55 Q.00
625 11/30/98 10/0128 218,019.64 225,360.34 {1,534.76) 216,484,858 227.203.03 3377.45 0.co
625 0518/98 0512028 414,962.81 423,361.68 (8,593.02) 408,363.79 428,535.11 11,766.45 0.00
5.45 Q7124100 06/20/30 1,142,833.73 1,164,790 29 {64,613,73) 1,057,720.00 1,089,832.37 9,8588.81 0,00
625 08f1a/98  07/20/28 197,852.34 201,856.88 (1,660.85) 196,191.49 20587943 5,683.40 0.00
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Investment

Type
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
GNRMA
FNMA
GNMA
GNMA
FNMA
GNMA
FNMA
FNMA
FNMA
Repo Agmt
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA

Repe Agmt
Repe Agmt
Repé Agmt
Repe Agmt
Repo Agmt

Repo Agmt
Repo Agmt
GlCs

{ssue
1987 D-F Single Family
1997 B-F Single Family
1297 D-F Single Farmily
1€97 D-F Single Family
1987 D-F Single Family
1987 D-F Single Family
1987 D-F Single Family
1997 D-F Single Family
1987 D-F Single Farnily
1997 D-F Single Family
1997 B-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 O-F Single Family
1897 D-F Single Family
1997 B-F Single Family
1897 O-F Single Family
1897 D-F Single Family
1987 D-F Single Family
1987 D-F Single Family
1987 D-F Single Family
1987 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
18997 D-F Single Family
1897 O-F Single Family
1897 O-F Single Family
1987 D-F Single Family
1957 D-F Single Famiy
1957 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Farmily
1697 D-F Single Family
1997 D-F Single Family
1997 D-F Single Farnilly
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 D-F Single Family
1997 O-F Single Family
1987 O-F Single Family
1987 D-F Single Family Total

20024 Single Family {(JR Lier)
20024 Single Family (JR Lien)
2002A Single Family (JR Lien)
2002A Single Family (JR Lien)
20024 Single Family {(JR Lien)
2002A Single Family (JR Lien) Total

2004 A/B Single Family
2004 A/B Single Family
2004 AJB Single Family

Current
Interest
Rate
5.45
6.25
8.25
6.25
625
6,25
6.25
6.25
6.25
&25
545
545
545
545
5.48
545
5.45
5.45
545
545
545
5.45
545
5.45
5.45
545
5.45
545
545
545
5,45
5.45
5.45
0.26
4.48
4,49
4.48
448
449
4.49
449
449
449
449
4,49
449
449
449

0.26
0.26
0.26
0.2
0.26

026
0.28
3.9

Current
Purchase

Date

0QB/28/00
06/30/98
09/18/98
C3/3119¢
11/30/98
11/30/98
05/27/99
02116/09
Q3131/99
05/27/99
06/22/98
Q7/30/99
08126/99
09/30/99
1221/99
10/29/99
1111888
12/30/9¢
C1/28100
02/z22100
Q3727100
0223100
Q4270
05/30/00
05/21/00
Q5/30/00
10123/00
10/30/00
07/24i00
1221700
10/06/00
10/20/C0
0z2M201
[rirafivic]
£5/12/05
9714405
05/26/05
06/02/06
06/09/05
06/15/05
08/23/05
06/28/05
09/08/05
O7L21/05
Q7128105
0804105
07/28/65
H/20/65

02/27/09
02727109
02/27/03
Q2/27/09
02127109

02127/03
02127109
Q4/25/05

Current
Maturity

Date

08/20/20
06/20/28
0a20128
11/0128
11/20/28
10/20/28
Q40/29
0220/29
03/20/28
04120129
06120129
07/20/29
08/20/29
09/20/29
11/01729
10/20129
11/2002¢
12/20/28
01720130
D1/20/30
Q220/30
01/01/30
03/20/30
05720130
06/20/30
0510130
09/20/30
10/20/30
06/01/30
05/20/30
0801730
03/01/30
0201130
03/02/0%
05/20/35
Q7120138
05720135
06120135
0612035
06/20/35
06/20/35
06/20/35
09/20/35
07/20/35
O7/20/35
08/20/35
070135
G2/01/35

03/02/09
QA3/02/09
03/02/09
0310209
03/02/09

03/02/09
03/02/09
03/01/36

Beginning Beginning Ending Ending Change
Carrying Value Market Value Accretions! Amaortizations/ Carrying Value Market Value In Market Recognized
11/30/08 11430/08 Purchases Sales Maturities Transfers 02/28/09 02728109 Value Gain
229,376.95 233,845.18 1,356.71) 223,020.24 234,942.90 2,454.43 0.00
461,338.55 470,576.06 {3,792.29} 457.546.26 480,139,91 13,258.14 0.08
860,463.48 §77,879.30 (7,481.89} 852,981,59 895,101.87 24,704,456 0.00
150,086,358 155,150.12 (93398} 148,162.40 156,547 .42 2,331.28 0.00
818,664.44 835,234.14 (93,087.66) 72559678 761.426.68 19.260.20 0.00
356,785.31 364,006.63 {2 448.7 7) 354,335,54 371,832.62 10,275,76 Q00
124,655.83 128.775.70 (1,053.56) 123,602.27 129,605.62 1,883.48 0.00
1,494,205.80 1,524,164,67 {42,182.14) 1.452,023.66 1.523,927.91 41,945.38 .00
830,578.77 643,221.90 (4.732.67) 625,846.10 656,835.02 18,348.79 .00
405,645.45 413,778.62 {4,476.48) 401,168.97 421,034.84 11,732.70 0.00
700,560.10 714438.17 {8,328.38) 691,231.72 712,805.04 7,695.25 0.00
873,419,50 £80,721.87 {6,748.56) 866,670.94 £93,719.68 9,746.37 2.00
580,858.36 602,563.25 {4,381.63) 586,478.73 €04,780,64 6,569.02 0.00
493,292.68 503,064.87 {3,271.17) 490,021,52 505,315.08 5,521,44 0.00
282,865.99 289,374.72 (8,501.31) 274.364.68 283,333.64 2,460.23 Q.00
926,154.05 944,501,168 (6,803.10} 979.550.85 948,250,14 10,352.08 0.00
1.318,720.51 1,344,844.38 (9,713.41} 1,30€,007,50 1,348,861.22 14,730,25 0.00
1,082,088.94 1,103,525.08 {7.107.77} 1,074,981.17 1,108,931.30 12,113.99 Q.00
1,233,027.70 1,257,047.06 {8,033.19) 1,224,994 .51 1,262,185.32 13,171.45 0.00
674,330,536 687,466.82 (5,831.56) 668,499.30 658,794.94 7,159.65 000
339,092.99 345,698.53 {2,147.82) 336,945.17 347,174,584 3,624.13 o.00
145,166.82 148,507.09 {878.31) 144 288.51 149,005.28 1.376.50 0.00
396,688.77 404,416.24 (2.715.71) 393,973.06 '405,924.06 423353 0.00
554,059.09 564,852.15 {11,964.48) 542,094.61 558,552,58 5,664.91 8.00
1,095,975.39 1,117,328.04 (83,381.24) 1.012,597.1% 1,043,338.57 9,392,77 0.00
198,123,92 203,381.07 {1,427.92) 197,696.00 20376717 1,804.02 Q.00
41,335.52 42,140.74 (235.86) 41,088.66 42,347.45 44257 2.00
269,498.04 274,747.87 {1,996.22) 267,501,862 27562318 2,871.53 Q.00
448,304,87 457,911.99 (4,539.49) 443,765.38 457,393.36 4,020.85 0.00
65,550.73 66,827.83 {391.84) 65,158.89 67,137.09 701.30 0.00
304,785.90 311,318.45 (2,541.45) 302,24545 311,527.38 2,750.38 Q.00
326,400.18 333,394.95 {2,727.19) 323,672.89 3336130 2,945.25 0.00
77.219.58 78,996.40 (470.10} 76,749.48 79,25841 732,11 0.00
157,916.10 157,918.10 .00 157,919.10¢ 157,918.1¢ - 0.00
58,931.98 5831343 (267.38) 58,634.58 59,550.11 1,534.06 0.00
45,242.64 44,620.53 (205.63) 45,037,017 45,590.22 1,175,32 000
67,664.59 66,908.05 {369.59) 6729500 53,312.81 1,774.35 .00
61,448.45 60,765.25 {372.49) B1,075.96 §2,005.01 1611.25 0.00
74,780.08 73,753.73 {(344.14) 74,435.94 7535222 1,942.63 .00
£0,859.23 £0,235.58 (284.61) 60,574.72 61,551.17 1,597.20 0.00
124,505.80 122,956,564 (654.60) 12385120 125,538.93 3,236.539 0.00
52,958.14 52,385.27 {8,054.9%) 44,903.15 45,658.03 1,357.75 L0
12,198.82 12,061.78 (55.22) 12,143.40 12,326.49 3198.85 Q.00
24,344.12 24,205,358 {109.47) 24,234.65 24,735.68 640,79 0.00
2281534 22,501.30 {103.08) 22,712,286 22,930.51 59269 098¢
4,996.52 5,019.48 {21.33) 4,974.99 5,130.06 132.40 0,00
25,077.35 24,849.49 {120.08} 24,957.27 25,174.53 445,12 0.00
6.230.49 6,168.98 {28.18} 6.202.31 £,251.37 110.57 0.09
21,940,945.83 22,351,021.46 396,110.76 0.0¢ {456,120.06) 000 21,880,936.53 22,619,869.03 328,856.67 0.00
212,242 62 21224262 45,030.08 257,272.70 257,272.70 . 0.00
25,675.02 25675.02 15,02089 4D,695.71 40,655.71 - o.00
417,752.55 417,752,55 0.00 417,752.55 417,752.55 - 0.00
127,350.00 127,350.00 (3.150.00) 124,200.00 124,200.00 - 0.00
4.753.71 4.753.71 196.21 4,949.92 4,949,62 - 0.00
787,773.90 787,773.90 60,246.98 (3.150.00} 0.00 0.00 £44.870.88 844,570.58 0.00 0.00
1,156.32 1,156.32 0.55 1,156.88 1,156.88 - Q.00
167,415.35 167,415.35 8,377,996.53 9,545,411.88 9,545,411.85 - 0.00
5,671,137.93 5,671,137.99 {4,803,800.75) BET 33724 867,337.24 - 0,60
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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,
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 A/B Single Family
2004 AfB Single Family
2004 A/B Single Family
2004 AfB Single Farily
2004 ASB Single Family
2004 A/B Single Famity
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/E Single Famity
2004 A/B Single Family
2004 A8 Single Family
2004 A/B Single Family
2004 AfB Single Family
2004 Af8 Single Family
2004 AIB Single Famity
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 AfB Single Farily
2004 AfB Single Family
2004 A/B Single Family
2004 AIB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A8 Single Family
2004 A/S Single Family
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 Family
2004 A/ Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AfB Single Family
2004 AJB Single Family
2004 A/B Single Famity
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Singte Farnily
2004 AfB Single Family
2004 AMB Single Family

'2004 A/B Single Family

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

Cument
Interest
Rate
4.4%
449
4.49
449
4.4%
4.48
449
449
449
4.49
4.49
4.49
4.48
4,49
4.49
5.00
4.4%
5.00
4.4%
500
4.4%
5.00
5.00
4.49
449
5,00
5.00
4.49
5.00
4.49
4.49
4.4%
5.00
£.49
5.00
4.49
5.00
4.48
5.00
4.49
4.49
4.43
4,49
4.49
4.49
4.49
5.00
449
$.00
448
. 500
4.49
5.00
4.49
5.00
449
$.00
5.00
4.49
5,00

Current
Purchase

Date

Q70504
Q7/08/04
05/29/04
09/02/04
09709/04
091604
08/23/04
09/23/04
10/Q7/04
Or/15/04
07722104
0772994
810504
031204
Q8/M19/04
08/19/04
08/26/04
08/26/04
1292/04
12/08/04
12/09/04
12K09/04
121604
12/16/04
10/14/04
10114704
10721704
102104
10/28/04
10/28/04
11/04/04
11710/04
11/70/04
11/18/04
11722404
11/23/04
12/23/04
12723704
12129104
12/20004
1706105
0113705
9119/05
01/28/05
02/03/05
02/10/05
02/10/05
02/17/05
Q2ATI05
0212405
03/03/05
03/03/05
03/10/65
03117105
03724105
03124005
03/30/05
0407105
04107105
Q421705

Current
Maturity

Date

06/20/34
07/20/34
06/20/34
08/20/34
09/20/34
08/20/34
09/20/34
09/20r34
10720134
CTI20134
07/20/34
07/20/34
08/20/34
08/20/34
08/20/34
08/20/34
0520734
08/20/34
12220/34
10/20/34
12/20124
11/20/34
12/20/34
1220734
10i20/34
10120034
10/20/24
10/20/34
10720/34
10720134
11/20/34
11120134
10720434
112034
11/20734
11/20/34
12/20134
12/20134
12120134
12120134
0%/20/35
07/20/35
01/20/35
01/20/35
Q220/35
02/20/35
02/20/35
02/20/35
D1/20/35
0220135
02120735
0320135
03/20135
03/20135
03/20/35
03/20/35
03/20/35
Q4/20/35
04/20/35
A4/20/38

Beginning
Carrying Value
11/30/08

1,296,535.92
929,599.95
807,003.79
998,137.54
1,274,599.45
2,336,278,17
915,035.79
1,178,785.04
1,956,348,53
1.558,406.49
1,767,538.54
2,262,138,04
2,278,289.64
2,981,540.04
3,188,833.23
261,883.38
1,648,074.65
82,147.37
924,641.31
213,628.07
357,516.46
145,185.28
326,15422
§71,835.84
1,192,933.61
$02,287.97
964,470.92
1,383,666.39
333,210.88
607,579.95
1,793,203.38
970,712,385
507,399.58
668,759.29
386,773.42
1,207 ,818.60
380,306.99
489,918.07
422.401.00
105,264.40
691,713.92
£29,340.01
45468177
346,176.83
1,834,644.41
1,356,654,75
1,375,416.88
535,341.94
337,521.52
246,044.13
401,501.41
253,001.06
181,559.48
559,3823.41
297,048,35
97,220.70
17770363
127,532.51
£51,474.11
454,724 87

Beginning
Market Value
1173008

1,277,642.4%
915,056.38
499,612.17
953,642.05
1,256,100.43
2,302,375.01
901,765.35
1,161,69533
1,828,002.46
1,831,342.00
1,741,808,16
2,229.216.35
2,245,155,54
2,938,183.12
$,152,343.11
265,300,18
1.624,152.21
83,219.65
511,291.26
215,903,684
392,356.40
147,084,06
32963274
859.257.74
1,175,656.60
911,859.65
974,707.13
1,363,633,51
338,749.38
599.082.82
1,727,646.95
956,677.35
513,298.35
659,094.39
391,853.26
1,190,356,82
394471.72
482,852.39
426,910.32
104,009.01
681,454.55
$20,510.93
447,942,685
341,047.60
1,807,480.55
1,348,886.61
1.389,878.77
528,408.72
341,071.08
24240512
405,729.56
249,901.91
183,923.61
551,100.93
300,182.57
96,031.34
180,020.45
129,196.40
541,863,867
458,534.36

Accretions/
Purchases
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Amortizations/
Sales Maturities

{144,915.40)

{4,830.79)

{2,482.26)

{5,136.88)

(7,387.48)

(12,540,70)

(4,501.07)

(8,467.70)

{(402277.04)

(9.875.08)
(9,306.92)
(13,014.84)
{13,075.80)
(17,738.32)
{16,200.77)
(1,177.14)
(8,242.22)
(390.14)
{8,544.20)
(1,634.35)
{1,800.38}
{844.18)
(1,492.67}
(4,531.52)
(554023}
(4,333.60)
{4,591.19)
(7.179.27)
(1,487.08)
{2,910.25)
(2,099.36)
{5,684.15)
(2.271.77)
(3,750.56)
{1,660.84)
(5,768.93)
(1.994.78)
(2,562.30)
(1,812.32)
(486.33)
(4,268.37)
(3,145.45)
{2,305,12)
(1,616.10)
(231,065.80)
{130,406.07)
{6,248.15)
(2.579.15)
{1,454.09)
{1,184.98)
(1,745.92)
{1,450.1)
{761.60)
{124,039.22)
(1,262.52}
(1,158.77)
(794.61)
(532.89)
(3.244.15)
{2,235,88)

Ending
Carrying Value
Transfers 02/28/0%

1,151,620.53
924,768,17
504,521.53
©43,000.66
1,267,.211.97
2323737.47
970,534.72
1,172,317.34
1,554,131.4%
1,848,531.45
1,758,231.62
2,249,123.20
2,265,213.54
2,963,801.72
3,182,632.46
260,706.24
1,639,832.43
8175723
17,7971
211,993.72
355,716.07
144,341.12
324,660,55
867,304.32
1,187,293.38
8497,954,37
959,876.73
1,376,487.02
331,723.30
604,889.70
1,744,104.00
965,028.70
505,627.81
€65,008,73
385,112.58
1,202,029.67
38831221
487,335.77
420.588.68
104,778.07
687, 445.55
626,703,586
452,376.65
344,559.73
1,603,578.61
1,236,248.68
1,369,188.74
§38,762.79
336,067.43
244 852.15
3599,755.49
251,550.80
180,797.8%
435,324.19
295,785.83
96,061,93
176,909.02
126,999.62
648,229.96
452,488.99

Ending
Market Value
02/28/09

1,165,587.25
935,988.45
510,637.25
1,005,095,36
1,282,658.22
2.352,066.54
921,643.61
1,186,625.98
1,573,11468
1,870,869,15
1,779,582.21
227644626
2,292,755.50
2,999,852.32
3,221,361.08
265,610.59
1,659,797.12
8423654
929,055.46
217,909.53
350,081.35
148,731.34
333,724.78
877,853,04
1,201,803.03
922,972.35
986,627.96
1,293,315.80
340,96¢.41
£12,369.10
1,765,453.94
976,845,711
519,725.61
673,156.01
396,822.81
1,216,761.14
399,155.55
493,321.73
432,335.50
106,355.12
695,102.06
633,687.35
457,419.62
348,403.26
1,821,481.11
1,283,510,14
1,406 940.98
539,727.76
345,339.44
247,596.78
416,790.45
255,068.39
186,244.40
440,199.73
303,956.91
97 4068.76
182,241,13
130,828.77
65550322
465,000,72

Change
In Market
Value
32,8580.16
24,762,856
13,507.40
26,590.19
33,945.27
62,232.23
24,378.33
31,398,35
47,328.24
49,502.19
47,082.97
60,244.77
680,675.76
79,397,52
85,218.75
4,487.55
43,907.13
1,407.03
24 608.40
5,640.24
9,525.34
2482.04
5,585.71
232,226.82
31,786.66
15,446.30
18,512.02
36,861.26
5,707.11
16,196.53
46,706.34
25852.51
8.699.03
17.812.18
£,630.33
32,183.25
6,678.61
13,051.64
7.237.50
283244
17,915.88
1632187
11,781.79
B8,971.76
45,066.26
34,029.60
23,310.38
13,900.19
572245
8376,64
6806.81
£,616.64
3,082.39
13,138.02
5.036.86
2,534,19
201529
2,165,286
16,883.40
7,702.24

Recognized
Gain
0.00
0.00
A0
0.60
0.00
Q.00
000
0.06
Q.00
0.00
0.00
0.00
Q.00
C.00
0.00
.00
0.00
0.00
Q.00
.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
09.00
0.00
0.00
Q.00
0.00
0.0¢
0.0¢
000
0.00
0.00
0.00
0.00
0.00
0.00
£.00
0.00
0.00
0,00
Q.00
0.00
Q.00
0.00
.00
0.00
0.00
Q.00
0.00
0.00
0.00
.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 A/B Single Family
2004 AJB 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
20304 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 AfB Single Family
2004 AIB Single Family
2004 AfB 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/ Single Family
2004 AB Single Family
2004 A/B Single Family
2004 A/B Single Farrily
2004 A/B Single Family
2004 A/B Single Family
2004 AMB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AR Single Farnily
2004 A/B Single Family
2004 A/S Single Family
2004 A/B Single Family
2004 A/8 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 AMB Single Family
2004 AJB Single Famity
2004 A/B Single Family
2004 A/B Single Family
2004 AJB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2064 A/B Single Family

Current
Interest
Rate
449
5,00
5.00
4.4%
500
4.48
5.00
5.00
449
5.00
4.43
5.00
4.49
4.49
5.00
449
4.49
5.00
5.00
4.48
5.00
449
500
4.49
5.00
4.49
5.00
5,00
5.00
4.49
5.00
5.00
449
5.00
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
500
4.49
5.00
5.00
.00
5.00
5.00
5,00
5.00
449
5.00
5.00
5.00

Cument
Purchase

Date

04721405
Q4/28/05
05/05/05
05/65/05
0512/05
08A2/05
06/0305
Q7705
OFHITIOS
05/26/05
0526105
06/02/05
06/02/05
0810/05
95/158/05
08/23/05
03/08/05
09/15/05
09/22/05
aTIR105
072105
Q7/28/05
08104105
0811105
08/11/05
C8/30/05
08/30/05
D&/30005
10/27H5
10727105
09/26/05
09/29/05
09/20/05
12/08/05
12f15/05
11/03/05
1118/05
1117105
117105
/2205
11/29/05
11/29105
12/22105
1212815
12/29/08
Q1/05/06
01/12/06
01/12/06
01/72/06
03/08/06
03R02/06
03102/06
01/19/06
01/26/06
01/26/06
C2/09/06
ozi0ares
82/09706
Q20918
Q21616

Current
Maturity

Date

Q4/20/35
04120135
05/20/35
D4/20/35
04120135
04/20/35
05/20/38
06/20/35
06/20/3%
0820735
0520435
05/20/35
0820735
04/20/35
08720135
06120135
09/20/35
0912035
09120/38
07120735
07/20/35
07120135
08/20/35
0720135
08720135
08/20/35
03/20/35
08/20/35
10/20/35
0920/35
Q9120435
09/20/35
09/20/35
12420135
12/20/35
11/20/35
11/20/35
10/20/35
1/20035
11/20/35
/20035
1920135
12/20/35
12/20/35
11/20/35
01720736
01/20/36
01/20/36
12/20/36
03/20/36
03/20/36
01/20/36
01/20/36
01720136
720738
C1/20/38
01/20/36
02120436
01/20/36
02/20/36

Beginning
Carrying Value
11/30/08

313,579.32
285,954 94
130,456.71
593,051.18
213,331.6%
468,9652.38
124,679.60
216 223.72
327,316.28
124,728.71
272,078.94
254,781.91
206,555.04
212,920,068
204.442.30
258,048.44
151,852.72
540,167.35
190,944.25
339,908.3¢
21,955.31
2,958,831.10
189,823.29
136,0441.03
93925731
414,114,14
118,837.55
200,598.85
£33,033,10
207,708.21
144,182.98
166,527.65
20041982
595,337.38
1,432,298.33
307,884.66
95,851.97
238,344.75
915,766.87
163,081.38
121,782.11
1,453,744.59
1,415875.45
1,369,797.25
207,724.16
1.362,280.51
170,384.76
831,118.22
88,740.7¢
3,609,458.97
774,870.99
192,316.58
1,524 278.33
1,378,341.12
200,878.36
3,253,806,37
171,560,889
1,305,140,58
115,247.00
3,425,879.18

Beginning
Market Value

11/30/08
308,957.03
273,481.65
132,201.8¢
§75,896,98
216,121.07
463,244.90
126,312,238
219,061.97
323,342.02
126,351.37
268,765.61
258,118.22
204,340.98
209,789.99
298,302.16
25491240
150,017.86
545,983.22
193,464.34
335,785.98
22,243 82
2,915,472.53
192,320.43
134,393.43
949,285.26
408,057.67
120,403.42
203,243.06
841,413.99
205.207.20
146,086.79
167,713.2¢
198,001,31
6801,789.71
1,447,758.39
311,560,37
96,918.79
235,476.81
927.899.95
165,242.72
120,23¢.82
1,473,020.25
1,431,165.44
1,384,598.01
204,707.65
1,380,186.14
16¢,532.88
842,047,368
B7,678.16
3,648,148.83
783,273.17
191,347.29
1,544 33021
1,593,080.77
199,871.66
3,223,019.48
169,484,358
1,322 338,40
114,658.19
3,462,632.39

Accreti '

Purchases

Amartizations!
Sales Maturities
{1,464,19)
{1,253 45)
(569.77)
(121,078.22)
{806.97)
(2,128.73)
{53012}
(899.96)
(1,480.41)
(525.89)
(1.323,11)
(1,099.12)
(1,447.90)
(2,024,67)
{1,843.27)
{1,157.88}
(729.23)
{2,295.60)
(765.64)
(1,566.37)
(95.13)
{14.208.28}
(80,427.71}
(504.49}
{108,695.16)
(2,199.30)
(499.09)
(1,001,83)
(2,572.63)
(947.09)
(935.85)
(682.02)
(880.31)
(135,554,51)
- 6,319.35)
(130,580.12)
(353.20)
(1,083.37)
(3,703.36)
(651.50}
(537.87)
(6.987.74)
{5,943.69)
- (6,330.34)
(929.59)
(5,515,10)
(700.78)
{3,307.74)
(633.18)
(15,523.57)
(3,901,470
{889.03)
(129,241.82}
(5,791.16}
(922.62)
(16,618.98)
(1,14527)
(5,500.92)
(485.40)
{16,193.96)
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Ending
Camrying Value
02/28/09

212,115.13
268,701.49
120,926.34
771,972.96
212,424,72
466,833.65
124,149.48
275,323.76
325,835.87
124,202.82
270,755.83
253,722.7%
205411.14
210,895.38
292,580.03
256,8%0.76
151,123.49
§37.871.75
190,174,61
338,342.08
21,880.18
2,944622.52
109,395.58
135,436.54
8§30,562,15
411,914.84
118,338.46
199,598,02
630,466.47
206,761.52
143,247.13
164,845.63
199,538.31
458,782.85
1425978.98
177.304.54
95,268.77
237,261.38
912,063.51
162,429.88
121,164.24
1,447 676,85
1,409,931.76
1,363,466.91
206.794.57
1,356,675.41
169,684.01
82781048
88,107.60
3,593,935.40
771,066.52
161,427.55
1,385,036.41
1,372,549.96
198,955.74
3.237,187.39
170,415,682
1,296,639.86
114,761,860
3,409,785.22

Transfers

Ending
Market Value
02728109

315,620.63
276,807.80
13384710
780,651.96
218,835.40
473,388.71
127,898.88
221,83340
330,428,10
127,955.06
274,561.81
261,385.13
208,209.62
21327243
301,439.68
260,508.41
453,262.48
£52,817.99
195,937.78
343,115.41
22.521.37
2,977,956.41
112,706.0¢
137,349.64
£53,614.91
416,589.95
121,822.08
205,542.41
649,562 81
209,6%6.58
147,589.07
169,842,25
202,367.07
471,567.07
1,465.722.03
182,684.85
©8,1860.20
240,633,587
938,750.64
167,361.37
122,887.63
1,491,638.41
1,449,236 31
1,401,484.63
209,163.78
1,397,252.27
171,657.64
852,574.67
89,364.51
3,692,607.48
792,234.56
183,646,21
1.436,776.54
1,410,175.08
202,279.26
3,260,249.1%
172,711.7¢
1,338,552,50
116,093.77
3,503,330.73

Change
In Market

Value
8,127.79
4,579,60
2,214.38
21,833.20
3,621.36
12,272.54
2,116.62
3671.39
£,566.49
2.117.58
7.119.31
4,326.03
5,406.54
5,507.11
4,980.79
5,753,69
3,973.36
9,160.37
324308
8.895.74
37268
76,692.16
813.28
3,560.70
13,021.81
10,731.59
2,017.75
3,401.18
10,751.45
5,436.47
2,438.13
2,810.88
5,248,07
§,361.87
24,282.99
1,304.60
1.624.71
6,238.23
15,554.05
277015
3,185.68
24,685.50
24,014.56
23,216.96
5,385,52
2267123
2,825.51
13,835.08
2,319.54
59,982.22
12,562.86
3,187.95
21,68825
2290847
3:330.22
§3,845.69
4,.375.68
21,717.02
1.910.98
56,892.30

Recognized
Gain
0.00
a9.00
9.060
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
£.00
0.00
0,00
9.00
.00
9.00
Q.00
2.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
0.00
0.00
0.00
0.00
2.00
.00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
0.00
0.00
.00
.00
260
Q.co
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
£.00



invesiment

GNMA
GNMA
GNMA
GNMA
GNMA
SNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
BNMA
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
GRMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA
FNMA

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 AIB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AfB Single Family

-2004 AfB Single Famify

2004 A/B Single Famity
2004 AJB Single Fanily

+ 2004 AIB Single Family

2004 A8 Single Family
2004 A/B Single Family
2004 A/ Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AJB Single Family
2004 A/B Single Farnily
2004 AfB Single Family
2004 AMB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Famity
2004 A/B Single Farnily
2004 A/8 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/B Single Fanily
2004 AfB Single Family
2004 A/B Single Family
2004 A/B Single Farnily
2004 A/B Single Family
2004 A/B Single Family
2004 A/S Single Family
2004 AI8 Single Family
2004 A/B Single Family
2004 AJB Single Family
2004 A/B Singla Family
2004 A/B Single Family
2004 A/B Single Family
2004 AfB Single Family
2004 A/B Single Famity
2004 AJB 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

Current
Interest
Rate
5.00
5.00
5.00
5.00
2.00
800
4.49
$.00
5.00
5.00
500
5.00
5.00
500
5.00
.00
5.00
4.48
5.00
5.00
5.00
5.00
5.00
5.00
5,00
5.00
5.00
4,49
5.00
5.00
5.00
5.00
5.00
.00
5.00
8.00
5.00
4.48
500
5.00
3.00
5.00
5.00
4.49
.00
5.00
5.00

5.00
5.00
5.00
500
5.00
449
449
4.49
4.49
4.49
4.49
4.49

Current
Purchase

Date

02/22/06
02/23/06
0511706
051706
051806
0316108
DIZ3108
0323106
03/30/06
03/30/06
04/06/06
04/13/06
04120106
04/20/06
Q4/27i06
05/05/06
05105706
08725006
a5/25/06
0S/R5H6
AB/01/06
08/08/06
05/15/06
06/15/06
0B127/06
06127/08
O7HBI06
Q70606
0713706
o7TMo/06
o7M91G8
02708
08/09/06
08/M116/06
08/23/06
09/06/06
09/12/06
09120106
09/20/06
09/20/06
09/26/06
1017/06
11/14/06
11114406
11/14/08
14/28/06
1212106

01/09/07
Q2/13/07
03/20/07
04110/07
Q5K08/07
07RBCT
o8/z3re7
080504
0812704
08/26/04
08/02/04
10/28/04

Current
Maturity

Date

02/20/36
02/20/36
05/20/36
05/20/38
05/20/36
03/20/36
0220136
03/20/36
0372036
0312036
04/20/38
04/20/36
0412036
04/20/36
04/20/36
0%/20/36
0S/20/36
Q4120138
05/20135
05720136
05720/36
0612036
05/20/36
D6/20/36
06/20/36
06/20/36
0772036
0620736
06/20/38
07/20136
06/20/36
07/20/38
08/20/25
0612036
08120136
08120438
03/20/36
08/20/36
08/20/36
08/20/36
0920736
10/20/36
/20136
10/20/36
10/20/36
11/20/36
11120/36

08/20/36
0120027
03/20/36
02/20137
04/20137
0520137
CB/20137
07/01/34
08/01/34
28/01/34
08/01/34
10401134

Beginning
Carrying Value
11730/08

2,566,097.86
1,575,337.69
461,085.51
640,171.38
95112611
1,325,677.69
287,790.14
1,464,156.43
161,269,41
1.274,176.14
1,442,305.15
787,502,88
227,367.70
1,485,753.92
4,470,886.51
1,311,087.42
181,397.83
60,712.61
$93,188.67
138,580.50
1,043,070.95
526,27823
222,470,51
850,122.84
1,010,565.10
264,007,01
1,500,068.11
292,214.00
496,665.16
1,116,510.36
66,819.66
361,052.80
524.534.65
60,605,839
835,551.30
917,87028
$91,841.98
122,245,386
6385147
562,513.47
22491931
88499123
929,114.87
188,174.28
65366.92
540,749.81
301,080.19
107,185.93
72,458.10
419,069.09
51,360:20
198,252.01
71,783.69
201,002.08
393,550.99
42B.471.34
204.501.19
239,341.09
234,832,719
283,846.32

Beginning
Market Value
11/30/08

2,599,936.22
1,896,111.17
466,023.50
£48,538.17
S61,380.38
1,339,894.40
284.312.42
1,483,501.23
150,451.6%
1.291,018.68
1,457,802,02
797,023.67
228,210.54
1,505, 422.02
1,486,715.83
1,328,463.44
180,471.95
£9,982.33
549,585,59
137,870.84
1,061,984.77
533,269.20
220,87545
859,300.88
1,024,004.73
262,646,859
1,520,033.10
288,710.49
503,276.99
1,131,381.834
€6,474.19
364,958.11
531,531,597
£0,281.11
866.974.02
927,857.77
599,754.13
120,787.74
6247289
568,840.59
227,929.17
898,852.27
©41,588.13
185.939.92
65,021.81
557,137.73
305.109.81
108,630.49
72,072.34
424,582,18
82,460.356
200,870.06
71,368.86
195,654,486
388,954.13
424,256,91
202.490.53
237,484.16
232.525.1%
281,084.86

Accretions/
Purchases

Amortizations/
Sales Maturities
{11,325.19}
(197 339.49)
1,901.51)
{2,655,53}
(3,992.61)
{119,580.57)
(1,233,74)
(6,351.65)
{2.494.28)
{121,553.78)
(67,839.11)
{3,158.03)
{925.87)
(6,207.48)
(5.895.96)
(6,083.83}
(882.80)
(255.83)
(2,446.36)
{717.65)
(8,704.19)
{2,158.01}
(903.02)
{3,322.07)
(11,855.78)
{1,083,12)
(5,926.70)
(1,237.66)
{1,916.69}
4,309.58)
{272.31)
{1,446.63)
(122,687.87)
{268.07)
{3,295.40)
{176,252.50)
{2,274.20)
(507.37)
{299.72)
(2,183.08)
{1,017.37)
{6,315.23}
(3.525.77)
81167
(257.15)
(2,084,32)
(101,764.34)
(107,185.83)
(285,30}
{1,681.75)
(316.13)
756.70)
271.87)
{814.213
{1,587.64)
{2,908.25)
{1,851.10)
(1,314,71)
(1,120.23)
{1,344.64)
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Ending
Garrying Value

02128109
2,554,172.87
1.377,988.20
458,154.00
637,455,865
947,135.50
,206,097.12
286,556.40
1,457,804.78
158,775,113
1,152617.36
1,274.466.04
784,364.85
226.441.83
1.479,356.44
1,454,990.55
1,305,003.5%
180,515.03
60,456,78
590,737.31
137.862.85
1,042,366.76
§24,120.22
221,567.49
845,800.77
£85,609.32
252,923,89
1.484,141.41
290,976.34
434,743,47
1,112,200.78
66,547.35
$59,596.17
401,846.65
60,337.82
852,252.90
T4 607.78
589,567,78
121,737.99
63,251.75
540,330.41
223.901.44
878,676.00

Transfers

925,888,10°

187 .362.71

65,109.77
547 £65.19
199,285.85

72,172.80
417 387.34

81.044.07
147.495.31

71,511.82
200,167.85
391,963.35
425,563.08
202,650.09
235,526,385
233,711.96
282,501.68

Ending
Market Value
0228109

2,631,294.97
1,419,272.92
471,786.81
656,595.75
973,197.07
1,239,216,98
290,428.01
1,501.507.81
160,610.73
1,187,178.43
1.412,237.86
807,895.36
225,054.96
1,623,743.97
1,505,276.86
1.344,180.07
182,595,456
61,277.06
606,9¢7.13
139,449.37
1,073,682.67
£39,870.74
223,659.69
870,125.33
1,028,634.45
265,941.43
1,538,08128
294,935,93
509,630.75
1,145,664.44
67,309.90
368,514.79
413,945,71
61.027.76
877.922.75
762,000,96
607,335.97
123,402.94
$3,125.87
575,613.13
230,652.33
805,187.40
953,538.08
189,834.75
65,848.61
564,208.82
205.318.94

72,988.54
430,160.65

2,499.02
203,549.12

72,334,87
203,024.41
397,517.28
429,081.76
204,326.48
240,500.76
23564719
284,848.07

Change
In Market
Value
42,683,94
20,501.25
7.664.42
10,653.11
15,809.30
18,903.15
7,349,33
24,35823
2/653.02
17,718.55
22,274.95
13,109.72
3,77029
24,716.43
24.455.89
21,800.46
3,008.31
1,550.5¢
€,860.90
2,296.18
17,402.09
8,759.55
368746
14,137.52
16,585.53
437756
24,974.88
7.463.10
8,270,45
18,582.18
1,198.02
6,003.31
5,101.71
1,004.72
14,247.13
10,485.69
9,856.04
3,122.57
1,052.50
9,355.60
3,741.03
14,650.26
15,474.72
4,806.40
1,083.95
5,186.41
1.873.37
(1,444.58)
1,201.50
7.260.22
1,354.79
3,435.76
1,237.88
5,184.16
10,150,79
7.733.10
3,687.05
4,331.31
4,242.23
5,127.85

Recoghized
Gain
0.00
0.00
0.00
0.00
0.00
0,00
0.00
c.00
0.00
0.00
.00
0.co
0.00
090
0.00
0.00
0.00
0.00
0.00
.00
0.00
0.00
a.00
o.co
0.00
000
0.00
0.00
0.00
0.00
0.00
0.00
0,00
.00
Q.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
Q.00
0400
000
0.00
0.00
0.00
0.00
0.00
0.00
0.00



investment

Type
FHMA,
FNMA
FNMA
FNMA
FRMA
FNMA
FHNMA
FNMA
FNMA
ENMA
FMMA
FNMA
FHMA
FNMA
FNMA
FRMA,
FNMA
FNMA
FrMA
FNMA
FNMA
FNMA
FNMA
FNMA
FrMA
FNMA
FHMA
FNMA
FNMA,
FHMA
FNMA
FNMA
FrMA
FNMA
FNMA
FNMA
FNMA,
FNMA
FNMA
FNMA
FrMA
FNMA
FHNMA
FNMA
FHMA
FNMA
Fatma
FNMA
FNMA

Repo Agmt
Repo Agmt
Repe Agrmt
Repo Agmt
GIC's
GNMA
GNMA
GNMA
GNMA

Issue
2004 A/B Single Family
2004 A/B Single Farily
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 AIB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AJB Single Family
2004 AIB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Farnily
2004 A/8 Single Famity
2004 A/B Single Family
2004 A/B Single Family
2004 A/B Single Pamily
2004 A/B Single Family
2004 AJB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 AIB Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A8 Single Family
2004 AB Single Family
2004 A/B Single Family
2004 A/8 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 AJB Single Family
2004 A/B Single Family
2004 A/B Single Famity
2004 AR Single Family
2004 A/B Single Family
2004 A/B Single Family
2004 A/ Single Family
2004 A/B Single Family
2004 ASB Single Family Total

2004 CDEF Single Family
2004 CDEF Singla Farnily
2004 CDEF Single Famity
2004 CDEF Single Farnily
2004 CDEF Sinigle Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family

Current
Interest
Rate
5.00
449
5.00
4.49
5.00
S.00
4.48
4.49
5.00
4.49
5.00
5.00
4.49
500
500
5.00
4.49
5.0
5.00
5.00
5.00
$.00
5,00
5.00
5.00
5.00
5.c0
5.00
500
5.00
5.00
5.00
5.00
5.00
5.00
4,49
5.00
5.00
5.00
5.00
5.00
5.00
5.00
500
5.00
4.49
5.00
'8.00
4.49

c.26
0.26
0.26
0.26

448
4.4¢
4.49
4.49

Current
Purchase

Date

10/28/04
1110104
1/23/04
0210168
2110105
03128105
04/21/08
0810/05
06/29/05
a714/05
07/14/05
09/22/05
10/96/05
10/20/05
11117105
1215105
12/29/05
12729105
o1/12/06
01/12/08
01726106
0209156
02116108
02/23/06
03/09/06
03/16/06
03/23/06
03/30/06
04113108
04120/06
Q4127106
05/05/06
0511706
DB/27106
68/nsss
Q823106
/20108
10117106
1114506
11/28/06
12027106
02/13/07
03720/07
04/10/07
05/08/07
05/22/07
0823107
0823107
osf23ra7

02127108
Q2127108
02/27/09
22127109

08/11/05
D005
10727105
10127405

Current
Maturity

Date

10/01/34
10/01/34
11101434
11135
02/01/35
04/01/35
04/01/35
08/01/35
08/01/35
04/01/35
07101735
09101135
09/01/35
09/01/35
10/01/35
12/01/35
12101735
12/01/35
01101136
120138
01/01/36
0101736
V201136
02/01/36
02101136
03101436
03/01/36
03/07/36
03/01/36
0401736
03/01/36
04/01/36
05101136
0B01/36
07/01/38
04/01/36
D7/01/36
Q90136
08/01/36
10401136
11701136
02/01/37
010137
03QU37
02101737
04/01/37
07/01/36
0&/01/37
08/01/37

0310209
03/02/09
08/02/08
03/02/09

07120435
08/20/35
10/20/35
10/20/35

Beginning
Carrying Value
T1/30/08

170,248.35
348,064.74
265,74022
149,187.79
375913.70
218,243,13
333,943.93
271,338.36
283,547,230
155,149.50
72,479.04
265,946,971
381,355.26
315,445.94
306,761.59
293,477.30
397,142.16
919,452.50
260,256.20
122,790.58
47231175
384,772.46
525,998.88
633,052.17
3r281.87
738,337.06
481,492.7¢
621,664.30¢
213,041,32
302,021.92
301,324.59
278,335.40
245,261.76
449,766.88
258,318.85
75,988.74
189,087.98
501,420.17
€1,157.14
198,028.77
357,297.14
474,599.81
147,796.42
58,267.20
7161258
231,387.82
53,400.20
182,213.11
730.426.22
150,371,385.89

484.64
£97,388.60
30,452.02
0.34
1,553,107.75
25,902,710
14,619.94
38,10567
21,416,00

Beginning Ending Ending Change
Market Value A tions/ ! Carrying Value Market Value I Market Recognized
11/30/08 Purchases Sales Maturities Transfers 02128109 02/28/09 Value Gain
172,358.28 {743.72} 169.504.63 173,649.24 202487 0.00
345,645.92 {3,724.15} 345,340,5¢ 348,210.29 6,288,652 0.00
269,052.20 {1,769.24} 264,570.98 271,043,08 3,160.12 0.00
147,648,586 (711.28) 148,486.51 149,581.78 2,643.50 0.00
380,612.18 {1,644.25) 374,269.45 383,438.54 447061 0.00
220,839.70 (1,501.71) 216,741.42 221,921.03 2,583.04 c.00
330,488.87 (1,874.20) $32,060.73 334,528.92 591525 0.00
268,536.70 (1,250.37) 270,087.99 272,004 71 4,808.38 0.00
286,932.67 {1.221.89) 28232541 289,083,65 3,373.47 9.00
153,549.22 (768.55) 154,380.95 185,528.70 2.749.03 .00
7334475 (293.69) 72,1B0.35 73.908.70 86264 .00
269,131.57 {1,080.48) 264,558.43 271,205.58 3,165.49 0.00
377,436.97 {2,124.52) 379,230,774 382,067.96 6,755,51 0.00
319,226.87 {1,602,98) 313,842.95 32137114 3,747.26 000
310,432.05 (1,327.88) 305,423.71 312,753.71 3.649.54 0.00
287,002,67 (1,206.44) 282.270.86 289,289.41 3,493,18 0.00
383,076.26 (1,789,886} 398,352.30 398,324.93 7.038.53 Q.00
930,502.01 {4,115.56} 915,336.94 937,322.42 10,935.97 0.00
263,388,71 {2.070.96} 258,248.24 264,452 97 3,075,22 0.00
122.051.86 (718.20) 122,071.38 122,785.99 1,463,533 0.00
A77.994.00 {1,952.04) 470,358.71 481,663.09 5621.13 .00
389,283.71 (1,893.54) 382,878.92 391,720.93 4,330.76 ¢.00
532,168.07 (2.214.44) 523,784.44 535,882.60 5,928.97 8,00
943,095.34 {6,541.67) 926,510.50 ©47.913.52 10,456.85 0.00
377,302.51 {1.557.85) 371,254.02 280,162.63 4,436.97 .00
747,005,864 {3,378.55) 734,958.51 751,943,32 8,316.23 .60
487,147.33 {1,979.04) 479,513.75 440,596.76 5.428.47 0.00
628,966.58 {2,569.87) €19,094,43 633,405.48 7.008.47 Q.00
215,544.96 (839.81) 212,201.51 217,107.87 2,402.72 Q.00
305,572.48 (1,310.90) 300,711.02 307,665.06 3,403.48 0.00
299,376.83 (1,308.27) 300,016.32 301,475.88 3.407.30 0,00
281,509.20 {1,093.46) 277,241.94 283,654.95 2,139.22 0.00
248,147,54 {1,804.44} 243,457,32 249,089.85 2,746.76 000
455,068.03 {1,809.35} 447,957.53 458,330.05 5,071.37 0.00
261,368.24 {1.076.95) 257,241.80 263,203.40 291211 0.00
75,227.03 (324.01) 75,665,783 7621427 131128 c.00
191,323.38 {832.37) 188,255.61 192,621.46 2,130.45 0.00
507,363.70 (3,564.41) 447 864.76 £09,417.45 8,518,156 0.00
60,745.28 (243.85) 60,813.29 61,192.97 691.54 .00
206,576.11 (790.14) 197,238.63 201,813.10 R.233.13 0.00
361,536.72 {1,900.55} 355,396.59 363,654.71 4,018.54 .00
480,241.69 {1,788,53) 472,871.08 483.808.17 5,355.01 0.co
146,743.00 {1,079.40) 146,717.02 147,334.26 167066 0.60
58,948.43 (21329) 58,052.91 58,393.37 558.23 .00
7244712 {263.67) 71,348.95 72,992.53 £03.02 0.00
228,956.66 {833.07) 230,454.51 232,355.48 4,331,383 0.00
82,807.77 {334.356) B3,065.84 83,416.54 943.13 0.00
194,462.51 (1,116.,85) 16109626 195,507.53 2,161.87 000
722.780.77 {4,080.04) 726.346.18 732,366.11 12,665,338 0.00
150,431,828,95 9,377,997.09 {4,803,800.75) (3,371,821.28) 0.00 151,873,740,95 154,469,072.53  2,834,868.52 0.00
484,64 0.1 484.75 484.75 - 0.00
697,388 .60 328,77 697, 71237 697,712.37 - 0.00
30,452.02 2,982,038.04 3,012,490.06 3,012,490.06 - 0.00
0.34 0.00 034 0.34 - 0.00
1,553,107.75 (1,553,107.75) - 0.00
25,562.95 (120.30) 2578180 26,114,586 871.91 200
14,428,82 {66.18) 14,553,76 14,741.1 379.27 e X}
35,635.91 (163.16) 35,942.51 36,409.48 936,73 0.00
21,137.36 (9467 21,321.33 21,888,35 555.66 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
SNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
ENMA
GNMA
GNMA
GENMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2004 GDEF 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 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 CDEF Single Family
20304 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 Famify
2004 CDEF Single Famify
2004 CDEF Single Famity
2004 CDEF Single Family
2004 COEF Single Farnily
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 Farnily
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

Current
Interest
Rate
4.49
4.49
4.49
4.49
449
449
4.49
449
448
4.4%
449
4.49
4.49
4.49
4.49
4.49
4.49
449
449
449
4.49
4.49
4.49
449
4.49
449
448
4.4%
448
4,49
4.48
4.49
4.49
4.49
448
449
449
4.48
4,49
4.48
4.49
449
449
4.49
449
449
449
448
448
448
4,49
448
449
4.43
4.49
4.49
449
4.49
4.49
4,49

Current
Purchase

Date

02805
10/06/05
1620105
12/08/05
12/15/05
11/03/05
11/10/05
11/17105
11722/05
11728105

12122i05 |

12/28/05
01/05/06
Q1112108
03/09/06
03/02/06
o1/19106
/26106
C2/02/06
02109108
02116108
Q22306
Q5111106
05(11/06
05/18/06
05/18/06
03/16/06
03/23/06
03130/06
04/08/06
04113106
04120/06
Q4/27/06
05/05/06
05125106
06/01/06
05/08/06
06/15/06
027106
07/06/06
D736
ATHY08
07727106
V802406
08/09/06
08/16/06
08/23/06
09/06/06
09112106
09126106
1017106
1114106
11/28/06
1212i08
Q18507
01/30/07
oz2113107
0272007
03720107
04/24157

Current
Maturity

Date

09/20/35
08/20/135
106/20/35
12120135
12/20/35
11/20/38
11/20/35
11120135
11/20/55
11/20/35
12/20/35
12/20736
01/20/36
01120738
02120138
0220136
C1/20136
01/20/36
C2/20/36
02/20/38
02/20/36
Q220026
04/20/28
05/20/36
05/20/36
05720/36
03/20/36
03/20/35
03/20/36
03/20/36
03/20/36
04/20/36
04/20/36
04/20136
05/20136
06/20/36
08/20136
G6/20/38
06/20136
07/20/36
08/20/36
D6/20/36
A7/20/36
08/20/36
08/20/36
07/20/36
07/20/36
05/20/36
03/20/36
08/20/36
10/20/36
10/20/36
10/20/36
10/20136
12/20/38
12120136
01/20/37
02/20137
C1/20137
03/20157

Carrying Value
11/30/0%

187,073.88
44,271.32
28.752.87
24,216.18
32,809.07
8,313.62
41,400.05
28,580.08
15,455,3¢%
23,243.01
32,136.95
55,334.11
24,68327
34,381.55
21,824.53
3925051
19,380.63
28,504.73
59,599.99
25273.86
35,548.42
39,050.95
18,804.20
8,478.95
2272635
9.221.23
15,960,684
40,095.34
24,639.34
36,281.77
23,276.53
43,096.40
13,866,15
34,884.57
2165256
28,345.44
33,198.04
24,558.84
39,608.74
17,208.68
31,212.29
40,428.17
25870.29
16,100.56
40,315.81
23.244.70
18,563.13
18,574.87
11,131.44
13,014.34
22,856.03
18,638.32
4,719.45
541113
5,342.50
260557
6,790.58
484178
482404
11,374.81

Market Vatue
1130108
135,286.42
4369428
28,376.60
23.902.20
32,467.12
8,226.62
40,967.09
29,205.76
15,254.74
23,000.37
31,802,25
54,617.77
34.227.96
34,018.35
31,507.44
38,737.43
19,126.46
28,131.10
58,819,358
24,943.01
35,084.27
38,540.28
18,565.78
§,390.44
22,430.14
9,125.04
15,793.36
39,572.11
24,318.00
35,807.48
22,973.29
42,535.35
13,685.72
34,520,190
21,371.45
28,051.19
32,767.59
2431324
39,187.16
17,030.03
30,888.44
39,905.53
25,602,27
15,933.90
39.898.75
22,944,590
16,391.98
18,383.30
11,016.84
12,880.34
2262124
18,447.35
4,671.14
5,356.85
5,288,10
277788
8,72161
4,891.63
4,785.08
1128008

; Ar st
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(623.15)
(2,669.72)
{129.91)
(104.75)
(162.90)
(42.08)
(219.88)
(146.34)
(80.05)
(116.68)
(180.45)
(261.60)
{292.44)
{152.50)
(17030}
(189,61
{88.26)
(2,544.19)
(288,02)
(118.29)
(195.72)
(168,69)
(89.99)
(67.86)
(100,64}
(42.20)
(70.09)
(177.71)
(107.38)
(181.8%)
{104,23)
(2,805.19)
(86.99)
(158.09)
{105.39)
(12491
(184,40
(111.22)
(196.42)
(76.23)
(5,393.76)
(206.48)
(109.47)
(67.83)
(220.54)
(2.476.14)
7227
(83.23)
(48.05)
(53.96)
(110.68)
(88.13)
(20.69)
(22.55)
(21.70)
{(11.38)
(27.28}
{22,668}
{19.40}
(46,43}

Ending
Carrying Value
Transfers 02/28/03

136,450.73
41,601.60
28,613.98
24,111.43
32,646.17
8,271.58
41,180,17
204435.74
15,375.34
2312635
3195649
55,052.51
34,350.83
34,228.05
375423
39,050.90
19.282.37
25,960.54
59,311.97
25,155.57
35,353,70
3888226
18,714.21
8,411.08
2282411
9,177.93
15.890.85
39,91763
24,531.85
36,189.96
2317230
40,181.21
13,779,16
34,726.48
2154717
28221.53
33,043.64
2445762
39,412.32
1713245
25,818,53
46,2216%
25,760.82
16.032.73
40,09527
20,768.56
16.490.86
18491.74
11,085.39
12,960,38
22,745.37
18,550.18
4,698.77
5,388.47
5,320.80
2,794,19
6,763.30
491812
481464
11,328.38

Ending
Mariet Value
02128109

138,219.27
42,141,09
28,985.53
2442581
33,16343
340226
41,831.10
29,826.97
15,575.55
23,492.35
32,453.03
55,771.44
3481146
34.744.41
32,144.62
3§,530.76
18,528.58
26,278.55
60,039.18
25,464.18
35,787.66
39.359.80
18,945.57
8,538.51
22,904,861
9,317.37
16,131.16
40,409.03
2483413
36,646.09
23,458,09
40,687.24
13,949.31
35,253.49
21,513.¢1
28650.74
33,453.26
24,829.89
40,012.69
17,393.61
28,21225
40,721.84
26,154.08
16,277.63
40,708.00
21,027.47
16,743.04
18,774,82
11.255.15
13,159.08
23,094.61
18,835.55
477110
5471.52
5,403.00
2,838.36
6,869.60
4,996,458
4,890.45
11,507.26

Change
I Market
Value

2,556.00
1,116.52
745.84
625,36
85921
217,70
1,083.589
767.55
400.86
£08.64
841.24
1,435.27
875.94
878.56
807.48
992,34
490,38
691.64
1,507.20
€39.47
899.11
988.21
47578
216.23
575.11

' 23563
407.89
1,014.63
623.52
$20.42
589.03
1,087.07
350.58
887.48
547.85
724.46
840,07
627.87
1011.95
439.81
717.57
1,022.7¢
661,28
411.56
1,029.79
558.71
42333
47475
284.55
332.70
$84.03
476.32
120.65
138.33
136.60
71.86
178.27
127.51
124.77
293.61

Recognized
Gain
¢.00
c.00
.00
0.00
0.00
0.00
0,00
0.00
.60
d.c0
0.00
.00
.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
o.00
0.00
0.00
0,00
6.00
0.00
0,00
0.00
Q.00
Q.00
0.00
Q.00
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
.00
0.00
0.00
0,00
A0
0.00
Q.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
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNALA
Frwma
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
Frma
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FMA
FNMA
FNMA
FNMA
FNMA
FNMA
FiaMA
FNMA
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 Familty
2004 CDEF Single Family
2004 CDEF Single Famity
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 Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Farnily
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 GDEF 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
2804 GDEF Single Famity
2004 CDEF Single Famify
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 $ingle 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 Farnily
2004 CDEF Single Family
2004 GDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 GDEF Single Famity
2004 CDEF Single Farrily
2004 CDEF Single Family

Current
Interast
Rate
4.49
449
4.4%
449
4.48
4.49
4.49
449
449
449
4,49
4.49
4.48
4,49
4.49
448
448
4.49
449
4.49
449
4.49
4.49
4.43
4,49
4.49
4.49
4,4%
449
4£.49
4.49
4.49
4.49
4.49
4.49
4,49
4.49
4.49
4,49
448
4.4%
4.48
449
449
810
6.90

6.97

7.068
6.90
7.10
.10
6.80
65.87
708
6.10
697
8.90
7.06
7.10
7.06

Current
Purchase

Date

04110507
05722107
Q8/05/07
Q7307
T1RUOT
092507
1211467
01/30/05
01/30/08
0326008
10/20/05
1110405
12/15/05
Q1/05/06
02/05/06
02/23/06
03116/06
04/05/06
04/20/06
0511/06
06/08/06
0827106
7306
A7Hsios
QBAO20G
08/08/06
09/12/06
10/17/06
11/14/06
11121106
121206
01/30/07
02/13/07
osfzoreT
04/10/07
Q4/2407
05/22107
QG/05107
Q7/03/07
Q9125/07
11/08/07
11/21/07
12111707
03426108
06/30/24
0817194
C8M7/94
Q81784
05/26/95
0815195
05/20/24
Q8/17/94
08/17/94
0817794
01/27/85
Q28795
03/30/25
03130185
06/29/95
08/15/95

Current
Maturity

Date

Q202037
0420137
05/20/37
06/20/37
09/20/37
O4/20/37
08/20/37
01720738
1720138
63/20/38
16/01/35
11/01/35
12/01/35
1201735
02/01/36
01/01/36
03/01/26
03/01/36
04/01/36
04/01136
04101138
GE/01/35
06101136
701138
9701736
07/01/36
08/01/36
09/01/36
10/01/36
10/01/36
11/01736
11701136
o137
C2/01/37
[hEektrg
04/01/37
04701137
Q5/01/37
06/C1/37
09/01/37
09/01/37
08/01/27
1101737
02/01/38
06/01724
08/01/24
07/Q1/24
07101124
01/01/25
0501125
062024
08/20/24
08120724
08/20/24
10/20/24
12120124
02/20125
12720024
B5/20/25
06/20/25

Carrying Value
11/30/08
5,851.17
£367.78
7,037.87
5,700,086
5,165.28
2,536.29
3,016.79
§,724.29
2,636,14
8,031.04
3,430.68
2,518.67
6,401.80
7.427.56
4,485.56
5,242,860
8,202.68
5,716.91
£,058.10
6.296.79
5,934.18

6,121.80 -

7,538.90
11,486.72
10,361.30

7.776,80

6,005.88

$,558.88

8,521,77

5,068.45

7,990.58

1,191.77

1,252.65

3,514.56

4,740.41

8,051.32

4,880.88

5,738.88
14,965.53

7.818,74

7,682,532

3,147.83

7,03767
13,214.17

147,749.85
192,918,24
310,562,582
135,053.89
65,444,40
41,277.82
1416,28124
974,552,861
659,474.584
181,657.17
236,881.75
486,147.86
121,987.07
72,698.66
7231243
31,926.10

Market Value
11/36/08

§,792.06
8,262.31
6,967.17
5,643.00
5116.83
251224
2,988.54
8,639.07
2,603.58
7,953.10
3,395.22
2.493.41
6,337.65
735323
4,444.55
5190.73
8,121.67
5,660.50
7.8979.64
6,234.72
5,875.78
505163
7,464.83
11,373.82
10,259,861
7,700.4%
5,946.85
.5,504,50
8.438.54
5,808.20
7.812.60
1,180.18
124076
3.478.48
4,6971.54
7,968.92
4,830.89
5,680.26
14,812.82
7.777.54
7,679.93
3,146.89
7,035.72
13,211.00
153,030,38
202,932.89
32722877
141,326,583
69,106.48
43,457.33
1,445,138.74
1,012,862.53
714,354.55
190,286.50
240,849.44
504,027.30
126,135.18
76,151.27
7584126
33,447,324

A £ii
Purchases
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. Amortizations/
Sales Maturities
2347
(33.03)
{27.71)
{22.19)
(1967
(16.84)
(11.58)
(32.53)
(9.88)
{29.88}
{15.51)
{20.65)
- (2,168,10)
(45.47)
(25.60)
(29,05)
(59.13)
(24.50)
(36.01)
{34.31)
{25.76)
{25.90)
{33.47)
(51.16)
43.72)
(34.99)
{27.28)
{40.74)
(35.83)
(26.84)
(33.74)
{7.72)

(5.08) .

{14.46}
(1941}
(32.18)
(18.42)
(22.79)
(59.83)
30.29)
(35.02)
(12.08)
(28.53)
(69.79)
(2,047.57)
(2,376.56)
(2,544,017}
(45,195.90)
(652.34)
(2,183,76)
({73.952.18)
(12,839.34)
(50,028,39)
(3,443.81)
{3,024.77)
(4,929.76)
(1,065.07)
(143461}
(894,38}
(243.71)

Ending
Carrying Value
Transfers. Q228109
5,827.70
8,334,75
7.010.16
5,677.87
3,145.61
251836
3,005.23
8,691.76
2,62626
8,001,16
3,415.47
2,498.02
423270
7.382.09
448536
8,213.55
8,143.55
5,692.41
8,023.09
6,261.98
£,908.42
$,055.50
7,505.43
1143556
10,317.58
774181
5.978.40
5,518.14
8,485.94
5,935.61
7.956.82
1.184,05
1,248.57
3,500.10
4,721.00
8,018.14
4,861.45
5,716.10
14,905.70
7.786.45
7,647.30
3,135.78
7.008.84
13,144,44
145,702.28
199,541.68
207,018.87
£98,353.99
64,852.06
39,094.13
1,842,320.05
966,713.27
£29,445.45
178,213.36
232.956.98
481,218,10
120,934.00
71,264.05
7141805
31,682.38

Ending
Market Value
02728108
591983
8,443.02
712115
5,767.96
5,230.55
2,560.77
3,054.89
8,826.10
2,659.35
8,125.35
3,441.51
2.517.33
4,265.45
7.439.32
4,4588.39
5,252.10
8,203.20
5,724,65
§,082.69
£,308.50
5,952.42
6,141.37
7,561.45
11,520.96
10,324.68
7,799,569
6,023.21
5,559.56
8,545,77
5,884.21
01675
1,183.02
1,259.15
3,520.83
4,761.17
8,057.48
4,902.95
5,764.93
15,033.20
7,893.8%
7.788.51
3.193.73
7,128.51
13.375.73
153,919.5¢
204,076.25
320,294.93
95,390.58
89,753.24
41,786.28
1,298.904.33
1,044,606.04
$81,333.91
190,368.85
242,933,899
521,230.12
139,710.18
76,135.91
76,302,90
33,816.78

Change
In Market
Value

151.04
213.74
181.69
147.15
133,39
6537
7o
218,56
45.65
202.13
60,80
44,57
96.50
131.56
7744
$042
141.36
98.65
138,06
108.59
102.40
105,64
130.09
198.20
178.7¢
134.18
103.64
95.80
147.06
102.85
137.89
20.56
2347
65.50
88.74
150,74
91.39

107 48
280.21
146.54
14350
58.39
131.62
233.36
2988.77
3519.92
5,609,17
(735.75)
1,209.10
482,71
27,7117.78
44,582.85
27,007.75
3,556.16
5,006.32
22,132.58
5,638.06
1,418.25
1,356,02
£13.15

Recognized
Gain
0.00
0.00
0.00
.00
0.00
Q.00
Q.80
0.00
0.00
0.00
0.00
0.00
Q.00
.00
0.00
2.00
0.c0
0.00
0.80
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
0.90
0.00
0.00
0.00
0.00
C.00
C.00
0.00
.00
Q.00
Q.00
0.00
Q.00
0.00
0.00
0.00
0.00
.00
.00
0.00
200
0.60
Q.00
0.00
0.00
0.00
.09



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 COEF Single Family
2004 CDEF Single Famnity
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 Farnily
2004 CDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Famity
2004 GDEF 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 Farnily
2004 CDEF Single Family
2004 GDEF Single Famify
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Singfe Family
2004 GDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Farnily
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 Farrily
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Famify
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Singfe Famity
2004 CDEF Single Farnily
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family

Current
Interest
Rate
710
4.49
4.49
4,49
449
4.4%
4.49
4.49
4.49
4.49
4.49
4.49
4.49
4.49
449
4.49
4.4¢
4.4%
4.48
4.49
4.49
4.49
449
4,49
4.48
4.49
4.49
449
448
4.4%
449
448
4.49
4.49
4.49
4.49
4.48
4,49
4.49
4.49
4,49
449
449
448
4.49
449
4.49
4.49
4.49
4.49
4.49
4,49
4.49
4.49
4489
448
449
4.48
4.49
4.49

Current
Purchase

Date

081595
02/24/05
03/17/05
Q3/24/05
Q3726/05
04/07/05
Q4r14/03
0421405
04/28/05
05/05/05
08/12/05
051905
arH405
05/26/05
06/02/05
Q9/08/05
Q9/15/05
08/22/05
07721105
Q7r28/05
08104105
08104105
08/11705
08/11/05
08/30105
10/27/05
10427105
09/29/05
10/06/05
10/20/05
12/08/05
1215105
11/03/05
11/10/05
1117165
11/22/05
11/29105
12/22/05
12/29/05
Q1/05/06
V112106
03/08/06
03/02/06
01/18/06
01/28/06
02402106
02/08/06
02/16/06
C2/23106
A5/11706
0518108
0518106
0312316
04/06/06
04/20/06
0427/06
05/05/06
05/25/06
06101106
05/08/06

. Current
Maturity

Date

08120125
02/20/35
93/20/35
03/20/35
02/20/35
D4/20/35
04/20/35
04/20/35
04/20/35
0520135
05/20/35
05/20/3%
O7F20135
05/20/35
06/20/35
09/20/35
09/20/35
09/20/35
07/20/35
07120025
07/20/35
08/20/35
08/20135
08&/20/35
08/20/35
10/20/35
10720135
08/20/35
1020135
10/20/35
11/20/35
12/20/35
11/20/35
10720135
1172035
11120/35
11120135
12/20/35
12/20/35
01/20/36
31/20/36
02/20/36
02720/36
01/20/36
01/20/26
01/20/36
0220136

02/20/36 _

C2/20/36
05/20/36
04/20/36
04720/36
03/20/36
03/20/36
04120/36
04/20/36
04/20/36
05/20/36
05/20/36
05/20/36

Bedingi .
Carrying Value Market Value
11/30/08 11/30/08
45512.77 47.763.23
1,833,922,83 1,905,264.66
5,285,214.50 5215,214.45
1,844,466,59 1,820,060,41
248,071.70 246,406.40
2317,029.37 2,286,396.92
919,872.59 $07,716.88
256,791.33 254,050.85
1,498,711.10 1,475,825.66
831,92025 820,945.82
219,453,70 217,118.75
298,519.40 295,342,256
1,594,981.91 1,578,102.21
B0, 135,22 795,518,065
1,045,688.45 1,034.685.80
412,574.66 408,232.72
319,840.81 316,476.71
400,279.88 395,057.40
428,676,713 423,054.95
$54,116.40 944,031.38
481,538.08 476,451.09
3,127,570.04 3,085,611.523
945,045,66 932,675.04
312,030.92 307,346,45
574,407.31 565, 898.66
789,161.07 778,893.14
331,833.61 327,516,086
383,633.25 379,603.58
384,494.10 390,354.27
1,064,513.77 1,062,356.57
980,081,74 967,322.40
617,664.07 609,660.18
1,013,406.03 1,000,230.50
1,018,420.66 1,005,182.99
726,186.79 716,754.85
538,252.03 531,263.77
649,772.83 641,341.18
700,389.34 691,318.30
710,590.89 701,688.14
449.612.12 443,709.89
516,098.28 $09,326,87
719,6568.92 712,106.76
430,683.20 426,154.63
323,995.03 315,746,03
692,371.04 683,295.83
1,107,718.34 1.093,206.71
1.189,886.10 1,174,308.73
285,027.20 291,166.91
309,467.62 306,211,786
829,183.47 #18,407.64
148,357,14 147,798.62
24341510 240,875.10
479,921.33 47488608
200,186.09 198,085.37
195,119.77 153,075.45
557,849.32 561,911.98
580,368.78 574,305.18
112,01128 110,843.47
629,634.07 B21,465.98
191,000,83 159,101.23

Accreti
Purchases
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! Ameortizations!
Sales Maturities
(374.47)
{10,255.59)
{33,238.45)
{8,769.27)
{1,195.37)
(11,504,38)
(4,260.28)
(1,237.43)
(14,810.91)
{3,803.01)
(987.68}
{2,150.83}
{135,064.30)
(3.913.02)
(4,905.56)
{1,832.12)
{1,559.55)
{3,007.06}
{1,91187
{5,051.50)
(2,352.63)
(15,933.93)
{4,505.49}
(1,391.83)
(2877.10}
(3,456,65)
(1,776.28)
{2,494.40)
{1,755.28)
{4,939.61)
{4,335.04)
(2,703.83)
(5,312.417)
(4.483.39)
{3,587.55)
(2,443.82)
(2,845.04}
(3,203.28)
(3,352.23)
(5,019.29)
(2,260.28)
{3,075.83)
{1,854.08)
{1,420.08)
{2,401,91)
(5,156.65)
(5,328.44)
{1,270.54)
{1,981.92}
{4.286.71}
(547.65)
(1,070.93)
(2.,059.09)
(928.78)
(842.79)
{2,450.93)
{2,458.85)
{1.42523)
(2,647.84)
{819.52)

Transfers

Ending
Carrying Valus

02/28/0%
45,138.30
1,823,667.24
5,251,976.05
1,834 ,667.32
247.876.33
2,305,524,99
£15,612.31
255,553.90
1,483,900.19
828,117.24
21846602
266,328.57
1,458,917.61
202,223.20
1.043,782.90
410,742.54
318,281.26
39727282
426,764.46
$49,064,90
479,155.43
3,111838.11
840,540,17
310,638.09
5§71,730.21
785,704.42
330,057.338
381,138.68
392,738.35
1,059,574.16
975,686.70
614,960.24
1,008,093.62
1,013,937.27
722.589.24
535,808.21
646,927.79
687,186.06
797 538,66
446,592.73
513,838.00
716,593.09
428,826.12
322,574.95
688,96¢.13
1,102,561.68
1,183,557 .66
293,756,66
307.485.70
824,896.76
148,709.4¢
24234417
477,862.24
199,247.31
194,276.98
$65,388.39
877.909.93
110,586.05
626,986.07
190,271.31

Ending
Market Value
02126109

48,254.98
1,848,153.21
5,318,950.94
1,858,105.24
281,732.65
2,334,980.04
927,316.61
259,537.27
1,502,887.12
838,722.54
221,876.45
300,856.62
1,482,806.94
812,512.54
1,057,18221
417,207.66
325,292.99
40241945
432,264,35
853,957.47
486,677.7¢
3,151,787.88
952,683.41
314,649.72
§79,121,73
795,912.12
334,345.35
387,143.45
398,932.27
1,076,297.61
83841567
622,983.02
1,021,200.82
1,027,123.59
732,004.07
542,784.66
£55,355.01
706,285.78
716,778.62
452,054.97
520,125,86
727,423,324
435.307.60
326,524.62
657.400.24
1,116,076.33
1,198,07723
297,362.4¢
312,128.7¢
835,096.56
150,868.15
246,025.00
485,082.75
202,284.77
197,222.35
575,964.14
586,650.34
112,266.81
634,751.51
183,165.72

Change

In Market Recognized

Value
866.22
50,144.14
136,974.94
47,824.10
6,52162
60,087.50
23,860.03
6,722.84
38,772.37
21,579.73
5747.38
7.805.19
38,769.03
20,907.5¢
27,201.87
10,807.06
8,375.83
10,369.11
11,121.07

T 2497759

12,609.24
81,110.28
24,513,686

2,005.10
14,800.17
20,47563

8,605.57
10,025.28
10,333.25
27,880.65
25,428,31
16,026.67
26,282.73
26,423.99
18,836.74
13,964.71
16,858.87
18,170.76
18,442.7%
11,364 .47
13,059.27
18,392.42
11,607.05

819867
17,515.32
2802628
30,098.94

7,466.12

7,898.95
26,975.53

3,817.18

6,220.82
12,265,76

5,515.18

4,956.68
14,512,09
14,834.01

284857
15,935.47

4,584.01

Gain
0.00
0.00
0.00
.00
0.00
0.00
Q.00
0.00
000
0.00
0.00
0.00
0.00
.00
0.00
0,00
0.00
Q.00
a.co
040
0,90
0.00
0.00
0.00
0.00
0.00
0.00
0.00
9.00
Q.00
0.60
Q.00
0.00
0.06
0.00
0.00
Q.00
0.00
0.00
.00
8.00
0.00
0,00
Q.00
0.00
000
000
0.00
0.00
0.00
0.00
0.00
0.00
£.00
0,00
0.00
Q.00
Q.00
0.00
Q.00



Investment

Type
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
Repo Agmt
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Farnily
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Singfe Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CDEF Single Farnily
2004 CDEF Single Famity
2004 GDEF Single Family
2304 CDEF Single Family
2004 CDEF Single Farnily
2004 CDEF Single Family
2004 CDEF Single Famnily
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 GDEF Single Famity
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 Farmily
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 Famity
2004 GDEF Single Family
204 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 GDEF Single Famity
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 COEF Single Family
2004 CBEF Single Family
2004 CDEF Single Farnily
2004 CDEF Single Family

Current
Interest
Rate
4.48
448
4,49
449
443
449
448
449
449
449
449
4.49
4.49
4.49
4,49
4.43
4.49
4,49
449
449
4,48
4.48
4.49
4.49
4.49
4.49
4.49
4.49
449
449
4.49
4.49
4.4%
4.4%
445
448
4.49
448
0.26
5.38
563
563
5.38
5.38
513
5.63
583
538
563
5.13
5.38
5.13
5.38
5.63
513
5.38
5.13
538
5.13
563

Current
Purchase

Date

Ce/M506
Q7/06/08
D7M306
07119406
AF/27/06
08/08/06
0B/16/06
09/06/06
Q9M12/06
1015106
11/02/06
1114106
11721706
11/28/08
121206
12/27/06
91/09/07
Q130107
02/13/0%
02/13/08
02r18/08
03126/08
04407i05
0527105
0714/05
1208705
C1/05/06
9112106
V2/02/08
0420106
05/25/06
QAT/06/06
08/02/06
Q9/12/06
11714/06
010807
01/30/07
02/13/08
02/27/09
CBI07I0T
08107107
11/21/07
11721107
06/28/07
08/25107
09/25/07
Q9/26/07
10708107
10R¢/07
10/08/07
08/23/07
08/23/07
09111107
091107
Qer1f07
11/28/07
12111407
10/25/07
10/25/07
10725107

Current
Maturity

Date

06/20/35
06/20/36
06/20/36
06/20/36
07/20/36
07/20/36
06/20/36
08/20/36
09/20/36
0972036
10/20/36
10/20/36
1120036
11/20/36
11/20/36
12/20/36
12/20/36
12/20/36
01/20/38
01/20/38
02/20/38
12120737
02/01/35
04/01/35
/01733
1101735
1201735
11/01/35
Q1701138
04/01/36
04/01/36
05/01/35
07/01/36
03103736
01/01/36
09/01/36
01011537
01/01/38
Ga/ozee
07/20/37
08/20/37
10/20/37
10/20/37
Q20137
09/20/37
08120/37
09120437
09/20/37
06/20/37
09/20/37
08720737
O7/20/37
09/20137
0820137
08/20/37
1172037
11/20/37
19720/37
10/20/37
09120736

Carrying Value Market Valua
1143908 11/30/08

225,480.42 223,134.79
108,971.25 107,839.82
359,385.24 358,656.91
37657105 372,666.08
423,870.70 416,280.95
694,781,358 687,592,59
199,254,956 197,194,117
651,591.60 £74,5659.05
105,185.69 104,101.35
982,750,59 970,128.03
1,028,022 40 1,017,47820
410,471.56 4065,265.97
531,914.23 526,46¢.15
509,178.26 503,959.48
545.762.26 540,176.98
529,570,81 524,169.85
363,726.55 388,715.86
228,275.74 226,947.95
$5,893,46 65,218.67
12372522 122,458.19
169,232.41 167,500.85
461,889.01 457,383.28
172,166.26 170,421.10
204,253.82 202,188.28
70,128.62 69,552.07
298,806.83 295,811,856
154,771.87 158,222.57
109,044,368 107,852.91
153,676.67 152,140.32
248,844.50 246,390.40
203,971,058 201,962.54
126,587.86 125,343.72
234,541.15 232,238.30
292,626,39 288,759.71
376,970.06 373,284.63
75,807.67 75,068.95
153,312.82 151,737.49
467 40888 464,993.24
472,340.45 472,340.45
9,451.35 966025
23878.72 24,338.02
1454.42 1482.57
o 13,451,54 13,750.51
3943216 40,306.06
23,162.1¢ 23,389,855
6,245.43 6,365.89
2,791.97 284587
253220 25,884.51
2,087.71 2,127.99
8,851.77 8,740.71
19,089.51 19,522.09
2383572 2407947
1292275 13,202.94
14,140.64 14,4137
9,525.24 9,605.33
15,546.20 15,891.87
9,175.42 9,263.52
12,747.66 13,030.63
25,880.85 26,089.75
3,633.76 3,702.15

A 4

Pur¢hases

Sales Maturities
(344.56)
(453.08)

{1,518.59)
(1,768.18)
(3,852.99)
{2,883.73%)
(828.4%)
{2,834.85)
{436.83)
4,157.14)
(5,301.51)
(1,745.95)
{2.366.24}
{2,082.99)
{2,246.67)
(2.140,55)
(1,598.80)
{950.75)
(245.88)
(521.78)
(859.54)
(1,803.85)
(1,781.62)
(1,266.66)
(1,002,12}
{1,548.57}
{1,197.39}
(91520}
(©88.31)
(1,085.26)
(1,186,23)
(545.88)
(3.645.65)
{2,093,38)
{1,568.98)
(#48.73)
(624.53)
(1,811.03)

1,180.42
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(31,38}
(8a.94)
(7.40}
(43,79)
(141.38)
{87.21)
(27,89)
(9.50)
(94.87)
(6.58)
(20.80)
(63.70)
B8.77)
(42.62)
53.52)
{35.80
{49.94)
(31.51)
(41.40)
(97.66)
(16.14)

Ending
Carrying Value

Transfers 0228109
224,535.86
108,518.19
357,867.25
374,802.87
419,817.11
€91,897.63
198,426.47
$T8756.75
104,748.36
978,593.45
1,022,720.8%
408,725.58
529,547,99
507,095.27
$43,505.59
$27,430,26
392,127.85
228,327.9%
65,647.58
123,203.44
168,372.87
460,085,356
170,384.64
202,987.18
£¢.124,50
297,258.26
153,574.48
108,529,16
152,688.36
247,759.14
202,784.83
126,042.00
230,592.50
290,533.01
375,401.08
75,.358.94
152,688.29
465,597.85
483,520.87
$,420.02
23,784.78
1.,447.02
13,407.75
39,260.78
23,074.98
6,217.54
2,782.47
2522804
2,081.13
8,621.97
19.035.81
23,746.85
12,880.13
14.087,12
9,489.44
1549626
9,143,917
12,706.26
25,783.19
3,5617.62

Ending
Market Value
02/2809
227,953.80
110,172.31
363,324.34
380,520.52
426,226.20
702,468,92
201,458.98
$89,148.16
106,353,37
990,845.86
1,038,441.18
415,013,15
537.699.11
514,904.42
851,882.71
§35,568.81
398,183.84
231,858.96
66,630.67
125,048.44
170,895,489
467,516.17
171,682.99
204,538.67
69,788.85
299,957.71
154,764.48
109,370.23
153,873.34
249,598.89
204,293.70
126,982.27
232,618.00
292,709.79
378,220.94
75,927.44
152,983.31
471,453.06
453,520.87
9,74923
2467283
1,501.22
1387789
40,666.26
2369022
£,450.05
2,886.51
26,111.63
2,158.97
8,852,00
16.701.49
2437915
13,330.84
14,613,686
9,724.74
16,039.89
9.371.62
13,151,55
26,423.79
3,749.40

Change
in Market
Value
5,763.57
2,788,55
9,186.02
9,622.62
10,798.24
17,760.06
5,083.36
1742385
2,688.85
24,874.97
26,264,580
10,493,186
12,596.20
13,017.93
12,952.40
13,539,51
10,066.79
5,861.76
1,857.88
3,112.03
425445
11,926.54
$,043.51
3,617.05
1,238.90
5,294.42
2,739.30
1,932,52
272133
4,293.85
3,517.38

2,184.40

4,027.35
5,043.46
6,505.29
1,307.22
2,870.35
8,270.85

120.31
428.81

25.05
171.27
501.58
37748
112.05

50.20
321,99

37.56
141.09
243,10
388.45
164.52
254.03
185.21
197.96
148.61
162.32
421.70

63.3%

Recognized
Gain
0.00
C.00
0.00
0.00
0.00
0,00
09.00
0.c0
0.00
0.00
0.0n
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
9.00
0.00
Q.00
0.00
0,00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
0,60
0.00
0.00
000
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
0.00
0.00
.00
200
0.00
0.00
0.00
0.00
0.00
000
0.00
.00
0.00
c.00



Investment

GNMA
GNMA
SNMA
SNMA
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
ENMA
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

Type

Issue
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Famity
2004 CDEF Single Famity
2004 CDEF Single Famity
2004 CDEF Single Farnily
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 Famify
2004 CDEF Single Family
2004 CDEF Single Farily
2004 COEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Famity
2004 CDEF Single Farily
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 Fammily
2004 CDEF Single Family
2004 CDEF Singte 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 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 Famify
2004 CDEF Single Famify

Current
Interest
Rate
538
5.28
5.13
563
538
563
$.63
5.38
513
5.38
5.13
5.38
5.38
563
538
5.63
5.38
563
538
863
5.13
538
5.38
5.63
5.12
5.38
5483
5.38
5.63
.13
5.3
5.38
538
513
5.63
538
5.63
5.13
5.28
5.13
563
5.8
5.13
5.38
5,13
5.38
813
838
538
5.13
538
5.13
513
5.38
563
5.13
5.13
5.28
5.13
513

Current
Purchase

Date

10/25/07
11/08/07
1108107
01116108
12128107
12/28/07
1228107
12111407
12720107
12/20/07
12/20/07
01476/08
01/30/08
01130/08
02/13/08
01/30/08
01/30/08
02/13/08
02/19/08
02H8/08
02/27H8
Q2/27108
03/20/08
03/20/08
03/20/03
03/27/08
07/03/07
08107/07
0BROTIOT
08KTIOT
08/29/07
08/23107
Cor107
0e/M1107
Q81407
Q825107
05/25/07
09/25/07
10/09/07
10/08/07
10/08/07
10/25/07
10/25/07
1108107
1108107
11721707
21507
112107
12111407
121117
12111407
12/11/07
12120107
12720007
12/28/07
01118/08
01/30/08
01/30/08
01/30/08
02/13/08

Current
Maturity
Date
10/20/37
0/20/37
10/20/37
1220037
120037
12/20037
1220737
11/20/37
1MV20/37
11120/37
12/20/37
12/20/37
12/20/37
12/20/37
12120037
01/20/35
09720137
o208
12/20/37
01/20/38
02/20/38
02/20/38
0272038
02120/38
10120137
03/20/38
070137
07/01137
071737
0s/01/37
08/01/37
OTIN/37
08/01/37
0901137
80137
09/01/37
0710137
09701137
0810137
09101437
09/01/37
10101737
10/01/37
09/01/37
10/01/37
10/01437
0S/01/37
110187
10/01/37
11/01/37
11761737
1201137
11701737
10401737
10/01/37
1201737
12101437
1101737
12101737
G1/01/38

Beail

Carrying Value
11130/08
23,522.71
20,766.97
8,279.79
1,380.54
5.913.24
1,458,50
22110.74
18,923.97
237619
4,952,966
1,668.06
3,189.27
1,853.14
£,556,56
3,348.15
1,444,289
2,792.55
4,164.03
2,992.96
4,738.64
3,828.88
607714
6,024,40
2411.46
221781
7.016.87
13,77346
41,420.49
10,167.38
35,332.12
16,686.65
15,283.75
14,747.24
6,850,04
5,925.53
41,458.04
3,6858.47
19,969.65
6,885.28
9,885.15
5,740.58
41,153.38
26,277.09
14,117.55
8,404.42
9,027,665
8,074.28
12,836.84
22,921.85
11,850.26
6,451.58
8,183.51
7.235.81
1.648.52
26,508,22
§,922,05
3,834.75
1,422.88
527328
2,318.34

Market Value
11/30/08
24,044.84
21,22824
§,3685.17
1.417.54
6,044.91
1.483.73
2253560
19,344.99
2400.82
5,063,20
1,685.34
3,22988
1,996.71
§,883.96
342084
1472.17
2,854.84
4.244.46
3,056.78
453122
3,860,839
6,200.53
6,158.29
2,458,13
2.240.80
717370
14,030,07
42,432 .56
10,456.75
37,034.27
17009.45
1585742
15,108.04
6,982.82
£,004.39
42,481.12
3.791.57
20,356.82
7.065.05
10,036.13
5,883.62
42,239.65
20,587.10
14,480.39
6,502.42
9,266.18
8,197.91
13,178.03
23,527.91
11,828.99
6,653.27
8,309.00
734683
1,690.08
27,478.18
7.028.41
3,89372
1,4680.58
5,354.38
2,383.23

=

Purchases
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Maturities
(1,726.68)
{67.33)
{27.95)
(4.22)
{18.97}
(4.51)
71.71)
81.27)
{8.19)
(17.51)
{5.56)
(11.82)
6.27)
(20,12)
(16.35)
(4.37)
(9.45)
{12.78}
{16.96}
{14.76)
(12.81)
(32.32)
(19.82)
(7.23)
(7.48)
(21.55)
(4523)
(207,44)
(35.54)
{126.62)
{89,686}
{73.80)
{51.08)
{25.16)
(20.84)
(1,145.39)
(12.18)
(104.25)
{25.49)
(84.07)
(18.21)
(161.57)
{503.02)
{71.08)
{27.30)
{3138
(28.43}
{42.83)
(115.68)
(38.70)
(40.94)
(39.71)
(33.54)
{14,32)
(92.39)
(24600
(18.62)
(4.58)
{18.41)
@.72)

Ending
Carrying Value
Transfers 02128109
21.798.03
20,692.64
§251.84
1,356.32
$,894.27
1,450.99
22,032.03
18,862,758
2,368.04
4,935.45
1,662,50
3,147.35
1,846.87
5,536.44
3,326.81
1,439.92
2783.10
4,151.25
2,976.00
4,724.85
3,816.87
£,044.82
6,004.58
2,404.23
221013
6,994.92
13,728.23
41,212,005
10,131.54
3620550
16,626.99
15,209.85
14,695,16
6,834.88
5,904.6¢
40,319,65
367429
19,865.70
6,860.93
9,851.08
572237
40,951.79
19,774.07
14,045.47
6,377.12
8,996.28
§,045.79
12,794,01
22,806.20
11,610.68
5,440,94
8,14330
7.202.07
1,832.20
26,715.83
6,897.45
3,876,13
1,418.30
5,254.57
2,310,862

Ending
Market Value
02/28/0%
22,569.84
21,425.34
847224
1,438,35
6,101.24
1,505.40
22,865.58
19,524.71
243142
§,108.71
1,706.92
3.257.94
201532
6,781.82
3,446,90
1,494.02
2,880.92
4,307.23
3,080.67
4.902.47
3.911.13
6244.44
§,215.13
2,49467
226848
7,240.27
14,105.49
42,591.39
10,509,54
37.282.60
17,125.17
15,718,87
15,188.14
7.039.74
6,125.20
41,670.02
3.811.55
20,461.47
711503
10,153.68
5,957.65
42,510.89
20,381,78
14,567.12
5,573.19
9,328.85
8,293.24
13,268.42
23,652.22
11,967.99
667988
8,394.46
7,423.81
1692.78
27,816.30
7,109.96
3.933.76
1,471,00
5,416.85
2,381.85

Change
In Market
Value
241,68
264,43
135.02
25.03
75.30
26.18
397.6%
240.98
38.75
63.02
2721
40.18
2488
117.98
42.41
25,22
35.83
75.55
37.85
86.01
63.15
76.23
75.98
4377
36.16
85.52
12065
368.27
83.63
381.95
175.38
135.25
131,78
7208
51.65
33529
32.16
208,90
7243
15162
62.24
432,60
297.70
147,81
9807
95.05
123.82
135.22
239.97
178,70
67.56
125.17
110,72
17.02
430.51
106,15
58665
15.00
3088
3634

Recognized
Gain
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
.00
Q.00
0.00
060
Q.00
0.00
0.00
0.00
.00
0.00
.00
0.00
0.00
0,00
Q.00
0.00
Q.c0
Q.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
0.00
0.00
.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
.00
2.00
49.00
.00
0.00
0,00
0.00
0.0
0.00
0.00



Investment

Type
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

Repe Agmt
Repe Agmt
Repo Agmt
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
GRMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2004 CDEF Single Family
2604 CDEF Single Family
2004 CDEF Single Family

2004 CDEF Single Family Total

2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BSD Single Family
20035 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
2008 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 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 BGD 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 Famnily
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD $Single Family
2005 BOD Single Famity
2005 BCD Single Family
2Q05.BCD Single Family
2008 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCO Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
20035 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Farnily

Cumrent
Interest
Rate

5.38
563
5.38
513
5.13
5.38

0.26
0.2
0.26
5.13
5.38
5.63
5.38
5.13
5.38
5.63
5.13
5.38
513
583
5.38
513
563
2.13
5,38
5.38
5.63
5.13
5.38
5.13
582
5.38
513
5.38
5.13
563
§.38
5.13
538
563
5.13
5.38
5.63
5.13
5.38
563
513
5.38
5.63
513
5.38
563
5.13
5.38
563
5.13
5.38
5.63

Current
Purchase

Date

02/13/08
02/16/08
02/18/08
02/19/08
02/27108
03/20/08

D227H9
QZTI09
02/27/09
08/10/06
08/16/06
08A1&8/06
08/23/06
08/23/06
09/06/06
08/06/06
29/06/08
09/12/06
09M12/06
QI 12/06
09/20/06
08/20/06
09/20/06
09/26/06
09/26/06
10/05/06
10M7/06
10/05/06
10M17H06
10417106
10/24/06
10/24/06
10124/06
11/02/06
11/02/06
1114406
11114708
1114/06
MZ1/06
11721708
11521106
11128106
11/28/06
11/28/06
12/12i06
12112108
1212006
1227108
1227106
1227106
007
010807
01R8/07
0118707
rneeT
/3007
01/30/07
V¥/30/07

Cumrent

Maturity
Date
01/01/38
04401737
1201/37
01/01138
02/01738
3T

03/02/09
03/62/08
03/02/08
07/20/36
08/20/36
08/20/38
08/20/36
0801138
0&/20/36
09/20/36
08/20/36
09/20/36
09120/36
09/20/36
09/20/36
09/20/36
09/20136
09/20/38
02/20/36
10/20/36
10/20/36
10/20/36
10120/36
10/20/36
10/20/36
10/20/36
10/20/36
11/20/36
10/20/36
11/20/36
10/20/36
11/20/26
11/20/36
1120/36
11/20/36
11/20/36
11/20/38
11/20/36
i2/20/38
12/20/36
1120138
12/20/36
12/20/36
1212036
12120136
12/20/36
01/20037
12/20136
01/20/37
C1/20/37
0172037
Q20037

=

B Ending Ending Change
Carrying Value Market Value Aceretions! Amortizations/ Carrying Value Market Value In Market Recognized
11/30/08 11730108 Purchases Sales Maturities Transfers 02728108 0228109 Value Gain
$,108.27 £.348.00 (34.91) 9,073.36 9.410,62 7.53 0.00
3,420.41 3,806,04 (26.35) 3,394,086 3,534,02 54.33 2.00
4,615.67 4,738.02 (16.76) 4,598.91 4,769.83 4857 .00
5,128.23 5,205.43 (24.28) 5,103.85 5,261.31 80.16 0.00
3.857.67 3,915.78 {12.80) 2,844.87 3,963.44 60.46 0.00
5.657.46 5,807.57 {19.52) 5.637.94 5,847.63 59.58 0.00
70,621,224.84 70,076.991.98 2,993,542,34 {1,553,107.75} {658,096.52) 0.00 71,373,562.91 72,553,811.80 1,724,481,75 0.00
5,293.81 5,293.81 244 5,206.25 5,266.25 - ¢.00
31,670.00 31,670.00 364,404.21 39607421 396,074.21 - C.00
608,50003 604,500.03 581,784.45 1,191,284.49 1,191,284.49 - 0,00
15,880.11 18,046,571 {2.647.78) 13,232.33 13,5712 171,39 Q.00
8,117.50 £,248.21 (21.58) 6,086.22 €,298,83 72.20 Q.60
515822 5,250.39 {17.38) 5,140,534 5,323.16 80.15 Q.00
13,676.11 13,967.79 {53.54) 13.622.57 1407547 161.22 0.00
20,552.47 20,730.33 {8267} 20,466.80 20,851.50 306.84 000
53,08%.00 54,221.87 (21723} 52,871.78 54,630.23 625.58 0.00
20,639.01 20,977.69 {82.91) 20,556.10 21,254.97 360.1¢ 0.00
42.867.58 43,116.14 (167.62) 4249996 43,586,34 637.52 0.00
22,872.81 23,361.92 (90.31) 22,782.50 23,540.41 269.60 0.00
33,935.2¢ 34,256.73 {2,804.16) 3113113 31894.31 441.74 2.00
6,966.58 7.091.40 (55.14) 6,911.54 7,155,90 120.64 .00
45,586.,68 47,581.57 (17453) 45,412,05 47,956.45 549.51 0.00
£4,139.32 8478211 (3,220.33) £0,918.99 82,752.80 1,191.12 000
7.544.26 767949 (25.90) 7.518.46 7,785.45 131.86 Q.00
30,885.26 31,1838.31 {115.53) 30,779.73 31,534.74 461,96 0.0
37758339 38,590.53 {2.50862} 35,274.77 38.448.79 366.85 0.00
720019 73,548,29 {2,135,71) 69,674,48 72,200.84 787.26 0,00
37,787.00 38,408.69 (2,407.83) 35,379.17 36,583.55 682,69 0.00
£9,997.53 70,533.49 . {260.40) £9,737.13 71,318.83 1,045.74 0.00
4781262, 48,835.11 {196.54) 47,516,08 48,201.91 563.34 6.00
7403274 74,736.70 (292.58) 73,740.18 75,550.63 1,106.51 0.00
3831068 35,962.33 {2,177.72) 34,132.96 35,348.27 561.66 .00
53,100.75 54,236.74 (207.90) 52,892.85 54,654.84 628.00 Q.00
735,167.98 73,864.22 {3,146.02) 70,021.96 71,741.85 1023.45 .00
44,380.72 45,330.65 {157.06} 44.223.66 45,697.35 523.76 0.00
43,249,95 43,661.90 {17734} 43,072.81 44,130.34 645,28 0.0
3351282 34,115.01 {2.840.77} 30,672.05 31.763.08 48582 Q00
31,479.82 32,152.90 (110,93) 31,368.88 32414.54 37157 0.00
42,7458.28 43,154.00 (158.60) 42,587.68 43,834.62 639.22 0.00
54,187.24 55,348.09 (3,170.88) 51,016.38 52,717.45 540.22 c.00
16.524.23 16,796.71 {1.472.41) 15,051.82 15,564.80 240.50 0.00
2744243 27,704.37 (106.25) 27,336.13 28,008.38 410.26 0.00
45,600.11 48,577.33 (165.85) 4543125 46,945.44 537.97 0,00
5,812.89 5,917.44 (19.32) 5,793.57 5,999.76 101.64 .00
5,454.43 5,535.18 (30.59) 842384 8,631.02 126.43 0.00
39,834.29 40,652.44 {166.81} 39.667.48 40,994.92 469.29 0.00
27,166.83 27,655.80 (101.53) 27,088.30 28,028.84 474,57 0.00
49,457.77 49,930.90 (229.47) 48,228.30 50.439.34 73841 Q.00
77,528.76¢ 79,190,861 (284,69) 7724207 79,820.84 91482 0,00
20,163,868 20,497.15 (76.66) 20,093.22 20,77579 352.30 0.00
46,992.2% 47 442.87 {159.45) 45,802.84 47,955,54 702.32 0.00
48,375.95 47,371.85 (163,06} 46,212,89 47,756.22 S47.43 0.00
19,316.08 19,635.60 {1,983.78) 17,332.30 17,923.92 272.10 0.00
29,788.05 30,671.00 {2,261.89) 27,528.16 28,238.76 426.65 Q.00
26,012.97 26,571.77 {105,32) 25907.65 26,773.04 308.59 0.00
19,080.33 19,433.73 67.47 1¢,012.86 18,709.10 342.34 0.00
50,324.75 50,802.78 {18287} 50,141.88 51,441.02 82011 0,00
38,370.43 38,191.83 {2,605.05} 35,765,38 36,690.30 403,52 0.0
10,010.55 10,196.11 {33.45) 9,977.10 10,342.61 179.68 0.00
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investment

GNMA
GNMA
GNMA
FANMA
FRMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

-FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FiNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FANMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FAMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

Type

Issue
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
2Q0% BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Famiy
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2008 BCD Single Farnily
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 BGD 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 Single Family
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2095 BCD Single Family
2005 BCPD 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 Single Family
2005 BCD Single Family
2005 BCD Single Farnily
2005 BCD Single Family
2005 BCD Single Family
2005 BCD Single Family
2405 BCD Single Family
2005 BCD Single Family
2005 BCD Singte Family
2005 BCD Single Family
2005 BCD Single Farmily

Cumrent
Interest
Rate
5.38
5.13
563
538
5.13
5,28
5.63
5.13
538
5.63
513
5.8
5.63
5.38
5123
5.38
5.38
563
513
5.38
5,38
5.38
5.63
813
5.38
563
513
5.38
5.63
513
5.38
5.13
583
5.38
5.63
513
5.38
5.63
5.13
5.38
563
513
538
563
513
5.38
5.63
5,13
5.38
5863
6,15
6.15
8.15
6.15
6.15
6.15
6.15
615
€15
£.15

Current
Purchase
Date
02/13/07
02/13/07
Q213107
08/09/06
0810/06
0812306
08/23108
03123106
09066
U8/06/06
0812406
A9M12/06
09/20/06
08/20/06
09/20/06
Q0126106
10/05/06
107406
10/17/06
101706
10/24/06
11/02/08
110206
/02105
1114105
1114106
1114/08
11721106
11721/06
11721106
11/28{06
11/28/06
11/28/06
12112/06
1212106
1212/06
12127106
1227106
12127106
01/09707
01/08/07
QU7
Q1130007
01130107
Q1720107
G2/1307
0213107
Q211307
02/20/07
0220007
03101796
065/01/96
07/01/86
08/01/96
08/01/38
08/01/96
10/01/36
12/01/96
D30N197
Q01197

Current
Maturity

Date

o1/20037
o1/20/37
02/20/37
08/01/36
67101736
08/01/36
08/01/35
08/01/36
08/01/36
08/01/36
09/01/36
0901136
03/01/36
08/07/36
08/01/36
09/01/36
09/01/36
09/01/36
10/01/36
0/31136
11701436
1301136
10/01/36
10/01/36
11701736
11/61/36
11701736
10/31/36
11/61/36
11401/36
1101126
1101736
11/01/36
11701126
11/01/36
11101736
11101136
12001435
10/01/236
12/01138
12/01736
12/01/36
12/61/36
12/61736
01/01/37
01/01/37
010137
01/01/37
01/91/37
ot1/01/37
04/01/26
05/01/25
ce/0%/28
07/01/28
08/01/26
08/01/26
10/01/26
11/01/26
o1y
o7/e127

Beginning
Carrying Value
11/30/08

45,052.82
45,804.77
5,597.76
12,402.95
7.595.29
9,354.22
15,979.30
15,987.76
20,617.40
7.775.61
24,490.90
12,403.65
8,030.¢5
18,054.55
13,869,85
17,769.7¢
24,17140
14,599.30
3298862
26,406.23
40,111.78
41,208.59
12,572.50
19,166,63
27.058.54
11,316.87
10,708.50
13212.39
8,325.19
4,981,7¢%
6,350.55
5,368.03
8,453,17
8,941.88
9,022.98
12,382.48
3072833
10,476.30
8,337.45
37,381.80
8,084.05
10,387.37
32,740.59
20545.31
7.718,60
22199.72
7,006.80
7,505,98
9,122.27
11,546.59
200,614.64
185,352.72
21021137
219,5%8.31
160,513.34
151,035.69
322,040.95
227,787.10
220,880.86
101,284.80

Beginning
Market Value
11730108

46,017.92
46,241.43
5,701.58
12,645.62
771330
9,547.51
15,945.90
16,2365.26
21,021.04
7,958.61
24.845.95
19,783.54
8.220.05
18,408.12
14,070.97
18,1774
24,644 .93
14,843.19
3346739
26,923.73
40,858.03
42,016.50
12,858,76
19,444.97
27.568.16
11,583.60
10,862.08
13,471.53
8,521.48
505417
647511
6,460.57
8,652.48
9,117.38
9,235.73
12,562.53
31,331.51
10,723.44
8.458.71
38,115.85
8,254.28
10,538.54
33,383.80
21,030.28
7.830.87
22,635,97
717223
7.615.41
5,326.00
11,819.24
205,017.89
191,866,21
218,165.78
227,954.60
166,267.16
155,995.28
332,558.21
235,318,66
228,041.85
104,553.04

Accretions!
Purchases
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Amortizations/
Sales

Maturities

{161.24)
(2,632.76)
(18.37)
{68.47)
{4084}
{4573}
{85.30)
(101,79}
78.04)
(26.73)
(2,524.67)
(r2.99)
(27.80}
(68.20)
(79.75)
(90.84)
(94.08)
(54.50)
{159.85)
{920.13}
(16777}
(3,599.88)
(47.23)
(93.03)
(104.60)
(42.56)
(40.82)
{48.68)
(65.16)
(38.70)
(22.77)
(30.87)
4217
(31.97)
(37.23)
{81.70)
(146.92}
{1,056.18}
{37.03)
(154.82)
(30.09)
(38.29)
{118.04)
{74.20)
(36.74)
(101.05)
(@427
(35.39)
(2,742.50)
(41.18)
(1,716.82)
(2,446.52}
(2,306.83}
(3,906.95)
{1,910.05
{4,992.55)
(4,871.58)
(2,813.87)
(2,792.95)
(723.59)

Ending
Carrying Value
Transfers 02726103

44891.58
43,172.01
5,575.39
12,33448
7.554.45
9,318.49
15,514.00
15,885.97
20,539.35
7,748.88
21,866.23
19,330.66
8,003.15
17,986,35
13,760.10
17,678.86
24 077,34
14,544.80
32828.77
25,485,10
38,944.01
37,605.71
12,525.27
18,073.66
26,953.94
11,274,31
10,665.68
13,1631
8,260,03
4,943.00
6,327.78
6,337.42
8,471.00
§,909.91
8,985.75
12,300.78
30,581.41
8,420.12
8,300.42
37,226.98
8,033.98
10,348.08
32,622,55
2047111
7.861.86
2209867
6,982.53
7.470.59
6,379,77
11,505.43
198,897.82
182,906,20
207,904.54
215,692.36
158,903.29
146,043.14
317,169.37
22497323
218,087.91
100,561.01

Ending
Market Value
02728109

46,429.67
44,291.14
§,763.84
12,686,84
7.751.89
$,584.82
15,019.45
16,301.24
21,126.52
8,001.38
22,517.44
19.883.28
8,264.03
18,500.63
14,136.21
18,184.29
24,765.66
15.019.02
33,653.71
26,215.20
41,086.85
38,684.88
12,933.75
19,562.70
2772537
11,842,086
10,933.65
13,540.48
8,529.51
506728
6,568.90
6,495.68
8,685.43
9,165.08
9,276.83
12,609,959
31,457.26
8,727.5%
8,509.11
38,293.36
8,296.19
10,609.37
33,557.34
21,138.55
7.875.11
2273206
7.210.57
7,658.69
6,579.74
11.881.21
20%,95229
192,856.57
215,665.98
227,939.31
166,481.86
152,851.18
331,808.23
235,508.70
228,163.59
105,973,138

Change
In Market
Value

572.9%
68247
10063
108.79.
78,43
83.04
138.85
166.77
183.52
69.50
156,18
172.73
71.78
160,71
144.99
15749
21509
130,33
345.57
211.60
356.60
268.27
112,22
200.76
240.81
101.02
112.44
1763
73.22
51.82
56,56
66.72
7512
79,64
80.43
12818
27267
&0.23
87.43
332.33
71.89
109,12
291.58
183.50
80.92
19714
6261
7867
(3.76)
103.13
3.681.22
333728
3,807.03
3,891.66
2,124.75
1,845.43
4,211,50
3,006.¢1
2,914.69
2,143.73

Recognized
Gain
.08
0.00
0.0¢
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
.00
0.00
.00
0.00
Q.00
0.00
Q.00
0.08
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
C.00
2.00
2.00
9.00
0,60
0.60
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
¢.00
.00
0.00
200
9.00
0.00
.00
Q.00
0.00
0.02
0.06
0.00
0.00
0.00
0.00
0.00
0.00
£.00



Investment

Type
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
Repo Agmt

Repo Agmt
Repo Agmt
Repo Agmt
GlCs
Freddia Mac
Freddie Mag
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddig 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

issue
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
200% 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
2008 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 Family
2005 BCD Single Family

2005 BCD Single Family Total

2008 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 Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2008 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
2008 ABCDE Singte Family
2008 ABCDE Single Famify
2008 ABCDE Single Family

2006 ABCDE Single Farnily

2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate
615
6.15
8.15
6.18
6.15
6.15
815
6.15
6,15
£.15
8.15
8,15
8.15
6.15
6.15
6.15
6.15
6.15
6.15
8.1%
6.15
6.15
615
6.15
815
6.15
.15
8.15
6.15
AL

0.28

0.26
4.73
5.38
5.38
5.63
5.13
5.12
5.63
5.38
5.38
5.38
563
5.13
513
5.13
525
513
6.25
6.25
625
.25
§.25
6.25
6.25
625

Current
Purchase

Date

07/01/96
03/01/96
08101196
04/01/86
03/01796
05/01/9¢
0e/01136
96/01/96
ATI01/98
08/01/96
09/01/96
09/01/96
10/C1/96
12101196
019197
010797
02101167
201187
osKeT
04/01/87
06/01/197
0801197
08/01/97
02/01/98
03101198
Q01/98
06/01/88
07/01/98
09/01/98
11101198

02127109

02/27me
0626106
52108
95/18/08
06M18/08
06/25/08
07/16/08
07/16/08
07/23/08
08f13/f08
08A13/08
09724/08
10/22/08
1119408
1172508
12118108
12130108
0415197
05/20097
06/26/97
81897
Q9r29/97
01/29/98
03/18/97
04/15/97

Current
Maturity

Date

07/20/26
03/20/26
07720126
0420126
0S/20126
05/20/26
06/20/26
06/20/26
06/20/26
08/20/26
09120/26
09/20/26
10520126
12720726
12120126
o1/20027
02720727
220027
©3/20127
G4/20727
0e/20/27
ari20rRT
08/20/27
Q2/20/28
01/20/28
04/20/28
05/20/28
06/20/28
07/20/28
10/20/28

Garozree

G3/02/0%
08/31/37
04/01/38
Q4/01/38
Q3/01/28
12701137
0601736
05/01/38
03/0%/38
0710138
071138
O7/01/38
03/01/38
Hia1/3e
10/01/38
05/01/38
12/01/38
03/01/27
05/01/27
Q5101127
0601127
08/01/27
110127
02/20/27
Q4a/20/27

Beginning Beginning Ending Ending Change
Carrying Value Market Value Accretions/ Amortizations/ Carrying Value Market Value in Market Recognized
11/30/08 11/30/08 Purchases Sales Maturities Transfers 02128109 02128109 Value Gain
906,400.45 925,043.61 {8,610.74) 887,789.71 M41,570.55 22,137638 .00
245,454.82 251,333.02 {3,744.03) 241,710.72 253,314.41 5,825.42 0,00
748,139.99 765,877.23 (19.812.57) 737,327.42 T73,256.06 18,081.40 A0
280,621,06 287,295.78 {3,463,92) 277.157.14 280,64543 681457 0.00
914,541.32 936,307.33 (9,631.15) 904,910.17 948,965,77 22,289.59 0.0c
319,013.38 326,670.60 {2.621.64} 316,3H.75 331,860.35 781139 0.00
1,005,768.00 1,029,810.81 (49,682.39) 956,085.61 1,002,734.52 22,608.10 0.00
222.590.90 238,414.26 {1,825.02) 231,065.88 242,296.08 5,706.84 0.00
1,217,195,98 1,245,938.39 (13,155,43) 1,204,040,55 126242338 29,650,42 0.00
§29,516.20 846,121.83 (10,458.37) 819,057.83 855,805,985 20,142.52 0.00
406,506.59 414,381,84 (5.418.22) 401,088.37 41882234 9,858.72 0.00
295,582.82 301,418.1 {38.023,82) 257,559.00 269,043.3¢4 5,648.45 .00
910,420.08 928,131.12 {10,413.29) 200,006.76 939,873,700 22,155.87 0.00
308,290.57 314,201.11 {2.652.79) 305,638.08 319,085.45 7,541.14 0.00
733,018,07 747,086.74 {6,957.58) 726,061.33 758,031.15 17,902.09 2.00
382,388.42 389,963.70 4.413.11) 37T H75.31 396,308,54 10,757.85 0.00
311,603.97 317,767.72 (21,861.23) 28974274 303,787.81 7,881.32 Q.00
140,943.49 143,582.28 {1,218.89) 139,724.60 146,357 .56 3,984.17 .00
453,601.04 451,817.76 (4,341.13) 449 259 81 470,278,19 12,501.56 Q.00
215,114.86 218,872.91 (1,614.39} 213,50047 223,349.24 6,090,72 0.00
169,440,91 172,458.30 (1,547.82} 167,493,068 175,286.84 4,765.36 0,00
264.306.82 270,554.13% {3,043.70} 261,266.12 274,943.58 7439.15 0.00
557,811,986 567.841.96 {4,18063) 553,631.33 579.457.73 18,796,40 0.00
135,829.66 138,193.08 {1,266.61) 134,563.05 140,503.64 3897747 0.00
159,330.40 162,102.73 (12,702.13) 14662827 163,637.35 4.138.76 Q.00
225,486,886 229,410.30 {1.765,35) 22372151 234,263.23 £,618.28 000
173,593.80 176,919.33 (1,518.07) 172,375.53 180,4¢7.84 5,096.58 .00
83,43247 55,058,718 (1.712.18) 9172029 96,042.13 269613 0.00
351,682.90 357,802.1¢ {3,328.68) 34835422 364,768.68 10,295.17 2.00
543,773.69 553,235.35 {4,038.99) 539,734.70 565,16€,99 15,7063 0.00
2.938.68 2,938,66 (2,938.66) - 0.00
18,797,068.19 ©19,194,673.16 946,191.11 (2.938.66) {321,340.81) .00 19,408,979.83 20,212,001.75 405.416.95 2.00
1,196,495.29 1,196,485.29 555.46 1,187,050,75 1,197,050.75 - 0.00
66,456.00 66,456.00 (66,466.00) - 0.00
61351223 £13,512.23 11,838692.33 12,452,204.58 12,452,204 .55 - 0.00
5,668,975.43 6,668,975.43 (3,959,362.94) 2,708,612.4% 2,708,612.49 - 0.00
112,675,58 115,025.07 (452,01} 112,222.57 115,693.95 1,121.80 0,00
226,397.08 231.1922.76 {1.202.49) 225,194.58 232,165.22 2.244.95 0.00
95,327,118 ¢7.712.76 (997.16) 94,420.02 97,812.79 1,007.19 0.00
127,716,75 129,771.57 (425.94) 127,286.81 130,674.30 1,33287 0.00
182,321.24 155,419,00 {631.44) 191,689.80 196,765.00 2.007.44 .00
73,256.57 75,091.42 (218.45) 73,035.12 75,863.44 790.47 £.00
81,164.28 82,860.54 (256.65) 80,907.63 8341412 810.23 0.00
124,948.15 127,561.53 (410.76) 124,537.38 128,397.73 1,246.96 0.00
66,587.72 67,980.45 (205.14) 66,382.58 68,440.27 664.96 2.00
119,426.45 122,424.12 (350.55) 119,075.89 123,362,235 1,285.79 0.c0
183,653.78 186,015.58 (605.40) 182,448.35 187,320.88 191050 0.00
166,351.14 169,046.27 {527.32) 165,823.82 170,255.94 1,736.99 A0
134,712,33 136,885.42 {T67.26) 133,945.07 137,52569 1,387.53 0.00
202,956.81 202,956.81 208,844.08 5.887.27 0.00
144,401.74 144,401.74 148,265.77 . 3,864.03 0.09
188,541.70 194,920.06 {2,046.62) 186,495.08 195,670,63 2,797.18 000
185,820.45 192,108,786 {2,166.22) 183,654.23 192,690.02 2.749.45 0.00
254,461.24 263,069.62 (2,298.40) 252,162,84 264,569221 3,797,859 0.00
125,390.84 129,803.35 (1,290.19) 124,100,685 131,101.18 2,588.02 0.00
146,117.80 151,259.87 (2,261.29) 143,856.51 151,971.44 297308 0.00
231,701.87 235,855.47 (4,519.15) 227,191.,72 240,007.61 466228 .00
1.951,071.00 1,890,482.59 (78.199.89) 1.872,871.01 1,963.592.48 51,609.88 0.00
753,014.58 768,225.40 {11,887.65) 741,126.93 T77,145.67 20,807.92 0.00
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Investment

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
SNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA,
GNMA
GNMA
SNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GHNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA,
FNMA
FNMA
GNMA
SNMA
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
2008 ABCDE Single Family
2005 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 Farnily
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCBE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABSDE Single Farnily
2008 ABCDE Single Family
2008 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
2405 ABCDE Single Family
2008 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 Singte Family
2008 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 Farnily
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famity

Cumrent
Interest
Rate
5.45
8.25
8.25
6,45
6.25
6.25
6.45
6.25
6.25
625
625
6.45
68.25
825
8.25
6.48
625
6.25
645
625
6,25
€.25
6.45
6.45
6.25
6.25
8.45
6.25
6.25
6.25
6.25
6.45
6.25
6,45
5.45
545
545
545
5.45
8.25
825
5.45
545
6.25
545
625
5.13
5.38
5.63
5.38
5.13
538
563
513
538
5.13
5.63
5,38
513
5.63

Current
Purchase

Date

Q4/29/97
04125197
05/15/97
05/28/97
06/17/97
06126197
Q7115167
071597
07130087
0818197
08/28/97
08128197
AeM817
09/29/97
10715097
10/15/97
1073097
1117897
1125197
11426197
12117187
01/29/88
0212/58
04/16/98
04729198
07406198
08/13/98
Q8/27/38
09/24/95
10/01/98
1072998
12/15/98
12/29/98
01/28/99
03118/28
06/24/99
[brfractic]
10714798
08/26/9¢
1012018
11/23/98
12/01/99
/27100
Q1727100
01428100
01/28/00
08/10/06
08116/06
08HEH06
08/23/06
t8/23r06
09/06/06
0806108
BG/06K06
08M2/06
09/12/06
F9/12/06
9/20/06
09720/06
09120/06

Cument
Maturity

Date

04120727
04120127
0520/27
05/20/27
06120727
06/20727
05720727
0B/20127
Griz027
072027
wzo2r
08/20/27
o20/27
Q20027
09720727
08120127
10020727
10/20/27
10/20/27
11/20/27
11/2027
01/20/28
12/20/27
02/20/28
04/20/28
05/20/28
06120128
07120028
08/20/28
08120128
09/20/28
09/20/28
10/20/28
/2028
022029
05/20/2¢
0B/20/128
08/20/29
07/20/23
07/20/29
10/20/29
120/29
1220028
12120129
Q7101129
03/01/29
07120136
08/20/36
08120136
0520736
C8/01/38
08/20/35
08/20/36
08/20/36
99120136
0912036
0912036
09120135
09/20/36
09/20/36

Beginning
Camrying Value
11/30/08

212,082.51
675,067.37
608,361.61
66,791.69
1.257,273.92
283,132.92
317,445.45
434 ,535.78
504,513.54
1,058,355.91
¢14,575.78
281,510.50
252,058.43
457,295.08
42321477
52,697.82
391,284.82
322,574.93
276,531.67
396,515.48
604,528.95
795.278.03
224,010.57
346,986.35
427,404.94
144,676.29
164,215.27
263,569.83
124,800.71

' 150,443.67
109,477.91
151,835.11
810,800.24
37.394.05
432,351.85
471,278,861
459,436,823
153,648.55
354,262.44
182,231.54
44.767.30
173,838.3¢
1,000,554.41
207,305.70
167,197.58
188,015.64
766,319,786
279,780.70
235,876.38
625,395,98
$91,792.74
2427,705.40
$43,800,80
2,058,999.60
1,045,850.61
1,637,754,52
318,579.43
2,130,361.43
4,060,655.36
344,996.88

Beginning
Mariet Value
T1/30/08

217,526.62
688,705.64
621,670.66
62,352.24
1,282,670.75
288,852,26
325,594.32
443.313.42
$14,704.98
1,080,244.682
9332,050.10
28B,736.88
257,150.04
486,532 45
431,763.74
64,307.25
399,188.75
329,080.93
286,143.12
404,525,04
616,741.48
811,374.40
229,760.93
355,980.49
840,103.63
147,604,231
168,471.71
268,904.51
127,326,684
153,488.63
111,693.73
155,770.66
827,312,890
38,363.29
440,976.72
480,553.45
468,538.28
156,692.39
361,280.37
185,885,29
45,664.88
177,282.11
1,020,375,40
211,462.19
172,195.08
194,223,79
773,534.47
285,724.78
240,094.99
638,732,895
999,320.97
2,479,510.42
959,288.33
2,078,445,7¢
1,068,280.25
1,653,267.11
324,282.54
2,175,856.63
4,091,676.39
351,175,39

Accretions/
Purchases
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Amortizations!

Sales Maturities
{1,553.23)
{6,217.80)

(58,440.75)
(475.48)
(13,069.47)
(2,74261)
(3,212.69)
(4,003.17)
{3.707.61)
(8,653.38)
(9,688.04)
{2,001.37)
{1,776.96)
(6,212.12)
{3,6498.51)
(480.97)
{6,943.57)
{2,58221)
(2,200.85)
(3,279.74)
{5,648.30}
(7.875.89)
{1,658.96}
(3,088.90)
(5,756.11)
(968.18)
(1,291.08)
(2,988.37)
(790.40)
{1,456.36)
{1,227.08)
{1,270.97)
(7.765.73)
{219.39)
(3,145.16)
(3,759,186}
{3,991.41}
{1,914.13}
(2,819.09)
(1,420.51)
{249.54)
{2,578.84)
{8,064.59)
{1,371.35)
{1,082.16)
{1,513.51)
{127,779.00)
{887.03)
{795.28)
{2,448.15}
(4,143.45)
{9,933.46}
(3.791.70}
{8,107.77)
(4,130.28)
(135,331,88)
{2,521.61)
{7,935.04)
{155,416.48)
{1,184.16)

Ending
Carmrying Value
Transfers QRI28109

210,525.,28
668,546.47
550,920.86
60,316,21
1.244,204.45
280,390.31
314,232,76
430,532.62
500,806.23
1,060,202,53
904,007.74
279,509.13
250,281.52
451,082.97
419,56526
62,216,85
3384,341.25
319.992.72
276,680,82
36323574
5¢3,881.65
787,402.14
222 351.61
343,897.45
620,648.83
143,708.11
162,924.19
260,581.46
124,010.31
148,987.31
108,250.83
750,564.14
803,134,51
3717466
428,206,869
467,459.45
455,845.42
151,734.42
351,445.35
180,811.03
44,517.76
171,258.55
91,486.82
205,934.35
166,115.42
186,202.18
$38,540.76
278773867
235.084.10
622,947.83
987,850.2%
2417,771.94
940,009.20
2,050,882.13
1,041,820.53
1,502,422.64
315,057.82
2,122,375,39
3,905,238.88
3453812.72

Ending
Market Value
02/28/09

221,805.18
701,355.44
§77,695,54
63,546.77
1,304,672.72
294,017.36
331,063,170
451,456.51
525,145.37
1,101,242.36
948,856.14
294,479.65
262,445.18
473,005.60
439,955.16
€5,545.16
403,029.22
335,544.34
291,499.83
412,345.94
B27,987.2%
£25,284.03
234,260,77
362,433.78
651,296.48
150,804, 17
171,705.78
273,448 99
130,133.90
156,344.29
113,595,25
158,879.55
842,793.31
39,178.37
442,602.21
482,048.55
470,072.37
156.470.10
362,411.88
189,764.79
46,722.27
176,604.54
1,022,434.22
216,132.24
172,615,48
196,435.79
6954,158.07
288,039,54
243,422.88
643,657.21
1,009,982.78
2,498,184.15
971,968.23
2,101,111.86
1,076,478.93
1,539,254.17
32727812
2,192,998.60
3,992,744,
356,021.22

Change
In Market
Value
$,831,79
18,869.70
14,48563
1670.1
3507144
7.907.71
8,681.47
12,146.26
14,145.00
29,650,682
25,504.08
T.744.14
7,072.10
12,885.27
11,841.93
1,722,828
10,775.04
2,035.62
7657.56
11,10%1.64
16.894.11
22,785.52
€,158.80
$.542,19
17,948.95
4,168.04
452518
755285
3,587.68
4,312.02
3,129.80
4.172.86
23,248.15
1,034.47
4,830.65
5,254.57
5,125.50
1,691,84
3,950.60
5,200,071
1,308.92
1,801.27
1,123.41
5,041.40
1.502.56
4,023.51
8,402.60
3,301.79
4,123.17
737241
14,805.26
28,607.19
16.471.60
30,773.97
12,229,068
21,318.94
5.517.19
25,128.01
57,485.00

6,02¢.89

Recognized
Gain
0.00
9.00
0.00
Q.00
0.00
.00
0.00
0.00
0.00
0.00
Q.00
.00
0.00
0.00
.00
0.00
2.00
Q.00
0280
0.0¢
0.08
0.00
0.00
0.00
0.00
0,00
0.00
2.00
.00
2.00
0,00
A.00
Q.00
0.00
0.00
0.00
0.00
.00
0.00
0.00
¢.00
.00
0.00
200
2.60
0.00
Q.00
000
0.00
0.00
0.0
0.00
0.00
0.00
0.00
£.00
0.00
0,00
Q.00
0.60



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
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
2008 ABCDE Single Family
2008 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 Famity
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Famnily
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Singte Family
2006 ABCDE Single Family
2006 ABCDE Single Famity
2008 ABCDE Single Famity
2008 ABCDE Single Family
2005 ABCDE Single Fawily
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
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
2008 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
20086 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2906 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate
5.13
5.38
538
583
5.13
5.38
5.13
563
5,38
513
5.38
513
563
538
513
538
563
513
5.38
563
513
5.38
563
513
5.38
5.63
513
5.38
5.63
538
5.38
583
513
538
563
538
513
563
5.38
513
563
5.38
5.63
5.63
513
538
5.13
5123
563
5.38
513
5.63
5.38
5.38
513
563
513
.63
5.38
583

Current
Purchase

Date

09/26/06
02/26/06
10/05/C6
10/17/06
10/05/06
10117708
161706
1024106
10/24/06
10/24/06
11102106
11/02/06
11714106
11714106
11414106
1127106
11121406
11/21/06
11/28/068
11/28/06
11/28006
1211208
1212006
1212108
12127106
1202716
12727106
01/10/07
01/08/07
01/09/07
01/16/07
0116107
01730107
01/30/07
01/30/07
Q21307
02/13/67
02397
02/20/07
0220107
D2/20/07
A308H0T
030607
0320007
Q3720107
03/20/07
03106107
Q4124107
04/24/07
04724107
Q32707
o3/27reT
04/24/07
04410107
04/10/07
0410007
Q508107
0508107
Q5/08107
05722007

Current
Maturity

Date

09/20136
09120136
10/20738
10/20/38
10720736
10/20/36
10/20/36
10/20/38
10720/36
1072036
11120136
10/20/36
1142036
10/20/36
11/20/36
11/20/36
11/20/36
11/20r36
11/20/36
11120136
11/20/36
12/20/36
12/20/36
11720026
12120136
12/20/38
12/20/36
12120/36
12/20/36
121736
12/20/36
o120037
01120037
01/20/37
01/20137
C1/20/37
01/20/37
02120137
02120137
Q22037
02/20/37
Q2/20/37
Q2/20/37
02/20/37
03/20/57
03/20/37
02/20/37
04/20/37
04/20/37
04120737
0320137
C2/20137
03/20/37
03/20/37
03/20/37
03/20/37
04120137
420037
05/20/37
04120/37

Beginning
Carrying Value
11/30/08
1,491,039.09
1,727,796.74
3.292,953.24
1,727,960,69
3,378,156.92
218642178
3,572,900.89
1,660,451.49
2,428,243.68
3,531,165.97
2,029,485.04
2,087,289.76
1,532,507.39
1,438,539.56
2,062,981.7%
247792763
755,656.30
1.324.401.27
2,085,246.72
265,818.62
408,018.38
1,821,752.20
1,242,310.50
2,386,884,70
3,545,218.44
822073.33
2.267,899.09
2,120,723,06
883,305.42
1,446,457.36
1,18%,546.58
872,524.16
2,428,727.14
1,754,640.65
45777270
2,060,219.36
2,210,585.11
25587896
764,108.56
1,150,112.38
550,613.68
1,042,582.66
225,600.68
271,286.46
1,112,943.13
1,056,904.48
408,386.57
1,149,802.11
£08,835.52
£60,263.28
896,155.59
208,250.72
381,598.75
621,155.51
1,074,344.48
349,684.62
626,328.55
280,917.50

624,293.79

221,163.66

Beginning
Market Value
11430108
1,505,181.84
1,764,705.58
3,363,334.01
1,756,380.52
3,404,022.56
2,233,179.62
3,606,874.23
1,590,248,79
2,450,190.51
3.564,767.67
2,072,924,41
2,107,171.08
1.580,044.33
1,470,365.02
2,082,658.95
2,531,011.58
768,096.60
1,337,043.18
2,129,933.46
270,598.81
411,916.99
1,860,523.35
1,264,671,35
2,408,718.49
3.621,305.74
$37,314,14
2,283634.94
2,166,266.36
857,916,235
1,451,258.93
1,215,099.91
B888,684.7%
2,451,845.62
1.792,202 47
466,258.04
2,104,352.51
2,231,861.73
260,728,04
780,484.05
1,181,088.03
560,832.96
1,064,941.16
229,781.02
276,329.32
1,123,586.04
1,07¢,586.50
410,270.20
1,166,851.27
823,802.33
674,458,28
904,739.86
212,123.33
388,801.95
634,489.48
1,084,650.96
356,192.70
632,356.26
286,154.41
£47,940.30
225,289.82

1S5l

Purchases
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Maturities
(5,575.65)
{114,716.81)
(97,564.25)
{110,107.98)
(12,567.59}
(8,987.42)
(14,120.72)
{99,584.89)
(8,507.25)
(151,820.19)
(7.182.10)
{8,558.81}
{128,905.41)
{5,072.47)
(7,654.03)
(145,000.24)
(67,331.93)
(5,127.78)
(7.721.24)
(882.99;
{1,476.80}
(7.630.18)
(454273}
(11,074.44)
{13,018.71)
(3,231.23)
(9,143.01)
(7.455.68)
{80,716.38)
(106,904.84)
{4,816.15)
{3,085.21)
(8,825.35)
(119,126.03)
(1,529.33)
(7,373.13)
{127,080.23)
(840.35}
(3,366 60}
(5.007.59)
(61,798,16)
(3.737.10)
(732.92)
(880.92)
{4.816.69)
{4,044.48}
{1.856.21)
{4,102.58)
(57,730.43)
(84,211,53)
(5.118.37)
{679.69)
(1,207.87}
(2,162.14}
(3,823,903
(1,17337)
(2,396.63)
(899.86)
(2,177.82)
(716.74)

Transfers

Ending
Carrying Value

02128108
1485 463.44
1613,079.93
3,195,288.99
1,817,852.71
3,365,569.33
2,177,434.37
3,658,780.17
1,560,866.60
2,418,736.42
3,379,335.78
2,022,302.94
2,078,730.95
1,402,601.98
1,434,457.09
2,055327.76
2,332,927.39
688,304.37
1,319,273.49
2,077 525.48
264,935,63
406.542.59
1.814,123.02
1,237,667.77
2,375,81026
$/532,199.73
918,842.1¢
2,258,756.08
2.113,267.08
792,589.04
1,338,552.52
- 118473044
B869,438.95
2,419,901.75
1,635,514.63
456,243.37
2,052,846.23
2.083,527.88
255,138.61
780.741.66
1,145,105,80
488,814.52
1,038,845.56
224,867.76
270,405.54
1,108,126.44
1,052,859.99
404,530.36
1,145,629.53
751,105.09
575,351.75
891,037.28
207,571.03
330,300.88
618,993.37
1,070,520,58
348,511.25
623,931.92
280,017.64
63211597
220,446.92

Ending
Market Value
02128/09
1,521,900.80
1,65686,766.11
3,301,670.59
1,672,928.57
3,441,924.18
2,249,953.30
3,646,155,53
1,616,348.74
2,499,309.54
3,462,329.90
2,089,693.28
2.129,802.52
1,452,492.28
1,452,283.62
210585412
2,410,715,14
711,762.63
135171482
2,146,812.45
274,363.18
416,542 57
1,874,655.63
1.281,730.24
2434,281.52
3.650,111.81
850,182
2,314,386.29
2,183,843.15
§19,642.88
1,362,833.50
1,224,303.91
901,277.27
2,482,539,66
1.691,528.62
472,957 42
2123,181.11
2,137,538.64
264,488.66
7856,813.74
1.174,800.78
506,733,05
1,074,463.585
233,114.04
280,325.78
1,136,856.96
1,088,978.14
415,026.54
1,175,488.37
778,690.39
585,109.64
914,177.95
215,187.60
393,359,82
640,239.58
1,098,336.94
361,304,93
640,163.54
290,305.76
653,833.75
228,549.58

Change
In Market
Value
22,294.61
16,777.34
36,000.83
26,646.03
50,469.21
25,761.40
93.402.02
25,683.84
28,626.28
49,392,452
23,850.97
31,190.25
22,353.38
16,991.07
30,842.20
24,703.80
10,997.96
18,799.54
24,600.23
464737
6,102.38
21,462,465
21,701,852
35,636.47
41,824.78
1%,110.00
33,694.36
25,032.77
12,442.91
21,479.41
14,020,15
16,677.69
39,579.43
18,452.18
82281
26,201.73
32,937.14
4,601.87
9.696.29
18,720.34
7.699.25
13,259.52
4,055.94
4,877.38
18,117,561
13.424.13
6,812.55
18,739.68
12,518.49
5.562.89
14,556.40
3.743.96
4,855.74
7,802.24
17.500.88
6,285.80
10,202.91
5,051.21
8,071.27
3,876.50

Recognized
Gain
0.00
0.08
0.0¢
0.00
0.00
0.00
0.00
0.00
0,00
0.00
0.00
9.00
0.00
0.00
0.0
0.00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
Q.00
.00
0.00
0.00
9.00
Q.00
Q.00
0.00
Q.00
0.00
Q.00
0.00
0.00
0,00
.00
0.00
0.00
.00
0.00
0.00
Q.00
09.00
0.c0
0.00
2.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
C.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
CGNMA
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

Typa

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
2008 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
2005 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
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Singie Family
2008 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
2006 ABCDE 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
2Q06 ABCDE Single Family
2005 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
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate
5.38
5.13
5.38
563
513
538
513
563
5.38
563
5.13
5.38
5.13
5.38
5.13
563
538
5.38
5,13
5.63
563
5.38
563
513
5.38
5.13
533
563
513
5.38
5.13
538
513
563
538
538
513
563
538
563
5683
5.38
5.13
5.38
8,13
5.38
5.38
563
5.38
5.63
5.38
563
5.38
563
5.13
538
5.38
5.63
5.13
538

Cument
Purchase

Date

05722107
05/22/07
06/05/07
6105107
Q6r5/07
05/19/07
06/19/07
061aeT
ca/oToT
0B/07HT
08107107
Lirgioction
07/03107
Q7117107
07707
112107
1121107
08/25/07
09725107
09/25/07
08725107
10/08/07
10/08/07
16/09/07
08/23/07
08/23/07
09711107
09/11/07
08/11/07
11/28/07
1211707
10/25107
10/25/67
10/25107
10/25007
11/08/07
11/08/07
MHM6/08
12128107
1228107
12/28/07
1217107
1220107
12/20/07
1220107
/1603
01/30/08
91/30/08
02/13/08
01/30/08
01/30/08
02/13/08
02/16/08
0211908
02/27i08
o2/27/08
03/20/08
Q3720108
03120108
Q3127108

Current
Maturity

Date

05/20/37
05/20/37
05/20/37
D5/20/37
05120137
05/20/37
06/20137
CB/20137
GTI20137
08/20/37
07120137
Q5120137
96/20/37
06/20/37
08/20/37
10/26/37
10/20/37
09/20/37
09/20/37
08/20/37
09720137
08/20137
06/20/37
Q8/20/37
08/20/37
O7/20/37
09/20/37
08/20/37
08/20/37
11/20/37
11/20/37
10/20/37
10/20/37
0920436
10/20/37
10/20/37
10/20/37
12/20/37
11/20/37
12/20/37
12/20/37
1120137
10/20/37
11/20137
12/20/37
12/20/37
12420137
12/20/37
12/20/37
01/20/38
002037
01/20/38
12/20/37
01220/38
02/20/38
02/20/38
02/20138
0220138
10720137
03/20/38

Beginning
Carrying Value
1430108

922,144,556
1,357,624.03
1,116,703,90
351,921.65
1.973,078.31
428,313,156
960,955.69
445,805.23
432,1%9.72
1,091,940.85
2,098,052.42
811,835.01
828,323.75
827,095.25
T67,996.53
66,509.44
515,125.45
1,803,192.01
1,117,832.38
285,597.60
127 673.48
1,157,981.25
95,458.65
417,544.04
873401.21
1,150,337.51
580,943.73
646,637,3¢
458,688.87
710,911.83
442,816.97
582,638.31
1,249,038.70
166,168.64
1,075,669.90
949,652,92
398,590.97
63,588.44
270,405.94
66,558,56
1,011,101.94
865,373.70
114,903,27
226,493.79
80,502.73
144,469,85
89,315.42
299,524.64
153,018.51
66,046.29
127,700.99
190,416.72
136,864.52
216,739.18
184,470.63
277,354.31
275438.22
110,273,623
107,024.14
320,574.42

Beginning
Market Value
11/30/08

941,997.36
1,370,710.41
1,140,761.51
358,492.74
1,992,125.39
437,546.70
970,247.97
454,136.67
441,753.75
1,112,953.17
2,119,471.69
£29,348.21
834,821.08
844,951.32
774,031.61
&7,796,55
628,796.93
1.843,155.21
1,129,307.30
291,105.99
130,136.23
1,183,671.5¢4
9731126
421,836.22
892 725.44
1,162,101.42
604.031.33
659,099.91
463,563.92
726,718.85
446,584.80
595,877.57
1,259,602,79
169,265.99
1,098,546.11
970,745,72
403.712.11
64,823.08
276,427.34
£7,849.50
1,030,712.88
884,626.7¢
115,866.61
231,535.24
81,336,886
147,680.14
91,307.62
305,650,75
156,431.94
67.321.07
130,548,988
154,094.94
138,920.5¢
220,927.17
186,330.82
283,544.05
281,644.17
112,408,189
108,143.57
328,048.00

Purchases
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! Amortizations!

Sales Maturitios
{(3,319.84)
{6,375.22)
{3,789.78)
{1,259.5%)
(7,831.51)
(1,440,53)
(3,433.31)
{1418.07)
(1,432,886}
{4,296.07}
(7,785.73)
(2.796,77)

(127,619.63)
{2,749.23)
{3,147.33)

(335.80)
{2,002.45)
(6,465.26)
(4,208.76)
(1.274.73}
434.31)
{4,328.71}
(300.81)
{1,437.89)

(2913.23)

{4,284,71)
1,948.77)
(2.447.13)
{1,727, 71)
(2,283.83)
{1,520.23)
{1,892.78)
(4,713.74)
(72853
(78,958.76)
(3,078.28)
(1,348.27)
(192.93)
(867.42)
(206,14)
(3,279.32)
{2,801.57)
{296.23)
{800.55)
(268.45)
(544,57}
(286.06)
(910.51)
(748.08)
(199.59)
(432.28)
(584.56)
(775.69)
(674.65)
(618.13)
(1,470.44)
{806.62)
(330,40}
(361.00)
(1,004.42)

Ending
Carrying Value

Transfers 02/28/99
918,824.71
1,351,248.81
111291412
350,662,06
1,865,246.80
426,872.63
957.522,38
444,387.16
430,766 86
1,087,653.78
2,090,266.69
809,038.24
700,704.12
824,346.02
764,849,20
66,170.64
£15,123.01
1,796,726.75
1,113,623.62
284.322.87
127,239,17
1,153,652.54
95,167.84
416,106.15
870,457.98
1,146,052.80
588,994.96
644,190.26
457,971,186
708,628.00
441.288.74
581,045.53
1,244,324.96
165,430.71
996,711.14
946,573.64
398,241.76
63,395.51
269,538.52
66,352.42
1,007 822 .62
862,572.13
114,507.14
22569324
80,234.27
143,925,383
89,029.36
298,904,383
152,268.45
65,845.70
127,268.71
189,832,186
136,080.13
216,084.51
183,852.50
275,883.87
274,582.60
109,943,232
106,663.14
2318,870.00

Ending
Market Value
G2/28/09

©90,408.46
1,386,424.04
1,181,183.38
363,556.74
2.016,433.95
441,557 ,55
982,477.09
460,755.33
445,822.52
1,128,266.49
2,145,831.63
§35,881.12
717.679.50
852,729,52
783,386.65
68648.36
£34,626,40
1,859,626.71
1.143,315.83
234,954 51
131,997.33
1,194,057.50
98,727.67
427,207.13
900,929.29
1,176,564.43
609,605.90
668,26%,13
469,326.54
73348763
452,284,442
601,406.91
1.275,241.15
171,456.3%
1.031,638.51
979,758.92
408,879.75
6577439
279,003.34
68,840.87
1,045618.45
892,844.93
117,343.21
233,616.30
82,381.46
148,982 46
92,158.98
310,125.78
157,6238.48
£5,320.01
131,741,99
196,965.53
140,876.01
224,184,965
188,756.33
285,552.08
284,211.82
114,079.08
198,528.1
331,090.3%

Change
In Market
Value
11,728.94
22,088.85
14,211.65
6,323,59
32,140.07
5,451.38
15,662,43
801673
5,501.93
19,609.39
34,195.67
10,329,868
10,478.05
10,527.43
12,505.37
1,11.61
7.821.92
22,938.76
18,217.29
5,123.35
2,295.41
14,724.57
1.717.22
6,808.80
11,117.08
18,747.72
7,523.34
11,616.35
748033
9.052.61
7.219.85
7.422.12
20,352.10
2,898.93
11,051.16
12,082.48
£.518.91
4,144.24
3,/443.42
1,197.51
15,185.92
11,019.76
1,872,83
2,881.61
1/313.06
1.836.89
1,137.40
5,394.84
1.939.60
1,198.52
1,625.2¢
3,455,15
1,731.11
3.822.44
3,042.64
347847
3.474.27
2,001.30
1,745.44
4,048.81

Recognized
Gain
.00
9.00
Q.00
0.00
0.00
0.00
0.00
Q.00
0.00
0.00
0,00
0.00
.00
0.00
0.00
260
Q.00
0.00
0.06
0.00
0.00
0.00
0.00
0.00
.00
0.00
0.00
0,00
Q.00
Q.00
0.0c
0.00
0,00
0.00
0.00
0,00
0.00
2.00
0.00
0.00
0,00
Q.00
0.00
0.02
0.00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
2.00
a.00
0.00
Q.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
GNmMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FaMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

Type

Issue
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farmily
2006 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
2006 ABCGE Single Family
2008 ABCDE Single Famity
2005 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2008 ABCDE Single Farily
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 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 Farnily
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
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
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2006 ABGDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ASCDE Single Family
2006 ASCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famity
2006 ABCDE Single Family

Current
Interest
Rate
5.38
8,13
513
563
5.38
5.13
5.63
5.38
513
5.13
5,63
5.38
513
563
583
5.38
538
538
5,13
5.63
5.38
513
563
5.13
5.38
513
5.38
513
563
5.13
5.63
5.13
5.38
513
538
563
5.38
513
5.38
525
5.25
825
5.13
525
525
525
513
5.38
5.25
515
5.38
513
538
563
5.13
538
563
513
5.38
5.63

Current
Purchase

Date

04/24/08
Q4724108
04/22/08
04/22/08
05K7108
05/07/08
05/07/08
0514108
0521708
8611408
A7/08/08
07/09/08
07/16/08
061808
06/28/08
06/25/08
Q7/23/08
07/29/08
08/27/08
Cs/13108
Q8308
08113/08
0827108
09/10/08
09/24/08
09/24/08
09/24/08
10/15/08
10/18/08
10/15/08
10/29/08
11412108
11112108
11/25/08
11/25/08
12/10/08
12/10/08
12/10/08
12/17/08
12117108
1217108
12197108
12TTICE
1217108
12123108
12/23/08
12/20/08
12/30/08
12730108
12/30/08
08Me/08
08/10/06
08/23/06
Qa8/23/06
08/23/06
09/06/06
08/06/08
08/12/06
Q912106
09/20/06

Curmrent
Maturity

Date

04120/38
04/20/38
03/20/38
03/20/33
03/20/38
04/20/38
04720738
04/20/38
A%/20/38
05/20/38
06/20/38
0372038
062038
03/20/38
05/20/38
05/20/38
06/20/38
06/20/38
0&f20/38
072038
07/20/38
07120128
08/20/36
0912038
07120438
08/20/38
02/20/38
08/20/35
08/20/35
09/20/38
09720138
0/20/38
10/20/38
08/20/38
11720138
10/20/38
11720138
TR2038
11/20/38
12/20/38
11/20/38
12/20138
12/20/38
11/20/38
12/20/38
10/20/38
12/20/38
11720138
12/20/38
12/20/38
08/01/36
07/01/36
08/01/36
08/01/36
03/01/36
09101738
A8/01/38
05/01/36
Q901136
09/61/36

Canrying Value Market Value
11/30/08 11/36/08

218,462.51 224,374.57
24407623 347,568,03
295,189,892 302,818.27
257,162.81 262,150.21
111,307.07 113,799.85
438,926,52 443,387.17
267,723.52 272,920.25
33472124 342,220.31
596,907,989 601,884.57
258,212,860 260,848.75
2¢1,905.80 297,592,92
192,080,50 186,395.98
119,378.18 120.800.77
28777.75 29,337,72
182,715.55 186,272.33
603,157.52 516,699.32
331,869.57 339,331.19
156,827.23 160,354.40
249,430.76 251,996.99
208,926.27 213,004.91
163,246.12 166,920.38
258,275.58 260,928.59
106.,875.15 108,963.32
520,681.49 535,139.17
170,261.43 112,748,38
228,420,03 230,777.11
235,906.53 241,227 .65
128,057.62 129,382,07
126,496,28 127,855.14
67.648.06 88,347.79
165,325.92 168,567.90
284,588.92 287,541.53
87,976.98 89,988.26
137 448,79 138 877.70
483,864.96 454.813.09
567,174.78 578,271.71
366,524.98 371,625.49
428,217.02 436,597.83
712,426.56 729,189,786
771,518.52 782,681.29
942,872.85 961,270,834
355,571.01 363,938.32
1,181,857.43 1,199,092 .43
887,307.40 504,881.45
367,248,80 375,894.59

Purchases

132,915.37
280,528.12
348,373.75
347 49327
556,463.97
204,643.23
283,488.21
492,885.29
287.698.08
684,435.03
258,452.3%
271,081.50
134,735.62

95,936.11
26420219
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Sales Maturities

(v85.00)
{1,123.95)
{1,045.97)
{770,93)
{355.96)
{1,881.70}
(B02.65}
{1,041.33)
(1,962.95)
(840.10)
(858.86)
(599.50)
(383.99)
(85.37)
(538.86)
(1,901.66)
(1,020.92)
(480,83}
(83z.29)
(608.11)
(497.92)
(1,189.45)
(308.20)
{1,957.82)
(338.01)
(904.31)
{1,351.90)
(452.63)
{362.01)
{21373}
(473.90}
(1,741.28)
(262.11)
(438.85)
(1,448.51)

(2,130.99)
{1,973.96)
(2,091.33)
(2,985.99}
(4,919,356}
(3,568.75)
(1,222.32)
(121,843.97)
(3,337.82)
{1,270.85)

Ending
Carrying Value
Transfers 02/28/09

21867451
4295224
295,143.85
256,391.88
110,951.11
437,244.82
286,920.67
333,679.51
594,945.04
257,372.50
291,045.94
191,480.60
118,854.19
2860138
152,176.69
601,255,886
330,848.65
156,346.40
248,598 47
208,318.16
162,748.20
257,086.13
106,566.85
8§27,713.57
109,925.42
227.515.72
234,554.63
127 624.99
125,134.27
67.434.33
164,852.02
282,847.64
87,715.87
137,008.94
482,416.45
132,915.37
280,523.12
348,373.75
347.493.27
556,463.97
204,843,23
283.488.21
462,885.29
287,698.08
684,485.03
259,452.3%
271,081.60
134,735.62
95,838.11
264,202.19
564,043.79
264,551,02
426,125.69
70944057
766,598.96
936,244.10
354,348.69
1,060,113.51
833,069.58
365,977.95

Ending
Market Value
0228709

226,352.04
352,118.93
305,505.23
266,046.55
114,848.04
448,939 46
276,976.59
345,402.90
609,759.81
264,266 41
302,032.88
198,219.61
122,186.36
20.772.64
189,050.12
622,407.78
342,495.50
161,852.82
255,279.29
216,189.92
168,453,00
263,991.07
110,585.38
541,904.13
113,804.07
233,637.31
242,830.97
731,061.82
129,871,68
68,250,35
171,095.86
290,473.58
95,815.83
149,705.91
499,473.04
137,956.02
290,446,168
357,777.59
359,788.18
ST3ei.z21
211,265.83
292,376.63
508,194.10
295,718.4¢
705,951.1¢
267,588.81
27540525
139,504.77
98,94545
27T1604.72
£§80,161.17
373,686.01
438,304.29
732,852.85
785,613.99
966,094.35
365,894.93
1,086,716.15
909,242.44
377.905.77

Change
In Market

Value
276547
5676,89
3,732.93
486727
140414
7,233.99
4,858.99
4,223.92
©,838.19
4,259.76
§,298.82
2,423.58
1,968.58
52229
3.316.85
761012
4,188.23
1,976.25
4,114,598
3,793.12
2,060.54
4,251.83
1.940.36
8,732.58
1,391.70
3,764.51
2,955.22
2,11238
2,278.55
111629
3,001.86
4673.53
1,110,688
2,268.06
£.108.46
5,040.65
9,923.04
9,403.84
12,294.91
17.447.24
6,422.60
8888.42
13,308.81
9,020.41
21,486.16
8,136.42
7.32365
4,769,115
3,009.34
7,402.53
5,020.45
3,834,458
3,797.79
£,345.08
8,052.26
§392.26
3,177.93
8,467,689
7.898.81
3,282.03

Recognized
Gain
0.00
0.00
0.00
0.0c¢
0.00
0.9
0.00
0.00
0.00
.00
C.00
0.00
2.00
Q.00
0.00
.00
0.00
0.00
0.00
0.00
0.00
C.00
0,00
0.00
.00
0,60
Q.00
0.00
0.00
0.00
0.00
Q.00
0.00
.00
0.00
0.00
0.00
2.00
.00
0.00
0.0¢
0,00
0.0
0.00
0.00
0.00
c.00
0,00
0.00
2.00
Q.00
0.00
0.09
0.00
0.00
0.00
.00
0.00
.00
0.00



Investrment

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
FNMA
FNMA
ENMA
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 Family
2606 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ASCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famity
2008 ABCDE Single Family
2006 ABCDE Single Family
2005 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ASCDE 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 Family
2008 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
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2008 ABCDE 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 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
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2005 ABCDE Single Family
2008 ABCDE Single Farily
2006 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate
5.38
5.13
5.38
5.38
5.63
813
538
5.38
5.38
563
5.13
5.38
563
513
538
563
5.13
5.38
513
563
5.38
563
5.13
538
563
5.13
5.38
563
513
538
563
513
538
563
5.13
5.38
563
5.13
538
5.63
513
5.63
5,38
513
5.38
563
513
5.38
513
5.63
5.13
5.38
5.13
5.38
563
513
5.38
5.63
5.13
538

Current
Purchase

Date

09/20/06
0g/20/06
Qo/26/08
10/05/06
10/17/06
10017406
1017106
10/24/06
11/02/06
11/02/06
11/02/06
11/14/08
11114106
11114106
1121406
11/21/06
11/21/06
11/28/06
11/28/06
11/28/06
12412006
12/12/08
12112106
12127106
1227106
1227106
01/09107
01/09/07
01/0¢/07
01/30/07
Q1/30/07
01/30/07
02113107
02/13/07
0213107
/20107
02/20107
0220107
03106107
Q3108107
Q3/20/07
03/20107
Q320007
03727707
04710107
0411007
04/10/07
04124107
Q4/24107
04/24107
Q5/08/67
o527
05/22107
06/05/07
QG057
J5/05/07
08/19/07
07/03107
07103107
08/07/07

Current
Maturity

Date

08/01/36
09/01/36
09/01/36
0$/01/36
96/01/38
10/01/36
10/01/36
11/01/36
11/01/36
10701/36
1009/36
110136
1101736
11/01/36
10/01/236
11/01/36
11/01/36
1101736
11101/36
13/01/38
1101/35
11101436
11/01/36
11/01/36
12101136
10/61/36
1201736
12001136
12101736
1201736
12/01/36
/01437
C1/01137
C018T
01101137
L1037
2101137
QUST
02/101/37
02/01/37
09/01/36
02/01/37
09/01/36
03/01/37
03101737
03/01/37
0301137
0401737
C4/01/37
C4HQ5T
040137
B4/01137
0401137
VEI01/37
05/01/37
04/01/37
05/61/37
Q71737
0611137
o7I0%3Y

Beginning
Carrying Value
11/30/08

82561599
669,374.42
812,550.13
1,105,333.22
6867,611.44
1,592,066.67
1,207,530,58
1,834,271.24
1,884,426.80
574,928.62
925,003.85
1,237,359.48
$17,509.30
516,708.92
£04,189.59
380,703,559
240,426.55
290,403.42
307,328,19
386,555.76
408,904.13
41261077
599,556.22
1.405,176.27
479,071,72
402,374.26
1,702,432.22
368,759.74
501,308.50
1,488,018.38
939,516,18
372,507.37
1,015,170.35
320,413.92
362,251.01
418,338.03
528,013,45
452,144.57
586,098.82
268,333,06
82263.91
351,369.08
233,018,16
434 93829
959,695.60
523,539,588
875,625.52
1,556,743.67
480,850.31
238,743.23
250,02825
228,724.91
200,895.36
334,034.24
387,677.31
425,239.57
629,782.19
626,845,561
570,368.03
1,5894,117.50

Beginning
Market Value
11/30/08

841,784.64
679,080.48
828,506.18
1,126,987.71
683.336.60
1,615,173.02
1,231,194.59
1,870,225.03
1,921,371.44
58847548
938,435.46
1,261,624.50
528,706.35
524,214.95
616,039.50
369,677.43
243.919.89
296,100.12
311,764.53
395,658.80
416,927.91
422.340.63
606,281.26
1,432,758.19
480,372.22
403,226 40
1,742,983,55
377,460.43
508,601.58
1,526,607.01
961,682.27
377,931.56
1,035,119.81
327,978.87
367,528.08
426,468.59
540,451.99
458,732 .97
566,806.37
274,631.45
83,463.29
380,290.88
237,600.18
441,188.95
988,862.85
535,625.21
888,210.82
1,587,388.39
487,775.10
244,347.26
253825.21
233,179.66
203,785,69
340,616.28
386,784.87
431,362.32
842 056.46
541,580.89
578,588,58
1,840,397 60

Accretions/
Purchases
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Amortizationss

Sales Maturities
(3,118.83)
(3,848.22)
(4,154.55)
(4,301.04)
{2,482.66}
{7.714.85}
(42,078.35)
(7,671.63)
(164,618.84)
(2,159.74)
(4,459.66)
{4,782.73)
{1,946.50)
{1,969.72)
(2,226.58)
(2,973.45)
(1,867.92)
(1,041.43)
(1,476.92)
(1,925.25}
{1,461.98)
(1.702.75)
{3,973.65)
(6,718,13)
{48,298.28)
(1,786.87)
(7,079.86}
{1,375.68)
{1,847.52)
{5,284.95)
{3,393.11)
{1,773.16)
(4,620.54)
(1,110.07}
(1,707.61}
{125,775,14)
{1,882.79}
(1,688.37)
{4,402.65)
(887.217)
(1,012.68)
(1.212.28)
(1,185.58)
{1,857.50)
{3,341,05)
{1,801.58)
{2,76325)
(146,963,05)
{1,763.87)
{799.20)
(891.69;
(841.54}
{1.472.96}
(1,248.15)
{1.284.70)
(2,023.63)
(3.352.09)
© (2,032.08)
{2.048.50)
{6,485,38)

Ending
Carmrying Value
Transfers G2/28/09

822,497.16
665526.20
808,435,538
1,101,032.18
685,118.78
1,584,351.82
1,165,454 23
1,826,599.61
1,719,807.96
572,765.38
920,514.22
- 1,232,576.73
515,562.80
514,738.20
$01,963,31
377,724.09
238,555.63
289,361,99
305,851.27
384,627.51
407,442,15
410,908.02
595,582.57
1.398,458,14
430,773.44
400,587.29
1,702,352.36
367,384.06
499,458.98
1,482,733.43
©36,123.07
370,734.21
1,010,549.81
318,303.85
360.543.40
282,562.8%
525,130.66
450,456,20
581,696.17
267 451.85
$1,251,23
350,156.80
231,832.58
432,980.79
©66,354.55
§21,738.30
871,862.27
1409,780.62
A79.096.44
237,944,03
249,136.56
227,883.37
199,421.40
332,786.08
386,392.61
423,215.92
626.430.10
624,813,53
567,319.53
1,884,631.12

Ending
Market Value
V228109

846,015.07
682,229.08
831,553.93
1,132,522.3¢
£86,804.35
1,624,135.91
1,198,7¢4.04
1,878,860.17
1,769,020.26
591,447.69
943,634,861
1,267 853.25
532,379.72
527,671.49
618,192.63
390,045.07
244,55293
297,645.37
313,537.36
397,175.91
419,107.85
424,316.01
608,571.78
1,438,508.25
444,833,186
410,658.77
1,751,116.16
379,376.77
S12018.72
1,534,542.81
966,690,14
380,061.50
1,038,513.89
329,732.3%
369,616.55
300,8684.84
543,315.78
451,793.37
$97,583.27
276,090.22
83,286.95
262,163.83
238,450.16
443,794.40
993,864.08
538,598.49
B883,642.27
1,450,235,13
491,068.21
245,635.00
255,363,59
234,375.09
204,407.04
342,342.14
398,880.46
433,799.17
644,283.62
645,029.89
581,514.55
1,847 660.65

Change
In Mariet

Value
7:348.26
6,996,582
7.202.30
9,835.63
5,960.41
16,677.74
©,675.80
16,306.77
12,267.66
5,131.85
9,688.81
11,011.48
461957
5426.26
§,379.91
3,348.10
2,500.96
2,586.68
321875
343536
3,641,092
2.678.13%
£.284.17
12,468.19
2,759.22
4219.24
15,197.47
3,292.02
5,265.65
13,220.75
8,390.98
3,902.10
9,014.42
2,853.55
3,795.08
191.39
4,716.58
4.748.77
5,149.55
2.345.98
846.34
3,076.23
2,065,56
4,864.95
584224
457486
9,194.70
$,800.79
5,056.98
208694
2,630.07
2,035.97
2,084.31
2.974.01
3,389,29
4,460.50
5,579.25
5,481.08
5,974.47
15,749,43

Recognized
Gain
0.00
0.00
0.00
0.00
0.00
0.00
0.90
0.00
0.00
0.00
0.00
C.00
0.00
Q.00
0.00
0.60
Q.00
0.00
0,00
0.00
000
0.00
0.00
0.00
.00
0.00
0.00
0.00
0.00
.00
Q.00
0.00
0,00
0.00
.00
Q.00
000
000
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
Q.00
0.00
0,00
0.00
2.00
0.00
0.00
Q.00
0.00
0.00
0,00
.00
0.00



Investment

Type

FNMA
FNMA
FNMA
ENMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FANMA
FNMA
FNMA
FNMA
FNMA
FNmA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
Faia
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
Repo Agmt
Repo Agmt
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA

Issue
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2406 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE single Family
2008 ABCDE Single Famity
2005 ABCDE Single Farnily
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farmity
2006 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
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2005 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 Singte 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
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famify
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
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Famity

Current
Interest
Rate
563
513
5.13
538
5.38
513
563
538
5.63
513
528
5.13
5823
538
5.13
5,38
512
538
513
5.38
538
5.13
538
513
513
5.38
563
513
813
5.38
513
5.13
5,38
583
538
513
512
538
513
5.63
538
513
5.38

0.26
8.15
S.40
6,15
5.40
8.15
5.40
£15
8.15
540
6.15
540
8.1%
540
B.15
5.40

Current
Purchase

Crate

Q8/07167
0s/0707
oalzenT
0823107
as/11707
88111407
M7
08/25/07
09/25/07
Q2507
10/09/07
10/08/07
10/08/07
10428107
10425/07
11708107
11R8/07
11121107
1121507
1121507
1211107
1211107
1211507
21107
12/20/07
12120107
12728107
Q1/16/08
01/30/08
Q1/20/08
01/30/08
02/13/08
Q2/13/08
02/18/08
02/18/08
02/19/08
02/27/08
03/20/08
04/08/08
4115108
04/15/08
04/15/08
0429168

02/2710%
1M1202
1112002
9110403
08/26/02
1010/02
10110/02
10121102
10/28/02
10728/02
11/08/02
11/05/02
1118/02
11/18/02
1126102
1126102

Current
Maturity

Date

701437
08/01/37
08/01/37
0710137
08101137
08/01/37
08/01/37
QA01/37
0710137
09/01/37
08/01/37
08/09/37
09/01/37
10001737
101137
09101127
10/01/37
10/01/37
09/01/37
11/01/37
10/01437
TH0UST
130137
12/01/37
1101137
10/01/37
10/01/37
12/01/37
12701537
T/e1137
12/61/37
01/07/38
01/01/38
04101737
1201137
01/01/38
02/01/38
11/01/37
03/01/38
12/01737
C1/01/38
04/01/38
C4/01/38

03/02/09
11/20/32
10/20/32
08/20/32
09/20/32
Q9120452
09/20/52
10220432
1020452
09/20/32
1012032
09/20/32
11/20/32
11/20/32
11720032
11720432

Camying Value Market Value
11/30/08 11/30/08

464,942.53 478,176.79
1,753,427.97 1,767,314,32
805,315.83 &20,894.92
698,911.08 715,998.11
674,376.68 690,875.74
331,072.28 327.481.41
270,969.38 278 690.45
1,886,198.15 1,942,618.36
168,578.94 173,384.56
9377278 982.442,05
314,907 .61 32321479
477,068.23 484,354.62
262,511.18 268,052.07
1,881,901.05 1,981,576.17
978,593.72 993,555.6¢
645,551.89 662,630.83
309,084.48 313,814.25
412,825.66 423,732.98
389,673.24 395,640,25
587,016.38 602,526.62
1,048,192.59 1,075,806.97
562,258.97 570,830.29
796,408.78 304,247.11
394,945.21 401,001.44
349,198.21 354,555.45
75294.44 77,285.81
1,225,912.64 1,256,545.57
334,064.97 339,198,861
185,069.19 187,915.47
65,067.74 B86,791.13
254,484,855 258,408,582
111,885.98 113,569.7¢
418,512.41 427,474.56
156,411.5¢ 150,327.77
211,070.42 218,665.07
247,493.48 251,219.65
186,175.52 185,980.34
258,709,97 265,574.34
178,124.04 180.814.03
145,256.47 148,501.48
243,352,58 249,815.76
117,358.62 119.131.77
160,980.37 165,258.18
5,010,233.13 5,010,233.13
16,844.98 16,844.98
8,270.95 §,495.51
9,024,13 9,220.20
8,685.47 892537
11,345.49 11,592.57
5,549.03 5690854
3,396.18 3.469.86
10,096.18 10,370.63
6,202,57 6,370,820
2,676.23 2.734.33
3,008.23 3,089.82
§,700.96 6,846,438
3,963.27 4,070,893
4,626.71 4,931.52
17,449.89 17,923.97
13,032.38 13,315.78

15l
Purchases

4,196.45
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Sales

(5.010,233.13)

Maturities
{1,638.86}
{6,110.83}
(2,879.26}
{3,374.73}
(2,336.54)
(1,214.08)

(953.33)
(52,423.09)
(557.12)
(5,031.27)
(1,164.04)
{1.643.67)
(833.16)
{7.388.52)
(24,276.21)
{3,250.50)
{1,317.87)
{1,435.16)
{1,374,81)
(1,958.92)
(5,269.51)
(1.816.,05}
{1,872.18}
(1,91647}
(1,618.47)
(654.59)
(4,224.82)
(1,186,85)
(898.46)
(209.43)
(888.73)
(372.75)
{1,596.16}
{1,204.56)
(766.66)
{1,171.84)
(618.58)
(892.43)
(625.08)
{650.49)
{849.74)
{383.95}
{790.55)

{25.09)
{48.58)
(45.44)
(83.17)
(25.08)
(1619)
(204.81)
(28.36)
(23.61)
{12.76)
(37.2%)
(16.62)
(23.25)
(84.25)
(75.49)

Ending
Carrying Value
Transfers 02728109

453,304.67
1,747,317.14
802.438.57
6$5,536.36
672,040.14
328,858.1¢
270,018.08
1,843,776.06
168,021.82
958,741.51
313,743.57
475 424.26
261,578.03
1,674,512.53
954,317.51
842,331.39
307,786.67
411,390.50
385,208.43
585,057 .46
1,042,803.48
560,342.92
284.537.62
353,028.74
47,580.74
74,639.85
1,221,687.82
332,878.12
184,170.73
64,858.31
253.805.82
111.513.23
414,91825
155,207.33
210,303.76
246321.64
185,557.24
257,817.54
177,498.98
144 605.98
242,502,384
116,974.67
160,189.82

2104143
§,235.66
8,977.55
8,643.03

11,263.32
5,523,985
3,579.99
$,891.37
6,174.21
265262
2,895.53
6.863.73
3,946.65
4,803.46

17,365.64

12,956.89

Ending
Market Value
02/28/0%

480,590,832
1,799,636,76
&26,472.54
718,808.00
£94,538.25
339,745.72
280,099.54
1,905,527.71
174,298.37
987 482.77
32536343
490,028.30
27243744
1,943,970.44
863,647.03
666,138.62
317,229.26
426,644.46
400,241,09
806,751.41
1,081,591.84
577,588.70
305,464 33
405,125.8%
358,281.20
7740935
1,272,011.19
343,734.62
189,847.82
67.267.46
26142324
114,851.01
430,338.57
161,607.27
218,118.45
253,916,66
191,280.22
267.406.04
182,950.24
150,577.60
25152812
120,587.76
166,154.16

21,041,423
8,693.51
9,277.18
9,123.25

11,638.79
5,830.74
3,492.69

10.441.25
8317.22
2,741.1Q
3,161.99
688607
4,156,1
4,963.84

18,330.91

13,288,55

Change
In Market

Value
4,052.90
18,433.27
8,453.98
6,184.62
5,999.05
3,478,40
236242
15,332.44
1.470.83
10,081.9¢
331288
7,317.35
4,218.53
19,782.79
14,367.55
6,759.29
4,732.78
434664
5,975.65
6,183.71
10,974.38
£8,624.46
3,088.38
6,040.92
$,.343.21
778,14
16,686.44
5.122.86
2,830,81
685.76
3,903.44
1,753.97
4,460.07
248406
2,221.04
3,868.85
2,818,456
2,724.13
2,791.29
2,32661
2,562.10
1,839.94
1,688,53
233,09
103.56
24432
129.29
156.28
39.02
275.53
17468
30.38
84,77
76.82
111.70
55.45
491.19
149.28

Recognized
Gain
0.00
0.00
0.00
0.00
0.00
90
0.00
0.00
0.00
o.00
¢.00
c.00
.00
0.00
.00
2.00
0.00
0.0
Q.00
0.00
0,00
0.00
0.0¢
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
Q.00
0.00
.00
0.00
2.00
200
.60
0.00
.00
0.00
0.00
0.00
0.00
0.00
0.0
0.00
0.00
0.00
.00
£.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
BNMA
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
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

tssue
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farnily
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 Famity
2008 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Femily
2006 ABCDE Single Family
2006 ABCDE Singie Farhily
2008 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCRE Single Family
2006 ABCDE sSingle Family
2006 ABCDE Single Famity
2006 ABCDE Single Family
2005 ABCDE Single Family
2005 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE $ingle Family
2006 ABCDE Single Family
2008 ABCDE single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ASCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famity
2008 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 Farnily
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2005 ABCDE Single Family

Current
Interest
Rate
6.15
5.40
540
6.15
5.40
6.15
540
615
615
540
£.15
5.40
815
5.40
8.18
6,15
540
8.15
5.40
£.15
615

6.15
615
B8.15
815
815
.15
8.15
8.15
6.15
6.5
6,15
6.15
£.15
6,15
8.15
6.15
6.15
815
615
815
8.15
5.40
5.15
540
540
540
540
540
5.40
540
5,40
5.40
540
5,40
5.40
$.40
4.49
5.40

Current
Purchase

Date

11/26/02
11/26/02
1211262
12/30/02
12/30/02
12130/02
12/30/02
91/07103
01123403
A1/23/03
01723103
01/23/03
Q1/20/03
1730/03
0212103
Q2120103
03A03/03
02127103
Q2127103
03/12/03
03/24/03

04/02/03
04/02/03
04H10/03
J4/110/03
04117103
04724103
04/29/03
05/0803
05/02/03
0515/03
06/10/03
06118/03
0717103
Q717103
07724103
C7/30/63
09/04/03
08/23/03
16/09/03
D154
V311504
07/08/04
04/08/04
06717104
09/02/04
09/08/04
09/16/04
Q7A5/04
07/22/04
07/29/04
08/05/04
08/12/04
08720104
08/26/04
12/02104
1014/04
1014/04
10/21/04

Current
Maturity

Dafe
11/20/32
11/20/32
12720132
12420032
12/20032
12/20/32
12120432
1220032
01/20/33
01720133
01/20/33
01/20/33
01/20/33
01/20/53
02/20/33
02/20/33
03/20/33

| 0220133
0172033
02/20133
03/20/33

04/20/33
03/20/33
03/20/33
0F20/33
Q4/20/33
04720133
03120133
04720133
04/20/33
0420433
06/20/33
05/20/33
07/20/33
0772033
07/20133
030133
03/20/33
09/20133
08/20/33
12/20/33
03/20/34

" Beginning
Carrying Value
11/30/08
4,960.81
$,965.29
5,200.51
3,062.21
9,963.69
5.489.95
4,922,983
5,625.10
2368566
4,800.98
5,253.92
4.979.52
11,574,238
16,445.96
20,330.8%
8,351.76
5,705.22
21,27868
5,169,96
15,369.57
7.814.80
5,283.47
2,185.06
7,793.24
15,201.73
344158
7.968.31
5,484,08
4,276.83
2.500.88
4,089.74
4,213,123
3,088.43
1,890.45
2,522.85
4,489,14
4,251.05
2,360.08
2.595.74
8,088.23
282888
3,187.33
3,080.71
17,344.92
1,944,43
29,323.27
35,825.51
40,696.24
38,651.8¢
11,474.24
17,456.12
14,651.78
18,797.48
29,053.08
10,087.75
6,345.93
15,089.61
32,978.97
7,532.55
64,447.34

Beginning
. Market Value
11/30/08

5,095.58
711675
5,213.70
3,145.51

' 10,180,668
8,720,688
5,030.18
5,778.11
24,315.64
4,904.89
5,393.64
5,087.34
11,882.15
16,802.02
20,871.81
8574.08
$,826.87
21,84529
5,281.98
15,778.98
781777
5,398.11
2243.32
8,001.00
15,607.05
3,533.33
§,157.90
5,630.38
4,390,83
2,567.72
4,198.89
4,325,70
3,172.00
204368
2,890.38
4,588,720
4,364.80
242328
2,767.97
8305.21
2,904.79
32731
3,160.65
17,720.45
1/984.95
29,957.61
36,603.09
41,504.36
40,512.96
11,722.73
17,834.31
14,999.87
19,205.00
29,683.06
10,306,558
6,435.60
16,418.37
3363479
7.442.16
65.842.74

Accretions!
Purchases
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Amortizations!

Sales Maturities
(22.28)
(39.88)
(25.88)
{17.89)
{46.63)
{26.67}
{22.94)
{24.41}

(103.78)
(22.38)
(38.05)
(23.05)
(76.58)
(86.05)

{4,719.99)
(43.83)
(26.08)
(88.1%)
{24.02)
{65.27)
{32,75)
(5.283.47}
(8.84)
(2,980.76)

(107.09)
{14.16)
(32.63)
(22.38)
{19.84)
(10.84)
(17.23)
{17.31)
(12.66)

(8.02)
{10.42)
(30.27)
{17.80)
(8.40)
{10.64}
{32.23}
1124)
(12.64)
(11.56)
{83.70)
7.42)
{5,339.80)

(151.42)

(171.46}

(162.45)
(84.31)
(76.33)
(77.58)

(9,242,62)
{120.24)
[4,746,01}
{33.04)
{4.528.41}

(139.43)
(36.18)

(288.93)

Ending
Carrying Value
Transfers 02128109
4,936.55
6,925.40
517465
3,044.32
991706
8,453.28
4.900.04
5,600.69
23,581,885
4,778.60
5,215.87
4,956.47
11,497.70
16,359.91
15,510.70
5,307.93
5,677.14
21,180.49
5,145.84
1530430
7,/582.05

C 27822
4,812.48
15,004.64
3,427.42
793688
5,461.72
4,286,9%
2,480.14
4,072.51
4,195.82
3.076.77
1.982.44
251243
4/438.87
4,233.25
2,350.68
2685.10
8,055.00
2,817.64
3,174.69
3,069.18
17,261.22
1,937.01
23,983.47
35,874.09
40,524,588
39,489.44
11,389.83
17.379.79
14,604.19
9,554.86
28,932.84
5,341.74
6312.89
10.561.20
32,839.54
7.496.37
64,152.41

Ending
Market Value
02/28/09
§,213.05
7,156.64
5,347.56
3213.64
10,248.52
&923.42
5,063.82
591219
24,836.25
4.936.62
5,4932¢%
5,120.42
12,109.31
16.901.05
16,441.36
8,750,03
5,865.10
22,318.32
8,316.24
16,119.00
7.985.79

2,202.12
5,066.77
15,898.55
3,609.94
8,350.48
5,752,569
448379
2,622.82
225052
441953
3,240,84
2,088.18
2,846,439
4,675.69
4,459.12
247613
2,828.47
©,485.41
2,958,20
3.344.5%
322333
17,B27.73
2,034.39
2477020
36,846.89
41,781.38
40,788.12
11,763.83
17,950.47
15,083.74
9,858.74
20,883.41
5,517.30
6,520.36
10,909.28
33,858,78
7,608.54
66,264.19

Change
in Market
Value
13873
79.78
59.72
86.02
114.49
238.21
56.58
168.49
$24.39
54.12
137.70
55.13
303.74
185,08
289.54
219.78
64,31
561.22
5828
405.29
20077
(114.64)
57,64
48,53
398.59
90,77
210.21
14487
11270
£5.94
107.86
111.18
8150
52.52
£6.55
117.26
11212
62.28
7114
213.43
74.65
84.12
74.24
190,98
45.86
152,38
385.22
445.48
437.61
125.41
192.49
16146
{93.64}
320.59
(43.27)
§6.80
16.22
363.42
20266
710.38

Recognized
Gain
0.3
0.00
0.00
0.00
0.00
0.00
0,00
0.00
Q.00
0.00
0.00
Q.00
.00
0.00
.00
0.60
Q.00
0.00
000
0.00
0,00
0.00
0.00
0.00
0.00
Q.00
.00
.00
6.00
0.00
0.00
0.00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
¢.00
0.00
8.00
0.00
0,00
9.00
Q.00
0,00
0.00
.00
Q.00
0.00
0.00
0.00
0.00
0.00
0,00



Investment

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA
FNMA
GNMA
GNMA
GNMA
SNMA
GNMA
GNMA
BNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
ENMA
GNMA
GNMA
GNMA
GRMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
SNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA

Type

Issue
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Singfe Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famity
2008 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2006 ASBCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2406 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Famity
2005 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Farnily
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2Q08 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 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
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family
2006 HBCDE Single Family
2006 ABCDE Single Famity
2008 ABCDE Single Family
2006 ABCDE Single Family
2006 ABCDE Single Family

Current
Interest
Rate

4.4%
5.40
4.49
4.49
540
4.49
.40
4.49

5.40
5,40
6.15
8.15
5.40
4.49
5.40
6.15
£.15
5.40
4.49
4.489
4.49
4,49
4.49
4.49
4,48
5.40
449
5.40
£.48
540
449
4.49
4.49
4.43
5.40
449
449
4.49
4.49
5.40
4.43
4.49
449
4.49
540
449
449
5.40
4.49
5.40
540
540
4.49
540
5.40
4.49
4,49
4.49
4.49

Current
Purchase

Date

10/21/04
10/28/04
10/29/04
11/04/04
11/04/04
11/10/04
1110104
1111804

09/08/5
08/14/03
08/14/03
04/15/04
10/28/04
11104104
08128102
Q9M12/02
09/19/02
0919/02
12/09/04
12/16/04
11/23/04
12/02/04
12/23/04
12120104
Q1/06/05
01/06/05
01/13/05
01/13/05
01/19/05
01118/05
01/27/05
02103105
0210105
02/19/05
02/17/05
0217165
0R/24/05
£3/03M5
031105
A3IMT7HS
0317405
03/24105
Q4/07I05
04/14/05
04121105
04/21/05
04728/05
04/28/05
05105105
05105705
oTI07105
05/26/0%
05/26108
06/08/05
811195
12/23/04
Q1M8K05
Q1727105
03/14/05

Cument

Maturity
Date
10/20/34
10/20/34
10/20734
10/20/34
11/20/34
1120134
11120/34
11720434

08/20/35
09r0/s2
1201731
02161734
10/61/34
10/01/34
08/20/32
08/20/82
09/20/22
0g9r20/32
12/20/34
12/20/34
11/20/34
12/20/34
12/20/34
122034
Q1720135
0172035
01720135
01720435
01/20/35
01/20/35
01/20/35
02/20135
02/20735
02/20/35
11/20/34
02/20135
G220/35
03/20/35
D3/20/35
D2/20/35
03720135
03/20/35
04120135
04/20/35
04/20/35
04120435
04/20/35
04720135
05/20/35
04/20/35
020735
05/20/35
05/2073%
05/20/35
072035
12/01/34
01701735
01101735
1201134

Beginning
Carrying Value
11730/08

15,635.71
14,894,386
27,859.93
121,879.26
22,271.79
26,102.38
3,308.15
23,032.28
5,202.24
2,881.39
2,777.79
2,849.95
5.029.54
14,755,31
7,612.07
106,565.18
3,036,74
4,495.56
11,879.05
9381798
63,180.90
97,588.93
139,673,19
80,826.83
£3,238.60
157,957.28
21,622.35
74,332.40
9,218,84
112,264.00
12,739.38
142,582,838
176,131.30
55482.41
145,222.47
5,029.28
54,680.81
88,420.94
85,163.37
30,896.01
6,094,94
51.624.95
465,461.99
64,911,4¢
48,626.13
5,159.68
73,086,717
70,86545
6,413.64
107,309,08
5,209.42
567273
7.802.86
26,054.62
6,146.60
3,115.8%
15474.84
15,383.58
14,161.25
16,820.14

Beginning
Market Value
11130108

15,448.27
15,190.71
27,584.68
120,116.05
22,756.47
25,724,95
3,381.14
22,699.42
5,315.66
2943.79
2,837.84
2.94542
5,181.46
15,055.34
7,537.50
10,793.83
3,119.08
4.617.43
11,832.25
92,562.45
62,269.39
96,178.84
137,853.71
79,664,12
62,326.83
155,614.49
22,085.61
73,230.34
8,416.37
110,600,138
13,012,48
140,470.52
173,523.48
54,661.22
143,073.01
5,139.14
5387183
87,113.18
83,904.54
30,435.83
6,225.92
50,862.39
45,775.99
€3,953.94
48,032.21
5,261.11
72,009.40
69,821.30
§,557.33
105,728.77
5,403.66
5,795.21
7,971.06
2568121
6,27¢.13
3,183.23
15,323.58
15,233.37
14,014.17
16,656,23

Accretions/
Purchases
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Amortizations/

Sales Maturities
{76.00)
(64.20)

{380.55)
{800.15)
(91.80)
(144.17)
{13.33)
(115.15}
{5.202.24}
{11.69)
(13.96)
(46.18)
(19.20)
(62.29)
{37.42)
(57.43)
(13.50)
(19.41)
(64.62)
{464.98)
(299.77)
{477.09}
(588,33}
(384,11}
(301.04)
(9,031.59)
(86.50)
{379.35)
(36.56)
(556.46)
(50.50)
(986.75)
(907.91)
(258.19)
{720.35)
(20.28)
{286.02)
{450.48)
(425.02)
(144.83}
{2542)
(248.55)
(227.98)
(330.50)
(226.24)
{20.44)
(332.51)
(322,67)
(25.48)
(538.10)
(22.08)
(23.90)
(30.51)
{12024}
(2,520,57)
{1191}
(84.33}
{75.49)
(77.81)
(88.29)

Ending
Carrying Value
Transfers 02/28/09

15,558.71
14,830.16
27609.38
121,079,191
22,179.99
25,958.1¢
3,295,82
2291713

2,869,70
2,763.83
2,208.77
5,010.34
14,693.02
7.974.65
10,507,75
3.023.24
4,478.15
11,.614.43
£3.455.00
62,881.13
97,111,84
139,184.88
80,445.72
62,937.55
148,625.69
21,535.85
73,853,05
9,182.28
111,707.54
12,688,859
141,596.1%
175,224.19
55,224.22
144,502.11
5,009.02
54,394.79
87,970.46
84,735.35
36,751.08
6,068.52
51,376.40
46,234.01
64,560.99
45,399.89
5,139.24
72,754.20
70,543.38
639418
106,770.98
5.277.36
5,648.83
7,772.35
25,944.38
3,626.03
3,103.98
15,390.51
15,308.09
14,083.44
16,731.85

Ending
Market Value

02/28/09
15,792.82
15,290.60
27,947.10
122,560.76
22,910.48
26,276.05
3,404.33
23,197.90

296323
2,851.03
2,939.50
5,237.09
15,137.84
7.637.57
10,857.53
3,191.12
4,724.68
12,001.54
94,509,84
63,653.18
98,301.97
140,892.22
§1,433.88
53,710.91
150,584.37
2223287
T4TTTA4
9,479.49
112,952.83
13,008.71
143,175,862
177,180.38
55,841.02
146,116.08
5,174.41
55,002.7C
88,954,00
£5,653.49
31,005.37
6,266.35
51,951.81
4575213
65,305.58
49,078 44
5,296.44
73.571.35
71,336.13
6.601.78
107,971.67
5,438.85
5,832.59
8,024.62
26,236.58
3,743,857
©3,205.02
15,518.7%
15,435,79
14,187.21
16.871.74

Change
In Market
Value

420.65
164.09
74277
3,244,86
245.79
695.27
38,52
613.63
(113.42)
31.13
27.15
40.26
74.83
144.79
137.49
121,13
85.54
126.66
133.88
2,502.36
1,683.57
2600.22
3.726.84
2,153.87
1,685.12
4,001.47
233.78
1,826.15
99.68
2,809.18
137.73
368185
4,564,02
1,437.99
3,763.43
58,53
1.416.89
2,291.30
2,205.97
800.77
65.85
1,337.87
1.204.12
1,682.14
1,272.47
5577
1,884.46
1,836.80
69.41
2,781.00
5725
§1.28
84,37
675.62
(14.69)
33.70
279.48
277.91
250.85
303.50

Recognized
Gain
.00
0.9¢
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
t.00
0.00
©.00
0.00
Q.00
.60
.00
.00
Q.00
0.00
0.00
0.00
Q.00
0.00
0,00
0.00
0.00
0.00
0.00
.00
Q.00
0.00
Q.80
060
0.00
0.00
0.00
0.00
0.00
0.0
Q.00
0.00
.00
0.00
0,00
2.00
Q.00
0.00
0.00
Q.00
040
0.00
0.00
elele)
0.00
Q.00
0.00
0.00
0,00



Investment
Type

FNMA
FNMA
FNMA

Repe Agrmt
Repc Agmt
Répo Agmt
GliCs

Repo Agmt
GIC's
Freddie Ma¢
Freddie Mac
Freddie Mac
Freddie Mag
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
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

Issue
2006 ABCDE Single Family
2006 ABCDE Single Family

2006 ABCDE Single Family -
2006 ABCDE Single Family Total

2006 FGH Single Family
2005 FGH Single Family
2006 FGH Single Famify
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Famity
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2005 FGH Single Famity
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family .
2006 FGH Single Farnily
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGHM Single Family
2006 FGH Single Family
2005 FGH Single Family
2008 FGH Single Family
2006 FGH Singie Family
2006 FGH Single Farnily
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2005 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family

Curmrent
Interast
Rate
5.40
449
5.40

0.26
C.26
e.z¢
433
0.26

5.48
515
570
5.49
3.15
570
5.15
515
570
5.49
515
6,15
5.70
548
510
570
3.15
5.43
515
549
5.49
5.70
515
5.15
5.15
5.49
5.15
549
549
5.70
515
5.4¢
5.15
5.49
5.15
5.49
549
515
615
5.49
5.49
5.70
5.15
549
5.70
515
570
5.43
5.15

Current
Purchase
Date
0B/24105
C4/07105
0714105

02/27/09
Q227108
02/27/09
0572507
02127108

05/28/08
05128108
Q6/18/08
06/18/C3
06/18/68
06/25/08
07/03/08
Q7H16/08
ATHBHS
Q7123408
08M13/08
09/17/08
10/08/08
10/22/08
11712/08
11419/08
0114/08
0130107
oz/13r07
C2M3/07
0211317
C2r20007
02120107
02/20/07
Q3077
Q320107
03/20/07
Q30607
03/20/07
04/24/07
04124107
Q4124107
0327107
03127167
04/10/07
04107
411007
0508107
Q508107
05108107
0508107
05/08/07
052207
05122107
05122107
08R507
Q8105107
QB/05/07
06/19/07

Current

Maturity
Date
02/01/35
£2/01/35
04701135

03/02/09
03/02/08
03/02/08
02/26/36
03/02/09

05101138
04/01/38
02/01/38
C5/01/38
05/01/38
04/01/38
A4/01/37
96/01/38
06/01/38
08/01/38
07101138
07/01/38
08/0%38
08131138
10/01/38
08/01/38
11/01/38
01/20137
C1/20/37
triFickrg
01/20/37
02/20/37
Q120037
N/20/27
02/20/37
OB/20/57
02/20/37
02120437
02120137
04/20/37
04/20/37
Q420187
03/20137
02720137
O4/20/37
03/20/37
0220437
04/20/37
03/20/37
Q4120/37
04/20/37
04/20/37
0S5120/37
04/20/37
04120737
0520037
oSzt
0520137
0620137

B: ing Begil g Ending Ending Change
Camying Value Market Value A ions/ ! Carrying Value Market Value In Market Recognized
11/30/08 11730108 Purchases Sales Maturities Transfers 02128108 02/28/103 Value Gain
9,173.64 9,380.75 {38.60} £,135.04 $.412.18 M03 0.00
14,565.47 1441464 {8580} 14,469,867 14,578.73 257,89 Q.00
5,461.97 5.571.65 {21.70) 5.440.27 5,600.88 50.93 0.00
254.984,917.56 258,435,185,18 16,835,350.02 {6,035,062.07)  (3,993,372.39) 0.00 258,070,863.12 255,735826.95 3,494,696.21 0.00
B805,841.52 805,841.52 374.43 806,215.65 806,215.65 - 0,00
©2,898.63 $2,896.63 (5,649.87) 87,346.76 87,346.76 - ¢.00
241,967.50 241,967.50 5,026,661.04 5,268,629.44 §,268,629.44 - .00
2,380,803 69 2,380,803.89 {1,806,055.98) §74,743.71 574,743,771 - .00
530,596.54 530,596.54 530,596.54 - 0.00
530,5%6.54 530,596.54 {520,595.54) - 0.00
256,620.04 252,562.35 (793.02) 255,5827.02 254,275,534 2,506.51 0.c0
157,698.95 160,223,68 {561.59) 157.137.37 161,398.69 163660 0.00
43,300,58 44,432.20 {129.25) 43,171.32 44.799.99 447.05 0,00
148,261.50 151.696.95 (452.34) 147.809.16 152,692.94 1,448.33 0.00
T79,778.36 81,10749 (267.62) 79,510,74 81,665.26 828,39 0.00
130,780.82 134,189.44 (417.59) 130,36323 13528223 1,500.38 0.00
112,662.05 114,478.30 (396.63} 112,205.42 115,251.16 1,168.49 0.00
165,307.74 168,065.37 (54%.74) 164,758,00 169,232.29 1,716.66 0.00
260,918.94 287.744.73 {1,132.59) 259,787.35 269,594.25 2,982.11 0.00
7763525 79,436.24 {235.41) 7739882 79,959.30 75847 0.00
80.507.94 81,852.61 (268.65) £0,239.29 82418.99 836.03 0.00
71,647.25 72,845.83 {1,631,41) 70,015384 7192050 706.08 0,00
106,482.49 108,274.43 (312.31) 106,170.18 410,184.85 1,222.73 0.00
10545228 107,885.30 (315.81) 105,116,45 108,595.69 1,030.20 49.00
180,375,73 183,228.07 (937.80) 179,437.93 184,169.68 1,879.41 0,00
95,347.85 98,363.99 {275.60) 95,572.25 ©9,185.23 1,100.34 Q.00
141,859.62 141,858,62 145,731.60 3,871.88 Q.80
5,316,062.78 5,460,335.34 (21,574.30) 5,294.488.43 §,497,063.41 58,302.37 0.00
41,466.54 41,920.53 {191.69} 41,274.85 42,585.12 657.28 000
2,364,584.91 2,428,796.63 {8,900.71} 2,355,684.20 2,445,855.71 25,958.79 0,00
183,453.45 1858,434.86 612.59} 182,840.86 189,839.1% 201584 0.00
485,425.62 495,77¢.64 {1,583.65) 483,841.97 502,473.24 8,277.25 0.00
415,923.41 420,480.06 (1.518.87) 414,404.54 425,564.77 6,603.58 0.00
1,280,845.15 1.325,805.52 (4,512.00) 1,288,332.25 1,335,576.21 14,183.5¢ 0.00
755,942,711 764,237,58 (2,722.92) 758,219,79 773,517.86 12,003,20 0.00
1,308,591.97 1,344,176.50 (4,582.23) 1,304,009.74 1,353.974.25 14,379.98 0.00
269,129.47 272,086.16 (148,971.69) 120,157.78 12338746 282.9% C.00
2,226,849.54 2,273,297.6¢ {113,568.07) 2,113,281.47 2,180,53¢.38 21,108.76 ©.00
285,352.6% 293,111.9% {1,045.65) 284 307.04 295,19¢.96 3,133.62 0.00
507,865.32 518,732.57 {2,218.75) 505,646.57 $25,152.51 8,638.69 0.00
1,553,196.12 1,867,452.20 {8,289.55) 1,546,906,57 1,585,797.78 2452513 Q.60
1.777,886.22 1,826,300.56 (7,142,88) 1,770,743.34 183865812 19,500.44 0.6o
1,283,177.06 1,294,823.76 (5,272.785) 1,277,904.31 1,309,994,07 20,343.06 - 0.00
524,816.11 539,020.70 {123,737.38) 40107873 416,4458.58 1,085.26 0.00
1.767,779.12 1,783,580.85 {6,584.33} 1.761,194.79 1,805,449.71 2504319 0.00
1,467,023.11 1,506,947.84 {5.557.02} 1,481,466.00 1,517,494.35 16,103.54 0.00
185,427.00 190,472.97 (884.80) 184,542.20 191,616.81 202864 0.00
383,503.42 387,737.04 {1,696.07) 381,807.35 39212222 6,081.25 0.00
73,537.40 74,345.05 (260.47) 73,276.93 75,266,42 1,167.64 0.00
735,691.80 755,736.40 (2.532.06) 733,159.74 761,289.98 8,085.64 0.00
192,316.26 167.556.10 {642.62) 191,673.64 199,027.87 2,114.39 0.00
178,71.82 181,469.65 (588.18) 178,183.74 183,924,52 3,043.02 0.00
9582,381.15 973,019, {3.541.64) 953.839.51 984,750.32 15,281.05 0.00
550,281.08 565,282.01 {12,601.82) 58767926 558,317.12 5,636.93 0.00
318,552.08 325,377.64 {1,024.55) 317,527.53 329,785.88 543279 0.00
1,541,491.24 1,558,553.92 {6,658.78) 1.534,832.46 1,576,345.09 24,449.95 0.00
436,410.10 445,767.75 {1,372.00) 435,031.10 451,833.05 7.444.30 9.00
1,290,038.96 1,325,226.15 (4,238.34) 1,285,500.62 1,336,175,37 14,187.56 Q.00
1,303,351.51 1,317,7¢9.55 (4,817.99) 1,298 433.52 1,333,572.48 20,650,92 Q.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
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GRMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
SNMA
GNMA
GNMA
GhMA
GNMA
GNMA
GNMA

Type

lssue
2006 FGH Single Family
2008 FGH single Family
2008 FGH Single Famity
2008 FGH Single Farnity
2006 FGH Single Family
2005 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Farvily
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2Q06 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2005 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Farmily
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Farnily
2006 FGH Single Farnily
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family

Current
interest
Rate
570
8.15
5.70
549
549
5.15
57C
5.15
3.70
5,49
515
5.70
548
549
5.49
5.49
5.15
5.49
5.70
5.15
549
515
5.48
3.79
5.18
5.70
549
5.70
515
AL
5.49
5.15
8,70
5.15
548
5.70
515
515
5.70
5.49
549
870
549
549
8.70
5.49
51%
549
5.70
5.15
570
515
543
5.43
5.15
549
“870
549
549
5.49

Current
Purchase
‘Date
ABM9/07
0703007
V7307
07/03/07
Q716307
QFHTHT
Q7ATIOT
080707
08K0TI0T7
Q810707
11721707
2T
12107
1172107
11721007
[Tty
0%/25/07
08/25/07
09/25/07
1070807
1010807
03R3/07
o8l23107
08/23/07
09111/07
ooeT
oor1e7
11/21/07
11/28/07
1128107
11728107
1211007
1214107
12/11107
12111107
10725107
10/25/07
11/08/07
119807
11/08/07
01/16/08
12728007
1211007
12111407
12111407
121407
12111/07
12120007
12/20/07
01/30/08
01/15/08
01A6/08
01/30/08
01/30/08
01/30/08
021308
01/30/08
02/13/08
02/13/08
02/13/08

Curmrent
Maturity

Date

V620/37
06/20/37
0B8/20/37
07120/37
06/20/37
06/20/37
06120037
0720/37
07/20/37
CB/20137
10/20/37
1120137
B6/20/37
10/20/37
10720737
08/20/37
QV/20/37
08/20/37
09/20/37
Q9/20/37
08/26/37
08/20/37
07/20137
08/20/37
0820137
08720137
03/20137
19/20/37
1120/37
1120137
11120/37
11/20/37
1720137
11720137
11/126/37
10/20/37
10/20/37
10/20/37
10/20137
09/20137
12/20/37
12/20137
11420137
11120137
12/20/37
11/20/37
11720037
11720/37
12/20/37
01/20/38
11/28/37
12/20/37
1220137
1202037
12/20/37
01/20/38
1212037
01720/38
01/20/38
Q1/20/38

Beginhing
Carrying Value
11720/08

431,522,765
1,409,640,32
419,760.40
434,483.89
449,804,33
1,068,831.37
402,080.80
1,213,014.98
528,351.83
704,275.83
918,848,20
557,883.76
111,808.24
6567736
99,173.46
485,434,45
3.649,890.98
776,450.07
268,718,96
1,22¢,100.06
80,256.56
1,237,581.62
860,345.30
782,527.65
957,761,589
163,018.29
$50,386.54
360,913,3¢
752,175.24
170,268.20
142,384.57
337.818.62
353,296.46
78.444.75
247,109.11
952,914,58
2,226,008.25
596,008.44
470,292.56
415,836.70
247,317.59
236,355.83
152,272.14
403,168.12
406,664,239
437,684.24
89.080.42
156,806.88
202,937.98
£8,029,03
B2,262.7C
£18,728.01
189,548.26
176,187.27
271,036.90
105.250.49
76,627.96
74,154.76
121,741.58
1,315,385.82

Beginning
Market Value
11430108

440.782.73
1,425,286.80
428.774.04
445,348.89
462,087.24
1,081,721.41
410,720.62
1,328,279.26
£39,977.70
723,885.12
927,745.32
570,227.17
114,934.05
67,513.83
101,9486,55
478,416.41
3,692 527.75
747,082.41
2B5,448.70
1,235,382.00
$2,496,59
1,251,893.02
884,313.72
799,762.09
979,051.11
166,367.91
565,742.67
358,895.69
759,630,77
172,269.41
146 367.26
341,793,60
371,342.43
79,367.78
254,024.43
973,969.64
2,252,084.87
602,895.47
481,406.15
427 457,85
254,249.04
241,585.32
156,533.46
419,590.66
415,671.57
443,932,79
©0,108.36
164,280.69
214,589,87
66,883.56
84,087.80
$28,395.18
195,274.81
181,127.94
274241,35
108,218.60
7832941
7501019
125,174.75
1,352,480.23

. Amortirati ¢

Purchases
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Sales Maturities
{1.422.37)
(4,935.61)
{1,356.79)
{1,415.84)
{1,454.04)
{3,718.31)
(1,258.62)
(4,943.50)
(1,786.95)
(3.180.91)
{3,123.32}
{1,750.09}

(351.34)
(210.56)
{312.60)
(1,732.55)
{13,121.77)
{2.998.74)
(857.96)
{4,602.50)
{256.63)
(4,421.57)
(2,820.68)
(2,495.35)
(143,589.44)
(525.47)
{2,035.49}
{1,094.89)
{3,354.78)
(577.39)
{445.01)
{1,240.12)
{1,098,28)
(261.94)
(775.69)
3,217.20)
(140,418.66)
(2,017.82)
(1,481.20)
{1,367.60}
(775,13}
(718.76}
(740.73)
(1,288.36)
{1,238.55)
(1,881.76)
(297,40}
(500.58)
(718.03)
(224.56)
{247.71)
277317
{613.48)
{548.42)
(920.76}
(368.37)
(228.19)
(245,19)
(475.93)
(4,562.16)

Ending
Carrying Value

Transfers. 02/28/09
439,100.38
1,404,704 41
418,403.61
433,068.05
448,340.29
1.086,113.06
400,822,118
1,308,071.48
526,564.67
701,094,92
915,524.88
556,133.67
111,446.80
£85,466.80
98,860.88
463,701,90
3,636,769.21
TT2A451.33
258,861.00
1,216,487.46
78,9¢9.93
1,233,160.05
857,524.62
780,032,230
824,202.45
16249282
548,358.0%
358,61845
748,620.46
168,690.81
141,938.56
335,578.50
362,198.18
78,18281
246,333.42
949,697.38
2,085,587.60
593,990,62
469,511,356
414.469.10
246,542 46
235,637.08
154,531.41
406,879.76
405,425.74
435,302 48
88,763.02
159,306.27
209,219.93
67 87437
82,014.99
815,954,834
188,334.78
175638.85
270,116,14
104,882.12
76,395.77
73,909,57
121,265.55
1,310,623.66

Ending
Market Value
0228109

446,718.68
1,442,739.78
434,576.11
449,711.96
485,57021
1,094,995,83
416,321.00
1.344,184.74
547,200,59
728,413.16
939,205.99
577,996.80
115,802.56
68,025,77
102,725.14
481,797.39
3,737.377.31
802,593.83
269,020.39
1,250,169.78
8312294
1,267,228.23
850,954,385
810,616.31
846,939.60
158,622.45
568,747.94
373,963.90
768,196.58
174,297.51
147 428,01
345,919.04
376,445.18
80,352.50
255,968.08
S57,002.63
2,143,355.12
510,452.51
487,961.73
430,663.36
256,195.40
244,910,52
157,458.15
422,793.74
421,373,52
452,847.70
91,226.33
165,538,60
217,451.98
§9,750.20
85,244.31
838,631.88
186,750.84
182,518.45
277,627.43
10897928
79,408.24
75,953.34
126,002.52
1,362,030.23

Change
In Market

Value
7,358.32
22,388.89
7,158.88
4,778,991
4,947.01
16,892.73
6,859.00
20,848.98
9,008.85
7,710.85
14,583.99
9.518.72
1,229.85
722.50
1.091.1¢
5,110.53
57,971.33
851018
4,429.65
19,390,385
88288
19.856.78
9,461.34
13,348,57
11,497.93
2,780.01
5,043.76
6,160.10
1,920.59
270549
1,566.76
5,265.56
£,201.03
1,246,656
2,719.34
16,250.19
31,888.91
9.470.86
8,036.78
4,573,11
272149
4,033.95
1,665,42
4.481.44
6,940.50
4,796.67
1,415.37
1,758.48
3,580.14
1,091.30
1,404.12
13,000.87
2,088.51
1.938.93
4,306.84
1,126.05
1.308.02
1,188.34
1,304.00
14,112.96

Recognized
Gain
200
0.00
0.00
0.00
200
0.00
0.00
.00
000
0.00
0,00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
.00
Q.Cc0
0.00
2.00
Q.00
0.00
Q.00
008
0.00
0.00
0.00
0.00
¢.00
0.00
0,00
0.00
.00
0.00
0.00
0.00
0.0
0.00
0,00
0.00
0.00
0.00
000
0.00
0.00
0.00
Q.00
Q.00
0.00
Q.00
.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
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Farmily
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2005 FGH Single Family
2006 FGH Singte Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2005 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2008 FGH Singie Famity
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2005 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Farmily
2006 FGH $ingle Family
2006 FGH Single Family
2006 FGH Singie Farmily
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Singie Family

Current
Interest
Rate
549
5,18
515
5.4%
5.15
549
5.49
570
5.15
549
549
5.49
5.48
8.49
5.49
570
549
5.70
549
5.15
5.4%
549
515
54%
548
515
5.43
549
5.15
570
549
5.15
515
5.70
AL
549
515
515
5.70
549
8.70
54¢
548
5.15
54¢
515
570
548
5.49
5.15
5.15
5.70
5.15
548
$.70
515
515
570
5.70
515

Current
Purchase

Date

02/13/08
Q416308
04717/08
Q4ATI08
0312108
032108
0312/08
02/19/08
02/19/08
02/19/05
02/27/08
Gz/27r08
02127108
03720108
3/z0/08
2327108
V417108
Q4/22/08
04/22/08
Q4/22/08
04/22/08
05/07/05
05/14/08
05/14/08
0521108
Q5/21/08
05/28/08
05/28/08
06/11/08
07/09/08
07/09/05
07/16/08
ori1ercs
a7116/08
asM1808
V8/25/08
08/25/08
QLI25H8
06/25/08
07/16/08
07/23/08
07/23/08
0712308
Q712308
07/28/08
07/28/08
08727108
08127108
0813/08
08/13/08
083108
0820108
0827703
0a8lR27108
09/10/08
0s/10/08
09124108
29/24/08
10/08/08
10/08438

Cument
Maturity

Date

12720137
03/20/38
D3/20/38
03/20/38
02/20/38
02/20/38
03/20/38
12120137
02/20/38
02/20/38
02/20/38
C1/20/38
G2/20138
02/20/38
02/20/38
03/20/38
03/20/38
12/20/37
08/20/38
0472038
03720138
04/20/38
04/20/38
04/20/28
04/20/38
05/20/38
0520138
04/20/38
05/20/38
08/201338
06/20/38
06/20/38
C8/20738
120/37
06/20/38
05/20/38
V6120138
06/20/28
05/20/38
O7/20/38
O7/20/38
07120/38
07720138
07/20/38
07/2C/38
07/20/38
06/20/38
08/20/38
07/20/38
0720138
0820138
08720738
G7/20138
C7/20138
08/20/38
a8/20/38
08/20/38
D&f20/38
09/20/38
09/20/38

Camrying Value
11730/08

162,21548
152,997.483
114,624.51
293,165.44
329,149.00
218,460.24
367,192.99
108,767.58
132,044.79
180,813.08
185,325.13
194,588.90
270,936,119
15481620
205,631.25
208,472,583
145,804.97
121,254.65
113,613,79
65,014.79
118,851.56
484,604.20
53%,815.14
491,252.97
129,568.53
552,586.13
355,364.77
7775269
285,551.40
254,850.49
336,942.51
148,895.84
75,482.77
68,386.70
416,497.57
111,998.30
188,600,99
100,342.71
1,073,423.12
262,774.54
185,393.31
444,551 .53
208,873,54
14%,525.98
164,022 92
235,000,03
8504141
104,717.37
22459821
460,619.44
367,479.00
113,495.17
143,387.37
89,139.82
122,685,96
294,946.72
87,848.59
102,638.21
158,092.26
357,498.01

Market Value
11130108
166,766.87
154,771.97
118,956.00 "
301,454.18
332,956.0¢9
224,627.73
377,559.82
111,174.79
133,568.98
185,813.40
190,554.26
200,089.71
278,580.93
159,188,365
211,438.69
213,100.58
149.927.35
123,958.15
116,826.81
86,002,912
122,212.50
488,316.63
54479443
505,157.11
133,236.34
559,021.71
365,428.73
79,885.50
288,883.44
260,537.80
346,500,885
150,639.22
76,386.58
69,978.04
421,351.02
115,173.60
190,504.83
101,515.23
1,067,360.14
270,231.10
189,758,99
457,169.94
2714,802.33
151,277.96
168,679.73
238,766.68
56,943.9¢8
107,6893.87
230,878.48
466,026,586
371.793.38
1186,033.36
145,052,785
91,673.54
125,432.61
298,421.63
88,584.02
104,935.59
161,636,864
361,717.54

Purchases
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Amortizati

Sales

Maturities
(504,87
(501,11}
(373.59)
(895.70)

{1,081.83)
(764.95)
{1,123.52)
{325.29)
{432.93)
{561.33)
{571.70}
(603.97)
(83227
(478,27}
B7.99
(1,027.47)
(448.69)
{363.85)
(354.49)
{275.41)
(363.12)
{1,544.21)
{1,809,70)
{1,514.83)
(393.40)
{1,892,38)
(1,072.73)
{236.16)
{837.05}
{760.83)
{1,026.02}
(4T6.64}
(256.37)
{205.70}
{1,344.35)
(338.33)
(830.92)
{321.25)
(3,149.09)
{764.05)
(560.30)
{1,399.20)
(924.65)
(488.54)
{1,360.48)
(752.08)
(246.02)
{61169
{67243
(1,482.87)
(1.171.30)
{338,45})
{45622}
(285.65)
{2,013.50}

(448.37)
(1,144.62)

Ending
Carrying Value
Transfers 0242809

161,710.51
152,496.52
114,250.92
292289.74
32806717
217,685.29
366,063.47
108,432,283
13161186
180,251,75
184,753.43
1983,994.23
270,102,892
154,337.93
204,959.30
207 445,36
145,356.28
129,891.16
113,229,30
84,739.38
118, 488.44
483,059.39
537.705.44
459,738.14
12817513
550,643.75
354,282.04
77/546,53
234,614.35
254,085.66
335916.49
148,419.20
7522140
£8,181.00
41515322
111,659.97
187,770.07
100,021.46
1.070.274.93
261,990.49
194,833.01
443,152.33
207,948.89
149,037.44
162,662.49
235,247.54
84,795.39
104,105.68
223,925.76
459,138.57
366,307.63
113,156.72
142.811.15
83,874.14
12067246
294,015.34
B7,570.59
102,344.35
157,642.8¢
355,353.38

Ending
Market Value
02/2610%

16804711
156,722.91
117, 41853
303,708.60
337,149.54
226,208,52
380,375.85
112,708.01
135,252.19
187,204.51
181,973.83
201,676.29
280,658.8%
160,373,38
212,974.54
215,633.02
151,045.23
125,664.38
117,661.47
87.089.31
123,126.47
501,976.56
551,629.05
508,920.97
134,235.82
565,983.52
368,175.47
80,585.22
252,523,05
264,148.53
349,005.74
152,549.41
77,320.83
70,879.87
426,693.15
116,038.93
192,990.85
102,802.47
1,112,625.88
272,271.55
202,549.32
460,546.30
216,111.00
153,186.09
169,048.10
241,797.85
88,156.99
108,198.04
232,720.38
471,928.23
376,513.05
117,641.95
146,584,692
$2,366.05
125,458,39
302,215.86
90,014.52
106,405.08
163,900.23
366,304,10

Change
In Market
Value

1,785.21
2,452.05
1,857.12
3,150,12
5,275.28
2,345.74
3,945.55
1,856.51
2,116,184
1,942.44
1,881.27
2,000.55
291123
1,663.29
2.207.50
3,559.41
1,566.57
2,069.78
1219.35
1,362.80
1,277.09
5,204.74
8,644.32
5,278.69
1,392.38
8,854.19
3,819.47
835.88
4,576.66
4,371.56
362088
2,386,383
1,208.62
1,167.33
567648
1,203.66
3,016.94
1,608,49
18,414.83
2,824.50
3,352.63
4,775.56
2,253.32
2,396.67
1.728.86
3,783.26
1,489.13
1,113.56
2414.35
7,384.24
5,851.04
1,947.04
2,298.36
958.19
2,038.28
4,728.61
1,408.50
1,761.36
2,712.96
5,731.18

Recognized
Gain
Q.00
a.00
0.00
9.00
0.00
0.00
A0
Q.00
0.0¢
0,90
008
0.00
0.00
0.00
0.00
0,00
0.00
0.00
.00
C.00
0.00
0,00
a.00
9.00
0,00
.60
0.00
0,00
0.00
0.00
0.00
0.00
0,00
0.00
Q.00
0.00
0.00
Q.00
0.00
0.00
000
¢.00
0.00
02.00
Q.00
0.00
0.00
Q.00
0.00
Q.00
Q.00
0.00
0.00
0.00
000
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
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FANMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA

Type

FNMA _

FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FrdMA
FNMA

Issue
2006 FGR Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2005 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Farmily
2006 FGH Singte Family
2008 FGH Single Family
2006 FGH Single Farnily
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Famity
2008 FGH Single Farnily
2008 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Farily
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Famity
2008 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Famity
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family

Current
Interest
Rate
5.70
$.15
570
515
5.49
5.15
§.49
5.49
515
5.70
548
518
515
570
515
5.49
570
5.5
549
549
5.49
5.1%
8.49
548
515
5.49
5.49
5.1%
5.70
5.15
549
548
570
515
5.4%
5.49
5.15
5.48
549
5.79
5.15
570
548
5.70
549
5.49
5.15
5.70
5.1%
549
54¢
5.4%
570
5.15
5.49
5.49
5.70
5.49
5.49
515

Current
Purchase
Date

/15008,

10/15/08
1015108
10/22/08
10/22/08
11/12/08
1112/08
11/25/08
11/28/08
11/25/08
12110/08
1211708
12130/08
0171409
01714103
01430107
Qzn307
o213/07
02113107
021367
ozi20f07
022107
Q3077
03/06/07
0320107
03/20/97
V320007
Q327107
04710/07
04/ 10107
04710/07
04710/07
0412407
04124/07
04724107
04/24/07
Q3/08/07
05/08/07
osi2z2re7
oaf22107
C&/05/07
0819197
0BH9NT7
a7/0317
ATI0307
Q7103107
0717107
Q8OTIT
080707
08/07/07
UBITIOT
08/23/07
08r23/07
0911107
091107
Q91107
09/25/07
09/25/07

09/25/07 -

09/25/07

Current
Maturity

Date

09720738
05720138
05/20/38
09/20/38
D8/20/38
09/20/38
10/20/38
10/20/38
10/.20/38
09/20/38
11/20/38
0912038
12/20/38
12/20/38
1212038
0101737
01/01/37
01/01737
001737
02/01/37
C2/01137
Czion/37
02/01/37
090137
201137
02/01/37
02/01/37
12/01/36
030437
03/01/37
03/01/37
D4120/37
04101437
0310137
040137
04401/37
0401137
05101137
04/01/37
04/01/37
05/01/37
CE/01/37
CE/01/37
08/01/37
DB013T
0E01/37
WI013T
07101437
06/01/37
Q7INI3T
7101737
07101157
08101137
08/01/87
08/01/37
08/01/37
0901137
08KI/37
08101137
0801137

Beginning
Carrying Value

11430/08
€5,008.66
169,923.73
109,902.39
279,142.07
131,451.90
115,646.75
122,108,398
149,459,46
111,311.60
78,230.31

1.168,916.32
197,359.85
168,345.21
1,369,637.95
20,762.87
1,224,607.32
210,032.90
243083779
233,153.54
338,8969.25
1,587 877.04
82,735.95
110,605.55
463.468.70
420,526.69
2,584,857,01
365,442.36
63,010.56
556,209,561
1,126,189.5¢
328,143.53
313,810.41
238,059.30
285,012.33
232,028.48
609,319.90
$56,957.57
874,272,72
S46,271.75
63724243
285,27¢.00
505,938.56
1,008,468.25
212,110,42

962,626.56

157,934.79
474,330.45
267,012.80
606,97253
623,005,385
152,829.42
515,548.65
537,648,865
528,740.70
239,091.86

Beginning
Market Value

11/30/08
67,489.10
171,830.55
1236717
282,441.06
135,196.66
117,016.22
125,590.92
163,723.12
112,631.45
79,988.42

1,184,475.3¢
202,164.28
170,899.05
1,399,898.51
92,748.10
1,250,783,58
213,176.91
2,483,827.59
238,306.95
343,944.02
1,622,632.80
84,546.89
112,285.49
474,763.50
426,828.62
2,641,461.40
375,765.41
£4,546.58
584,545.2¢
1,150,859.53
- 3T
318,517.27
243,275.85
292,281.15
237,687.58
618,585,768
570.549.63
£93,447.57
559,506.39
651,221.93
2985,625.35
513.5684.99
1,038,078.48
216,339.60
988,508.73
162,181.19
487,090.67
274,858,50
616,095.42
638,776.17
156,843.47
530,714.82
$62,129.17
$42,861.09
243,870,234

Accretions/
Purchases

22284323
162,451.80
127,964.57

67,577.96
144,453.22
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Amortizations/
Sales Maturities
(241.52)
(559.30)
(318,31}
(887.59)
(426,72}
(362,87)
(556.72)
{436.25)
{345.96)
{365.98)

{5,222.53)
(548.50)
(1,402.24)
(64,544.03)
{636.50)
(4,440.33)
(769.35)
(9,106.58}
(797.18}
(1,385.85)
(5,824.04)
{279.05)
(457.77)
(4,027.62)
(1,532.82)
(9,578.09)
{1,308.42)
(270:68)
(2,377.96)
(2,877.84)
{1,107.01)
(1,768.31)
(790,54)
(964.24)
(764.85)
{2,300,51)
(2,008.20
(3.200.92}
(1,958.94)
(2,182.30}
{1,115.36}
(2,041.25}
(3,256.95)
(741.80)
(3,170,69)
(512.53)
(2,154.95)
(862,44)
(2,165.52)
{2,932.74)
(495.10)
(115,548.38)
(1,800.43)
(1,742.28)
(B24.26)

Ending
Carrying Value
Transfers G2/28/09

. €5,767.14
169,3684.43
10¢,834.08
278,254.43
131,025.18
115,283.88
121,553.67
148,023.21
110,984.64
77,864.33
222,843,23
162,451.30
127,964.57
67,577.96
144,453.22
1,163,683.79
196,711.25
166,935.97
1,305,093.92
90,126,37
1,219,566.99
209.263.55
2,421,531.21
232,356.36
337,503.40
1,582,063,00
§2,458.90
11¢,137.78
455,441.08
418,993.87
2575,278.92
364,135.94
62,739.87
553,831.65
1,122,311.75
327.036.52
312,042.10
237,268.76
285,048.09
231,263.63
607,018.39
554.949.37
871.071.80
544,312.81
636,059.63
28816344
503,918.31
1,005,202.30
211,368,62
958,455.87
15742224
472,145.50
265,150.36
604,807.10
620,072,6¢
152,334.32
386,00027
$35,848.43
526,988.42
238,287.66

Ending
Market Value
QR/28/09
68,378.20
174,094.77
113,934.51
285,028,71
136,181.63
118,507.58
126,340,32
154,893.93
114,069.30
80,989.26
231,625.81
167.000.89
151,540.93
70,268.02
148,503,12
1,198,735.02
203,328.54
171,207,329
1,344 677.83
82,840.91
1,256,303,32
214,574.94
2494,491.73
238,405,73
346,073.51
1,629,727.34
84,941,73
112,957.83
474,911.24
429,637.57
2,652,811.21
377,421.28
64,852.88
567,904.06
1,156,152.22
336,897 .47

319,973.07 -

244.424,72
280.646.55
239,055.24
622,583,82
573,654.49
897,380.17
562,662.7¢
654,228.60
296,861.82
516,742.7¢
1,044,076.9¢
217,786.56
993,161.48
162,952.47
488,738.85
276,446,95
623,182.07
641,876.48
157,620.91
411,334.09
554.697.37
545,536.07
245,513.51

Change
In Market

Value
1,130.62
2723582
1,885.65
4475.24
1.411.69
1,854.24
1,305.12
1,607.06
1,784.81
1,336.82
8,782.58
4,548.08
3,585.36
2,690.06
4,049.90
9.482,16
1,813.38
1,717.58
9,323.35
729.31
9,950.08
2,168.38
19,770.12
1,895.96
3,495.34
12,9191
673.89
1,140.11
4,175.36
434177
21,027.90
2,964.29
576,98
5,733.76
9,170.53
287275
3,224.1
1,839.41
2,329.62
2,132.51
5,283.57
5,113.06
7,113.52
5015.34
5,189,47
2,352.03
5218.96
9,255,465
2,1858.76
7.823.44
1,283.83
3,833.13
2,450.8¢
5,262.18
5,033.05
1,242.54
167.65
4,388.63
429726
2467.37

Recognized
Gain
0.00
0.
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
4.00
Q.00
.00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
0,00
.00
.00
0.00
0.00
.00
Q.00
0.00
2.00
0.00
0.00
0.0
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
2.00
Q.00
A.00
0.co
0,00



Investment

Type
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA,
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FiMA
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
ENMA
FNMA
FNMA
Repe Agmt
Repo Agmt

Repo Agmt
I Agmt
Repo Agmt
Inv Agmt
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac

Issue
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2008 FGH Single Farnily
2008 FGH Single Family
2008 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Farnily
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Farnily
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family
2006 FGH Single Family
2006 FGH Single Family
2008 FGH Single Family

2006 FGH Single Family Total

2007 A Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family

GCurrent
Interest
Rate
5.49
548
515
5.49
570
548
5.49
549
5,70
5.4¢
549
570
515
5.4%
515
5.70
5.49
5.15
5.15
570
549
549
$.15
5.49
570
515
5.16
549
549
549
570
515
548
5.48
5.49
515
5.49
549
5.49
5.15
549
548
549
5.15
5.70
8,49
5.49
6.26
0.26

0.26

0.28
4,32
475
5.49
5.49
5.49
4.75

Current
Purchase

Date

10/09/07
10/08/07
10/25/07
10125707
10/25R7
1108107
11/08/07
11/08/07
1121107
11421107
1121107
1172807
1211407
1211407
12107
12111007
12/20/07
122807
12128007
12128007
12128107
¢1/16/08
&1116/08
01/30A08
01/30/08
Q3/30/08
01/20/08
0213108
02/13/08
02/13/08
02/13/08
02/19/08
02/18/08
02/18/08
02127/08
0312/08
03/20/08
03/20/08
0s/20/08
03/27/03
04/08108
04/08/08
04/08/08
0417008
04/22108
Q4/22108
0472208
02/27/09
Q2/27109

OR127/09

0227109
10001107
05/07/08
05107108
0517108
05/28/08
05/18/08

Current
Maturity

Date

05/01/37
8810137
10137
16/01/37
10/01/37
10/01/37
10/01/37
Qare1/37
10061737
0S/01/57
100%/37
1000137
11401/37
11/01/37
12/01/37
1101737
10/01/37
1201137
1101137
1201737
C1/01/38
12/01/37
01/01/38
12/01/37
12/01/37
11701137
01/01/38
1/01/38
01/01/38
01/61/38
02/01/38
1210/37
12/01/27
01/01738
12001727
02/01/38
12/01/37
0201138
C2/01/33
03/01/38
/01138
Qz/01/38
03/01/38
03/01/38
12/01/37
02/01/38
056101/37
A8/02/09
03/02/08

03/02/08

03/02/09
08/01/38
0401738
01/01728
03/01/38
03/01/38
0501738

B Beginning Ending Ending Change
Carrying Value Market Value A tions/ Amortizations/ Carrying Value Market Value In Market Recognized
11430008 11430108 Purchases Sales Maturities Transfers 02128109 02/28/09 Value Gain
207,986.85 214,5%6.18 (885.81} 207,111.04 215,412.24 1,701.87 0.00
317,282.04 327,329.45 {1,029.08} 316,232.86 328,909,885 260949 0.00
88,216.81 1,005,649.69 {4,857.91} 984,348,950 1,015,346.78 14,565.00 0.00
1,002,570.91 1,034,400,32 {127,698.41) 874,872.50 9089,957.50 3,255.59 Q.00
453,605.82 466,142.68 (1,407.38) 452,195.46 471,520.02 6,784,70 0.00
258,478.61 266,658.24 (843.41) 257,635.20 267,870.39 2125.56 0.00
330,202.86 350,069.26 {105,329,74) 232,963.12 242,308.56 {1,430.86) 0.00
82,525.50 85,146.53 {262.72) 82,262.78 85,562.71 678,90 0.00
493,891.92 509.609.83 {1,603.20) 494,258,72 51542120 7,414.57 c.00
135,984.07 140,303,866 {445.51) 135,537.56 140,975,59 1,118.14 0.00
473,768.27 488,821.22 {1,912.48) 471,855.79 490,790.50 3,881.76 0.00
102,234.05 105,082.80 (620.21) 101,613.84 105,958.81 1,516.22 0.00
820,961.90 834,635.55 {2,086.47) 81787543 B43,666.70 12,117.21 .00
714,518.44 737,232.76 {2,215.25) 711,301.19 739,857.85 5.840.3¢4 0,60
341,370.27 347,056.53 (2,035.82) 339,334.45 35003589 5015.18 Q.00
328,149.41 337,233.52 (1,084.57) 327,114.84 341,106.28 4,907.33 0.00
151,239.55 155,048.95 {479.40) 150,760.15 156,813.84 1,244.28 Q.00
218,963.55 222 614.24 {738.22) 218,225.33 225,110.58 3,234.56 0.00
216,731.31 220,344.85 F27.07) 216,004.24 222,819.20 3.201.72 0.00
213,708.75 219,628.36 {B872.36) 213,038,239 222,152.03 3,196.03 0.00
85,747.93 88,506.53 (311,33} 85,435.60 B3,832.0¢ 636.89 0.00
258,3686.82 266,589.86 (981.41) 257,385.41 267,727.61 2.119.16 0.00
268,535.83 273,017.70 (900,32} 267,635.51 276,084.73 3967.35 0,00
24202363 248,729,54 (763,81} 241,259.82 250,957,356 1,991.63 .00
105,674.40 108,604.70 (317.91) 105,356.49 109,867.93 1,581,14 000
115,311.73 117,237.59 {386.95) 114,924,77 118,554.25 1,703.62 0.00
" 301,700.73 306.749.30 (1,003.40) 300,706.33 310,203,686 4,457.76 0.00
290,125.44 299,368.81 {2,180.80) 287,944.64 299,522.62 2,336.61 0.00
260,560,98 268,937.49 {981.57) 259,679.41 270,123.49 2,167.57 0.00
225,235.08 232,386.75 {700.65) 224,534.43 233,565.01 1,878.91 0.00
173,751.19 178,552.45 (521.30) 172,229.89 180,657.27 262612 .00
138,283.37 140,595.58 (461,13} 13782224 142,177.43 2,042.98 0.060
128,166.95 132,250,712 (401.07) 127,76€5.88 132,903.76 1,054,71 .00
159,63561 164,705.37 (496.42) 158,139,19 165,540.47 1,331.52 .00
271,817.28 280.478.898 {1,063,35) 270,753.93 281,643.82 222828 0.00
316,295.30 321,491.82 (1,048.67) 315,246.63 325,212.50 4,769.35 0,00
246,282.48 254,135.53 (1,377.38) 244,905.10 254,760.48 2,002.33 0.00
415,176.64 428,415.55 (1,373.46) 413,803.18 430,456,16 3,414.07 0.00
214,595.29 221,416.51 {667.42) 213,927.87 222,539.28 1,790.19 0.00
235,002.03 235,239.91 {898.77) 234,103.26 241,509.72 3,468.58 000
127,375.74 131,426,81 (396.82) 126,978.92 132,002.45 1,062,46 0.00
111,904.61 115,463.64 652.30) 141,252.31 115732863 921.29 0.00
200,178.11 206,482.91 750.28) 168,367.83 207,386,7% 1,664.08 0.00
122,173.22 124,184,589 (40259} 121,770.5% 125,624.11 1,842.21 0.00
102,846.33 105,706.22- (309.28) 102,537.04 106,935.74 1,538.81 0.00
186,723,95 192,665.08 (580.12) 186,143.83 193,642.,50 1,957.54 0.00
98,235.34 101,370.37 (312.47) 97.916.17 101,859.04 807.84 0.0
4,709,355.26 4,708,355.26 (878,510.00} 3,830,845.26 3,830,84525 - .00
25.498.97 25.498.97 797.13 26,206.10 26,296.10 - 0.00
130,552,026.05 133,113,692.21 6,425,580.14 (3,220,716.39)  (1,574,523.08) 0,00 132,242,366.72 136,306,408.23  1,502,375.35 0,00
680,501.21 880,501.21 315.94 680,817.15 680,817.15 - 0.00
50,213.20 50,213.20 {50,213.20) - 0,00
164,183.37 1684,183.37 7.110,882.81 7.274,776,18 7.274,776.18 - A0
322389658 3,223,506.58 {3,167,232.10) 56,364.58 56,364.58 - 0.00
268,850.75 268,272.94 (948.07) 267,902.63 272,555.38 4,230.51 0.0
295,839.75 302,685.06 {1,234.48) 294 605,27 304,329.55 2,878.97 000
207,745.22 212,953.38 {954.33) 206,791.89 213,617.85 201880 0.80
27263238 278,945.20 {848.54) 271,783.84 280,759.37 2,662.71 0,00
342,352.13 342,900.45 (5,9822.83) 336,4268,30 34228281 5,305.1¢ 0.00
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Investment

Type
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 Mag
Freddie Mac
FNMA
FNMA
FNMA
GNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
GHMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
FNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMaA
GNMA
FNMA
GNMA
GNMA
GNMA
GNMA
FNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
2007A Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20Q7A Single Family
2007 A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
20307A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Singte Famnity
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2Z007A Single Family
2Q07A Single Family
2007A Single Family
2007A Single Famity
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Famiy
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2Q07A Single Family
2007A Single Family
2007A Single Family

“2007A Single Family

2007A Single Family

Current
Interest
Rate
549
5.49
4.75
5.49
5.49
5.49
549
4.75
5.4¢
548
5.48
5.48
5.49
5.49
4.75
6.28
625
625
6.25
625
£.25
5.25
545
825
6.25
625
825
56.25
6.25
825
6.26
6.25
6825
6.25
545
545
5.45
5.45
5.45
545
545
545
545
5.45
5,45
5.45
.45
545
545
545
545
545
5.49
475
5.49
475
5.4%9
4.75
548
5.49

Current
Purchase

Date

oe/18/08
08/25/08
98/25/08
{6/25/08
9716108
Q7H16/08
07/23/08
07/23/08
08/13/08
08/20/08
Q0N TI08
10/08/08
10/08/08
10/22/08
12730108
02/20/98
03127158
06/29/93
02720198
11/30/98
02/27/98
Q5M19/98
07/28/00
08/14/98
06/29/98
0971898
03131199
11530198
11130/98
11/30/88
05/27/¢9
ozhéree
03131789
05727799
07130198
08/26/98
05/20/99
0g/20/99
12/20/99
01/19/00
10/28/89
11/18/99
12730198
01/28/00
02/22/100
03727700
04/27/00
04/27100
0543000
0821700
C9nsee
07724500
11721707
112117
142107
08/25/07
Q9725007
09/25/07
09/25/07
10/08/07

Current
Maturity

Pate

05/01/38
08/01/38
05/01/38
93/01/38
06/01/38
A5/01/38
06/01/38
Q7101138
07/64/38
04701738
D7/01/38
08/01/38
08101738
08/01/38
11101128
o1/01128
oc3/o/2e
os/0128
1/20/28
9801/28
Q3f20/28
05/20/25
06/20/30
07/20/28
06/20/28
0920/28
1101/28
11/20/28
10/20/28
10/20128
11/01728
02/202¢
02120028
05/20/2¢
07/20/2¢
08/20/29
08/01/29
08/20/29
12/01/29
12701729
10/20/28
11720129
12120028
D120/30
01/20/30
02/20/30
03/01/30
0420130
04/20/30
t5/20/30
08720430
0&/01/30
10/20/37
10/20/37
10720037
08/20/37
09/20/37
09/20/37
08/26/37
09/26/37

B Beginni
Carrying Value Market Value
11430108 11130708
367,151.88 375,65¢.37
324,110.86 33162268
76,956.90 77,084.43
196,608,73 201,185.28
137,889.74 141,087,685
219,867.32 224,866.52
155,813.38 159,427.97
167,574.30 167,847.08
140,309.10 143,566.21
182,399.77 198,887.10
25,8873t 26,488,95
127,582.46 130,549.54
114,724.27 117.,402.54
131,760.68 134,826,29
115,896,57 119,817.44
221,945.47 229,418.43
58,180.11 60,130.08
1,243,032,41 1,268,191.34
251,714.89 260,190.15
2,474,579.19 2,524 864 63
1,470.855.08 1,500,727.21
1,072,700.86 1,083,597.03
903,204.52 921,485.41
441,028,40 44%,955.86
671,18123 684,765.94
118,670.44 122,665.98
§27,623.71 $38,302.79
461,849.06 471,298,585
156,185.27 159,346.52
99,545.57 93,608.71
914,789.67 933,741.41
5962237 €0,817.81
338,152.12 344,932.06
€92,422.26 706,138.12
865,524.79 678,708.78
101,807.16 104,150.39
329,100.21 335,628.86
366,341,52 374,771.04
262,416.13 268,454.22
1,180,667.16 1,214,254,22
171,062.76 174,451.4%
2,206,384.37 2,250,092.78
724,664.66 738,781.16
306,040,617 312,002.22
424,612.99 432,884.48
273,843.78 279,814.38
4396,084.69 505,748.43
93,407.39 95,227.52
$71,459.80 582,591.80
958,500.49 97T AT2.02
140,275.35 143 281,42
712,456.50 731,087.52
315,374.08 315,845.67
636,841.18 664,648.55
347,327.70 347.787.35
2,371.238.41 2,436,919.27
6,414,791.83 £,422,740,01
134,127.47 137,842.07
962,070,72 988,925,14

Purchases

84,279.46
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Sales Maturities

{1. 14141}
(987173
(282.22)
(610.99)
(418.63)
(678.52)
(472.48)
(556.35)
(422.86)
(590.42)
(78.00}
711.45)
(482.36)
{334.65)

(1,648.06)
(2,112.43}
(2,089.55}
{108,593.92)
(1,695.42)
(22,473,55)
{50,994.14)
{9,429.09)
(8,335,12)
(3,030.88)
{4,575.78)
(2,051,25)
(3,534.78)
(3,353.13)
(1,000.07)
{7,602.50)
(8,622.85}
{568.37}
(2,237.59}
(79,742.47;
(4,755.70)
(633.62)
(2,138.65)
(3,328.53)
(2.544.69)
(9,074.16)
{1,762.35)
(61,959.29)
{4,455.86)
{1,905.40)
(3,481,54)
(1,728.84)
{5,153.92)
{563.80)
(3,512,35)
(15,586.91}
(2.429.92}
(2,256,35)
{143,734.00)
(2,022.17)
{1.297.82)
(64,729.59)
(26,122,56)
(428.38)
(3,328.63)

Ending
Carrying Value
Transfers 02128109

366,01048
323,123.69
76,684.68
195,997.74
137,471,111
219,188.80
155,340.88
166,987.95
139,886.24
191,800.35
2580931
126,871.01
114,251.88
121,366.04
84,279.45
114,248.51
219.833.04
86,090.45
1,136,438.49
250,01947
2,452,105.64
1,419,960.94
1.063.271.77
8§94,868.40
437,889.54
666,605.45
116,619.19
524,088.92
458,595,923
155,185.20
£2,943.07
S06,176.82
58,656.00
335,914.53
612,679,729
660,769.09
101,173.54
325,970,568
363,012.99
259,871.44
1,181,593.00
169,280.41
2,144,425.08
720,208.80
304,135.21
421,131.45
272,214.94
490,930.77
92,644,009
567.847.45
942,913.58
137,84543
710,19Q.15
171,640.08
634,819.0%
346,029.58
2.276,508.52
6,388,669.27
133,698.79
958,742.08

Ending
Market Value
02128103

378,103.88
333,802.08
78,019.30
202,474,55
142,016.32
22643562
16047772
169,897.82
14451421
198,155.94
26,663.85
131,073.80
118,035.65
135,719.11
§5.758.19
119,869.63
230,717.02
58,867.53
1,192,555,71
262,397.95
2,573,190.56
1,490,078.56
1,095,552.65
939,057.02
45961748
£99,522.43
122,392.92
549,968.41
481,241.34
162,848.30
87.023.85
951,05068
61,560,65
352,549.02
631,801.4¢
681,391.64
104,481.56
337,175.31
374,879.88
268,366.64
1,218,47047
174,563.62
2,211,352.56
T42,074.38
313,368.70
433.917.02
280,574.65
505,835.44
£5,662.85
585,087.28
971,640.38
142,078.53
735,613,82
175.241.10
659,632,587
353,199.20
2,354,892.71
£,521,04797
138,889.28
996,171.12

Change
In Market
Value

3,585.¢2
3,186,57
1.207.09
1,920.26
1,347.10
2,147.62
1,522.23
2,637.09
1,370.86
1,879.26
252,90
1,235.71
1.116.50
128747
147873
1,700.25
3,411.02
818.11
20,958.29
3,903.22
70,999.48
40,345.48
11,384,717
25,807.73
12,701.48
19,322.27
177818
15,200.41
13,28562
4,501.85
1,017.64
26,552.12
1,709.21
9,854,55
540484
7.435.56
964.79
3.685.10
3.437.37
2,457.07
13,290.41
1,894.48
23,219,07
7,749,086
3,271.88
451408
248811
5.240.93
998.16
6,107.83
9.955.26
1,227.13
784285
312943
7,006.49
8,739.67
22,703.03
124,430.52
1,475.59
10,574.61

Recognized
Gain
0.00
0.00
0,00
0.00
0.00
0,00
c.00
0.00
0,00
0.00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
.00
0,00
2.00
Q.00
0.0
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
£.00
0.00
2.00
Q.00
0.00
200
Q.00
0.00
0.08
0.00
0.00
0.00
0.00
0.00
.00
£.00
0.00
6.00
0.00
.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

Type

GNMA -

GNMA
GhMA
GNMA
GNMA
GNMA
GNMA

issue
2007A Single Family
2007A Single Family
2007A Single Farmily
2007A Singfe Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farrily
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family

2007A Single Family -

2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2907A Single Farmily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2Q67A single Family

Current
Interest
Rate
4.75
5.4
549
4.75
549
549
4.75
4,75
5.49
5.49
4,75
5.49
475
549
5.49
475
5.48
4.75
475
4.75
5.49
549
8.49
548

473 -

475
4.75
5.49
4.75
4.75
5.49
5.48
475
478
5.48
4.75
4.75
549
549
5.49
5.49
5.49
4,75
4.75
5.49
5.49
4.75
475
5.4¢
5.48
4,78
475
5.49
4.75
5.49
4.75
549
549
4.75
475

Current
Purchase

Date

10/08/07
08/23/07
08/23/07
0823167
09111707
09/ 11107
o107
11721707
11721507
1172107
112107
12111407
12111007
10725/07
1072507
1012507
10/25/07
10/25/07
11/08/07
12/28/07
12/281G7
12028107
121197
1211007
1211007
12111107
12/20/07
12,2017
12/20/07
01/20/08
01/30/08
01/30/08
01/30/08
01/18/08
01/18/08
01115/08
01/30/08
01/30/08
o1/30/08
0z/19108
01130108
iraakcii-]
92/13/08
0213108
V408108
04/08/08
04/08/08
04/08/08
03112008
0320/08
02/18/08
021%/08
02/19/08
02119/08
02/19/08
02/27/03
Cz27I08
Q2/27108
93/20108
0320108

Current
Maturity

Date

08/20/37
08/20/37
0812037
08120137
092037
os/20/37
0820137
10620137
10/20/37
10/20/37
10/20/37
11720/37
11/20/37
1020137
1020/37
09120437
10420437
10/20/37
1072037
12120787
12/20/37
12120137
11/20/37
1120037
12120037
12/20/37
12720437
12/20/37
12/20/37
01/20/38
11720/37
11/20/37
0112038
01/20/38
12/20/37
12/20/37
01/20/38
01/20/38
12/20/37
0220738
1220037
09/20/38
01/20/38
12/20/37
04/20/38
11720/37
0372038
04120/38
03120738
01/20/38
0z/20/38
1220037
01/20/38
02/20/38
10/20/37
02720738
02/20/38
02/20/38
1272037
03/20/38

Beginning
Carrying Value
1130408

2,163,458.16
472,925.84
1,7856,568.45
4,623,199.32
462,872,768
1,084,647 60
4,981,847.90
47897041
402,007.47
1,321,468.59
134,154,02
614,742,860
1,263,771.07
809,369,65
1,638,556.16
1,343,706.75
1,554,035.56
1,195,080.63
376,287.13
405,009,587
137,665.85
135,687.85
444 452 58
543,170.03
1,833,21228
121,607.74
474,639.62
224,015.67
24465844
302,357.57
188,393.17
49,521.05
284,2368.77
781,340.58
199,856.1¢
100,448.08
558,033.08
305,222.77
292,316.19
226,696.65
135,061.53
91,241.12
161,812.48
103,443.38
177,601.43
293,198.27
731,806.26
253,236.55
435,465.19
175,524,712
125,841.82
114,236.18
345,220,27
222,025.37
147,866.70
99,329.45
220,893.02
174.202.76
116,938.50
92,913.77

Beginning
Market Value
11130108

2,168,580.20
486,102.10
1.836.344.29
4,629,688,19
478,575.63
1,121,188.57
5,004,878.64
478,686.63
412,491,91
1,358,419.52
134,354,632
§31.946,12
1.265,688.98
832,994.45
1,682,268.47
1,345,675.1%
1,597,444.39
1.196,813.75
376,844.45
405,632.73
141,521,28
139,487.885
456,890.54
558,375,384
1,835,998.10
121,792.54
475,365.23
230,287.29
245,062.51
302,723.46
183,634.79
50,909.58
294,592,83
762,274.51
2Q5,145.96
100,604,539
558,713.36
313.825.41
300,513,35
233,091.27
138,848.94
93,814.16
162,010.75
103,607.70
162,621.13
301,442.43
730,955.42
253,562.4%
447,759.52
180,480.91
125,996.91
114,418.35
354,857.77
222,299.00
162,016.1
99,452.67
227,125.74
178,118.06
1712877
93,031.38

Accretions/
Purchases
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Amortizations/

Sales Maturities
{8,165.75)
(1,632.92)
(5,747.49)
(18,693.56)
(1,453.47)
(4.456.70)
(19,026,93)
{1,993.30}
{1,332.97)
{4,584.18)

(484.98)
(2,607.73)
(4,657.15)
{2,571.81)
{5,395.70)
{4,922,38)
{4,965.84)
{5,237.49)
(1,372.25)
(1,461.90)
{1,212.69)

(422.74)
(1,411.04)
1,711.86}
(6,769.24)

(434.61)
(1,701.12)

(702.14)

E74.72)
(1.074.42)

(590.00)

(155.49)
{1,045,52)
{2,832.57)

(625.08)

{358,98)
(2,225.82)

{947.08)

{819.89)

{714.28}

(81,456.70}

(307.11}
(1.352.71)
{1.483.38)

(886.23)
(1,076.89)
(2,557.33)

{918.51)
{1,346.48)

(566.58)

(444,81}

(62.34)
(1,137.52)
(1,002,24)

(466.07)

{351.02)

(709.69}

(542.72)

(417.90)

(326.39}

Transfers

Ending
Carrying Value

02128109
2,155,292.41
471,282.92
1,780,820.97
4,804,508,76
461,519.29
1,080,190.80
4,962,810.87
476,977.11
400,673,5¢
1,316,884.41
- 133,669.04
612,134,587
1,259, 113.92
807,397.74
1,634,157.46
1,338,784.37
1,549,062.82
1,189,823,14
37491488
403,547.97
138,453,16
135.265.11
443,041.54
541,467.07
1826,443.04
121,173.123
472,938.5¢
223,313.53
243,813.72
301,283.15
187,763.17
49.365.56
29318125
778,508.31
198,931.04
100,088.10
§55,812.26
304,275.69
261,396.30
22598240
53,604,83
90,934.01
160,4598.77
101,960.00
176,721.20
292,121.38
729.218.93
252,318.04
434,118.71
174,957.54
125,357.21
113,673.85
344,082.75
21,023.13
147,400.63
9897843
220,183.33
173,660.04
116,520.80
$2,587.38

Ending
Market Value
02128109

2,200,408,12
485,656,80
1,850,248.26
4700647 1%
482,213.41
1,128,623.42
5,082,646.73
486,834.11
415,581.15
1,368.358.88
136,473.42
635,076.87
1,285,560.07
838,933.61
1,604,910.65
1,366,830.65
1,609,574.38
1.214,75128
382,775,58
412,031.92
141,792.87
140,558.33
460,369.90
562,645.07
1,864,807,15
123,718.35
482,877.37
232,050,40
248,937.50
307,448,52
195,117.47
51,298.11
289,191.04
794,427.41
206,719.84
162,195.38
567,18623
316,157.25
302,810.01
234,811.94
55,704.48
94,436.29
163,745.86
104,108.81
183,636.05
303,585.61
742,382.90
257,501.20
451,091.91
181,798.14
127.966.15
116,070.23
357,526.32
225,551,10
153,177.12
101,007.07
228,788.38
180,446.90
118,880.85
94,487.32

Change
In Market
Value
41,983.67
5,197.62
19,651.46
89,682.58
5,091.25
11,880.55
86,805.02
©.290.78
4,423.21
14,523.54
2,603.77
6,738.48
24,528.24
£911.07
18,040.88
2607784
17,095.83
23,175.02
730337
7.861.09
1,484.28
1,493.19
489040
5,977.1%
3557829
2,360,42
9,213.26
2,465.25
474971
5,799.48
2,072.68
544.92
564373
14,985.47
2,195.94
1.948.77
10,698,869
3,278.92
3.218.55
243485
{1,687.76)
979.24
3,087.82
1,984.4%
1,885.15
3,220,097
14,614.81
4,857.22
4.678.87
1.884.81
2,413.35
221422
3,706.07
4,254.34
1,627.08
1,805.42
237233
1,871,56
2,269.88
1,782.33

Recognized
Gain
0.00
0.00
0,00
0.00
0.00
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
9.00
0.00
0,00
Q.00
0.00
0.00
0.0
0.00
0,00
0.00
0.00
0,00
0.00
0.00
.00
c.00
0.00
0.00
0.00
2.00
a.60
0.00
0,00
0.00
0.00
0,09
0.00
0.00
0.00
0.00
0.00
.00
.00
.00
0.00
0.00
0.00
0,00
Q.00
2,00
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
GhNMA
GNMA
GNMA
GNMA

Type

Issue
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A single Famify
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Singfe Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Famiy
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007 A Single Farnily
20074 Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family

Cumvent
Interest
Rate
549
5.49
4.75
475
548
548
475
4.75
5.48
5.49
549
4.75
549
4.75
4.75
549
8.49
475
5,49
5.49
5.49
4.75
475
549
5.4¢
4.75
548
5.49
548
475
4.75
549
4.75
4.75
549
4,75
4.75
549
5.49
4.75
5.49
5.49
5.49
4,75
5.49
548
475
54¢
549
475
4.75
549
475
4.75
4.75
4.7%
549
4.75
4.75
525

Current
Purchase

Date

03/27/08
03/27/08
04/75/08
04115/08
04/15/08
04724/08
04/24/08
04122108
04122108
05/07/08
05/07108
05I0TICE
05/14/08
08/14/03
05121708
os/zene
05/28N8
05/28H08
08M1/08
07/09/08
07/09/08
Q7/09/08
Q71608
07/16/08
0671808
06/18/08
06718/08
06/25/08
07123108
07/23/08
08/27/08
08N3es
08/13/08
08/13/03
08/13/08
o8/20/98
08/27/08
03/27/08
asno0e
0%/24/08
08/24/08
09/24/08
06/24/08
10/08/08
10/15/08
10/15/08
10/22/03
10/22/08
10129108
10/28/08
1112508
121008
12110/08
12117108
12130008
12/30/08
01/1410%
/14708
01/14/08
Q12108

Current
Maturity

Date

03/20/38
02/20/38
03720/38
02/26/38
0372038
04120438
04/20/38
03/20/38
04/20/38
04/20/38
04/20138
C5/20138
04/20138
05/20138
05120138
65/20/38
0412038
04/20/38
05/20/38
A7/20/38
96/20/38
06/20/38
06/20/38
05/20/38
05/20/38
04/20/38
06/20/38
06/20/38
06/20738
07120138
08/20/38
08/20/38
O7/20138
06/20138
68/20/38
03/20/38
C7/20138
68/20/38
07120138
06/20/38
08/20/38
08/20/38
09/20/28
Q9/20/38
0920138
09r20/38
0920138
09/20/38
09/20/38
10/20/38
11/20/38
09/20/38
11/20/38
11720038
12/20138
11/20r38
12720138
12/20/38
1220138
99/20/38

Beginning
Carrying Value
1130/08

417,630.88
181,069.79
188,200.21
115,124,3¢9
234,327 57
524,307 80
353,905,26
157,627 .81
97,696.05
336,822.44
161,757.64
606,246.16
147,380.63
282,565.62
141,912.91
352,024,.34
283,112.06
3147647
566,202,26
232,713,186
188,861.05
236,405.70
170,405.09
116,567.21
244,779.74
115,220.82
185,464.42
217,637.08
108,244 46
122,101.40
79,656.38
$01,305.09
73,253.11
275,170.47
99,542.56
297.418.87
1,197,172.18
$0,409.56
411,685.68
193,984.13
202,600.13
29,553.08
£6,640.29
114,548,186
357,330.13
105,329.281
282,550,28
34¢,759.30
128,425.33
238,499,32
9%,986.10

Beginning
Market Value
11/30/08

429,428.66
186,174,600
198,457.42
115,283.28
240,952.38
539,136.04
354,366.88
157,832.63
100,458.85
346,365.21
166,334,756
606,044.80
151,552.00
282,940,48
142,102.32
361,993.69
291,137.00
31,518.70
582,245.98
239,314.75
184,218.65
236.733.93
170,643.07
119,874.83
251.717.78
115,377.8¢
190,721.23
223,807.60
111,316.52
122,272.91
79,771.35
309,864.72
73,35763
275,563.12
98,256.78
297,845.69
1,198,855.90
92,976.38
423,393.91
194,265.98
208,365.19
30,394,02
89,105.76
114,718.81
367,507.01
108,320,684
262,945.42
385,723.11
132,084.93
239,861.71
100,140,43

Accrefions/
Purchases

168,7568.64
78,277.69
112.624.98
335,892,63
160,319.96
253477.38
$5,347.34
§1,758.85
601,240.73
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Amartizations/
Sales

Maturities
(1,285.38)
(559,03)
(721.56)
(408.71)
(716.96)
{1,613.19)
{1,246.37)
(557.83)
(433.71)
(1,028.22)
{505.1%)
(2,159.08)
{447.64)
{99527
(800.17)
{1,067.70}
(873.25)
(112.65)
(74,101.20}
(72729
(599.49)
(816.36)
(603.39)
(504.78)
(752.84)
(402.46)
(557.89)
(654,80}
(332.14)
(419.26)
{271.98)
(1,325.35)
{261.00)
{852.47)
{262.98)
(1,630,65)
{4,200.64)
(267.76)
(1,24021}
(669.89)
(800,28}
{87.55)
(255.37)
(388.98)
(1,230,64)
(313.75)
(895.14)
{1,985.52)
(378.01)
(814.14)
(335.59)

Ending
Camrying Value
Transfers 02/28109

4186,345.50
180,500.76
197,479.35
114,725,685
233.610.71
$22,6%4.61
352658.89
15706268
97,262.35
335,794.22
161,252.53
&03,087.08
146,932.99
281,570.35
1411274
350,956.64
282,245.80
31,363,82
492,101.06
231,985.87
188,261.56
235,589.34
169,801.70
116,062,53
244 026,30
114,818.16
184,906.53
216,982.18
107,912.32
121,682.14
79,384.43
299,978,74
72989211
274,218.00
95,259.58
286,388.22
1,182,971.54
80,141.80
41044547
193,314.24
201,999.85
28,465.53
86,384,92
114,159.18
356,099.49
105,016,068
261,654.14
347.773.78
128,047.32
238,685.18
99,650.51
158,758.64
78,277.69
112,624.98
339,892.,63
190,319.96
253477.38
95,347.34
61.758.85
601,240.73

Ending
Market Value
02/28/09

432,630.81
187.,868,84
201,537.43
17,083.11
242,753.28
543,156.25
359,909.46
160,298.50
101,069.62
348,944.31
167,567.36
615,495.73
152,688,30
287,366.05
144,018.36
354,700,37
293,305.70
32,009.85
511,391,987
241,087.78
195847.76
240,453,18
173,308.73
120,616.95
253,595.08
117,185.78
192,156.82
22549177
112,147.82
124,196,33
81,027.78
311,761.3¢
74,502,00
279,890.11
99,000.87
302,521.67
1.217,667.50
93,683.51
426,578.55
197,322.07
209,943,11
30.624.21
89,781.85
116,527.84
370,111.04
108,148.16
267,087.18
361,460.30
133,087.66
243,643,26
101,723.59
165,015.56
79,907.43
114,970.76
346,976.92
194,286,375
26347769
97,336,31
83,464.36
£20,067.04

Change
In Market

Value
4,487.53
1,845.27
3,801.57
2,208.54
2.517.86
5,633.40
6,783.95
3,023.70
1,044.48
3618.52
1.737.71
11,610.01
1,583.94
8,420,84
276.21
3,783.38
3,041,985
603.80
3,247.19
2,500.32
2,028.60
4,535.61
3,269,05
1,246.80
2630.14
2,210.44
1.883.45
2,339,07
1,163.14
234263
1,528.39
3,221.99
140537
5,279.45
1,027.07
5,706.63
22,968.24
971.88
4,424.85
3,721.98
2,178.20
317.74
95148
2,198.01
3,834,67
1,132.27
5,037.90
37227
1,380.74
4,59569
1.918.75
6,256.92
1,628.74
2,345.78
7,084.30
3,966,789
10,000.31
1,988.97
1.705.51
18,826.31

Recognized
Gain
0.00
0.00
2.00
0.00
0.00
.00
a.00
0.00
0,60
Q.00
0.00
.00
0.06
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
9.00
.00
0.00
Q.00
Q.00
Q.00
0.00
.09
0.%0
0.00
0.00
0.00
Q.00
0.00
0.00
0.00
0.00
C.00
.00
c.00
0.00
0.00
0.00
Q.00
0.00
0.60
Q.00
Q.00
Q.00
0.0%
0.00
0.00
0.00
0.00



Investment

Type
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
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA®
FNMA,
FNMA
FNMA
FNMA
FNMA
FNMA
FHMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
ENMA
FNMA
FNMA,
FNMA
Inv Agmt
Inv Agmt
Freddie Mac
Freddie Mac

Issue
2007A Single Family
2007A Single Family
2007A Single Famiy
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007 A, Single Farnily
20074 Single Family
2Q07A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Famity
2007A Single Family
2007A Single Farnily
2007A Single Family
Z2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2C07A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2Q07A Single Family
2Q07A Single Family
2007A Single Family
2007A Singte Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farmily
2007A Single Family
2Q07A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20074 Single Family

Current
interest
Rate
£.49
5.25
5.15
4.75
5.25
475
8.00
54%
5,49
475
549
5.49
4.76
549
549
4.75
5.48
5.49
475
475
5.49
549
4.75
5.4¢
5.48
475
475
5.49
549
475
549
548
4,75
S.49
475
549
5.49
4.75
5.4%9
549
54%
475
475
5.48
5,49
4.75
5.49
549
4.75
5.4%
5.43
4.75
5.49
4.75
5.49
5.49
5.06

5.25
525

Cumrent
Purchase

Date

Q2109
07/21/09
Q121/09
01/21/09
01721109
01/21/09
01/24/03
08123107
Q8123107
0823/07
0sM1/07
09/11/07
o9/11107
08/25/07
09/25/07
Qor25107
10/09/07
10/08/07
10/09K)7
10/09/07
10/26/07
10/25/07
1002807
10/25/07
11108107
11K8/07
1121707
112107
12107
11/28/07
1211107
121207
1211707
12111107
1272007
12/20/07
12/28/07
12/28/07
1202807
M/16/08
01/30/08
01/30/08
01/30/08
01730/08
0213/08
bz/13/05
02M19/08
2127108
63/12/08
03/20/08
03/20/08
Q3127108
04/08/08
04/08/08
V4122108
04/22/05
08/05/07

1211107
12111407

Current
Maturity

Date

01/20/39
01120039
01720139
12/20/38
01/20/39
01/20/39
01/20/38
08/01/37
08/01/37
08/01/37
08/01737
0801737
0301737
Co101/37
08/01/37
03T
08/01/37
VAON/ST
Q2e/37
08/01/37
09161137
10/01/37
10/0%/37
10001437
10/01737
09/01/37
10/01137
10/01/37
09101137
CoH01/3T
THON3T
0801437
12001437
1101437
12/01/37
12/01/37
1901/37
12761137
1201137
08199737
09/01/87
12101737
12101437
01/01/38
11/01737
0101738
1101138
02/01/38
02/01/38
02/01/38
170137
03/01/38
QIC1/38
02/01/38
02/01/38
04/01/38
09/01/09

1101437
11/01/37

Beginning
Carrying Value
11/30/08

305,344.88
464,849,10
1.674,266.52
858,893.57
447,364.19
1,957,950.77
1,594,67764
264,426.30
1,852,031.28
1,137,171.77
169,833.49
726,788.86
267,557.80
1,010,749.48
502,063.74
1,098,334.90
666,314 89
567,302.47
108,164.50
230,591.26
598,969.71
406,460.63
118,334.23
87369374
93,640.71
72123500
376,166.56
215,358.80
324,363,834
148,185.96
317,640.87
50,083.44
237,153.22
333,318.27
105,081.44
94,817.55
732,776.00
404,590,682
447 .481.09
208,998.72
180,229,70
233,231.23
301,87¢.38
356,377.10
204,485.52
18512191
144,521.67
103,019.27
182,079.63
4,388,339.23
5,802,073.1%
§458.12
6,019.73

Beginning
Market Value
14/30/08

313,859.45
477,354.74
1,684,485.27
891,511.70
45¢4,353.71
1,583,856,65
1,637.62821
274,475.68
1,985,181.73
1,173,256.69
175,222.67
732.679.44
269,725.07
1,042,837.50
518,008.16
1,107,253.63
687,458.90
575,004.18
107,028.18
252,469.34
618,000.67
419,374.59
119,268.62
901,470.73
95,617.69
727,123.89
388,125.57
217,116.94
334,679.25
152,899.34
320,239.26
92,945.83
244,700,10
343,030.25
105,944.13
95,595,98
139,557.68
417.477.64
450,830,29
213,593.56
185,973.19
235,156,27
311,475.04
367,740.30
206,074.05
161,009.74
145,643.00
106,287,11
188,191.36
4,398,330.23
5,802,073.15
5,614.04
5,130.68

A " ¢

Purchases
212,277.62
402,822.96
261,626.34

98,044.72
763,577.84
119,199.81
516,041.10

755,362.50
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Sales

(5,802,073.15)

Maturitres

(1,026.90)
{1,579.28)
(6,771.23)
(3,041,.24)
(2,151.02)
(7.444.44)
(5,151,15)
(2,182.42)
(7.904.31}
(4,156.29)
(665.31)
(2,8680,97)
{1.398,11)
(3,343.01)
(2,847.17)
{4,025,32)
(2,168.91)
{1,795.59)
(287.72)
(2,102.54)
{2,096.55)
(1,668.52)
(432.35)
(2,810.49)
(208,71}
(2,845.54)
{1,217.09)
(895.34)
(2,012.84)
(485.29)
{1,228,38)
(281.39)
{1,109.43)
{1,068.249)
(377.36)
(340.51)
(7,374.29)
(2,204.82)
{1,820.79)
(726.93}
(562.65)
(839.09)
(951.09}
(1,126.14)
721.88)
(596.13)
(513.11)
(318,235)
(589.10)

(26.55)
{19.593)

Ending
Carrying Value

Transfers 02/28/09
21227762
402,822.96
26182634
98,044.72
763,577.34
118,189.81
516,041.10
304,317.98
46298287
1,667 495,28
855,5852.38
445.213.17
1,550,108,33
1.589,526.4%
262,243.83
1,944,126.97
1,133,01548
169,168.18
723,907.8%
264,159.69
1,007 406.47
499.116.57
1.094,300.58
£64,145.98
£55,507.78
105,777.08
228,488.72
596,873.16
404,791.81
11790187
§70,883,25
63,342.00
718,588.46
374,949.47
214,461.46
322,351.08
147,700.67
316,401.49
89,801.55
236,043.79
332,250.03
104 704,08
94,477.04
725401.71
402 386.00
445,550.30
206,271.79
179,667.05
232,592.14
300,92528
355,250.96
203,767.66
184,531.73
144,008.56
102,700.91
191,490.53
5,153,701.73

8,428.57
5,969.80

Ending
Market Value
02128109

220643.32
415,436.32
268,5239.39
100,090.67
787 48731
121,649.82
540,185.57
31501273
479,241.71
1,701,758.05
895.402.78
4E5,7587,28
1,598,868.25
1,645,442 .85
274,369.92
2,005,240.98
1,178.434.92
175,949.66
741,540.29
272,642 06
1,047,805.41
518,132.63
1,120,980.94
690,780.21
577,792.30
108,356.36
234,063,289
620,824.60
421,034.52
120,779.00
905,846.83
97.089.31
735,138.18
390,002.60
219,693.79
335,285.50
153,632.60
324,732,04
93.408.33
245,527.45
345603.56
107,265.53
96,788.31
140,265.29
418,5684.72
456,330.16
214,566.87
186,893.74
238,086.71
313,041.80
369,545.46
208,706.14
191,963.13
147,500.22
106,838.14
199,204.99
5,153,701.73

8571.71
6,172.14

Change

In Market Recognized

Value
8,365.70
12,613.36
7.313.05
2,045,895
23,909.47
2,450.01
24,144,27
2,481.18
3,766.20
24,045.01
6,832.32
3,584.59
22,356.07
12,965.79
207666
28,063.56
9,334.52
1,392.20
11,741.82
4,314,710
831082
4,076,564
17,75263
5,480.22
4,583.81
1,715.90
3.596.49
4,52048
332875
191274
7.186.44
770.33
11,657.83
309382
3.478.19
2,629,09
1.218.56
5,132.16
741.29
1.936.78
2,741.5%
1,698.76
1,532.54
3,081.90
3.281.70
733066
1.700.25
1,483.20
377053
2517.85
2,932.30
3,353.95
1,543,57
237033
859.39
1.602.73
86.22
61.3¢

Gain
0.00
0.00
0.00
0.00
¢.00
0.00
0.00
0,00
0.00
2.00
0,00
2.00
.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.c0
d.00
Q.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
Q.00
0.00
.00
.00
0.00
080
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
6,00
0.00
0.00
6.00



Investment

Type
Freddie Mac
Fraddie 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
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddig 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
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
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
2007A Single Family
2007A Single Family
20G7A Single Family
2Z007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007 A Single Family
2007A Single Family
2007A Single Family
2007 A Single Family
2007A Single Family
2007A Single Family
20Q7A Single Farnlty
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20074 Single Family
20074 Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2Q07A Single Family
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family.
2007A Single Family
2007A Single Farnily
20074 Single Farnily
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2C07A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2Q07A Single Family
2007A Single Family

Current
Interest
Rate
5.25
800
5.25
5.25
6.0
.26
5,28
525
£.00
.00
5.25
5.25
6.00
5.25
8.00
5.28
5.25
640
5.25
5.25
5.25
8.25
6.00
525
528
£€.00
£.00
5.25
6.00
8.00
6.00
6.00
6.00
8.00
525
528
8.00
5.25
5.25
6.00
5.25
8.00
6.00
5.25
525
§.25
£.00
5.25
5.00
6.00
5.25
549
4.75
475
525
6.00
5.25
5.25
8.00
5.25

Current
Purchase

Date

1272007
12/20/07
12120007
01116/08
01/16/08
0116/08
01/30/08
01/30/08
01/30/08
Q213108
92113/08
03/20/08
03/20/08
03/20/08
04/22/08
0472208
05/74/08
05M15/08
0521/08
0521508
05/28/08
05/28/08
06118108
06/18/08
0B/18/08
0625108
a716/08
07116108
V7125108
08/13/08
08/13/08
08/20/08
08/27/05
Q917108
09/1708
Q9/24/08
0324/08
09/24/08
10/08/05
10/15/08
10/22/68
10/22/08
10/22/08
10/22108
11/19/08
12/10/08
12M17/08
01/14/08
01/14/09
V218109
021809
02/18/0%
02/18/09
02r18/09
1212807
1211 1/07
1211407
1211707
1211707
121167

Current
Maturity

Date

12/01/37
1201137
1201737
12/01/37
12/01737
12/01/37
C1/01/38
1201137
01/01/38
01/01/38
01/01/38
02101138
03161136
11161137
02/01/38
01/61/38
D4/01/38
04101138
04/01/38
05/01/38
04/01/38
05/01/38
05/01/38
02/01/38
05/01/38
05/01/38
06/01/38
9501/38
06/01/38
06/01/28
08/01/38
06/01/38
08/01/38
08/01/38
08/01/38
08/01/38
06/01735
06/01/38
0901138
09/01/38
O7/01138
CT/01/38
09/01/38
0301138
05/01/38
11/01/38
11/01/38
11/01/38
11701736
01/01/39
12/01/38
09/01/38
10/04/38
120138
12/20/37
11720137
11/20/37
11/20137
11/20/37
12720137

Y

B

Carrying Value Market Value
1173008 11130408
22,707.06 23,125.77
4,855.13 4,795,54
16,385.31 16,687.46
21,834.01 22,389.82
4,126.80 425135
7.678.65 782041
16,142.94 15,422.63
9,538.41 9,715.60
678437 6,988.20
5,964.10 £,144.23
7.745.58 7.889.73
2.700.09 2,750.06
536246 554518
454227 4,626.32
2,29.72 2.361.06
5,462.38 5,563.682
16,119.75 10,307.46
8,702.96 §,966.41 -
12,1852 12,241.51
8,430.14 8,686.75
9,195.48 9,366.13
4,939.89 5.021.58
10,517.51 10,836.17
297255 3.027.77
5,211.75 5,308.56
3,738.61 $,851.89
5,837.52 6,014.52
7.970.08 8,118.28
5,391.99 5,555.50
553482 5,702.54
2,831.80 271185
5,505.7¢ 5,672.87
10,952.37 11,284.77
7,860.32 8,099,091
3,025.08 3,081.47
6,478 60 §,599.43
3,594.32 370401
5,198.34 5,285.29
4,202.89 4,373.00
8,041.77 8,288.15
4,466.58 4,549.97
2.744.82 252824
2,750.21 287501
5,553.01 5,655.68
4,131.63 4,208.85
18,953,56 19,232.01
26,556.80 27,1%6.42
101,736.74 103.417.61
17,308.11 17.584.06
15.880.85 16,408.69
81,58321 82,941.44

Accretions/
Purchases

11,487.99
6,042.52
301300
742872
4,828.15
4,107.54
500217
1,733.96
2,516.87
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Amortizations/
Sales Maturities
(80.76)
{13.35)
(60.02)
(72.72)
(11.80)
(25.33)
49,81}
{42.52)
(3,625.08)
{1720}
{25.43)
&7
(15.27)
(37.73)
(6.83)
(17.85)
{32.75)
(24.29)
(42.84)
(21.16)
(32.79)
(15.78)
(2952
(17.42)
{16.64)
{10.35)
{1728}
{2559}
{14.82)
(20.26)
{714}
(15.54)
(43.62)
(24.45)
(9.53)
(20.32)
(9.83)
(16,49)
(46.91)
(21.67)
(14.09)
(7.50)
(7.52)
{24.43)
{1285}

(61.80)
(2,910.97)
(4,085.42)

(74.20)

(46.50)

(301.48)

Ending
Carrying Value
Q2128109
2262630
464178
16,325.29
2191129
4,115.00
7.653.52
15,083.13
9,495.89
3,759.32
5.946,90
772198
2,691.52
536719
4,504.54
2,254.89
544453
10,087.00
867867
11,975.68
$,408.98
9,162.68
4.924.11
10,487.89
2,965.13
5.195.11
3,728.26
5,520.24
7.944.47
5,377.17
5,514.36
2,624,66
5,490.25
10,908.75
7.835.87
3.015.55
645828
3,584,8%
5,181.85
4,245.98
8,020.10
4,452.49
2,737.32
2,782,69
5,528.58
4,118.76
11,487.98
£,042.52
3,013.00
7,428.72
482815
4,107.54
5,002.17
1,733.96
2,516.87
18,9¢1.76
23645.83
97,651.32
17,233.91
15844.35
81.201.72

Transfers

Ending
Market Value
02/22/09

23,276.39
4,847.69
16,794.35
2254127
4,297.81
7.873.39
1552724
9,770.05
3,926.17
6,210.91
7,943.30
2,768.82
560560
463427
2,386.57
5,601,465
10,377.93
9,064.56
12,321.14
8651.76
9,427.04
5,066.19
10,954.50
3,040.43
5,245.08
3,894,15
5,079.32
8,173.99
5,616.56
5,759.95
2,741.55
5,7234.78
11,394.68
8,185.04
3,102.81
6,645.21
3,744.65
8,331,823
4,368.92
§377.65
4,581,45
2,859.37
2,906.76
5,688.71
4,238.16
11,821.15
6,312.20
3,100.46
7.760.43
5,042.88
4,226.88
5,168.39
1,764.45
2,561.12
19,444.13
24.502.02
10068728
17,769.69
16,577.37
83,819.15

Change
In Market
Value ~
231.38
65.70
166.91
22417
58.26
78.31
184,42
96.97
(37.98)
83.88
79.00
27.53
7571
4568
3234
55,69
108.22
122.44
122.47
86.17
e3.70
50.29
147.95
30.08
53.16
52.61
32.08
51.30
75.88
7787
37.04
T745
183,53
110.48
30.87
66.10
S0.57
$3.03
42.83
11317
45.57
38.63
36.27
55.46
42,16
33316
269.88
8746
331
21573
119.34
166.22
3049
44.25
27392
256.57
1,355.09
249.83
21518
117920

Recognized
Gain
0.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
000
0.00
0,00
0.00
0.00
0,00
2.00
.00
0.00
A0
.00
Q.00
000
0.00
0,00
0.00
0.00
0.00
0.00
000
0.00
0.00
0.00
£.00
0.00
.00
2.00
Q.00
0.00
Q.00
0.00
Q.00
0.00
0.00
0.00
0.00
Q.00
0.00
0.00
.00
.00
0.00
.00
Q.00
0.00
2.00
0.c0
A0.00
0.00
Q.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
GNWMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2Q07A Single Farmily
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2907A Single Family
2007A Single Family
2007A Single Family
2007A Single Farmnily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farmity
2007A Single Farmily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2Q07A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farnity
2007A Single Family
20074 Single Family
2007A Single Family
20074 Single Family
2007A Single Famnily
2007A Single Family
2007A Single Family
2007A Single Family
2007 A Single Family
20074 Single Family
2007A Single Famity
2007A Single Family
2007A Single Family
2007A Single Family

. 2007A Single Family

2007A Single Family
2007A Single Farmily
2007A Single Family
20Q07A Single Family
2007A Single Family

Current
Interest
Rate
5.26
5.25
8.00
525
525
5.25
6.00
525
5.25
5.25
§.00
6.00
5.25
5.25
525
5.25
5.25
5.25
8.00
6.00
525
5.25
5.25
5,00
5.25
5.25
5.25
5.25
8.00
525
€.00
5.25
525
£.00
525
5.25
8.00
5.25
5.25
8.00
.28
525
525
6.00
528
525
5.00
5.25
8.00
5.25
5.25
6.00
5.25
6.00
6.00
525
525
5.25
5.00
5.25

Current
Purchase

Date

1211507
12/20107
12720107
1220107
12/20107
1220107
01130103
Q1130108
91/30/08
01/30/08
01150108
91116108
0118/08
0116408
QU30/08
01/30/08
02/13/08
02/13/08
02/13/08
01/30/08
01/30/08
01/30/08
01/30/08
0213108
02113/08
02/13/08
04/08/03
04/08/08
C4/06/03
C4/03/03
0312108
0312/08
0320108
02119/08
0211808
02/19/08
02/19/08
02/19/08
02/27/08
0212708
02/27/08
02/27/08
02127108
02727/08
02127108
o3/20/08
03120/08
03127/08
03127108
04/15/08
04/15/08
04/15/05
04/24/0%
C4/z2108
G5/07/03
95/07/08
05/uTr08
0514708
05/21/08
05/21/08

Current
Maturity

Date

11/20137
12/20/37
12020137
12120137
11720137
12120137
/20138
01/20/38
01/20/38
Q120138
01/20/38
12720037
12720037
A1/20/38
01/20/38
12720037
01/20/38
02120438
01720438
01/26/38
01/20/38
01/20/38
0120138
01/20/38
01/20/38
o1/20/38
03/20/35
03/20/38
04/20738
04/20/38
©3/20/38
03/20/38
03720138
01/20/38
D2/20/38
02/20/38
02/20/38
02/20/358
02/20/38
02/20/38
02/20/38
02120/38
02/20/38
02/20/38
02/20/38
0320138
03/20/38
03/20/38
03/20/38
03/20/35
03/20/38
04/20/38
04/20738
04720738
04/20/38
05/20/38
04/20/38
0di20/38
05/20/38
05/20/38

Beginning
Carnrying Value
11730/08

$,133.17
42,998.12
10,312.65
16,274.14
4,504.50
6,696,63
19,875.38
14,613.19
17.488.17
2181365
5,352.41
35473.16
17,166.43
105,882.05
25,736.34
5235.34
10,008.31
12,430.68
8,979.52
4.570.35
10,205.98
4,885.47
14,494.62
12,334.93
23,788.12
28,359,068
13,576.75
4,989.77
9,729.88
18,202.95
11,002.19
2224845
15.824.81
20,454.04
17.847.71
4,926,890
7,385.72
23,379.74
5/326.44
8,893,10
8393.24
12,281.52
10.444.64
10.840.80
22,340.31
5,026,23
5,154.07
70,895.61
18,577.28
4,884.02
8,163.01
6647.1C
8,095.33
14,035.58
15,896.44
53,424.36
9,568.25
18,942.36
10,588.29
5,658.81

Beginning
Market Value
11/30/08

£,284.07
43,710.03
10,648.85
16,543.21
4,579.27
§,807.35
20,5827.07
14,825.88
17,775.09
22,131.18
5,527.91
36,830.65
17,450.76
107 617.68
26,110.95
532214
10,170.64
12,634.84
927408
4,72022
10,373.44
4,958.68
14,732.45
12,739.56
24,178.79
28,824.79
13,800,55
507203
10,04968
18,503.05
11,363.46
2281249
19,086.98
21,13547
18,140.94
5.007.85
7.628.05
23,763.87
5417.05
9,184.97
8,531.1
12,483.40
10.616.24
11,196,59
23.218.77
5,108.88
5.323.36
11,075.08
18,187.60
4,944.23
8,297.64
5,865.61
9,143,78
14,487.43
16,522.73
54,306.85
9,726.27
19,255.38
10,936.82
5752.37

A

s/ A izations/f

Purchases Sales Maturities
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(30.19)
(159.17)
(4,324.38)
(53.08)
(14.79)
(29.35)
(5633
{51.28)
(56,62}
(9.642.79)
{15.02}
(102.40)
(76.39)
(5.289.09)
(84.39)
(17.73)
(32.52)
{45.95)
(25.20)
(12.82)
(23.04)
(15.83)
(57.05)
(24.52)
(77.36)
(93.26)
(43.50)
(15.98)
(28.00)
(r5.41)
(35.08)
{71.53)
{66.39)
{8872}
(60.59}
{15.88}
(32.07}
(86,76}
(38.38)
(25.63)
(27.15)
{40.30)
(35.78)
(33.12)
(80.34)
(16,070
(16.86)
(35.75)
(52.45)
(15.57)
(31.02)
(20.48)
(28.65)
(38.82)
(44.22)
(195.48)
(30.74)
(60,41}
(2931}
{18.00}

Ending
Carrying Value
Transfers 02128109

$,103.06
42,838.95
5,98827
16,221.08
4.490.01
666728
19,318.05
14,551.91
17,431.55
12,170.86
5,337.39
35,369.76
17,090.04
10C,592,96
25,651.95
521781
9,973.7¢
12,383.73
8,954.22
4,557.53
10,172.94
487264
14,437 57
12,300.31
23.710.76
28,265.80
13,533.15
4,973.7%
9,701.88
18,127.54
10,967,11
2z2,174.92
18,758.42
20,405.32
17,787.92
4,911.04
7,353.6%
23,282.88
5,291,038
8,867.47
8,366.0%
12,241.22
10,408.86
10,807.68
22,759,97
5,010,186
5,137.21
10,859.86
18,524.83
4,848.45
38,131.99
6,626.64
8,966.68
13,997.06
15,952.22
55,228.88
9,537.51
18,881.85
10,558.88
5,640.81

Ending
Market Value
0228109

9,385.06
44,172.33
6,265.40
16,725.88
4,629.64
6,87468
20,737.72
4,985.84
1797167
12,525.21
5,584.80
37,007,5¢
17.622.07
103,708.31
26,398.77
5,380.13
10,282.99
12,767.65
9,369.42
4,768.80
10,488.16
5,023.63
14,884.93
12,870.67
24 445.82
29,142,06
13,953.54
5.128.29
10,152.38
18,690.65
1,476.01
22,862.10
14,302.8¢
2135180
18,33867
5,063.34
7,694,70
24,01525
5,455.18
9,278.81
8,625.59
12,820.81
10,731.72
11,308.99
23,465.93
5,165.69
537563
11,197.06
19,384.75
4,896.10
§,384.68
6,934.38
9,245.38
14,647.21
16,693.47
54,884.19
9,834.09
19,469.27
11,049.79
5,816.33

Change
In Market
Value

13210
621.47
{59.07}
23543
65.16
96.66
256,98
211.24
253.20
36.82
71.91
480.34
247.70
1,379.72
372.21
7572
144.87
178,78
120,64
61.4C
147,76
70.78
20953
165,73
34439
410.53
186.59
T72.24
130,70
263.04
147.63
322.14
27230
274.85
258.32
71.34
98,72
338.14
7649
11847
124.53
17781
151,18
145.52
330.50
72,77
69.13
157.73
249,80
7044
118.06
89,23
130.25
188.60
214,96
77282
138.56
274,30
142,28
81.96

. Recognized
Gain
0.0
000
200
0.00
Q.00
0.00
0.0¢
0.00
0.00
0.00
0.00
0.00
0.00
.00
0.00
0,00
c.00
c.00
c.00
0.00
0.00
0.00
Q.00
Q.00
0.0c0
0.60
Q.00
Q.50
.00
0.00
0.00
0.00
0.00
0.00
0.00
0.0
0.00
0.00
0.00
0.00
c.00
0.00
0.00
0.00
0.00
.00
Q.00
0.00
Ae0
Q.00
0.00
0.00
0.00
0.00
090
0.00
0.00
0,00
0.00
0.00



Investrent

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
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
BNMA
GNMA
GNMA
BNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2007A Single Famity
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Faraily
2007A Single Famly
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Famnily
2007A Single Family
2007 A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007 A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farmily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2C07A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20674 Single Family
200TA Single Family
2007A Single Family
2Q07A Single Family
2007A Single Family
20074 Single Farnily

Current
Interest
Rate
5.25
.00
5.25
6.00
5.25
528
6,00
525
525
525
602
525
6.00
5.25
525
5.25
6.00
6.00
5.25
525
6,00
5.25
5.25
6,00
525
525
5,00
5.25
5.25
5.00
5.25
5.2%
6.00
5.25
5.25
6.00
525
525
8.0
525
525
.00
5.25
5.25
£.00
5.25
£.25
5.25
525
525
6.00
525
525
525
6.00
5.25
6.00
525
.00
8.00

Current
Purchase

Date

05126108
0528108
05/28/08
06/41/08
06/11/08
06/11/08
07/06/08
07105/08
0710s/08
07/08/08
QTHSI08
07reng
06/18/08
06/18/08
06118/08
05/18/08
08M8/08
06/25/08
06/25/08
o7HMEI08
G7/23/08
0v/23/08
07/23/08
a7/29/08
ov/z8/08
Q7129108
Q8127108
V8127108
0BI27/08
V81308
08/13/08
08/13/08
08/13/08
08/13/08
08/13/08
08/20/08
0820/08
08/20/08
0827108
08127108
08127108
0B/27/08
08127108
0827108
05/10/08
0810/08
09110108
09/17/08
CaM7/08
oo24r08
09/24108
Cor24108
09/24108
G%/24108
osf24r08
0%/24/08
10/08/08
10/08/08
10+15/08
10/15/08

Current
Maturity
Date
05/20/38
05/20/38
01/20/38
06120/38
05/20/38
05/20/38
07/20/38
06/20/38
- 06/20/38
06/20/38
0712038
07/20/38
06/20/38

07120738
07120138
0720138
07/20/38
07420138
08/20/38
08/20/38
08/20/38
08/20/38
08/20/38
07120038
0520/38
0820/38
0B[20/36
08/20/38
08/20/38
0820/38
08/20/58
08/20/38
08/20/38
08/20/38
08/20/38
08/20/35
09/20/38
08/20r88
08120135
020038
0820138
07120138
09/20136
00120138
08120738
09/20138
08120438
09120158
10/20/28
Q8120428
08/20/38
06/20/38

Carrying Value
$1/30/08
9,205.76
9,715.64
3,209.79
15647.77
28,076.30
16,310.12
36,258.92
58,697.53
21,054.13
10,685.37
5,364.53
5,609.48
12,386.08
8,788,256
9,327.79
8,825.04
5,015.83
20,751.98
2445747
4251239
2528037
55,284.30
8,512.49
4,802.71
2537299
12,817.70
5,783.66
14,726.40
16,308,17
45,108.52
94,136.54
84,666.72
10,495.43
19,800.67
24,249.68
13,352.07
37,456.07
8,586.65
7.451.61
$,104.27
$,339.96
32,648.03
44,694,53
10,996.65
2564273
69,836,38
31,3071
16,058.67
20,853.13
4,313.63
13,867.57
2442737
3,466.68
10,075.17
16,867.75
3106617
31,182.54
22,778.78
4,491.40
3,285.09

Market Value
11136/08
235802
10,039,885
3,262.87
16,163.22
28,541,15
16,580.16
37,454.48
58,671,63
21,403.39
10,862.62
5,541,456
5,764.08
13,310.66
8,933.84
948231
8,871.22
§,214.04
2143590
24.862.82
4331861
26,114.35
59,252.62
8,653.85
4,961.17
25,794.46
12,623.98
5,974.69
14,971.51
19,627.51
46,598.75
£6,701.80
55,575,70
10,842.95
20,129.93
24,652.91
13,792.96
38,079.18
8,729,50
7,697.74
$,255.80
§,495.42
33,726.37
45,355.65
11,179.68
2772973
70,889.81
31,626.15
16,327.35
21,200.71
4,385,56
14,426.35
2483473
3,624.50
10,243.18
17,425.42
31,584.22
3222152
23,158.99
4,640,01
3,373.11

Accretions/
Purchases
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Amartizations!
Sales

Maturities
{22.60)
(27.53)
{10.3g)
{45.18)
(85.96)
(52.52)

(102.08)
{188.61)
(67.45)
(34.10)
(25.67)
(17.78)
(35.21)
(27.89)
(48.28)
(28.08)
(19.53)
(67.20)
(80.27)
(148.84)
(81.38)
(208.39)
{26.58)
{12,968}
{85.27}
{38.98)
{15.49)
(50,41}
{55.59)
{128.90)
(369.97)
(285.65)
(28.32)
(70.82)
(101.58)
(36.38)
(147.81)
(38.69)
{20.03)
(34.26)
(28.98)
(102.87)
(144.24)
{49.58)
(89.92)
(4,663,53)
(97.38)
(57.28)
(64.70)
(13.47)
(37.18)
(08.71)
(11.04}
(31,07}
(45,04}
{95.99)
{9300}
(80.18}
{11.95}
{8.86}

Transfers

Ending
Camying Value
V272809

9,176.16
9,692.11
3,199.40
15,601.59
27,885.34
16,257.60
38,156.86
58,509.32
20,986.67
10,651.27
5,339.46
5,681.70
12.850.87
8,780.37
9,276.51
8,796.96
5,986.00
20,684.78
24,377.20
42 463.55
25,199,01
58,076.41
§485.81
4,789,75
25,287.72
1237872
5,768.17
14,675.99
18,246.18
44,980.62
93,766.57
54,280.07
10,468.11
19,728.85
24,14812
18,315.71
37,308.16
8,547.96
743158
9,069.31
9,310.98
3254516
44,550.29
10,947.07
26,752.81
6517275
31,010.58
16,002.41
20,788.43
4,300,168
13,930.39
24,328.86
3.455.64
10,044.10
16,822.71
30,970.18
31,086.75
22,698,62
4,479.45
3,256.23

Ending
Market Value
02/28/08
9,461.73
10,142.72
329896
16,327,18
28,857.75
16,763.81
37,835.64
60,352.98
21640.80
10,983.26
5,588.01
5,858,855
13,448.65
8,033.22
9.568.53
8,070,85
6.274.90
2164711
25,136,64
43,787.44
26,372.18
59,887.57
8,750.56
50278
26,67649
12,764.34
8,036.94
15,134.25
19,847.14
47,075,687
96,652.99
55,974.14
10,955,72
20,345.60
2490177
13,935,09
38,472,835
§3814.82
7,777.87
9,352.50
960173
34,061.65
45,857.99
11,2850
27,999,886
§7,205.83
31,979.39
16,502.49
21,435.06
4,434,57
14,579.95
25,089.13
3,563,665
10,358.05
17,807.15
31.838.24
32,547.31
2340849
468843
3,408.14

Change
In Market
Value

133.31
130.6¢

46.48
210.14
40656
236.17
43722
849.95
304.87
154.74

7162

8253
173.20
127.27
134.50
127.81

80.69
278.41
354.09
616.67
338,19
843,34
123.29

64.57
367,30
179.84

77.74
213.15
27982
606.02
361.05
785.08
141,08
286.48
350.42
179,49
541.57
124.01
100,16
131.66
135.29
438.15
646.58
158.80
380,05
&72.70
450.57
232.40
302.05

&§2.48
187.79
353.11

50,20
14584
226,77
430.01
418.88
32966

60.37

43.8¢

Recognized

Gain

0.00
6,00
0.00
.00
0.00
.00
£.00
0.00
0.00
09.00
0.00
2.00
200
.60
0.00
0.00
Q.06
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
o.00
0.00
C.00
0.00
.00
9.00
0.c0
0.00
200
49.00
2.00
0.60
Q.00
0.00
Q.00
0.00
0.00
000
0.00
0.0¢
.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
SNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
2007A Single Family
2007A Single Famiy
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Famay
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farnily
2007A Single Family
2007A Single Family
2007A Single Farnity
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
20074 Single Family
2007A Single Family
2007A Singte Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2Q07A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007 A Single Family
2007A Single Family
2007A Single Family
2007A Single Famiy

Current
Interest
Rate
5.00
£.00
5.25
5.25
525
600
5.28
5.25
5.25
8.0
6.00
5.25
526
€.00
.25
6.00
5.25
.00
5.25
6.00
525
.00
525
525
6.00
800
800
5.25
525
£.00
8.00
£.00
6,00
6.00
5.00
6,00
5.25
5.4¢
6.50
525
525
6,00
6.00
£.00
5.25
6.00
6.00
8.00
525
€.00
5.2%
5.25
8.00
800
8.00
5.25
5.25
6.00
528
3.25

Currant
Purchase

Date

1015408
10/22/08
10722108
10722108
10122/08
10/22/08
10/22/08
10/22/08
10/29/08
10/29/08
10/20/08
10/29/08
102908
10/28108
10/29/08
1112408
1112108
1112/08
11/19/08
11119/08
11/49/08
11/15/08
11/25/08
11/25/08
11/25/08
11/25/08
12110/08
12/10/08
12110108
12/10/03
1211708
1217108
1217108
12/17/08
021819
Q2/18/09
02/25/09
02/25/09
02/25/09
02/25/09
02/25/08
Q2125/03
02/28/03
02/25/09
12/30/08
12/30/08
12/30/08
T2/30/08
12/30108
Q114108
01/114/08
01/14/09
Q1114409
Q1/21/09
02/11/09
02/11/09
02/11/09
02/11/09
02111108
02111108

Current
Maturity

Date

07120138
10/20/38
10720738
07/20/38
0912038
10420/38
10/20/38
08/20738
10/20/38
10/20/38
10/20/38
10/20/38
10/20/38
10/20/38
09/20/38
11/20/38
10/20/38
11720/38
08/20/38
10/20/38
11120/38
10/20/38
10/20/38
11/20/38
11/20/38
11/20/38
11/20/38
11/20/38
11/20/38
11/20/38
11/20/38
12/20/38
12/20/38
11/20/38
01/20/39
02/20/39
02120139
01/20/39
0212039
12/20/38
12/20/38
02/20/39
02/20/39
02/20/39
12/20/38
12/20/36
12120138
12/20/38
12/20/38
12/20/38
d1/20/39
12/20/38
01/20/39
01720739
01720/39
01720/3%
01120139
01/20/33
01/20/39
01/20/2%

Beginning
Carrying Value
11/30/08
4,734.36
25953.98
28,786.60
9624,16
11,025.64
18,512.92
206,050.50
4,805,74
19,743.96
14,321.79
10,882.14
14.446.17
8,534.87
15,287.10
7.255.89
31,695.07
14,018.24
9,966.01
3,831.31
156,392.56
17,285.54
6.452.83
2,201.25
2252221
8,820.27
13,427.06

Beginning
Market Value
14130108
4,891.00
2991215
27,2342
9,784.94
11,209,84
1£,125.56
20,385.48
4,886.02
20,073.97
14,795.88
11,348,67
14,687.64
867753
15,743.12
737716
32,745.74
14,253.79
10,295.06
3,895.44
15,902.44
17,585.04
8.732.52
2,238,11
22,899.37
¢.112.57
13,871.93

Accrations!
Purchases

41,518.25
47.358.07
5,295.43
18,014.20
10,192.25
15,510.63
15,134.43
16.725.39
277547
10,445.3%
11.482.47
2,925.95
44,459.33
9,522.54
4,811.81
17,50325
6.664.84
4,542.31
28,195,91
6,120.64
19,275.76
11,098,456
35,356.45
6,763.07
20,354.37
15,279.00
28,314.32
23,686.40
8,828.01
10,772.76
18,807.89
14,891.25
4,776.07
6,418.45

Fage 40

Amortizations/

Sales Maturities
(13.85)
{80.08)
{83.54)
{30.07}
(24,18}
(55.33)
(61.57)
(18.53)
(71.18)
(38.01)
(29.09)
{44.33)
{26.45)
{42213
(24.13)

(106.76)
{58.41)
(26.24)
(30.92)
{77.39)
(52.85)
{33.51)
(12.31)
(79.34)
(25.43)
(3527

Ending
Carrying Value
Transfers 0228109
472051
28,873,90
26,703.06
9,594.09
10,891,465
18457.59
19,988.93
478721
15,672.80
1428378
10,953.05
14.401.84
8.508.41
15,244.89
7.231.76
31,589.31
13,959.83
§,938.77
3,800.3%
15,318.17
17,242,869
8.419.02
2,188.94
22,442.87
8,794.84
13,361.7¢
4151825
47,358.07
528543
18,014.20
10,192,25
15,510.63
15,134.43
16,725,3¢
2,77547
10,445.38
11,482.47
2,625.95
44.459.33
9,822.54
4,811.81
17,603.25
6,854,834
4,542.31
28,195.91
6,128,64
19,275.76
11,098.46
35,355.45
6,763.07
20,354.37
15,279,00
28,314.33
23,686.40
8,528.01
1077276
18,807.89
14,891.25
4,776.07
6.415.46

Ending
Market Value
02/28/09
4,940.74
30,221.22
27,538.61
9,894.27
11,335.57
19,318,88
20,614.38
4,936.99
20,288,51
14,950.40
11,464.21
14,852,57
8,774.71
15,956.35
7,458.08
33,0684.11
14,295.95
10,403.82
3,9419.42
18,030.29
17,782.74
8.812.14
225751
23,148.98
9,205.57
14,017.21
43,457.91
45,842.53
5,461.42
18,855.80
10,668.50
16,235,389
15,641.60
17,506.92
2,205.41
10,834.44
11,84248
3,041,39
45,541.31
10,234.45
4,953.06
18.427.59
7,186.31
4,755.02
29,050.37
6,418.15
20,176.75
M.617.22
36,465.53
7.079.31
20,991.56
15,758.55
30,685,656
2470462
9,241.27
11,110.34
19,397.26
15,588.34
4,925.73
6,519.59

Change
In Market
Value

63.5¢
389.18
388.03
139,40
159.71
248.65
280,47
69.50
285.70
192.55
147.63
209.26
123.64
205.44
105.06
425,13
202.57
134.00
5490
205.24
250.55
11313
3.7
325.95
11849
180.55
1.939.66
1,484.46
165.99
841.60
476.25
724.76
707,17
781.53
129.54
483,05
360.01
115.43
2,081.98
31191
15125
824.34
321.47
21271
884.45
288.51
200,99
518,76
1,108.08
316.24
£37.19
479.55
1,371.33
1,108.22
41326

. 337.58
£89.37
697.09
149.66
20113

Recognized
Gain
0.00
.00
200
0.00
Q.00
0.00
0.00
Q.00
0.00
000
0.00
0.0
0.00
.00
.00
c.00
C.00
£.00
.00
0.c0
0.00
a.00
Q.00
0.80
.00
.00
0.00
0.00
0.00
Q.00
0.00
0.00
0.00
Q.00
.00
0.00
0.00
0.00
.00
Q.00
0.00
Q.60
Q.00
0.00
0.00
0.9
0.00
0.90
o
0.00
0.00
0.00
C.00
0.00
4.00
0.00
00
Q.00
0.00
0,00



Investment

Type
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FRMA
ENMA
FNMA
FNMA
FNMA
FRMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
ENMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
ENMA
FNMA

GiCs

Repo Agmt
GlCs

GICs
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mag
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac

Issue
2007A Single Family
2007A Single Family
2007 A Single Farily
2007A Single Family
2007A Single Family
2007A Single Farmily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2Q07A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Farmily
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Family
2007A Single Famity
2007A Single Family

2007A Single Family Total

20Q07E Single Family
2007B Single Family
20078 Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007E Single Family
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007B Single Family

Cumrent
Interest
Rate
6.00
5.25
.00
5.25
525
5,25
8.00
525
525
525
5.25
6.00
5.25
5.25
6.00
5.25
5.25
6.00
525
6.00
£.00
5.25
525
5.25
5.25
6.00
8.00
525
525
5.25
6.00
§.25
5.25
5.25
6.00
5.25
5.25
6.00
6.00

4,79
0.26
4,52
4.7%
528
525
5.25
600
5.25
5.25
6.00
525
525
525
6.00
£.00
5.25
5.25
.00

Curvent
Purchase

Date
0271108
Q211/09
1211107
12111107
1211207
12720007
12£20/07
12720/07
12/28/07
12/28/07
12/28/07
01116108
01116108
01/30/08
01730108
01/30/08
C1/30/08
41/30/08
01/30/08
01/30/08
02/13/08
02/13/08
02/13/08

- 02/19/08
02/19/08
02/1%/08
02727108
02127108
Q127108
Q2/27/08
03/20/08
03/20/08
03/20/08
0327105
C3/27/08
03/27/08
04/15/08
04729508
02104109

08/20/07
02127109
09120007
09/20/07
12/11/07
121107
12420107
12720007
12/20i07
01116/08
0116/03
ey P CtivS
©1/30/08
01/30/08
01/30/08
02113108
02/13/08
93/20/08
03/20/08

Current
Maturity

Date

Q1/20/39
01/20/39
12701087
11761437
12101137
/01137
12/0%/37
120137
12/01/37
120137
12001127
12/01/37
12001137
12/01187
/01138
01/01138
1210137
01/01/38
01/01/38
91401138
02/01/38
02/01/38
01/01/38
01/01/38
1101738
02/01/38
02/01/38
02/07/38
01/01/38
02/01/28
03/01/38
01/01/38
02/01/38
o3/o1/38
03/01/38
03701438
04/01/38
Q4101138
10/01/38

08r21/09
03/62/09
08131739
08/31/09
1101437
11937
12101437
12001737
12101737
12001137
12/01/137
12/01737
1101138
1201437
01/01/38
01/01/38
Q1/01/38
02/01/38
03/01/38

Beginning Beginning Ending Ending Change
Carrying Value Market Value A tions/ Amortizations/ Camrying Value Market Value In Market Recognized
11720/08 11/30/08 Purchases Sales Maturitres Transfers 02728109 0228709 Value Gain
842458 8,424.58 8,816.95 394.37 Q.00
8,628.24 §,628.24 8,898.61 270.37 0.00
11,654,458 12,071.84 (35.09) 11,619.39 12,162.78 126.03 C.00
11,829.53 12,055,583 {39.99) 11,789.54 12,167.65 152,08 0,00
7147426 72,840.04 {289.21) 71,185.05 73.458.11 917.28 0.00
5,093.28 5,190.62 {17.15) 507613 5,238.94 65.47 .00
7,934.27 8,218.42 {23.64) 7.810.63 $,280.60 &5.82 0.00
16,994.56 17,319.39 {56.36} 16,938.20 17,481.51 21848 0.00
12,855.01 13,100.82 {84.40} 1277061 13,180.34 163.92 Q.00
3,375.24 3,439.78 (24.28) 3,350.98 3.458.47 4297 .60
1747189 17,805.88 (58.25) 17,413.64 17,972.34 22461 0.00
11,675.69 12,117.78 (33.18) 11.642,53 12,210.86 126.34 .00
79679.91 §1,363.79 {263.91) 79.416.00 8212434 1024.46 0.08
9,528.09 9,726.55 {31.20) 9,496.69 6,820.88 122,53 0.00
16,454.17 17.077.43 {46.65) 16,407 .52 17,209.68 178.90 0.00
17.794.80 18,171.10 {69.21} 17,725.59 18,330,34 22845 0.00
5.750.63 5,872.20 {18.84} §,731.79 592732 73.86 0.00
4,971.57 5,159,839 {19.49) 4,952.08 5,194.20 53.80 0.00
9,1168.15 T 9,306.63 {33.50) 6,082.65 9,392,45 119.32 0.00
3,921.92 4,070.44 {11.07) 3,910.85 4,102.02 42.65 0.00
16,627.38 17,257,44 (53.19) 16,574.19 1738474 180.4¢ c.00
15,400.15 15,722.13 {413.93) 14,886.22 15,457.57 189.37 G.00
12,880,32 13,148.5¢ (41.99) 12,838.33 13,276.37 168,77 0.00
75731 773213 {24,65) 7,549.06 7,806.72 99.24 9.00
7,564.51 772273 {24.62) 7.539.89 7,797.23 99,12 0.00
7.119.70 7,280.53 (20.04) 7,099.66 7,448.89 77.40 0,00
14,362.51 14,906.93 (41.41) 14,321.10 15,021,683 156.11 Q.00
18,566.46 18,954.87 (60.13) 18,506.33 19,138.02 24328 0.00
2,75317 281078 {(10.79) 2,742,38 2,835.98 38.01 0,00
21,219.32 21,663.26 T7.74) 21,141.58 21,863.22 27770 0.00
16,124.89 16,736.48 (55.51) 16,068.28 16,855.82 174.85 000
£,051.24 4,138.17 (13.18) 4,038.16 4,176.07 53.08 0.00
19,787.48 2020685 (65.19) 19,722.30 20,396.1¢ 254,44 0.00
15,345.55 15,667.01 {57.63) 15,287.92 15,810.18 200.80 0.00
13,630.95 14,148,02 {38.95) 13,592.00 14,257.26 148.18 0.00
9,684.96 9,887.52 {5681} 9,628.15 9,957.05 126,04 Q.00
3.,939.35 4,021.97 {24.76) 3.914,5¢ 4,048.42 S51.21 0.00
6,298.75 6,537,828 {17.49) 6,281.26 6,558,90 68.51 0.00
1,539.0% 1.539.01 1,614.81 75.80 0.00
130,501,742.85 131,852,340.82 12,846,121.90 {8.018,516.45)  (1,224,959.12) 0.0 133,102,387.21 136,255,832.32  1,901,847.17 0.00
868,797.55 588,797.55 {499,032.70) 400,764.85 400,764.85 - .00
101,035.81 101,035.561 4,525,552.08 4,629,587.69 4,629,587.69 - 0.00
2,548,529.84 2/549,529.84 {363,566.62) 2,185.963.22 2,185,963.22 - 0.00
1.327,125.48 1,327,125.48 0,00 1,327,12548 1,327,125.48 - 2.60
234,726.80 239,053.42 (792.66) 233,934.14 240,653.76 2,392.00 A00
167,057.12 170,136.43 (552.96) 166,504.16 171,285.20 1.703.43 0.00
630,156.90 641,776.91 {2,241.25) 627.915.65 645,856.73 6,421.07 0.0¢
128,734.79 126,447.26 {420.52) 128,314.27 127,827.57 1,500.83 0.00
454,718.66 453,102,60 (1,665,57) 453,053.09 468,070.07 4,632.04 0.00
610,081.22 621,353.11 (2.018.08) §08,073.19 625,956.14 6,221.06 Q.00
114,137.13 112,098.22 {371.54) 113,765.59 113,223.1% 1,598.51 0.00
213,085.32 217,028.93 {702.75} 212,392.56 218,499.13 2,172,96 0.00
420,240.55 428,002.67 {1,382.41} 418,858.14 430,805.68 4,285.42 0.00
264,733.78 269,623.31 {1,179.54} 26355624 271,134.52 2,690.75 0.00
187,651.24 184,289.18 (83,712.49) 103,938.75 103,523.99 2.947.30 0.00
164,.972.62 162,008.99 (541.28) 164,431.54 163,767.19 229948 0.00
214.979.74 218,952,77 (705.77) 214,273.97 220,439,232 2,192.32 0.00
74 931.688 76,318.89 {243.59) 74,658.29 76,839.33 76423 000
145.908.27 146,213.25 (481.87) 148,426.40 147,806.71 2,075.33 0,00
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Investment

Type
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 Mag¢
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mac
Freddie Mag
Freddie Mac
Freddie Mac
Freddie Mag
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
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
SNMA
GNMA
GNMA
GNMA
SNMA
GNMA
GNMA

Issue
20076 Single Family
20078 Single Family
20078 Single Family
2007B Single Farnily
2007B Single Farmily
2007B Single Family
20078 Single Family
20078 Single Family
20078 Singte Family
20078 Single Family
20078 Single Family
200786 Single Family
20076 Single Family
20078 Single Family
20078 Single Family
2007E Single Family
20078 Single Famay
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007B Single Farnily
20078 Single Family
2007B Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007E Single Family
20078 Single Family
2007B Single Family
20078 Single Farnily
20078 Single Family
20078 Single Famity
20078 Single Farnity
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Family
2007B Singte Family
20078 Singte Family
20078 Single Famity
20078 Single Farnily
20078 Single Family
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Family

Current
Interest
Rate
525
.00
5.25
525
6.00
525
5.2%
5.28
5.25
600
5.25
5.25
6.00
6.00
5.25
§.00
6.00
£.00
6.00
5.00
6.00
5.25%
5.28
6,00
5.2%
5.25
8.00
525
.00
6.00
5.25
5.25
5.25
6.00
5.25
6.00
6.00
5.25
549
4.75
4.75
5.25
5,00
5.25
5.25
6.00
5.25
5.2%
5.25
600
525
525
525
6,00
5.25
5.25
5.25
6.0
6.00
525

Current
Purchase

Date

3/20/08
04/22/08
04722108
05/14/08
05/15/08
05/21/08
05/21/08
05/28/08
05/268/08
0618108
06/18/08
06118108
06/25/08
0716/03
071608
ori23/08
03113108
08/13/08
08/20/08
08/27/108
Q9/17/08
09/17/05
09724/08
09/24/08
09/24/08
10/02/08
10/16/08
10/22/08
1022/08
10/22/08
10/22/08
11/19/08
1210/08
1217/08
01/14109
01114108
02118108
t2/18/08
02118109
02118109
02/18/09
1228107
1211107
12111107
1211407
12791107
12/11/07
12111007
12020107
12120107
12/20/07
1220/07
12120107
Q1/30/08
01/30/08
01/30/08
01/30/08
01120108
o1/16/08
/182

Current Beginning
Maturity Carrying Value

Date 11730/08
11/01/37 126,055.08
02/01/28 63,410.78
00138 151,590,20
04/01/38 280,&39.36
D4/01/38 240,830.43
0401728 .333,532.96
03101138 233,855.13
04/01/38 255,188.86
05/01/38 137,089,893
05/01/38 201,087.47
0z/01/38 82,483.14
05/01/38 144 634,55
05/01/38 103,474.23
06/01/38 161,582.27
05/01/38 221,181.90
06/01/38 149,2584.37
06/01/38 153,216.53
08/01/38 72,857.26
06/01/38 152,423,15
05/01/38 303,216.75
08/61/38 217,633.34
05/01/38 83,950.50
03/01/38 179,791.68
06/01/38 98,535.20
06/01/38 144,262.50
03/01/28 119,134.79
09/01/38 . 22288520
07101135 123,984.73
07/01/38 76,009.19
09/01/38 T7.288.27
05/01138 154,104.79
09/01/38 114,659.34
11401/38

11101138

01138

11401/28

01/01/38

12/01/38

99/01/38

10/01/38

12/01/38

12720037 531,149.584
1172037 727,394.53
11720137 2,823,355.87
11720537 480,327.24
1120037 438,512.67
12/20/37 2,264,340.98
1120/37 253,460.24
1220737 1,193,284,00
12/20137 285,242.45
12120137 451,5633.41
11720137 125,015.39
12120137 185,842.37
01/20138 549,841.77
o1/20/38 405,538.94
01/20138 485,324.39
01/20/38 605,283.87
01/20/38 148,071.66
12/20/37 981,282.34
12/20/37 476,395.97

Beginning
Market Value
11130108

128,287.80

62,255.84
154,399.35
285,048,55
236,423.37
339,721.27
238,296.12
259,524.90
139,634.32
285,724.78

84,025.40
147,321.19
101,565.40
158,58%.00
225,295.21
146,485.82
150,362.93

71,500.12
149,580.45
297,553.45
273,552.13

85,515.69
183,144,685

97,666.2¢
145,952,388
121,357.79
218,486.59
128,268.94

74,574.22

75,807.49
156,931.90
116,802.48

533,719.00
718,051,728
2,870,002.81
488,263.12
432,659.08
2,301,756.67
257,647.87
1,213,022.88
280,785.53
459.100.31
127,082.16
185,514.93
541,251,111
411,441.89
493,287.30
614,175.42
145,758.20
£65,855.03
454,286,458

Amortizations/
Sales

Accretions/
Purchases Maturities
{1,046.75)
(214.31)
(495.80)
(905.84)
(v67.74)
{1,185.86)
(587.13)
(909.88)
437.75)
{935.85)
{483.61)
{461.83}
(327.32}
(542.66}
(710.29)
{469.49)
(621.60)
(226.60)
(491.07)
(1,227.65)
(763.33)
(264.14)
(563.62)
(315.06)
457.75)
{1,301.85)
(683.66)
(391.09)
(237.95)
(239.04)
{677.83)
{356.72)
318,800.79
167,303.52
83,615,58
205,709.85
133,717.1
113,990,883
138.537.5¢
48,120.33
65,847.05
(1,776:49)
(79,937.67)
(113,377.03)

(2,059.39)

(1,461.58)
(8,365.81)
(836.02)
(4,417.26)
(119,676.13)
{1,472.49)
(410.48)
(814.22)
{1,778.48)
{1,42322)
{1,571.11}
(267.602.84)
(474.56)
(3.253.42)
(2,119.93)
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Ending
Carrying Value

02128109
125,008.33
63,186.48
151,084.40
279,930.52
240,052.69
332,344,110
233,368.00
254,278.98
136,652,18
280,151.61
82,009.53
144,172,72
103,146.91
161,039.81
220,471.61
148,784.88
152,594.93
72,630,66
151,632.08
301,889.10
216,870.01
83,686,356
179,227.74
99,220,14
143,804.75
117,832.84
221,996.54
123,563.64
79,771.24
77,027.23
153,426.96
174,302,862
318,809.79
167,303.52
83,615,58
205,702.85
133,717.91
113,990,88
138,537.59
48,120.33
69,847.08
529,373.15
647,456,835
2,709,978.34
478,267.85
438,9%1.12
2,255,974.18
252,624.22
1.188,876.74
165,565.32
450,165.92
124,604,91
185,028.15
548,063.21
404,115,72
483,753.28
337,761.03
147,597.10
978,028.92
474,276.04

Transfers

Ending
Market Value
02/28/0%

128,608.32
62,925.40
155,449.54
288,004,16
239,011.47
341,931.16
240,100,15
261,615.44
140,595.00
288,844.96
84,376.86
148,334.78
102,679,75
160,297.76
228,841.12
148,095.65
151,876.52
72,288.45
151,212.88
300,451.38
21582062
86,108.08
184,415.17
98,737.85
147,966.76
121,244.52
220,393.43
127.142,54
75,395.12
T6.644.66
157,870.82
117,615.77
328,055,69
166,438.03
85,042.72
204,62465
132,99527
117,302.92
136,278.49
48,966.45
71,675.22
539,605.48
646,061.30
2,794,231.81
493,137.15
437,108.93
2.326,114.56
260,47829
1,225,552.44
165,204,02
484.161.33
128,450.04
180,782,78
546,505.52
415,881.05
498,742.56
347,594.51
147,258.36
975,804.10
459,040,52

Change
In Market
Value
1,267.27
286,87
1,545.899
2,864.45
2,355.84
3,398.75
2,381.16
2,600.42
138843
4,056.04
835.07
1,475.42
1,441.67
2,251,42
2,256.20
207932
2.135.19
1,014.83
2,123.50
4,225.58
3,031.82
§56.53
1,834.44
1,386.62
147163
1,188.68
3,101.50
1.264.69
1,058.85
107621
1,568,75
1,170.01
9,245.90
{B65,49)
2427.21
{1,085.20)
{722.64)
3,312.04
{2.259.10)
846,13
1,228.56
7.662.97
$,947.1¢
37,606.03
§,933,42
5,809.43
32,724.70
3,666,44
17 246,52
4,094.62
6,533.71
1,808.36
288207
7.332.87
5,562.38
7.026.37
1,021.93
1974.72
13,192.49
6,873.97

Recognized
Gain
02.00
0.00
0,00
0.00
0.00
2.00
0.00
0.00
0,60
0.00
0.00
.30
0.06
0.00
0.00
0.00
0.00
0.00
.00
0.00
c.00
c.00
£.00
0.00
0.00
2.00
0.00
0.00
.00
2.00
.00
0.00
000
000
0.00
0.00
0.00
0.0
0.00
0.00
0.00
.00
0,00
0.00
0.00
.00
6.00
2.00
0.00
0.00
2.00
2.00
0.0
.00
000
000
040
0.0¢
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
GhMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
20078 Single Farnily
20078 Single Family
20078 Single Family
2007B Singla Farnily
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20075 Single Family
20078 Single Family
20076 Single Family
2J07B Single Family
2007B Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007E Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Famiy
20078 Single Family
20078 Single Farmily
20078 Single Family
20078 Single Family
20076 Single Farnily
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Family
20076 Single Family
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Family
2007B Singte Family
20078 Single Family
20078 Single Family
20078 Single Family
20073 Single Family
20078 Single Family
2Q078 Single Family
20678 Single Family
20078 Single Family
20078 Single Family
20078 Single Farnily
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007B Single Family
2007B Single Farmity
20078 Single Family
20078 Single Family

Cumvent
Interest
Rate
525
528
5.25
525
525
600
6.00
5.25
5.25
5.25
6.00
525
5.25
.25
525
£.00
5.25
8.00
5.25
525
6.00
525
528
6.00
525
5.25
6.00
525
526
525
6,00
5.25
5.25
5,00
5.25
5.00
5.25
525
6.00
525
6.00
5.00
525
5.25
5.25
6.00
5.25
525
£.00
8.25
£.00
525
525
8.00
525
525
5.25
6,00
525
6.00

Current
Purchase

Date

01/16/08
01/30/08
01730108
02113/08
02/13/08
02/13/08
01/30/08
01/30/08
01/30/08
01/30/08
02113108
02113108
2213108
040808
0408108
Q4/08/08
04/08/08
03712108
Q3/12/08
03/20/08
02118/08
02r1¢/08
02/19/08
02119/08
02/19/08
02/27/08
02727108
02/27198
0227008
02127108
V2127108
0227108
0320008
03/20/08
Q3/27/08
03/27/08
04/15/08
04/15/08
0415408
04/24/08
04122108
0507108
05107108
05/07/08
05/114/08
C5/21/08
as/21108
05/28108
95/28/08
05/28/08
V6111108
06/11/08
06/11/08
0710908
07/08/08
Q7808
07108108
Q7A8/08
07A&I08
06/18/0%

Cument
Maturity

Date

01/20/38
01/20/38
12720/37
0120038
02/20/38
01/20138
01/20/38
01/20138
t1fz0738
01/20/38
0%/20/38
01/20/38
01/20/38
A3/20/38
03/20/38
0472038
04/20/38
03/20/38
03/20/38
03/120/38
01/20/38
02/20/33
02/20/38
0220138
02/20/38
C2/20138
62720738
02/20138
Q2038
02/20/38
0212038
Q2/20/38
03/20/38
03/20/38
03/20/38
03/20/38
03/20/38
03/20/38
04/20/38
04/20/33
04/20/38
04/20138
0520138
C4/20r38
04/20/38
05120138
05/20/38
05/20/38
05/20/38
01/20/38
0620133
05/20/38
05/20/38
07/26/38
06/20/58
06/20/38
06/20/38
07/20/38
07120138
06120738

Camrying Value
11130008

2,938,395,37
714,224.16
145,289.45
277,691.20
344,671.17
248,428.95
126,436,658
28323248
135,862.94
402,249.14
34126025
660,158.22
787,008.65
376,776.45
138,474.24
269,255,119
505,161.05
304,427.14
617,374,05
521,387.48
566,175.63
495,302.37
136,720.67
204,340.48
648,824.97
147,900.64
245 053.63
232,925,85
340,5831.63
289,855.54
299,942,37
€33,854.93
139,486.16
142,616.62
302,370.6¢
514,080.77
134,984.03
226,536.68
183,950.47
249,634.64
388,435.96
442,725.88
1,482,610,50
265,533.60
$25,680.90
293,085.01
157,041.08
255,474.19
269,031.15
89,076.78
433,144.50
779,161.82
452,631.88
1,003,804.06
1,628,960,65
584,285.75
296,536.08
148,518,26
158,169.88
$56,709.22

Market Value
11/36/08

2,986,561.46
724,620.23
147,698.11
282,251.67
350,636.94
244,536.23
124,461.25
287.879.59
137,888.82
405,845,99
335,912.90
670,999.89
799,933.56
352,987.42
140,766.94
264,986.80
513,4588.92
298,628.06
627,532,76
526,971.5¢
557,203.27
503,440.21
138,876.13
201,134.13
659,485.16
150,331,85
242,186.44
236,754.75
346,434.31
294,620.26
295,228.22
644,274,40
141,782.64
140,364.71
807,351,090
505,832.57
137,210.30
230,272.8¢
181,030.20
253,754.38
382,263.51
435,665.95
4,507,101.38
269.919.53
534,367.59
288,378.74
159,637.55
259,700.01
264,722.42
90,550.02
426,186.81
792,062.16
450,125,8¢
987,587.44
1,655,882.58
593,976.14
301,455.14
145,115.55
160,794.97
350,671.22

Accretions/
Purchases
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Amaortizations/
Sales

Maturities

(146,780.58)
(2,342.04)
(491,96)
(902.48)
{1,303.08)
{799,51)
{405.22)
{816.89)
(439,14)
(1,563.46)
{1,024.33}
{2,147.01}
{2,588.03)
{1,210.00)
(443.71)
{882.26)
(2,092.50)
{1,092.20)
{1,984.93)
{1,830.03)
{1,852,00)
{1,881.17)
(439.93)
{68.37)
(2,407.58)
(1,065.05)
(806,90}
(752.30;
{1,118.49}
(992.07)
{1,036.33)
(2,229.63)
(446,10)
{523.67)
{992.27)
{1,656,42)
(431,71}
(880.65)
(639.48)
(795.10)
{1,229.71)
{1,401.19)
(5,424.90)
{852.70)
(1,576.95}
(928.66)
(492.15)
(821,54)
(869.12)
{288.25)
(1.451.64)
(2,496.52)
{1,457.66)
(3,225.60)
{5,234.61)
{1,87223)
(945.38)
(753.21)
{493.76)
{1,116.87)

Ending
Camrying Value

Transfers 02/28/09
2,731,614.79
711,882.12
14479749
276,788.74
343,658.08
247 629,45
126,031.45
28231559
135,223.80
400,665.65
340,165.92
658,011.21
78442062
375,566.45
135,030.53
268,372.93
503,068.55
303,334.94
615,389.12
519.557.45
56432383
493,621.20
136,288.74
20337211
£46,417.09
146,835,59
245,246.73
232,172,585
33¢.713.14
288,862.47
298,906.04
631,625.30
139,040.06
142,093.05
301,378,32
512,404.35
134,5582.32
225,576.03
183,310.99
248,832.54
387,208.25
441,324,869
1,477,188.00
264,680.90
524,003.95
292,137.35
156,541,980
254,652.85
268,162.03
88,788,53
431,692,388
776,665.40
451,174.22
1,000,578.46
1,623,726.05
582,413.52
295,588.70
147,765.05
157 ,676.12
355,502.35

Ending
Market Value
02/28/09

2,878,070.41
732,607 .66
143,307.39
285,36¢.49
354,322.53
247,048.96
125,742.23
261,063.24
139,413.76
413,080.46
339,369.88
678,41026
308,738.48
387,232.90
142,318.28
267,694,54
518,696.22
302,585.61
634,487.37
535,685.94
562,952.16
508,927.5%
140,515.86
202891.49
666,461.39
151,300.10
244,660.78
23%,374,02
350,250.28
297,822.31
298,191.9¢
651,216.88
143,356.24
141,743.03
310,736.46
511,1230.78
138,733.12
23268522
182,343.56
256,574.07
386,212.96
440,167,93
1,528,123.64
272,911.69
540,303.29
231,357.58
167,412.50
262,577.97
267,440.06
91,551.44
430,508.85
800,848.19
465,222.27
997,743.20
1,674,336.00
600,566.78

' 204,802,93
147,342,94
162,592.05
354,608,69

Change
In Market
Value
38,289.53
10,329.47
2,101.24
4,020.28
4.938.68
3.315.24
1,686.20
4.100.54
1,964.08
5814.93
455131
9,557.38
11,382.95
545548
2,005.05
3,580,060
7.299.80
4,059.75
8,939.5¢4
7,544.38
7,550.89
7,168.55
1,879.66
2,725.73
9,384.11
2,123.30
3.281.24
337257
4,934,456
4,195.12
4,000.01
8,172.11
2,019.70
1,901.89
4,377.74
£8,854.63
1,954.54
3,275.98
2,452.84
3,614.79
5,179.16
5,803.17
21,447.16
3.844.86
7.612.65
3,907.50
227410
3,699.50
3.,586.76
1,289.67
5,774.65
11,282.55
6,554.04
13,381.38
23,588.03
B,460.87
4,284.17
1,980.60
229084
4,755.34

Recognized
Gain
0.00
0.00
£.00
0.00
0.00
.00
.00
0.00
0.0
0.08
000
0.00
0.00
0.00
0.00
0.00
0.00
.00
¢.00
0.00
0,00
09.00
0.00
0,00
200
0.60
Q.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
0.00
c.00
6.00
0.00
0.c0
2000
0.00
0.00
0.00
0.00
0.00
0.00
0.00
000
0.00
0.00
.00
0.00
0.00
0.00
0.00
2.00
9.00
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
SNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA

Type

issue
20C78 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Famnily
20078 Single Family
2007B Single Family
20078 Single Farmily
2007B Single Family
2007E Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Farmily
20078 Single Family
2007E Single Family
20078 Single Famay
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Farnily
2007B Single Family
20078 Single Family
20078 Single Farmily
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007B Single Family
2007B Single Family
20078 Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Farmily
20078 Single Family
2007B Single Family
20078 Single Farnily
20078 Single Family
20078 Single Family
20078 Single Farmnily
20078 Single Family
20078 Single Family
26078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007B Single Family
2007B Single Family
2007E Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20076 Single Family

Current
Interest
Rate
5.25
525
525
5.00
6.00
525
525
6.00
525
525
6.00
5.25
5,25
6.00
525
525
6.00
5.25
525
5.00
5.25
525
8,00
525
525
6.0
525
525
£.00
525
825
8,00
525
525
5.25
525
5.25
8.00
5.25
525
525
600
525
6.00
5.25
.00
6.00
6,00
6,00
5§25
525
525
£.00
£.25
525
5.25
5,00
6,80
525
525

Cument
Purchase

Date

08/18/08
A6/15/08
05/18/08
05/18/08
06/25/08
06/25/08
07116108
Q72308
07123108
07/23/08
07/29/08
07/29/08
07129108
08/27/08
08/27/08
08/27/68
081308
08/13/08
Q8/13/08
08/13/08
08/M13/08
05/13/05
08120/08
08/20/08
0B120/08
08r27i08
08127108
08127108
08/27/08
08/27103
08127108
69/10/08
0e/10/08
99/10/98
Q67108
08/17/08
05/24/08
09/24/08
09/24/08
09/24/08
09/24/08
Q9124/08
09/24/08
10/08/08
10/08/08
10/18/08
10/15/08
0/15/08
10/22108
10/22108
10/22/08
10722408
10722108
10/22108
16/22/08
10/29/08
10/29/08
10/29/08
10/26/08
10/28/08

Current
Maturity

Date

V6120138
05/20/38
06/20/38
06/20/38
0620138
06/20/58
07/20/38
07/20/38
07120138
071201238
07/20f38
07/20/38
07/20r38
08/20/38
0820138
08/20/38
08/20/38
08/20/38
Q7/20/38
08/20/38
08120/38
08/20/38
08/20/38
08/20/38
08/20/38
08/20/38
08/20/38
08/20/35
08/20/38
0820138
08/20/38
09/20/38
08/20/38
08/20138
0%/20/38
08/20/38
V7120/38
09/20/28
09/20/38
0820/38
09/20/38
09/20/38
09/20/38
10/20/38
09/20/38
09/20/38
06/20/38
07/20138
10/20/38
10/20/38
07/20/38
09/20/38
10/20/38
10720738
08/20/38
10720/38
10720/38
10720438
10/20/38
10/20/38

Beginning
Carrying Value
11/30/08
243,888.30
258,861.24
244,908.93
166,528.69
574,469,02
678,734.07
1,182,56125
69%,913.95
1,617,495.82
236,235.43
132,971.76
704,140.97
344.611.20
160,151.63
408,681.08
$35,777.05
1,249,022.10
2,612,438.44
1,517,088,57
280,632.02
549,500.12
672,967.1%
368,712.16
1,038,465.71
238,293,30
205,338.14
252,657.54
269,199,00
904,035.61
1,240,344.05
305,174.92
743,330.92
1,938,070.23
863,293.93
445,681.66
578,707.70
119,710.17

386,815.74

677,398.60

©6,206.31
27¢,602.19
457,132.83
$62,135.25
$63,819.64
632,147.41
124,395.81

90,431.24
131,124.69
501,946.41
743,370.9¢
267,085.59
305,979.08
512,757.17
£66,433,26
123,366.90
547,926.20
366,686.80
304,184.85
400,904,238
238,856,453

Beginning
Market Value
11120/08

247,928,286
263,149.23
248.965.79
163,849.93
565,215.08
689,982.73
1,202,187.83
688,574.87
1,644,254,16
240,158.15
130,814.87
715,837.50
350,335.56
157,536.69
415483.16
544,664.53
1,228,700.64
2,685,875.52
1,542,314.00
285.903.47
558,637.52
584,157,562
363,688.57
1,056,758.01
242,257.50
202,971.66
256,863.08
263,513.11
889,285.91
1.258.691.17
310,254.24
731,163,684
1,870,357.57
877,675.96
453,110.12
585,353.41
121,708.32
380,468,76
689,203.17
$7,810.53
284,264 80
458,467.98
876,512.18
$49,606.53
642,698.79
122,346.20
88,841.43
125,864.33
788,714.11
755,750.26
271,547.71
311,081.01
504,236.56
565,728.45
135,595.08
557,084.38
360,132.35
299,158,81
407,605.33
240,815.55

Accretions!
Purchases
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Amaortizations/

Sales Maturities
{774.10)
(1,338.87)
(779.32)
{615.,36)
(2.089.85)
{2.227.85)
{4,130.85)
{2,532.38)
(5.783.14)
{737.48)
{411.87)
(2,386.52)
(1,081.86)
{493.22)
{1,399.27}
{1,665.04}
(4.,065.32)
(10,257.42)
(10,730.18)
(200.19)
{1,965,68)
(2,818.53)
{1,153.88)
{4,104.74)
{1,073.56)
(837.35)
(970.10)
(804.25)
(3,210.07)
(4,002.77)
{1,376.01)
{2,786.08)
{128,422.94)
{2,701.08}
(1,588.89)
(1,795.71)
(373.69)
{1,184,65)
(2,739.37)
{308.51)
(862.39)
{1.434.36)
{2,663.64)
{2,921.81)
(2,224.33)
{380.95)
{281.95)
{436.19)
(2,538.07)
(2,318.08)
(834.31)
(948.38}
(1,738.51)
(1,708.82)
(514.29)
(1,974.68)
(1,211.33)
(927.77)
(1,230.43)
(734.15)

Ending
Carrying Value
Transfers 0z/28/09

243,114.20
_ 257,521.37
244,129,861
165,913.33
572,379.17
675,506.22
1178,430.57
697,381.57
161171268
235488.01
132,559.89
701,774.45
343,520.34
159,658.41
407.281.81
534,112.01
1.244,853.78
2,602,171.02
1,506,358.39
289,731.83
547,534.44
670,1458.62
368,558.18
1,035,360.97
237,219.74
205,700,792
251,687.74
258,3%4.75
S00,825,54
1,236,341.28
303,798.91
740,544,584
1.808,647.29
$60.592.90
444,092.77
576,911.99
116,336.48
385,631.08
£75,159.23
95,895.80
278,739.80
465,898.47
859,471,65
860,867.83
£29,923.08
124,014,836
90,146,338
130,658.50
799,408.34
741,052.86
266,251.28
305,030.71
511,02086
554,724 44
132,852,681
545,951.62
395,475.47
303,257.08
399,673.30
236,122.34

Ending
Market Value
02/28109

250,686.25
265,542,185
251,753.29

- 16545485
570,784.24
697,581.67
1.215170.92
695,373.28
1,661,975.07
24284217
132,175.83
723,664.17
354,244.70
159,180.06
474,999.33
550,789,856
1,241,281.23
2,683,384.00
1,553,371.38
288,877.14
564,622.84
691,063.76
367,462.45
1,067,682.92
24462628
205,084.51
259,546.78
266,463.23
898,125.60
1,272,631.95
313,285.12
738,291.22
1,865,153.14
887,478.71
457,970.38
594,940.12
123,066.54
384,439,76
696,263.16
96,86740
28745257
464,259.79
885,336.77
258,196.91
£49,622.90
123,623.16
89,864,989
130,275.97
7¢6,863.46
764,240,45
274,581.74
314,574.82
505,393.86
572,081.80
137,008.44
563,038.48
394,207.37
302,284,657
412,182.54
243,512.35

Change
In Market
Value
3,532.09
3,732.79
3,546.82
2,220.28
7,659.01
9,826,7¢
17,1377
2,330.79
23,404.05
3.421.50
1,772.59
10,193.19
4,981.00
2,134,598
5,915.44
7,760.37
16,648,841
37,771.50
21,787.57
3,873.86
7.951.00
9,72487
4,927.88
15,029.65
3,441.34
2,750.20
3.853.30
3,754,37
12,050.76
17,943.55
4,406.89
9,908.66
24,218.71
12,503.83
6,449.15
8,38242
1,733.91
5,155.85
5,799.36
1,383.38
4,050.18
§,226.17
12,43825
11,$12.19
9,148.44
1657.91
1,205.52
1,747.83
10,687.42
10,768.27
3,868.34
4,432,189
6,833.81
8,061.17
1,928.70
7.928.28
5,286.35
4,053.62
5,807.84
3,430.95

Recognized
Gain
.00
0.00
0.00
0,00
0.00
0.00
0.00
0.00
.00
Q.00
0.00
2.00
0.00
0.0¢
0.00
0.00
Q.00
0.00
0.00
0.00
0.00
6.00
2.00
.00
0.00
0,00
200
0.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
0.00
.00
6.00
0.00
200
9.00
0.00
Q.00
Q.00
0.00
.00
0.00
0.00
0.00
0.00
Q.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
FNMA

FNMA

FNMA

FNMA

FNMA

FNMA

FNMA

FNMA,
FNMA

FNMA

FNMA

Type

Issue
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Famiy
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20076 Single Family
2007B Single Family
20078 Single Family
2007B Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20076 Single Family
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Farnily
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20076 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007B Single Family
20078 Single Family
2007B Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20075 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2007E Single Family
2007B Single Family
2007B Single Family

Cument
{nterest
Rate
6.00
5.25
6,00
525
6.00
5.25
.00
5.25
6,00
5.28
525
6.00
6.00
6,00
525
528
6.00
6.00
6.00
6.00
£.00
&6.00
6.00
5.25
549
6.00
5.25
525
6.00
600
6.00
525
6.00
6.00
&.00
525
.00
5.25
5.25
8.00
6.00
6.00
525
5.25
6,60
525
525
6.0C
525
800
525
5.25
5.25
6.00
5.25
5.25
5.25
525
6.00
8.25

Cumrent
Purchase

Date

10/29/08
10/29/08
191208
11M2/08
1112/08
11119/08
11/18/08
11/49/08
11419/08
112508
11/25/08
11125108
11725108
12/10/08
1210/08
12710/08
12110/08
1217/08
1217108
1217108
12117/08
02/18/09
02118109
02/25/0%
02125108
2425109
0z/25Mm¢
62/28/08
02/25/09
02/25/08
02/25/09
12/30108
12/30/08
12/30/08
12/30/08
12/30/08
d11M14/09
01/14/09
Q1/14/08
01/14/08
01721108
02011109
02111108
02111109
0211109
02111108
0271108
0211709
02111109
1211707
121107
1212007
12/20107
12720107
12120107
1228107
1228107
1228107
o1/16/08
01/16/08

Cumrent
Maturity

Date

1020038
09r20/38
11/20/38
10720738
11/20/38
0872038
10/20/38
11420138
10/20/38
10/20/38
11/20/38
11/20/38
1120038
11/20/38
11/20/38
11/20/38
11720738
11/20/38
12/20738
1220138
11/20/38
120/38
02/20/38
C2/20/38
01/20/39
02/20/39
12/20/38
12420/38
D2/20/39
02/20/39
02/20/39
12/20/38
12/20/33
12/20/38
12/20/38
12/20/38
12/20/38
01120139
12/20/38
D1/20/39
01/20/39
01/20/39
01/20/39
01/20/39
Q1720129
01/20/39
01/20/39
01/20/39
01120138
12/01/37
1101737
12101437
/01437
1200137
1210137
12/01457
12/01/37
1200137
1200137
12001437

Beginning
Camrying Value

11/30/08
423,424.18
201,362.32
B77,976.20
389,056.36
276,057.40
106,325.10
426,385.10
475,978.72
23414128
$1,086.38
625,027,12
244,334.59
371,949.70

321,686.06
327,848.64
1,979,653.71
141,070.56
219,00827
470,704,865
256,050.33
93,485.35
483,326.03
322,950.30
2,211,243.76

Beginning
Market Value

11730008
416,427.96
204,728,08
863,429.26
385,565.44
271.483.29
108,104.84
419,310.46
488,013.00
2306,256.39
62,111.34
635,493.74
240,275.70
365,770.86

318,306,30
334.561.73
2.021.426.75
144,048.21
216,700.63
480,540.68
363,568.54
85,450.36
494,144,41
3149,517.90
2,257,974.51

A 4 :

Purchases

1,149,720.81
1,314,261.87
146,356.50
493,852.88
282,254.64
429,537.10
419,118.78
463,177.20
76,852.94
289,345.09
318,656,75
81,064.08
1,231,599.84
275.366.28
133,535.28
487,640.42
190,167,868
125,820.84
782,481.43
158,758,50
533,836.16
307,368.20
9581,198.04
157,313.54
564,866.07
424,016,585
811,905.64
656,051.03
244,535.71
298,961.30
521,946.74
412,487.27
132,543.74
178,122.73
233,360.54
239,447.52

Page 4§

Amorti
Sales

Maturities
(1,338.59)
(669.69)
(3.307.22)
(1,648,77)
{837.15)
(858.04)
(2314.34)
(1,466.98)
{1,021.83)
(341.74)
{2,201,56)
(802.47)
{1,126.08)

{1,001.70)
(1,101.85)
{7,974.04)

(47284

726.20)
(1,862,98)
(2,331.75)

{670.94)
(1,604.97)
(1,046,443
(7.323.76}

Transfers

Ending
Carrying Value

02/28/09
422,085.59
20059263
874,669.58
387.407.59
275,220.25
105,467.06
424,070.76
47851131
233,119.46
60,746.62
62282546
243,532.12
370,523.61
1,149,730.81
1,314,261.87
146,956.60
498,852.88
282,254.64
429,537.10
419,.118.79
453,177,20
76,852.94
289.345.00
318,656.78
81,054.05
1,231,589.84
275,366.28
133,535.28
487,640.42
190,167.85
125,629.84
782,481.43
169,758.50
533,836.18
307,368.20
931,198.04
187,213.54
864,866,07
424,016.58
§11,905.64
656,051.03
244,535.71
298,961.30
521,948.74
41248727
132,543.74
178,122.73
233,350.54
239,447.52
320,694.36
326,545.79
1.871678.67
140,597.92
2148,272.07
469,151.88
353,718.58
82,814.41
482,.321.06
321,903.86
2,203,920.00

Ending
Market Value
Q2128109

420,732.18
206,973.78
871,823.78
399,538.49
274,324.79
108,770.32
42268165
493,499.47
232,355.84
62,649.74
642,337.76
242,728.48
369,601.43
1,145,884.05
1.355,457.90
151,563,01
487,183.82
281.303.77
428,089.66
41770645
451,616.82
76,609.25
288,316.06
328,647.64
§0,194.31
1,227,185.98
28402218
137,752.84
485,892.79
189,486.33
125,376.89
507,026.58
169,179.10
532,014.17
306.319.14
1,011,976.59
186,664.87
582,549.27
437,324.80
€08,109.69
€53,776.68
243,670.83
308,328.6%
538,304.75
411,028.38
136,697.19
183.704.46
232,535.18
24695095
320,704.27
337,671.84
2,038,856.51
145,389,11
218,340.20
485,139.72
365,77523
95,978.04
498,761,19
321,974.85
2,279,080.81

Change
In Market
Value
5.642.81
2915.3¢
11,701.72
5621.82
3,678.65
1.523.52
5,885.52
€,952.45
312128
850,14
9,045.68
3,256.25
4,956,656
(3,846.76)
41,796.03
4.606.41
{1,669.08)
(850.87)
(1,447.44)
(1,412.34)
(1,580.38)
(273.69)
(1,030.03)
9,990.5%
{85¢.74)
(4,413.88)
8,655.90
4,197,56
(1,747.63)
(681.53)
{450.83)
24,545.35
(579.40)
{1,821.89)
{1,049.06)
30,778,55
{84867
17.683.20
13,208.22
{2,795.9%)
(2,274.35)
(864.88)
9,368.39
16,356.01
(1,488,89)
4,153.45
5,581.73
{825.25)
7.503.43
3489.67
4,211.96
25,403.80
1,813.54
237577
6,052.02
4,538.44
1,188.62
6,221,75
3,503,398
28,43G.26

Recognized

Gain

.00
0.00
0.00
0.00
0.00
.00
0.00
0.00
0.00
C.00
0.00
0.00
0.00
.00
2.00
2.00
2.00
A60
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
0.00
C.00
¢.00
c.00
0.00
0.00
0.00
9.00
0,00
Q.00
A.00
0.00
.00
Q.00
0.00
0.60
0.00
0.00
0.00
Q.00
0.00



Investment

FNMA
FNMA
FNMA
FRMA
FNMA
FNMA,
FNMA
FNMA
FNMA
FNMA
FNMA,
FNMA
FNMA
FNMA,
FNMA,
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
GICs

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
20075 Single Family
20078 Single Family
2007B Single Family
2007 Single Family
20078 Single Family
2007B Single Family
2007B Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20076 Single Family
2007B Single Family
20078 Single Family
2007B Single Family
20078 Single Family
20078 Singte Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
20078 Single Family
2Q07E Single Family

2007B Single Farnily Total

2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D 5F MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SFMRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SFMRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB

Current
Interest
Rate
5.25
6.00
5.25
5.25
6.00
525
8.00
6.00
5.2%
5.25
5.25
5.25
6.60
8.00
825
525
528
6.00
5.25
5.25
5.28
£6.00
5.25

528"

6.00
6.00
4.79

4.49
4.49
4.49
4.49
4.49
4.49
449
448
4.4%
4.48
448
449
448
4.49
5.40
449
5.40
4.49
4,49
449
449
443
448
4.49
4.49
449
4.49
4.49
443
4.49
4,49

Current
Purchase

Date

01/30108
01/30/08
01/30/08
Q1750108
21/30/08
01/20/08
01/30/05
02/13/08
02/13/08
02/13/08
02119/08
02/19/08
02/18/08

02/27/08

Q2127108
02127108
Q2427108
03/20/08
03/20/08
03/20/08
03/27/08
0BIZTI0E
0327108
C4/15108
C4/28/08
02/04708
0920107

12/09/04
12/16/04
10714404
10/01/04
10/01/04
11/04/04
11/10/04
11478104
1123004
1202104
12123104
1212804
010505
Q113705
0113/05

01119/65 -

01713105
o1/27/05
02/03/05
o2/10105
0210/05
0217105
02124106
43/03/05
03111405
03117105
0312405
Q4107105
Q4114105
04/21/05
04128105

Current
Maturity

Date

12/01437
0t/01/38
A101/38
1201737
01/01/38
Q170138
01/01/38
11701137
02/01/38
01/61/38
01/01/38
01/01/38
02/0138
02/01/38
02101/38
01/01/38
02/01/38
03/01/38
01/01738
02/01/38
03/01/38
03101738
C3/01738
04/01/38
o4/01/38
10/01438
08/51/09

12/20/24
12/20/34
Q9/20/34
10/20/34
10120/34
10/20/34
11/20/34
1172034
11/20/34
12/20/34
12/20/34
12/20/34
01/20/35
01/20/35
01720135
01/20135
01/20135
C1/20135
02/20/35
02/2013%
0220135
02/20135
02/20/35
03/20/35
320135
03/20/25
03/20/35
04/20/35
04720/35
Q4/20/35
04/20/35

Baginning Beginning Ending Ending Change
Carrying Value Market Vajue A tions/ Amortizations/ Carrying Value Market Value In Market Recegnized
11/30/08 11/30/08 Purchases Sales Maturities Transfers 0228109 02/28/09 Value Gain
26441917 270,010,458 (865,74} 26355343 272,54505 340031 0.00
455,152.82 450,262,356 {1.472.28} 453,680.54 453,779.28 4,959.20 Q.00
493,833.98 504,276.89 (1,920.86) 481,913.12 508,696.16 6,340.13 0.00
159,588.38 162,962.99 (522.51) 15%,085.87 164,492 72 2,052.24 0.00
137,523.04 136,054,486 (593.79) 138,920.25 136,959.03 1,498,236 0.00
252 987.90 258,273.84 (929.59) 252.058.31 260,655.44 3,311.19 0,00
108,485.67 107,328.20 {349.51) 108,137.16 108,160.72 1,182.03 .00
459,969.59 455,038.42 (1,655.64) 455,313.95 458,395.15 5,012.37 0.00
427,378.57 436,313.99 {11,487.18) 415,891.39 43008215 5,25534 0.00
357,449,014 364,922.15 {1,165.25} 356,283.89 36844041 4,683.51 29.00
210,183.44 214,578.91 (683,79) 200.499.65 216,648,950 275378 .00
209,928.07 214,318.21 (682.67) 209,245.10 216,385.67 2,750.43 9.00
198,961.97 184,844.80 (633.08) 196,328.88 19635743 2,145.72 0.00
397,342.84 393,061.12 {1,304.26) 3896,038.58 395,085.49 4,328,63 Q.00
515,248.53 526,028.00 {1,665.46) 513,580.07 531,110.55 6,751.01 0.c0
76,404.87 78,003.26 (299.51) 76,105,36 78,703.06 599.31 2.00
588,870.22 501,189.94 {2,157.70) 586,712.52 £06,738.29 7,707.05 0.00
446,144.19 441,302.18 {1,713.28) 444,430,917 444,448.87 485997 0.c0
112,431.25 114,785.62 {365.78) 112,065.47 115,892,93 1,473.09 0.00
549,134.45 560,772.24 (1,809.32) 547.325.13 566,024.41 7.081.49 090
425,863.72 434,784.59 (1,599.62) 424 264,10 438,757.84 5,572.87 0.00
377,152.87 373,050,656 {1,228.08) 375,924.79 375,930,986 4,102.38 0.00
268,772,70 274,402.87 {1,576,68) 267,196.02 276,523.98 3,497,798 0.00
109,324.28 111,616.39 {687.22) 108,637.07 .112,35024 1,421.07 0.00
174,304.98 172,389.02 (553.44} 173,751.54 173,734,714 1,898.56 0.00
42,625.40 4262540 42,579.04 (46,36) 0.00
52,949,539.33 52,$48,539.33 {16.461,000.25} 36,488.539.65 36.458,539.05 - 0.00
160,648 492.06 161,462,803.73 21,445,001.87 {17,323,509,60} (1,284,281.04) 0.00 163,485,513.3% 165,862,702,62 1,562,877.56 0.00
72301.95 71.258.41 {357.97) 7194398 72,626.87 192643 .00
48638.26 47,937.55 {2306.78) 48,408.48 49,002.85 1,296.08 0.00
5,798.85 5,72%.29 {27.85) 5771.00 5,857.45 156.01 0.00
12,037.22 11,892.73 (58.51) 11,978,714 12,158.05 323.83 0.00
21.548.26 21,235.98 (292.98) 27,25528 21,514.34 571.84 ¢.00
£3,827.67 92,470.29 {615.98) 93,211.69 94,352.34 2,4958.03 0.00
20,094.63 19,804,12 (111.00) 19,883.68 20,226.38 535.26 0.00
17,731.20 17,474,895 (88.65) 17.642.55 17,858.70 47240 0.00
78,127,898 74,042 44 (367.28) 74,760.70 75,676.92 2,001.76 0,00
107,680.20 106,125.47 (529.¢1) 107,150,29 106,454.64 2,868.08 Q.00
§2,226.15 &1,328.72 (295.71) 61,830.44 62,691.16 1.658.15 Q00
48,683.58 47,981.76 (231.73) 48,451.86 49,047.28 1,287.25 0.00
121,602.03 115,798.46 (6,952.89) 114,648,114 115,926.06 3,080.49 0.00
57,224.12 58,375.73 {292.03) 56,932.08 §7,566,53 1.432.83 Q.00
7,097.00 7,249.10 (28.14) 708586 7.297.70 76.74 Q.60
£6,425.46 85,144,54 {428.38) 85,997,08 86.955.75 2,239.59 Q.00
9,807.31 10,017.53 (38.87) 8,768.44 10,084,69 108,03 Q.00
109,766.18 108,140.00 {759.63) 109,008.55 110,222.50 284213 0.00
135,583.14 133,585,54 (698.33) 734,894,841 136,400.78 3.513.57 0.00
4271263 . 42,080.45 {198.76} 4251387 42,988.72 1,107.03 0.0¢
111,788,24 110,143.52 {554.56) 111,243.65 112,486.20 2,897.24 0.00
42,085.59 41,472.75 (220.19) 4187540 42,543.34 1,086.78 0.00
68,070.07 67,063.32 (346.80} 67,725.27 58,480.46 1,763.94 Q.00
635,562.23 64,583.17 (329.50) 85.232.73 65,962,568 1,699.01 00
23,785.03 2343360 (111.58) 2367345 23,938.50 815.48 0.00
39.742.98 38,155,968 (191.34) 38,551.64 35,994.68 1,030,032 0.00
35,76B.37 3524024 (175.50) 35,592.87 35,991.71 926.97 0.00
49,971.58 43,234.38 {254.43) 4871710 50,274.93 1,294.98 0.00
3743436 3697717 {174,16) 37,260.2¢ 37,782.60 979.5¢ 0,00
56,265.20 55,435.81 (255.98) 56,009.22 55,638.26 1,458.43 0.00
54.,555.97 53,751.32 (247.94) 54,307,223 54,817.50 1414.12 0.00
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Investment

Type

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMAa
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
-GNMA
GNMA
GNMA
Repo Agmt
Repo Agmt
Repo Agmt
Repo Agmi
Repo Agmt
GICs
GlCs
GHMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D 8F MRS
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SFMRB
2002 A-D SFMRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SFMRE
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2602 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SFMRB
2002 A-DSFMRB |
2002 A-D SF MRB
2002 A-C SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SFMRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRE
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRE
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRE
2002 A-D SF MRB
2002 A-D SF MRE

Current
Interest
Rate
448
4.49
4.43
4.49
4,49
4.49
4.49
4.49
4.49
449
4,49
449
449
4,48
4.49
4.49
4,49
4.48
449
4.49
4.49
4.49
4,49
4.49
449
4.49
4.49
449
449
449
448
4.48
4.49
4.49
5.40
5.40
5.40
5.40
540
5.40
5.40
5.40
5.40
5.40
5.40
5.40
5.40
Q.26
0.26
026
0.28
0.28
5.01
4.51
5,40
€.15
540
6.15
6.15
5.40

Current
Purchase

Date

G5/05r05
0512105
Q70715
o7H4M8
05/26K05
05126105
06/02/05
05/09/05
06/15/05
06/23/05
06/29/05
09/G3/05
09/15/05
09/22/05
0712105
07128105
08/04/05
08/11/05
0818105
0B/30105
Gorzens
10113405
127105
11/01/05
11/04/04
12/23104
01/19/05
01/27/05
03/14/05
04/57/05
07/28/05
09108105
10/20/05
11401705
07/01/04
061104
Q9/1/04
09/01/04
09/01/04
07/01/04
ovo1ng
07/01/04
Q301104
Q8/01/04
0B/01/04
081404
10r14/04
02727109
02727109
0227109
02127109
02127103
06126102
06/26/02
08/29/02
11/12/02
1MHM2102
[sclpbeilsrd
69/19/02
09/19/02

Current

Maturity
Date
05/20/35
05/20/35
07720135
A7I20/35
05/20/35
05/20/35
05/20/35
06/20/35
06/20/35
0620135
06/20/35
09/20/35
09/20/35
08/20/35

0712035

07/20/35
08/20/35
07120135
08/20/35
0372035
GTI20135
0%/20/35
10/20/35
1120/35
10/01/34
12101/34
01/061/35
01/01/35
12/01/34
02101735
07101135
08/01/35
08/01/35
1001435
06/20/34
06/20/34
09720734
09/20/34
Cor20/34
07/20/34
O7/20/34
a7iz0r34
08/20/34
8/20/34
08/20/24
08/20/34
10720/34
03/02/09
03/02/08
03/02/09
03/02/08
03/02/09
03/01734
03101/34
08/20/32
11/20/32
10/20r32
08/20/32
C9/20732
09/20/32

Camying Value Market Value
1i30/08 11/30/08

8281097 81,394.36
45,562.78 44,592.09
150,268.97 148,064,28
34,862.00 34,350.73
52,143,954 51,508.57
20,065.62 19,770.45
47,356.64 46,780.37
$762549 5677867
46,944.94 46,374,14
$6,067.82 94,657.0%
40,929,186 40,328.34
©,399.19 9.,285.64
11.231.84 11,087.75
21,195,989 20,885.45
18,863.03 18,634.28
17,580.05 17,322.43
3,911.58 3.864.21
25,344.02 28,000.70
72,262.75 71.205.16
138,830.45 136,800.04
5,147.08 5,084.956
1463064 14,417.22
73,644.61 72,571.34
23,997.89 23.709.10
5,860.09 5,802.68
11,213.17 11,786,72
11,842.83 11,721.27
10,901.¢1 10,785,690
12,948.82 12,822,65
11,213.08 11,096.9%
15,328,35 18,130.18
17,280.52 17,082.98
4,798.40 4,748.13
9,649,177 9,550.15
7,560.17 7.723.75
12,781.18 13,0657.53
15,615.15 15,954.07
17,738.31 18,080.38
17.283.17 17,658.26
5,001.26 5,108.55
7.608.67 7. 773.39
5.398.40 6,537.95
8,19321 8,370.82
12,663.35 12,937.86
4,398.98 4,482.30
2,765.04 2,825.98
14,374.44 14,660.29
1,694.88 1,694.8¢
4.70 4.70
1,312.34 1,812.34
16,980.13 19,580.13
2.92 2,12
3,079,31528 3,079,315.28
155,081.74 155,081.74
210,705.77 21527013
164,760.72 169,235.04
179,765.08 183,671.02
§1,120.31 62,776.31
90,480.22 - 92,932.72
285,057.43 240,154.44

A % ]

Purchases

Amortizationsf
Sales

Maturities
(414.25)
(228.76)

{5.336.47)
(157.22)
(282.56}

{9255}
(284.75)
(@53.16)
{218.05)
(501.58)
(6,149.43)
{42.22)
(50.76)
(97.54)
84.67)
7881
(17.25)
{126.44)
{418.60)
(6,631.84)
{23.28)
(66.89)
(363.98}
{108.72)
(2681
(84.91)
(58.11)
(58.90)
(67.98)
73.74)
(92.28)
(107.48)
(2162)
(52.47)
(36.50)
(2,327.48)
(66.01)
(74.74)
70.87)
{36.78)
33.27)
@3.81)
{4,028.57)
{52.41}
(2,088.66)
{14.41)
{80.78)

0.73

000

061

4,845,616.89

142,050.41
{2,399,931.63)
{33,660.85)
. {1,145.44)
(692.91)
{927.90)
{271.83)
{390.65)
(1,300.55)
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Ending
Carrying Value
02/28103
82,196.72
43,334.02
144,932.50
34,704.78
51,860.98
18,973.07
47,071.89
57,362.33
46,726,839
95,566.24
34,779.73
9,356.97
11,181.08
21,088.45
18,776.36
17,501.24
389433
28217.58
71,844.15
132,198.61
5,123.81
14,563.75
73,2B0,63
23,889.17
- 5,831.28
11,848.26
11,784.82
10,842.01
12,880.84
11,139.34
18,237.07
17,153.08
4,776.78
9,586,70
7.523.67
10,453.73
15,549.14
17,663.57
1721236
4,964.50
7.575.40
£.365.5¢
4,164.64
12,610.94
2,328.32
2,751.63
14,313.66
1,695.82
4.70
1,312.85
4,8686,197.02
142,061.53
673,383.65
2142089
209,560.33
164,061.81
178,837.18
60,848.48
€0,059.57
233,756.92

Transfers

Ending
Market Value
02/28i09
83,121.04
45,844.13
146,570.63
35,097.23
52,560.02
20,798.01
47,734.01
58009.25
47,384.63
96,645.05
3517253
9,488.44
11,308.17
21,338.37
12,043.31
17,699.35
3,949.33
28,616,14
72,658.82
133,699.03
5,196,39%
14,720.60
74,7182
2422850
5,879.72
11,945.95
11,882.10
10,821.90
12,988.55
11,221.78
19,380.39
17,281.12
4,812.56
9.668.61
7.770.51
10,796.51
16.060.34
18,211.12
17,778.1¢
5,127.46
7,824.01
5,574.50
4,301.46
13,025.18
2,404.81
2,842.01
14,757.92
1,685.62
4.70
1,312.95
4,866,197.02
142,061.53
679,383.65
121,420.89
21654087
173,17925
184,806.05
54,226,183
95,091.40
241,548.35

Change
In Market
Value
2,140.83
1,130,380
3,842.72
903.72
1,364.01
520.11
1,238.3¢
1,493.74
1,228.54
2459.54
$93.62
245.02
26118
549.46
483.70
455,73
102.37
741.88
1,872,26
3,530.83
134.71
379.27
1,908.85
628.12
105.85
215,14
213.94
19311
233.88
198,53
342.51
305.67
85,05
170.93
83.26
B6.44
172.28
19548
196.74
54.67
83,29
70.36
{40.79)
13873
(18.83)
30.44
158,41

2,415.98
454312
2,062.92
172165
2,549,33
2,694.47

Recognized-
Gain
0.00
0.00
0,00
000
000
0,00
0.00
0.00
Cc.00
0.00
0.00
0.00
0.00
9,60
2.00
0.60
090
000
Q.00
Q.00
falei]
Q.00
0,00
0.00
0.00
0.00
0.00
.00
0.00
0.00
.00
0.00
.00
0.00
0.00
080
000
0.00
090
0.00
0.00
0.00
oo
0.00
0.00
0.00
.00
.00
0.00
0.00
£8.00
0.00
.00
Q.00
Q80
0.00
0,00
0.00
0.00
0,00



Current Current Current Beginning Beginning Ending Ending Change

Investrment Interest Purchase Maturity Carrying Value Market Value A tions/ A ions/ Carrying Value Market Value Inn Market Recognized
Type issue Rate Date Date 11/30/08 11130/08 Purchases Sales Maturities Transfers 02128109 02128/09 Value Gain
GNMA 2002 A-D SF MRB 615 09/26f02 0920132 174,897.80 179,639.45 {935.03) 173,962,777 183,622.32 4,917.60 0.00
GNMA 2002 A-D SF MRB 540 09/26/02 08/20/32 228,364.63 233,317.61 (1,673.80) 226,690.83 234,247 .85 2,604,07 Q.00
GNMA 2002 A-D SF MRB 6.15 10010002 09/20/32 110,539.87 113.537.82 {499.63) 710,040.24 116.151.40 31321 0.00
GNMA 2002 A-D SF MRB 5.40 10/10/02 08/20132 67,853.36 69,121.38 {322.42) 67.350.94 £2,575,14 777.18 0.00
GNMA 2002 A-D SF MRB 6.15 10/21/02 10720732 201,123.91 206,581.33 ' (4,079.81) 197,044.10 207,990.06 5,488,54 0.00
GNMA 2002 A-D SF MRB 6,15 10/29102 10720432 123,558,15 126,911.65 (564.91} 122,993,24 128,826.30 3479.56 0.00
GNMA 2802 A-D SF MRB 540 10129102 20132 53,311.74 54,469,285 (47039} 52,841.25 £4,604,13 805.27 0.00
GNMA 2002 A-D SF MRB €15 11/05/02 10/20/32 59,926.08 61,552.80 (253.06} 59,673.02 62,988.51 1,688.77 0.00
GNMA 2002 A-D SF MRB 540 1HO5H2 08/20/32 133,486,32 136,385.34 741.51) 132,744.81 137,173.93 1,530.10 0%
GNMA 2002 A-D SF MRB 6.15 11/19/02 11720132 78,950,865 81,095,086 {331.09) 78,619.56 82,989.11 2,225,714 0.00
GNMA 2002 A-D SF MRB 5.40 11M9/02 1172032 96,150.40 98,240.62 (462.94) 95,687.46 98,8582.18 1,104,50 000
GNMA 2002 A-D SF MRB 815 11/26/02 11720132 347,611.10 357,054.55 (1,678.35) 345,932.75 365,161.01 £.784.81 .00
GNMA 2002 A-D SF MRB 5.40 11126102 11/20/32 259.611.70 265,256.84 {1,503.84) 258,107.36 266,726.78 297378 G.00
GNMA 2002 A=D SF MRB 8.18 11/26/02 11/20/32 ©8,822.04 101,506.68 (443.56) 98,378.48 103,848.71 2,783.69 0.00
GNMA 2002 A-D SF MRB 540 1172602 11720032 138,752.12 141,769.23 {794.88) 137,957.24 142,564.02 1,588.67 0.00
GNMA 2002 A-2 SF MRB 540 12112/02 12/20/52 103,587.21 108,851,68 (515.08) 103,082.13 106,526.12 1,189.52 .00
GNMA 2002 A-D 5F MRB 6.15 12130102 12/2032 $1,001.7¢ 62,660.26 (556.48) 60,644.71 64,017.43 1,713.65 .00
GNMA 2002 A-D SF MRB 540 12/30/02 12/20/32 198,481.9¢ 202,803.92 (928.84) 197,553.06 204,155.85 2,280.77 Q.00
GNMA 2002 A-D SFMRB 6.15 12/30/02 12120032 168,124.54 173,724,32 (730.53) 168,384.01 177,769.16 476537 0.0
GNMA 2002 A-D SF MRB 5.40 12/30/02 12/20/32 98,068.37 100,203.82 {456.98) 97,611.38 100,873.52 1,126.88 0,00
GNMA 2002 A-D SF MRB 6,15 Q17103 12720132 112,084,789 115,103.01 {486.39) 111,568.40 117.773.94 3,157.52 0.00
GNMA 2002 A-D SF MRB 8.15 01/23/03 01/20/33 471,831.16 484,379.81 (2,067.31) ’ 469,763,585 484,750.61 12,438.11 0.00
GNMA 2002 A-D SF MRB 5.40 01/23/03 o1/20733 9583775 97,708.00 {445.88) 95,191.89 £8,340.25 1,078.11 a.00
GNMA 2002 A-D SF MRB 6,15 02303 01/20/33 104,560.57 107.444.11 (757.98) 103,902.59 109,429.20 2,743.07 0.00
GNMA 2002 A-DSFMRB™ 540 01723102 01/20/33 99,185.27 101,342.52 {459.29) ©8,735.95 102,001.54 1.118.31 0.00
GNMA 2002 A-D 5F MR8 6.15 01/30103 61/20/33 230,565.37 236,668.59 {1,525.52) 229,039.85 241,223.71 £,050.64 0,00
GNMA 200z A-D SF MRB 540 01/30/02 03/20/33 327,6711.33 334,704.80 {1,714.15} 325,897.18 338,677.59 3/656.94 00
GNMA 2002 A-D SF MRB 615 02112803 02/20/33 404,997.50 418,777.06 (94,024.62} 31097288 327,52017 5,767,783 - 909
GNMA 2002 A-D SF MRB 815 02/20/03 02/20/33 166,370.87 170,800.07 (873.16) 155,497,71 174,305.10 437819 0.00
GNMA 2002 A-D SF MRB 5.40 Q303103 03/20/33 113,610.65 11607443 (579.56) 113,091.09 116,835,894 1.281.07 0.00
GNMA 2002 A-D SF MRB £.15 02/27/03 02/20/33 423,852.28 435,169.35 (1,796.72) 422,125.57 44450228 11,179.75 0,00
GNMA 2002 A-DSF MRB 5.40 02727103 01/20/33 102,987,73 105,218.77 {478.58) 102,509.15 105,902.22 1,161.063 0.00
GNMA 2002 A-D BF MRB 6.15 03/12/03 02/20/33 306,169.80 314,325.24 {1,300,08) 304,860.74 321,008,72 8,073.54 0.00
GNMA 2002 A-D SF MRB 6.15 03/24/03 03/20/33 151,691.36 185,733.89 (652.59) 151,038.77 158,081.02 3,999.62 c.00
GNMA 2002 A-D-SF MRB 165,249.50 107,533.18 {105,249.50} {2,283.68) .00
GNMA 2002 A-D SF MRB 6.15 04/02/03 04/20/33 4352767 44,688.21 (176.24) 43,351.43 4566026 1,148,229 .00
GNMA 2002 A-D SF MRB 6.15 04/02/03 03/20/33 155,24549 159,383.59 (58,375.24) 95.867.25 100,972.54 866,79 0.00
GNMA 2002 A-D SF MRB 615 04/10/03 0320133 302,825,88 310,900.44 {2,133.33) 300,682.55 316,707,189 7.84008 .00
GNMA 2002 A-D SF MRB B.18 0410/03 05/20/33 68,557.80 70,385.84 (282.25) 68,275.55 71,911.57 1,808.28 Q.00
GNMA 2002 A-D SF MRB 6.15 0417103 04120723 158,752,930 162,087.51 (650.05) 158,102.85 166,525.09 4,187 63 A0
GNMA 2002 A-D SF MRB 6,15 04/24/03 04/20/33 109,245,55 112,160.18 (445.37) 108,800.18 114,595,65 2,881.83 0.c0
GNMA 2002 A-D SF MRB 8.15 04/29/03 032023 85,196.67 87,469.50 (395.04) £4,801.63 89,319.35 2,244.89 0.00
GNMA 2002 A-D SF MRB 6.15 05K8/03 04/20/33 49,820.56 51,150.29 {215.88) 49,604,68 52247.97 1313.56 0.00
GNMA 2002 A-D SF MRB 8.15 05/08/03 04/20/33 81,465.76 83,644.17 {343.17) 81,126.59 85,449,565 2,148,585 0.00
GNMA 2002 A-D SF MRB 8.15 05/15/03 04/20/33 £3,620.76 £6,170.21 {344.72) 83,585.04 88,039.39 2,213.90 0,00
GNMA, 2002 A-D SF MRB 6.15 0610103 06/20/33 61,543.21 63,187.95 (252,23} 61,290,98 64,559.18 1623.46 0.00
GNMA 2002 A-D SF MRB 815 06/19/02 05/20/33 39,651.48 4071124 (189,71} 3949177 41,557 61 1.046.08 0.00
GNMA 2002 A-D SF MRB 6.15 e7/M17/03 07120133 50,256.63 51,601.40 {207.59} 50,049.04 52,719.49 1,325.68 0,00
GNMA 2002 A-D SF MRB €615 a7TM7I0s 072033 §9,027.06 91,408.29 (502.85) 88424.18 93,142.24 2,335.83 0.00
GNMA 2002 A-D SF MRB . 6,15 A7124103 07720133 8468276 §6,949.17 (354,75} 84,328.01 88,827.95 2,233,54 0.00
GNMA 2002 A-D SF MRB 615 07/30/03 Q7/20/33 47,012.95 48,272.41 (187.09} 46,826.87 49,325.85 1.240.53 0.00
GNMA 200z A-D SF MRB 8.15 08/04/03 08/20/33 53,700.29 55,136.52 (211.89) 53,488.40 55,344.66 1,417.02 0.00
GNMA 2002 A-D SF MRB 8,15 QS30/03 09/20/33 161,1217.83 165,444.00 {641.89) 160,479.94 169,055.54 4,251,43 0.00
GNMA 2002 A-D SF MRB 615 10/09/03 08/20/33 56,353.20 57,864.93 {223.97) 56,128.23 59,1281 1,487.05 .00
GNMA 2002 A-D SF MRB 8.15 01/15/04 12/20/53 63,492.82 6520217 {251.67) 63,241.15 66.626.05 1,675.55- .00
GNMA 2002 A-D SF MR8 6.15 Q3/11/04 03/20/34 61,368.78 62,961.89 (230.24) 61,138.54 £4,210.44 1478.79 2.00
GNMA 2002 A-D SF MRB 540 07108104 06720/34 181,081.85 185,012.45 (873.89) 180,218.08 186,132.55 199399 .00
GNMA 2002 A-D SF MRB 8.15 04/01/04 D4/20/34 35,734,16 39,740.4¢9 (147.58) 38,586.60 40,628,21 33.28 2.00
GNMA 2002 A-D SF MRB 540 06/17/04 06/20/34 305,153.14 3412,778.03 (55,750.79) 250,402.35 258816.22 1,590.99 0.00
GNMA 2002 A-D SF MRB 5.40 09/02/04 092034 374,040.37 392,158.83 {1,580.89) 372,459,458 354,704.33 412638 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
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

GNMA -

GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
2002 A-D SF MRB
2002 A-D SF MRB
2Q02 A-D SF MRB
2002 A-D SF MRB
2002 A-D 8F MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 AD SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002z A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRS
2002 A-D 5F MRS
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D BF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D 8F MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MR8
2002 A-D 3F MRB
2002 A-D SF MRB
2002 A-D SF MRS
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB

Current
Interest
Rate
5.40
5.40
540
5.40
540
540
540
5.40
540
5.40
4.49
449
5.40
4.49
5.40
449
540
448
4.4¢
5.40
4.49
5.40
4.49
449
4.49

4,49
449
449
5.40
4.49
5.40
449
5.40
449
4,49
449
449
540
248
448
4.48
449
5.40
449
449
449
4,49
5.40
449
4,49
5.40
4.49
5.40
4.49
4.49
5.40
4.49
449
540

Current
Purchase

Bate

0s/09/04
09/16/04
07/15/04
o7/22104
0729104
03/05/04
08112704
0820104
Q%2614
12/02/04
12/09/04
12/16/04
10/14/04
10/14/04
10/21/104
1072104
10/28/04
10/28/04
11804104
11104704
1110/04
11110/04
1118/04

1123004

12/02/04

12023004
12/28/04
01/06/05
91/06/05
01113405
0113405
01/16/05
01719/05
01127105
02/03/05
02/10/05
02/10/05
0217105
0217705
02124105
03103105
03111/05
OB/1TIOS
U3M7I05
03/24/05
04/07/05
D4/14/85
04/21/05
04721105
04/28/05
04/28/05
05/05/05
95/05/K05
05/12/05
OTIOTIOS
0TI0T/05
Q7714/05
05/26/05

05/26/05

Current

Maturity
Date
09720134
08/20134
0720134
GTI20/34
07720134
08/20/34
08/20/34
08/20/34

12/20/34
10/20/34
09120/34
10/20/34
10/20/34
10/20/34
10/20734
10/20/34
11/20/34
11/20/34
11720734
/20434
11/20/34
1A20/34

12/20/34
1220/34
01/20/36
01/20/35
01720/35
01/20/35
01/20/35
01720/35
0120135
02/20/35
02120735
02/20/35
11/20/34
02/20735
02120135
03/20135
03/20135
02/20135
0320735
C3/20135
04/20/35
04/20/35
04/20/35

07r20135
07/20/35
05/20/35
05/26/35

Beginning
Carrying Value Market Value
11430108 11/30/08
424,885.18 433,331.18
413,980,17 422,980.43
119,797.93 122,392.59
182,253.08 186,201.33
153,286.45 156,607.95
196,257.48 200,512,16
303,331.98 309,909.47
105,322.69 107,607.15
66,255.38 67,692,84
300,592.31 307,141.67
1,324,541.81 1,305,424.55
891,051.53 875,196.20
344,320.79 351,188.00
108,232,57 104,955.24
1,283,703.93 1,311,620,58
220,513.11 217,869.88
296,703,14 302,606.79
394,747.17 389,034.48
1,718,884.56 1,604,017.65
443,665,18 453,320.40
368,126.18 362,803.45
65,919.11 67,358.99
324,8268.41 320,133.89
1,376,313.43 1,356,427,08
1,872,656.22 1,944,174.91
103,631,15 105,890.81
1,139,957.65 1,123.517.00
891,864.38 879,006.22
2,227,699.24 2,164,658.41
430,727.93 439,955,635
1,048,322.63 1,032,780.30
130,014.29 132,800.76
1,563,278.72 1,559,813.09
179,665.71 183,517.24
2,010,871,24 1,981,080.31
2,484,010.26 2,447,231,97
782,478.17 770,696.6%
2,048,097.82 2,017,783.82
100,185.75 102,374.39
771,17337 759,765.80
1,247,015.89 1,228,572,39
1,201,073.64 1,183,320,38
435,732.04 429,204.00
121,414.84 124,023.49
728,078.78 717.321.19
655,261.87 645,586.78
915,457.85 901,953.62
685,782.56 677,406.61
102,783.97 104,804.12
1,030,755.06 1,015,567.30
999,428.22 884,702.17
127,882.56 180,635.44
1,$13,398,35 1,491,111.29
105,567.68 107,843,75
834,691.76 822,404.61
2,752,865.27 2,712,475.36
113,003.43 115,443,485
638,657.06 628,291.28
955,248.83 943,615.98
155,437 61 158,787.65

Amortizations!
Sales

Accretions/
Purchases Maturities
(1,790.24)
(1,6896.15)
(880.25)
(796.99)
(810.05)
(96,428.74)
(1,255.41)
(48,551.33)
(344,98)
(20,208.12)
(6,557.69)
(4,227.79)
(1,455.86)
(510.22)
{5,755.74)
{1,071.87)
{1,278.94)
{5.367.11)
(11,284.70)
(1,.828.71)
(2,033.28)
{265.55)
(1,624.00}
(6,728.40}
(9,707.64)
{103,631.15)
{5,417.02}
{4,245.41)
{127,374.13)
(1.722.98)
{5,350.00)
{515.51)
7.847.78)
{712.08)
{13,916.35)
{12,793.16)
{3.641.43)
(10,159.24)
{403,39)
{4,033.74)
{6,353.11)
(6,036.47)
2,043.97)
{506.53)
(3,505.23)
(3.215.19)
(4,861.13}
{3,190.74}
(407.36)
{4,689.52}
{4,542.21)
(507.38)
(7,588.84)
{438.62)
(4,190.71)
{87.761.87)
{476.32)
{2,880.15)
{5,176.31}
(608,00}
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Transfers

Ending
Carrying Value
G212810%9

423.104.94
41229402
118,917.68
181,456.09
152,476.40
98,758.74
302,076.57
55,771.36
65,910.4¢
210,384.18
1,317,984,12
886,825.74
342,864.93
108,722.35
1,277.948.19
21944124
295,424.20
389,380.06
1,707 59%.86
441,835.47
366,092.90
65653.56
323,204.41
1,369,585.03
1,982,948.58

1,134,540.62
£837,618.97
2,100,325.11
429,004 .95
1,042,97263
129,498.78
1,575,430.94
173,953.63
1,996,954.89
2,471,217.10
778.836.74
2,037.938.58
99,782.36
T67,13%.63
1,240,662.72
1,195,037.23
433,688.07
120;908.31
724.570.55
652,045.68
910,796.72
682,591.82
102,376.81
1,026,065.54
984,886.01
127,.375.18
1,505,808.51
105,128.08
830,501.95
2,655,105.40
112,527.11
635,776.91
950,072.52
154,829.61

Ending
Market Value
02128109

43622343
42585320
122.821.64
187,414.02
157,483.58
103,035.80
312,001.24
57,604,04
68,076,64
217,318.46
1,334,158.20
897,712.11
353,506.57
107,306.07
1,320,016.08
22273045
304,595.48
394,143.00
1,725,495.96
456,387.88
37057578
£7,818.11
32716411
1,386,369,26
1,987,027.54

1,148,476,24
£98,526.18
2,123, 117.1
442,890.14
1,054,595.21
133.690.96
1,592,993.63
184,747.52
2.019,230.80
2,498,506.00
787,535.72
2,060,700.73
103,076.89
715,712.66
1,254 533,86
1.208,409.23
438,543.50
124,828.¢1
132,685,57
658,353.47
921,016.02
692,161.78
105,507 .85
1,037,589.69
1,008,066.06
131,510.78
1,522,743.39
108,344.67
839,845.65
2.685,113.54
116,188.16
642,986.93
963.427.55
159,860.64

Change
In Market

Value
4,682.49
4,568.92
1,308.30
2,009.68
1,685.63
(977.62)
334718
(451.78)
728.78
384.¢1
35,291.31
23,743.70
3,794,423
235805
14,151.24
5,932,44
3,268.63
1047563
45,763.01
4,606.19
£,805.61
72767
8,654.12
3667128
52.560.27
(2,259.66)
30,375.26
23,765,37
56,433.43
4,656.49
27,164.31
1,405.71
41,028.22
1,942.35
52,066.84
B54,367.1%
20,280.45
53,076.15
1,105.89
19,682.60
22,314.64
31,125.26
1126347
1311.95
18,869.61
16,981.88
2372354
17,945.91
1,111.09
26,717.91
25,906,10
1.582.72
39,220.94
1,140,854
21,631.75
70,397.05
1,221.00
16,555.80
24,987.88
1,680.98

Recognized
Gain
0.5
000
0.05
0.00
0.00
0.00
0.00
Q.00
[elles]
0.00
0.00
0.00
0.00
C.00
0.00
0.00
42.00
a.00
0.00
0.c0
0.00
0.60
Q.00
0.00
0.0
a.0C
0.00
0.00
0.00
0.00
Q.00
0.00
0.00
Q.00
0.00
C.00
c.00
0.00
0.00
0.00
0.00
200
0.60
Q.00
0.00
.00
0.0¢
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
.00
0.00
0.00
¢.00



Current Current Current Beginni Beginni Ending Ending Change

Investment Interest Purchase Maturity Carnrying Value Market Value Accretions/ Amortizations/ Camrying Value Market Value In Markat Recognized
Type Issue Rate Date Date 11/30/08 11/30/08 Purchases Sales Maturities Transfers 02/28109 02/28/09% Value Gain
GNMA 2002 A-D SF MRB 449 05/26/05 05120134 367,608.61 362,186.62 (1,695.00) 365,813.61 370,018.24 9,527.62 9.00
GNMA 2002 A-D SF MRB 449 08/02/08 0620135 887.55428 £56,997.14 (5,218.49) 862,337.77 £74 457 49 22,656.84 0.00
GNMA 2002 A-D 5F MRB 540 06/08/05 05/20/35 12244321 125.083.57 {50,211.34) 72,231.87 74,579.83 {292.40) G.00
GNMA 2002 A-D SF MRB 448 06/09/05 06/20/35 1,055,675.7¢ 1,040,161.85 (4,820.93) 1,050,854.86 1,062,705.67 27,3641 £.00
GNMA 2002 A-D SFMRB 448 06/15/05 06/20/35 850,012.02 £49,555.25 (3,994.58) 856,017.44 863,087.01 22,506.34 9.00
GNMA 2002 A-D SF MRB 4.4% 06/23/05 06/20/35 1,758,923,01 1,734,078.98 {9,188,72) 1,750,784.29 1,770,497.52 45,607.26 09.00
GNMA 2002 A-D SF MRB 4.4% Q6128105 06/20/35 748,805.75 738,798.76 {112,655.21) 637,150.54 644,346.20 18,202.74 0,00
GNMA 2002 A-D SF MRB 4.4¢ 09/08/08 09/20/35 172,188.76 170,109.13 (773.22) 171,416.53 17384272 4,506.52 0.00
GNMA 2002 A-D SF MRB 5490 Q9/08/05 08/20/35 57,399.21 58,641,72 (233.09) 57,166,112 5£9,025.14 §20.51 Q.00
GNMA 2002 A-D SF MRB 4.49 09718/05 09/20/35 205,762.50 202,756.78 (920.80) 204,833.00 207.161.16 5334.18 0.00
GNMA 2002 A-D SF MRB 4.49 09122105 09/20/35 388,302.21 382,831.34 {1,787.01) 388,515.20 380,910.32 10,065.99 Q.00
GNMA 2002 A-D SF MRB 4.49 721405 07/20/35 345,563.40 34137242 {1,550.97) 344,012.43 348,865.78 9,044,33 0.00
GNMA 2002 A-D SFMRB 4.43 07/28/05 0720125 322,059.34 317,330.88 (1,443.76) 32061558 324,244.57 8348.85 0.00
GNMA 2602 AD SF MRB 4.49 0804105 08/20r38 71565882 70,7¢0.75 {316.13) 71,342.69 72,350,22 1,875.60 0.00
GNMA 2002 A-D SF MRB 549 08M11/05 07120735 62,069.63 63,411,589 {237.42) €61,832.11 63,845,632 671.46 000
GNMA 2002 A-D SF MRB 448 08/11/05 720135 519,250.09 512,964.40 {2,316.04) 516,934,605 524,235.92 13,590.56 0.00
GNMA 2002 A-D SF MRB 4.49 081805 08/20/35 1,323.823.53 1,304,448.30 (7.668.35) 1,316,155.18 1,331,078,78 34,298.83 0.00
GNMA 2902 A-D SF MRB 4.49 £3/30005 08/20135 2,543,316.63 2,506,120.32 {121,482.55) 2,421,824.08 244931117 £4,683.40 0.00
GNMA 2002 A-D SF MRB 449 09/28/05 07720135 94,292.88 93,154.53 (42651} 53,866,37 95,19588 2,467.86 0.00
GNMA 2002 A-D SF MRB 4.49 10113405 08120135 268,027,34 264,117 .51 {1,225.56} 266,801.78 269,840.23 £.948.28 0.00
GNMA 2002 A-D SF MRB 4,49 10/27H5 10G/20/35 1,349,138.51 1,329,476,99 {8,668.03) 1.342,470.46 1,357,778.43 34,969.49 0,00
GNMA 2002 A-D SF MRB 4.49 1101405 11/20/35 439,631.78 434 341.11 {1,991.77) 437,640.01 443 856.31 11,506.57 0.00
FNMA 2002 A-D SF MR8 6.40 O7124/03 11701432 74,358,79 76,790.61 (286.72) 74,073.07 T7,8465.35 1.342.46 0.00
FNMA 2002 A-D SF MRB 5.40 08/14/03 09/01/32 55,334.97 56,531.19 (278.23) : 55,056.74 56,794.07 541,14 .00
FRMA 2002 A-D SF MRB &.15 V811403 12101731 8677241 58,674.31 {918.99) 55,852.42 58.556.45 802.14 0.00
FNMA 2002 A-D SF MRB 840 08/28/03 - 11/01/32 46,666,99 48,192.53 {487.71) 45,179.28 48,531.65 826.83 c.00
FNMA 2002 A-D SF MRB 6.75 04/01/04 02/01/34 100,191.86 103,217.45 {382.35) 99,808.51 104,325.6¢ 1,490.54 ¢.00
FNMA 2002 A-D SF MRE 540 10/28/04 10101734 28393317 298,910.10 (1,240.97) 29269220 301,553.43 288430 C.00
FNMA 2002 A-D SF MRB 4.4¢% 11/04/04 10701734 107,354.51 106,302.74 (527,89) 106,826.62 -107,714.12 1,939.27 8,00
FNMA 2002 A-D SF MRB £4.4% 12023104 12181734 218,244.53 216,111 {1,189.20) 217,086.33 218,883.3% 3,841.49 0.00
FNMA 2002 A-D SF MRB 4.4¢ 01/16/05 010135 218,957.19 214,838.93 {1,064.52) 21586287 217,693.65 3,819.24 9.00
FNMA 2002 A-D SF MRB 4,49 01727105 01401435 198,718.02 197,644,386 {1,097.34) 198,620.63 200,084.77 3.537.75 0.00
FNMA 2002 A-D SFMRB 4.49 03/14/05 120134 237,217.38 23490578 {1,245.21} 238,972.07 237,845,09 428462 0.00
FNMA 2002 A=D SF MRB 540 03/24/05 02001135 182,743,33 186,470.93 (765.90) 181,974.43 187,495.39 1,793.36 Q.00
FNMA 2002 A-D SF MRB 4.49 04107405 02/01/35 205,419.32 203,292.35 {1,351.00) 204,068.32 205,578.31 363696 0.00
FNMA 2002 A-D SF MRB 4.49 07/28/06 07r1735 354,105.67 350,456.79 {1,690.5%) 352,418.08 355,040,86 627476 0.00
FNMA 2002 A-D 5F MRB 5.40 0714/05 04/01138 108,806.,14 110,980.22 {43209 108,374.05 111,572.46 1,014.33 Q.00
FNMA 2602 A-D SF MRB 4,49 09/08/05 08/01135 316,205.82 312,953,15 (1,968.68) 314,237.14 316,584.29 5,598,582 0.00
FNMA 2002 A-D SF MRB 4.49 10/20/05 09/01/35 §7,904.95 §7,00228 {385.97) 87,508.98 88,164,20 1557.89 0.00
FNMA 2002 A-D SF MRB 4,49 11/01/05 10/01/35 176,768.95 174,954.79 {861.31) 175,807.64 177,125.05 3,131.57 0,00
Repo Agmt 2002 A-D SF MRB 0.26 0227108 03/02/08 275435.15 275,435,15 (84,393.42) 191,041.73 191,041.73 - 0.0
Freddie Mac 2002 A-D SF MRB 5.38 tir21/08 0401138 246398 2,515.38 (9.91) 2,454.07 2.529.99 24.54 0.00
Freddie Mac 2002 A-D SF MRS 5.38 a6/18/08 04/01/38 4,950,84 5,054.18 {26.30} 4,524.54 5,076.98 4510 0.00
Freddie Mac 2002 A-D SF MRB 563 08/18/08 £3/01/58 2,084.61 213678 {1933} 2,084.78 2,138.97 22.02 000
Freddie Mac 2002 A-D SF MRB 513 06/285/08 1210137 2,646,37 2,688.94 (8.91) 2,637,456 2,707,865 2762 0.00
Freddie Mac 2002 A-D SF MRB 5.13 a7A6/08 06/01/38 3,985.01 4,048.20 {13,089} 3,971.62 4,077.71 41.60 0,00
Freddie Mac 2002 A-D SF MRB 563 A7M6/08 05/01/38 1,601.97 1,642.10 477} 1,597.20 1,854 60 17.27 0.00
Freddie Mac 2002 A-D SF MRB 5.38 Q7i23408 03/01/38 1,774.58 1.811.98 (5.62) 1,769.26 1,824,09 17.73 0.00
Freddie Mac 2002 A-D SF MRB 5.38 0B/13/08 7101138 273235 2,789.50 {8.98) 2,723.37 2,807.79 27.27 0,00
Freddie Mac 2002 A-D SF MRB 5,38 08/13/08 07/01/38 1,456.14 1,486,5¢ {4.49) 1,451.65 1,496.65 14.55 000
Freddie Mac 2002 A-D SF MRB 5.63 09/24/08 07/0/38 2,611.60 287716 {7.66} 2,603.94 259768 28,18 0.00
Freddie Mac 2002 A-D SF MRB 5.13 10/22/08 03/01/28 3.792.99 3,854.36 {12.54) 3,760.45 3.881.40 39.58 ¢.00
Freddie Mac 2002 A-D SFMRB 5.13 11/19/08 10r01/33 3,446.90 3,502,74 (10.93) 3,435.97 352781 36.00 C.00
Freddie Mac 2002 A-D SFMRB 513 11/23/08 10101738 2,791.32 2,836.55 (15.90) 277542 2,84961 28.96 0.00
Freddie Mac 2002 A-D SF MRB 525 12/18/08 0931138 4,205.39 4,205.39 432737 121,88 .00
Freddie Mac 2002 A-D SF MRB 513 12/30/08 12101138 2,9%2.09 2,892.09 3,072.16 80.07 Q.00
GNMA 2002 A-D SF MRB 5.38 02r20/07 Q2/20/37 16,700.48 17,067 .60 . {73.62) 16,635.87 17,208.02 21204 0.60
GNMA 2002 A-D SF MRB 513 02/20/07 02/20/37 23,831,068 24,058 47 (103,76) 23,727.30 24,342.60 38789 0.00
GNMA 2002 A-D SF MRB 583 Q2/20/07 02120127 12,040.80 12,264.28 {1,351.43) 10,689.37 11,081.22 168.37 .00
GNMA 2002 A-D SF MRB 5.38 0306707 Q2020137 22,798,186 23,288.10 {81.73) 2271743 23,495,34 289.97 Q.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
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GRMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Type

Issue
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MREB
2002 A-D 8F MRB
2002 A-D SF MRB
2002 A-D SF MREB
2002 A-D SF MRS
2002 A-D SF MRB
2002 A-D SF MRE
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
20602 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D 8F MRB
2002 A-D SF MRE
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB.
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SFMRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D BF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB
2002 A-D SF MRB

Current
Interest
Rate
5.63
5.63
5.13
5.38
5.13
513
5.63
538
513
5.62
5.28
538
5.13
583
5128
583
5.38
563
538
513
563
5.63
5.13
5,38
513
5683
513
538
513
5.38
513
5.38
513
5.38
563
5.38
5.13
583
5.38
5.13
5123
563
5.38
5,13
5.63
5.63
5.38
538
538
513
5.63
5.38
513
.63
5.13
&£.38
EA K]
538
513
563

Current
Purchase

Date

03106107
03/20/07
0320107
o3/20107
C3/06/07
4/24107
d4/24507
Q4/24107
Q3277
Q27107
04124107
Q4/10/07
04/10/07
04/10/07
Q5/08/07
085/08/07
Q58107
Q5/22/07
[rrliorg
05/22/07
Q6KI5/G7
06/05/07
06105107
oeM9/eT
06/19/07
C&/19107
03107107
T/0s0Y
ar/osnz
QTHTHT
Q71717
04724108
04/24/08
Q422108
Q4122108
05/07/08
05/07/08
05/67/08
05/14/08
05/21/08
06/11/08
Q7/08/08
0708108
Q716108
06/18/08
06/25/08
06/25/08
07/23108
07/20/02
GB/27108
08/13108
08/13108
08/13k08
QB/27H8
08/10/08
V%/24/08
09/24/08
03/24/05
10/45/08
10/15/08

Current
Maturity

Date

0220137
C2/20/37
0372037
G3/20137
Czi20137
04/20/37
Q420/37
04/20/37
03/20/37
Q2720137
V3120137
0320137
03720137
0320137
0412037
04/20/37
0512037
04/20/37
05/20/37
Q5120/87
05/20/27
05/20/37
05/20/37
0512037
06/20/37
GB20/37
07/20/57
05/20/37
06120437
08/20/37
06/20/37
04/20/38
Q4720138
03r20/38
03/20/38
0320/38
04120/38
04120/38
04120738
05/20/38
05/20/38
06120138
03/20/38
06/20/38
03/20/38
05120138
05120735
06/20738
CB20/38
08/20/38
C7/20/38
07120/38
07/20/38
08/20/38
09/20/38
07720138
08720138
09/20/38
08/20/38
0872038

Beginning
Carrying Value
11/30/08

493343
5,932.49
23,060.88
23,112.39
8.420.57
2382463
17,687.59
14,438.60
18,568.91
4,554.02
8,344.79
13,583.40
22.261.09
7,645.90
12,977.90
6,143.09
13.870.72
4,836.39
20,185.43
28,130.85
24,42005
7,695.82
40,883.41
9,366.34
19,811.60
9,748,685
4347299
17.753.19
17,163,39
18,086.87
1591335
4,799.19
7.126.46
6 ATT.07
5,623.61
2434.05
9,094.83
5,864.57
7.319.67
12,368.31
5,350.32
€,383.38
4,200.41
2,473.58
629.32
3,295,862
13,189.83
7,257.36
3.429.48
5,168.35
4,5658.79
3,589.87
5,351.62
2,337.13
10,975,32
241109
4,733.00
5,158.79
2653.44
2,744.35

Beginning
Market Value
11/30/08

5,025.06
8,042.76
23,231.61
2360837
§,501.05
2405357
18,017.07
14,749.04
18,746.78
4,638.70
8,524.17
13,875.21
2247465
7.788.21
18,102.81
6,257.62
14,169.74
4,926,863
20,599.57
28,401.93
24,946.14
7,839.57
41,278.08
9,568.26
20,104.14
9,831.04
43,918.78
18,136.16
17.288.02
18,477.37
16,038.42
4,906.61
7.201.82
6,622.02
5,732.69
2,48B.56
9,187.25
5,968.20
7.483.66
1247142
$,404.80
6,507.75
4,284.78
249891
641.585
4,073.39
13,485.96
742048
3,506.62
522153
4,657.98
3,650.20
5,406,60
2,382.80
11,082.41
2,465.58
4,781.84
5275.16
2,680.88
2,798.12

1S

Purchases

Page 51

Sales

Maturities
(16.03)
{1927)
(99.81)
{88.45)
{38.47)
{85.01)

{1,262.46)
(1,856.84)
(106.06)
(14.86)
(28.38)
(47.28)
(79.23)
(25.66)
(49.65)
(19.68)
{47.62)
(15.68)
(72.60)
(132.10)
(82.87)
(27.54)
{162.21
{31.50)
{71.15)
{31.01)
{161.32)
{E1.16)
(2,644.36)
{60.12}
{55.22)
(17.23)
(23.29)
(22.87)
(16.87)
{7.78}
{34.85)
(17.56)
@2.71)
{40.68)
(17.40)
(18.78)
(13.12)
(7.85)
(1.88)
(11.78)
(41.58)
(22.33)
{10.51)
(17.24)
{13.30)
{10.90)
{(24.6%)
(6.74)
{4077}
{735}
(18.74)
(29.,56)
{8.97)
{7.92)

Transfers

Ending
Camrying Value
02/28/09

4,917.40
591322
2296107
23023.94
8,382,110
23,739.62
16,425.13
12,581.76
18,462.85
4,539.16
8,316,441
13,536.12
22,181.85
762124
12,628.25
§,123.41
13,823.10
4,820.71
20,092.83
27.938.75
2433718
765828
40,721,114
9.334.84
19,840.45
9,717.84
43311.67
17,692.03
14,519.03
18,026.75
15,848,14
4,781.96
7,106.17
€,45420
5,606.74
242627
9,059.98
5,837.01
7.296.90
12,327.63
5,332.92
6.364.61
418729
246563
82744
3,983.83
13,148.24
7,234.97
3418.97
$,151.11
4,555,439
3.558.97
5,326.98
2,330,39
10,934.55
2,403.84
4,714,26
512923
2,644.47
2,736,43

Ending
Market Value
varzefo9

5,097.73
6,130.15
23,557.22
23,813.70
§,599.61
24,356,86
17,028.37
12,013.84
18,942,34
4,705.71
8,601.97
14,000,74
22,758.23
7.801.01
13,264.58
6,348.40
14,288.01
4,997.91
20,7683.46
2872757
25,174,05
7.950.24
41,781.77
9,655,965
20,357.54
10,075.34
44,464.01
18,300.89
14,870.77
18,647,456
16,232.32
4,949,385
7,296.14
5,680.78
5,817.89
2,511.48
9,302.30
6,066.91
7.553.26
12,634.60
5475.76
6,504.8¢
433466
2,531.77
651.08
4,134,14
1361079
7.459.74
3.539.38
5,289.54
4,727.63
3,684.37
£.470.06
2,418.4¢
11,228,59
2,488.66
4,841.7¢
5,310.22
2,71568
2,840.03

Change
In Market
Value
88.70
106.66
37542
233,78
137.03
388.30
273,76
121.64
301.62
81.87
106.18
172.81
362.81
137.48
21142
110.46
176.49
86,96
256.43
457.69
310.78
138.27
66596
119.20
324.55
17631
708.55
225.89
217.11
230.21
259,12
60.47
117.61
8185
10207
30.70
149.80
106,27
92.37
203.58
88,28
11587
53.00
40.81
11.42
7254
166.42
¢1.59
43.27
85.25
82.95
45,07
8210
42.43
180.95
3043
78.00
64,62
43.77
49.83

Recognized

Gain

0.00
Q.00
.00
0.00
0.00
0.00
0.00
0.00
0.00
Q.00
0,00
0.00
0.00
c.00
.00
0,00
6.00
0.00
Q.00
.00
0.00
as)
0.60
0.00
.60
0.00
0.00
0,00

0.00

0.00
0.0
0.00
0,00
0.00
0.00
.00
.00
C.00
0.00
0.00
.00
0.00
.00
Q.00
0.60
0.00
0490
Q.00
000
0,00
0.0
0.00
0,00
0.
0.00
0.00
.00
Q.00
0.00
0.00



Current Current Current Beginni Beginning Ending Ending Change
Investment Interest Purchase Maturity Carrying Value Market Value A tions! Amortizati Carrying Value Market Value In Market Recognized
Type Issue Rate Data Date 11/30/08 11730/08 Purchases Sales Maturities Transfers 02/28109 02/28/09 Value Gain

GNMA 2002 A-D SF MRB 5.13 10/15/08 09/20/38 1481711 1,416.21 (442} 1,397.2¢ 1,434,91 2312 0.00
GNMA 2002 A-D 5F MRB 563 10/29/08 06/20/38 3,615.34 3.688.24 {1037) 3,604.87 3,741.52 6585 falles]
GNMA 2002 A-D SF MRB 513 111218 10/20/38 5,896.85 5.958.03 {36.07) . £,860,78 6,018.79 95.83 .00
GNMA 2002 A-D SF MRB 538 111218 10/20/38 1,923.92 1,967.42 (5.76) 1.8618.16 1,885.95 24.29 0,00
GNMA 2002 A-D SF MRB 513 11/25/08 Q920138 2.848.04 2,877.63 {11} 2,838.93 2,$15.51 45.99 0.00
GNMA 2002 A-D SF MRB 5.38 112518 11/20/38 10,581.14 10,820.56 (31.67) 10,549.47 10,922.46 133,57 0.00
GNMA 2002 A-D SF MRB 563 12/110/08 10720138 : 2,906.58 2,806.58 3,016.81 - 11023 0.00
GNMA 2002 A-D SF MRB 538 12/10/08 11/20/38 6,134.47 6,134.47 6,351.47 217.00 0.00
GNMA 2002 A-D SF MRB ' 5.13 12/10/08 1172038 7.218.51 721851 7413.37 194,86 0.00
GNMA 2002 A-D SF MRB 533 12/17108 11120638 7.998.97 7.908.97 7.867.83 26586 C.00
GNMA 2002 A-D SF MRB 525 12117108 12/20/38 11,530,28 11,530.28 11,891.80 361.52 0.00
GNMA 2002 A-D SF MRB 5.25 1217/08 11720738 4.244.4% 4,244,485 4.377.55 133.07 0.00
GNMA 2002 A-D SF MRB 525 12178 12/20/38 5,874.04 5,874.04 6,058.22 184.18 0.00
GNMA 2002 A-D 5F MRB 513 1217108 12/20/38 10,212.83 10,212.88 10,488.66 27577 0.00
GNMA 2002 A-D SF MRB 525 1217108 11/20138 5,951.28 5,961.28 €,148.19 186.91 290
GNMA 2002 A-D SF MRB 525 12/23/08 12/20/38 14,182.95 14,182.85 14,627.75 444.80 0.00
GNMA 2002 A-D SF MRB 5.25 12/23/08 10/20/38 5,375.01 - © 5376.01 5,544.61 168.60 0.00
GNMA 2002 A-D SF MRB 5.13 12/30/08 12/20/38 5616.87 5,616,897 5,768.72 151.75 0.00
GNMA 2002 A-D SF MRB 538 12030108 11/20/38 2.945.39 2,946.39 3,05068 104,29 0.00
GNMA 2002 A-D SF MRS 5.25 12/30/08 12/20/38 1,987.85 1,987 .85 2,080.21 62.36 0.00
GNMA 2002 A-D SF MRB 815 1230108 12/20/38 547444 5,474,44 5,6827.82 153.38 000
FNMA 2002 A-D SF MRB 513 20007 - O1ON3T 8,368.72 9,505.23 (34.98) . 933374 9.565.64 95,39 .00
FiNMA 2002 A-D SF MRB 5.38 03/06/07 Q201/37 12,802.05 13,050.94 {96.27) 12,705.78 13,067.27 112,60 0.00
. FNMA 2002 A-D SF MRB 5.63 03/06/07 02/01/37 5,868.02 6,005.63 (18.39) 5,848,63 6,037.53 51.2¢ .00
FNMA, 2002 A-D SF MRB 513 Q3fzo0m7 09/01/36 1,704.55 1,729.40 (20.98) 1,683.57 1.725.96 17.54 c.00
FNMA 2002 A-D 5F MRB 5683 03/20/07 02/09/37 7,693.47 7.879.02 {26.50) 7.671.97 7,919.78 67.26 0.00
FNMA 2002 A-D SF MRB 538 Q3120007 08/01/36 §,095.71 5,195.83 (25.63) 5.069.78 5,215.08 45.18 0.00
FNMA 2002 A-D 5F MRB 513 032707 03/01/37 §,012.1¢ 9,141.67 {40.55) 8,971.64 9,195.70 8458 0.00
FNMA 2002 A-D SF MRB 538 04/10/07 03101137 21,20527 21,617.86 (73.05) 2113222 21,733.79 185.98 0.00
FAMA 2002 A-D SF MRB 5463 04710107 03/01537 11,448.77 11,717.41 {39.40) 11,408.57 11,778.06 100.05 .60
FNMA 2002 A-D SF MRB 5.13 o4nony 03101137 18,143.49 18,404.28 77.97) 18,065.52 18,515,83 180.52 Q.00
FNMA 2002 A-D SFMRB 538 04424107 0a/01137 34.042.85 34,712.97 (3,213.79) 30,825.06 31,713.70 21452 0.00
FNMA 2002 A-D SF MRB 5.13 04124107 04/01737 9,563.71 10,707.00 (36.59) 9,927.16 0,175.23 104.78 0,00
FNMA 2002 A-D SF MRB 5.63 Qar24707 04/01/37 522082 5,343.37 (17.49) 5,203.33 5,371.53 45.65 Q.00
FNMA, 2002 A-D SF MRB 513 03108107 0401137 5,180.74 5,255.27 (18.48) 5.162.26 529128 54.50 200
FNMA 2002 A-D SF MRB 5.38 05/22107 040137 5,001.77 5,088.17 {1840} 4,583.37 5,125.31 44.54 0.00
FNMA 200z A-D SF MRB 5.13 082207 04/01437 4,162.67 4,222.53 {30.54} 4,132.13 4,235.44 43.39 0.00
FRMA 2002 A-C SF MRB 538 06/05707 05/01/37 7,304.66 7.448.58 {27.28) 7.277.38 7,486.32 65,02 0.00
FNMA 2002 A-D SF MRE 563 06/05/07 05/01/37 8477.71 867657 (28.09) B,449.62 872290 74,12 0.00
FNMA, 2002 A-D S5F MRB 513 0605107 24101/37 881122 §938.09 {41.93) 8,769.26 8,968.58 9242 0.00
FNMA 2002 A-D SF MRB 5.28 0B/19/07 A5/01/37 13,772.06 14,040.47 (73.29) 13,698.77 14,089.17 121.8¢ Q.00
FNMA 2002 A-D SF MRE 513 QTI0307 0601137 11,818.37 11,988.71 (83.17) 11,755.20 12,049.34 123.80 .00
FNMA, 2002 A-D SF MRB 513 J4/08/08 03/01/38 3,690.85 3,746.58 {12,95) 3,677.90 3,781.46 57.53 G.00
-FNMA 2002 A-D SF MRB 5.63 04/15/08 12/61/37 3147847 3.256.17 {14.23) 3,162.24 3.262.83 50.85 .00
FNMA 2002 A-D SF MRB .38 04/15/08 01/01/38 532182 5.462.86 (18.58) 5,303.04 5,500.41 56.03 .00
FNMA 2002 A-D SF MRB 513 o4/18/08 D4/Q1/38 2,431.73 2,468.48 (7.98) 242377 2,49865 3813 0.00
FNMA 2002 A-D SF MRB 538 041298/08 04401738 3.520.3% 3,613.88 (17.28) 3.503.03 363345 36.87 2.00
2002 A-D SF MRE Total 79,073,857.05 - 76,687,19388 5,083,141.23 {2,817,985,20)  (1,539,065.88) 0.00 30,110,045.72 81,468887.53 1,745,503.85 0.00

Repo Agmt 20044 Single Farnily Jr. Lien 028 Q2127108 o3fo2ite 53,75 53.75 9,375.20 9,428.95 9,428.95 - 0,00
Repo Agmt 20044 Single Family Jr, Lien 026 Q227109 03/02/08 124,108.18 124.108.19 (8.459.19) 115.650.00 115.650.00 - 2.60
20044 Single Family Jr. Lien Total 124,162.94 124,162.94 9,375.20 {8.459.1%) 0.00 .00 125,078.95 125,078.95 0.00 0.00

Repo Agmt 19$1 A SIF (1980 A Refunding} 0.26 02727109 03/02/08 985.00 965.00 30,168.40 31,163.40 3116340 - 0.06
Gics 1981 A S/F {1980 A Refunding} 6.08 11/14/95 09/30/29 697,285.53 697,286,853 36,351.00 733,636.53 733,636.53 - 0.00
Repo Agmt 1991 A S/F (1930 A Refunding) 0.26 C2/2710% 93/02/09 2.97 : 2.97 297 - 0.00
GICs 1991 A &fF (1980 A Refunding) 6.08 14196 08/30/29 95.20 9820 0.00 9920 99,20 - 0.00
Repe Agmt 1991 A S/F (1980 A Refunding) 0.26 Q2127108 03/02/09 14,687,34 14,687.34 1468734 - 000
GlCs 1991 A S/F (1950 A Refunding) 4.51 08/26/02 03101134 618,850.11 618,850.11 (1,201.73) 61764838 €617,648.38 - 0.00
Repa Agmt 1991 A S/F (1980 A Refunding) 0.26 QAT 03/02/08 0.1 0.01 0.1 - 0.00
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Investment
Type

cilet]

Repo Agmt
Repo Agmt
GICs
GICs
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
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GCNMA
GNMA
GNMA
GNMA
GNMA
Repe Agmt
FNMA
FNMA,
FNMA
GNMA
FNMA
GNMA
GNMA
GNMA
GNMA

Issue
1981 A SIF (1980 A Refunding)
1991 A SIF {1980 A Refunding) Total

1994 ASB SF (1983 Refunding)
1994 A&B SF (19883 Refunding)
1994 A&B SF (1853 Refunding)
1994 AR SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1984 A&B SF {1983 Refurding)
1994 ARB SF {1983 Refunding)
1994 A&B SF {1983 Refunding)
1994 A&B SF {1983 Refunding}
1994 A&B SF {1983 Refunding}
1994 ASB SF (1983 Refunding)
1894 A&B SF (1983 Refunding}
1994 A&B SF (1983 Refunding}
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1894 A&E SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1984 A&B SF (1983 Refunding)
1954 A&B SF (1983 Refunding)
1994 AZS SF (1983 Refunding)
1994 AZB SF (1983 Refunding)
1994 A&B SF (1883 Refunding)
1994 ASB SF (1983 Refunding)
1994 ARB SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1294 ARB SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF {1983 Refunding)
1994 AZE SF {1983 Refunding}
1994 A&B SF {1983 Refunding)
1994 ASLB SF (1983 Refunding}
1994 AZB SF (1883 Refunding}
1994 ALE SF (1983 Refunding)
1894 AZB SF (1383 Refunding)
1994 AZB SF (1983 Refunding)
1884 A&B SF (1983 Refunding)
1954 ALB SF (1983 Refunding)
1994 A&S SF (1983 Refunding)
1984 A& SF (1983 Refunding)
1994 A&S SF (1983 Refunding)
1994 A&E SF (1983 Refunding)
1994 A&B SF (19883 Refunding)
1994 A&B SF (1963 Refunding)
1994 A&B SF (1983 Refunding)
1994 ALB SF (1983 Refunding)
1994 AZB SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF {1983 Refunding)
1994 ALB SF {1983 Refunding)
1994 A&B SF {1983 Refunding}
1994 ASR SF {1983 Refunding}
1994 ASB SF (1953 Refunding}
1894 AZB SF (1883 Refunding)
1994 AZB SF (1983 Refunding}
1994 A&B SF (1883 Refunding)
1894 A&B SF (1983 Refunding)

Current
inerest
Rate

6.08

.26
026
6,08
6.08
6.15
6,15
6.15
615
6.15
6.15
6.15
6.15
6.15
6.15
6.15
6.15
815
615
615
615
6.15
8.15
£15
6.15
8.15
5,15
8.18
6.15
6.15
615
8.15
&6.15
6.15
8.13
6.15
6.15
6.15
6.15
615
615
615
815
815
5.15
8.15
815
6.15
0.26
675
6525
625
8.7
6.25
625
6.25
545
8.25

Current
Purchase

Date
11114798

02/27109
D2/2TK03
11/14/96
11/14/96
05/30/96
06/27/96
Q771596
07/01/96
08/15/98
08/28/96
0916/96
10/30/96
12/23/9%6
0327187
09/z29187
0TI30M56
03/25/96
0&/1519&
04/29198
05/15/88
05/30/96
Q6M7I96
A6/29/96
07/115/96
08/29/96
Q9/16/96
09/26/96
10/30/96
11/26/96
12123796
01116/97
g Ecieliorg
02113087
0227187
03127197
04/29187
05/20/97
0626197
GaM8Y
0%/29/97
226198
03/26/98
4/29/98
06/25/98
07/16/98
09/10/98
11M19/98
Q212708
02/20/98
03/2798
06/26/98
02/20/98
11/30/98
03127/98
0519/98
07/28/00
08114728

Current
Maturity

Date
08/30/29

03/02/09
03/02/09
09/30/29
Q9/30/29
04I01126
05161126
06/01/26
0610126
0710126
08101126
08101126
10/01/26
11/01/26
[saliirg
CTIO27
0720126
03/20126
C7i20/28
04/20/26
05/20/26
A5/20/26
06/20/26
06/20/26
06/20/26
08720/26
0912026
09/20/26
10120126
11/20/26
1212026
12/20/26
01/20/27
02/20727
Q220027
03120127
od/20127
C5/20027
06/20/27
07/20/27
0820127
02/20/28
01/20/28
04/20/28
05/20/28
06/20/28
07/20/28
10r20/28
030209
01101428
03/01/28
05/01/28
01/20/28
09/01/28
03/20/28
05/20/28
06/20130
07/2028
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i Beginni Ending Ending Change
Carrying Value Market Value Accretions! Amortizations/ Carrying Value Market Value in Market Recognized
11130108 11/30/08 Purchases Sales Maturities Transfers 02/28/09 02/28/09 Value Gain
0.12 0.12 .00 0.12 0.12 - 0.00
1,317,228.96 1,317,226.96 81,209,72 (1,201.73) 0.00 0,00 1,397,237.95 1,397,237.95 0.00 0.00
041 0.41 465.38 465.79 465,7¢ - .00
.01 6.01 16.53 16.54 18.54 - C.00
21,685,15 21,685.15 9,130.00 30,815,15 30,815.15 - 0.00
908.75 508,75 0.04 ©08.76 508,76 - 6.00
9,893.76 10,259.01 (84.68) 9,508.1¢ 10,354.90 180.55 0.00
9,141,16 9,467.28 (120.65) 9,020.57 9,511.31 164.58 9.00
10,367,973 10,759.48 {113.76) 10,253.37 10,833.47 187.75 0.00
7.774.52 8,072.82 (65.63) 7.708.59 8,148.77 14188 0,60
10,830,10 11,24225 (192,69 10,637.41 11,241.50 191.84 9.00
7.930.58 8,193.95 {94.20) 7.836.78 8,210.54 104,79 0.0
744874 7.693.36 (246.22) 720252 7.538.30 §1.16 0,00
15,882.49 16,401.05 (240.28) 15,842.23 16.,368.,50 207.71 0.00
11,233.52 11,605.33 {138.77 11,094.75 11,614.85 148,29 0.00
10,895.44 11,246.55 {137.75) 10,755.69 11,252.56 143.78 0.00
4,$95.02 5,156.36 (35.69) 4,955.33 5.226.40 105.73 0.00
44,693.17 45,769.20 {424.45) 44.268.72 46,436.32 1,091,857 0.00
12.104.82 12,355.30 (184.65) 11,920.47 12,502.88 292,23 0.00
36,866.46 37,776.42 (533,25} 36,363.21 38,135,3¢ 892.22 0.00
13,838.49 14,168.83 (170.83) 13,667.86 14,334.08 336.08 0.00
45,102.95 45,176.77 (474.98) 44,627,987 45,801.058 1.099.27 000
15,732.87 16,110.72 (12927) 15,603.60 . 15,366.67 385,22 000
43,601.96 50,788.15 (2,450.20) 4715176 49,452.80 1,114.85 0.00
11,485.48 11,758.09 (90.01) 11,395.47 11,949.54 281.4¢8 0.00
60,028.17 61,447,912 (548.79) 59,350.38 62,260.62 1.462.2¢ 0.00
4090867 41,728.68 {515.79) 40,394.08 42,206.59 993.40 0,00
20,048,05 20,436.46 (267.22) 19,780.83 20655.45 486.21 0.00
14,577.49 14,865.35 {1,875.25) 12,702.24 13,26866 278.56 .00
43,988.57 44,844.37 (503.15} 43,485.42 45411.74 1,070.52 0.00
26,460.09 26,994.88 (238.05) 2622204 2740344 84681 0.00
15,204.28 18,49575 (130.82) 15,073.46 15,736.83 371.90 Q.00
36,150.9% 36,844.78 (343.13) 35,807.88 37,384.53 882.88 0.00
18,858.47 19,232.20 (217.85) 18,640.82 19,545.12 530,57 0.00
15,367.63 15,671.64 {1,078.14) 14,282.43 14,982.18 38868 0,00
§,851.07 7,081.67 (60.12) 6,830.95 7.218.05 186.50 000
22,370.80 22,775.90 {214,06) 22,156.54 23,193,15 831.31 0.00
10,608.04 10,794.36 (79.62) 10,525.42 11.015.12 300.38 0.00
13,798.24 1342876 {330.64} 12,857.60 13,461,712 363.00 0.00
8,356.43 8,505.78 {96,086} 8,260.37 8,644.78 235,06 0.00
13,035.05 13,343.17 {150.10} 12,884.85 13,550.94 356,87 0.00
2751063 28,003.56 (206.18} 27,30445 28,576.40 779.02 0.00
6,698.83 581539 {52.47} 6,635,356 6,949.07 196,15 0.00
7.857.83 7,994.87 (626.45) 7.231.28 7,572.14 204.02 0.00
11,120,62 11,314.04 {87.06) 11,033,56 11,553.38 32640 0.00
8,576.08 8,725.29 (74.87) 8,501.18 §,201.78 251,36 0.00
4,607.86 4,688.07 (84.44) 4,523.42 4,736.60 13287 0.00
17,344, 27 17.646.06 {164.16) 17,180.11 17.989.64 507.74 0.00
26,817.80 27,284,43 {199,19) 25,618.61 2787287 787,63 .00
§0,150.22 50,1502z 98,139.16 148,289.38 143,289.35 - 8.00
1,808.43 1,973.00 {27.14) 1,88128 1,973.86 2800 0.00
3,654.68 377777 {34.78) 3,619.90 3,799.18 56,17 .00
955.05 990.2% (34.41) 923.64 959.35 13.47 0.00
20,468,869 20,583.00 {1,75525) 18,713.4¢ 19,637.53 509.78 Q.00
4,144.86 4,284.48 (27.97) 4,116.95 4,320.84 427 0.00
40,748.29 41,573.05 (370.08) 40,376.23 42,372.11 1,169.12 0.00
24,221,886 24,712.11 (839.70) 2338216 24,536,76 864.35 0.00
17,663.99 18,008.03 {155.26) 17,508.73 18,040.23 18746 000
14,872.85 15,173,88 {137.27) 14,735.58 15,463.22 426.61 0,00



investment

GNMA
GNMA
FNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
FNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
FNMA
GNMA
FNMA,
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GNMA
FNMA
GNMA
GNMA
-GNMA
GNMA
FNMA

Type

Issue
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 ASB SF (1983 Refunding)
1954 ASB SF (1883 Refunding)
1994 A&B SF (7983 Refunding}
1994 A%EB SF (1983 Refunding)
1964 AZB SF (1983 Refunding)
1994 A&S SF (1983 Refunding)
1994 A&E SF (1983 Refunding)
1994 AZB SF (1983 Refunding)
1994 AZB SF (1983 Refunding)
1994 A%B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF {1953 Refunding)
1994 ASB SF {1983 Refunding)
1894 AZB SF (1983 Refunding)
1924 ALE SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1984 AER SF (1983 Refunding)
1954 ASB SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 ARB SF (1983 Refunding)
1994 AZB $F (1983 Refunding)
1954 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1894 A&B SF (1983 Refunding)
1994 ALB SF (1883 Refunding)
1834 ARB SF (1983 Refunding}
1884 ALB SF (1983 Refunding)
1994 A&B SF (1963 Refunding)
1984 A& SF (1983 Refunding)
1994 AZB SF (1982 Refunding)
1994 ALB SF (1983 Refunding)
1994 AGB SF (1983 Refunding)
1994 ASB SF (1983 Refunding)
1984 A%B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 ASB SF {1983 Refunding)
1994 A&B SF {1983 Refunding)
1694 ABB SF (1983 Refunding)
1994 A&B SF (1983 Refunding}
1824 ALE SF (1283 Refunding)
1994 ALB SF (1963 Refunding)
1994 A&B SF (1983 Refunding)
1994 ASS SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 ASB SF (1983 Refunding)
1994 ASB SF {1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 ALB SF (1963 Refunding}
1994 A&B SF (1983 Refunding)
1994 A&B SF (1962 Refunding)
1984 A&B SF (1983 Refunding)
1994 ALE SF (1983 Raefunding)

Current
Interest
Rate
6.25
6.25
625
625
6.25
6.25
625
6.25
6.25
£8.25
5.45
545
545
545
5.45
5,45
5.45
545
545
5.45
5.45
545
5.45
545
545
545
545
545
5.45
5.45
5.45
545
545
5.45
545
545
5.45
548
545
545
5.45
5.45
5.45
" 545
5,45
545
545
545
5.45
545
545
545
545
5.45
5.45
5.45
545
545
5.45
545

Current
Purchase

Date

06/29/98
05/18/98
03/31/09
11/30/88
11/20/98
11/30/98
05/27198
02/16/99
03/31/88
0527199
07/30/39
08/26/99
09/20/93
0972098
1220199
01119/00
10/28/99
11/18/9g
12/30/98
0128100
02/22/00
Q327100
04/27/00
04727100
05/30/00
06/21/00
09118/00
07124100
0730199
08/26/99
£0/20/9¢
09/20/98
12720198
0119/00
10/28/99
11/18/99
12/30/93
01/28/00
02/22/00
03/27/00
061221839
[erpiilic]
08/26/89
09/20/99
12/21/9%
10/29/98
111849
12/30/59
01/28/00
02/22/00
Q3/27/00
02123100
07/28/00
03127100
04/27/00
04/27100
0530100
06/21/00
09H8/00
A7/24/00

Current
Maturity

Date

06120728
09/20/28
11/01/28
11120128
11/20/28
1C/20/28
11101/28
Q2/20/29
02120/29
05/20/29
07/20/29
08/20/29
0811129
09/20/29
12/01/29
12101720
10/2012%
1120128
12/20/29
01/20/20
01/20/30
02/20/30
03/01/30
04/20/30
04120130
05/20/30
09/20730
0601130
0720128
08/20r2¢
Da/01/29
0%/20/29
12/01/29
12701729
10/20/29
11120/29
12/30/28
01/26/30
01/20/30
02/20120
06/20/29
OT/20028
0&/2012¢
0S/20/2¢
1101729
10/20/29
11720/29
12020/29
01/20/30
01/2C/30
02/20/30
01401730
06/20/30
02/20130
03/01/30
04/20130
04/20/130
A5/20/3¢
08/20/30
B6/01/30

Beginning
Camying Value
11/30/08
7,262.31
11,052.20
1,854.08
8,688.27
7.606.79
2,571.87
1,480.9%
15,063.79
981.80
5,568.24
11,401,584
10,959.08
1.676.65
5,419.37
8,032.48
4,321.14
19,506.46
2,816.84
36,332.11
11,932.81
5,038.51
6,992.03
4.510.95
§,168.85
1.538.18
9,410,171
15,783.44
2,209.95
463321
80,857.04
13,974,13
44,979.31
50,087.80
35,854,37
162,728.17
23.379.11
301,546.03
§8,039.71
41,826.48
16,726 63
94,194.25
117,436.23
79,444,27
66,326.03
3803297
124,526.68
177,308.44
145,492.98
165,787.59
80,667.62
39,626.51
19,518.51
1445,605.74
42,305.14
3743583
67,799.76
12.766.05
78,101.32
130,998.01
19,171.39

Beginning
Market Value
H1130/08

7.409.37
11,275.87
2,019.91
8,864.10
7.760.76
262392
1,541.43
15,365.81
1,001.47
5679.91
11,627.84
11,176.15
1,714.87
552873
§171.27
4,420.57
19,884.86
287265
3705180
12,165.35
513767
7,128.21
4,607.64
8,323.05
1,568.09
£,583.41
16,090.88
2,359.38
96,507.84
92,758.95
14,234.07
45,870.30
81,215,586
36,686.58
165.951.81
23,842,24
307,519.60
106,969.03
42,641.26
16,032.85
96,060.27
119,762.62
81,018.05
67,839.92
38,908,07
126,993.55
180,621.97
148,375.22
182,017.13
62,433.82
40,398.17
18,867.62
149,461,62
43,129.25
38,242.18
69,120.50
13,014.72
7982267
133,548.85
19,582.23

Accretions!
Purchases

Page 54

Amortizations!

Sales Maturities
(50.06)
(75.35)
(33.78)
(58.21)
{55.22)
{1647}

(125.19)
(142.00)
(15.91)
(35.84)
(1.313.11)
{78.31)
(10.43)
{35.22)
(54.87)
(41.90)
{149.43)
{29.35)
{1,020.28)
(73.38)
(31.38)
(57.34)
{28.46)
(84.67)
(9.28)
(59.48)
(256.65)
(40.0%)
{10,898.38)
{649.97)
{86.59)
(292.29)
(454.91)
{347.78)
(1,240.17)
(243.59)
{8.467.96)
(608.58)
(250.40)
(128.95)
(1,254.26)
{907.38)
{689.13}
{439.82)
{1,143.05)
(887.83)
(1,306.02)
{955.69)
{1,080,10)
(784.08)
(250.89)
(118,10}
(1,283.67)
(346.87)
{236.28)
{704.38)
{77.05)
(453,70}
{2,130.25)
(332.10)

Ending
Carrying Value
02/2810%
7.212.25
10,976.85
1,920.30
§,630.06
7.551.57
2,585,40
1,365.80
14,921.78
965.8%
5,531.40
10,088.83
10,880.77
1,666.22
5,384,15
597767
4,278.24
19.457.03
2,787.49
35311.83
11,859.43
5,008.12
6,934.6¢
4,482.49
8,084.08
1,528.80
9,35063
15,526.78
2,269.94
83,734,83
80,307.07
13,827.54
44,687.02
45,612.8¢
35,516.58
161 488.00
23,135.52
293,078.07
98.430.73
41,566.09
15,557.68
92,936.99
116,528.85
78,855,14
65,868.21
35,869.92

Transfers

123,638.85

176,003.42
144,537.29
164,707.49
§9,853.54
39,375.52
19,400.41
1435,317.07
41,958.27
37,208.55
67,095.38
12,689,00
7760762
128,867.76
18,838.2¢

Ending
Market Value
02/28/03

7,568.41
11,518.86
2015.41
9,056.19
7.924.48
2,681.58
1,433.00
15,660.72
1,013.7¢
5,805.34
10,403.74
11,220.33
1,720.32
5,552.19
6,173.06
441913
20,064.29
2,874.50
3641387
12,219.58
5,160.17
7.145.22
462016
8,320.45
1,575.26
9,634.51
15,998.14
2,339.57
£6,348.14
63,125.61
14,279.33
45,081.68
51,23473
36,677.60
166,528.04
23,857.56
202,224,938
101,418.11
42,828.02
16,071.20
95,840.69
120,165.69
81,316.19
67,942.48
38,095.81
127 .497.62
181,496.51
149,048.33
169,707.99
92,612.40
40,570.69
20,034.60
149,728.90
4325212
38,345.06
69,132.40
13,074.22
79,963.72
132,780.17
1941784

Change
In Market
Value

20916
318.34
25.28
25030
218.94
74,13
16.76
438.91
28,14
162.27
89.61
122.48
15.88
6068
55.60
40.45
218.86
31.20
382.35
127.61
53.88
74.35
40.98
£6.30
1645
100.58
163.92
20.20
73868
101663
131,85
503.65
469.78
335.80
1.816.40
258.91
3,173.34
1,059.06
44718
167.20
1,034.68
1.310.45
887.27
742,38
330.79
1,391.90
1,980.56
1.628.80
1,770.96
962,66
423.51
185.08
1,585.95
449,74
340.18
716.23
138.55
834.75
1,360.57
167,71

Racognized
Gamn
0.c0
0.60
0.60
0.00
0.00
0.00
000
0.00
0.00
0,00
0.00
€.00
Q.00
0.00
0.00
Q.00
Q.80
0.00
0.00
0.00
Q.00
0.00
0.00
6.00
c.00
0.00
0.00
Q.00
0.00
0.0
000
0,00
0.00
0.00
0.00
¢.00
C.00
2,00
9.00
0.00
0,00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
.00
c.00
0.00
.00
0.00
Q.60
090
000
0,00
0.00
Q.00



Investment

Type
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
GNMA
GRMA
FNMA
GNMA
FNMA
FNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA

Repo Agmt
GiCs
Repo Agmt
GICs

Repo Agmt
Repo Agmt
GIC's
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GHMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
1894 A&B SF (1983 Refunding)
1894 A&B SF (1983 Refunding)
1994 ASB SF (1983 Refunding}
1984 A&B SF (1983 Refunding)
1994 ASE SF (1983 Refunding)
1994 ARB SF (1883 Refunding)
1994 AZB $F (1983 Refunding)
1994 A&B SF (1953 Refunding)
1994 A&B SF (1983 Refunding)
1934 AZB SF {1983 Refunding)
1994 AXE SF (1983 Refunding)
1894 ASE SF (1983 Refunding)
1994 A&B SF (1963 Refunding)
1684 ALB SF (1983 Refunding)
1984 A&B SF (1983 Refunding}
1984 AEB SF (1983 Refunding}
1994 ALE SF (1983 Refunding)
1994 AZB SF (1983 Refunding)
1994 ALB SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 A&B SF (1983 Refunding)
1994 AZE SF {1983 Refunding)
1994 AZB SF {1983 Refunding)
1994 AB SF {1983 Refunding)
1994 AEB SF (1283 Refunding)
1994 A&B SF {1983 Refunding) Total

1995 C SF (1985 ARB Refunding)
1955 C SF {1935 ABB Refunding)

1935 C SF (1885 AZB Refunding)

1995 G SF (1985 ABB Refunding)

1995 C SF (1985 A8B Refunding} Total

2005 A Single Family
2005 A Single Famify
2005 A Single Family
2005 A Single Family
20035 A Single Family
20035 A Single Family
2005 A Single Family
2005 A Single Famity
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Farnily
2005 A Single Family
2005 A Single Family
2005 A Single Farnily
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Singla Family

Current
Interest
Rate
5.45
5,45
5.45
545
545
545
5.45
5.45
5.45
545
545
545
545
5,45
4.49
4.49
4.49
4.48
4.48
4.49
4.49
4.49
449
449
448
4,48

026
6.08
0.26
6.08

0.26
0.26

24,49
4.48
449
449
449
449
4.49
4.49
4.49
4.49
4.49
449
443
448
448
449
449
449
4,49
4.49
4.49
4.49
4.49

Current
Purchase

Date

07724100
Qg8/28/00
03727100
04127100
05/20700
0621700
0531108
10/23/00
10/20/0Q
07124100
12/21/00
10/06/00
10/30/00
0212/01
07107105
09/15/03
Og/22/05
0811135
08/18108
08/30/05
0%/29/05
16/13/05
10/27/05
14701105
09/08/05
11/01/05

0227109
11114196
bririgivc]
11714196

0227109
02/27/03

0811105
08/36/05
10/27105
10/27/05
09/29/05
10/06/05
10120005
12/08/05
1215005
11103105
1110405
11147105
11/22/05
11/28/05
12122/05
12/28/05
01/05/06
1112108
03/09/06
03/02106
8111906
01/26/06
Q210206

Current

Maturity
Date
06/20/30
08/20/30

05/01/30
08/20/20
“10720/30
06/01/30
05/20/30
09/01/30
08/07/30
02191130
07720135
09/20135
0920735
O7i20/35
0320/35
08/20/25
0720135
Q9/20/36
10/20135
1120/35
08/01/35
10/01/35

t3ro2/cs
0of30/28
03102108
09/30/29

03/02/09
0310208

07/20/35
08/20/35
10/20/35
10/20/35
09/20135
09/20135
10720735
12720435
12720/35
11/20/35
11/20/35
11/20/35
11420135
11120/36
1220735
12/20/35
01720136
01/20136
02/20136
02/20/36
01720/35
01/20/35
Q2/20/36

B Beginning Ending Ending Change
Carrying Value Market Value Accretions/ Amortizations! Carrying Value Market Value In Market Recognized
11730/08 11730108 Purchases Sales Maturities Transfers 92/28/09 02128109 Value Gain
153,620.15 156,612.68 (11,403.68) 142,216.47 146,534.16 1,325.16 0.00
20,841.00 31,441.81 (182.42) 30,658.58 21,589.40 330 2.00
5,866.50 6,082.95 (37.79) 592871 6,108.93 683.77 0,60
53,337.08 54,376.06 {365.14) 62,971.94 54,580.14 568.22 .00
74,486.36 75,947.58 (1,608.89) 7288767 75,100.57 761.68 0.00
147 ,350,52 150,231.10 (11,211.08} 136,149.43 140,282,93 1,262.92 0.00
26,773.29 2734708 (191,99} 26,581,30 27,397.65 24256 000
5,557.81 5,665.06 {31.71} 5,526.10 5,693.85 59.50 0.00
36,235.61 36,941.41 (283.41) 35,967.20 37,059,190 386.70 0.00
60.277.17 £1,568.87° (610.36) 55,666.81 61469.13 54052 0.00
£,813.65 8,985,35 (52.69) 8,760.96 9,026.96 54.30 0.00
40,980.31 41,5658.53 {341.71) 40,63860 41,886,62 268.50 .00
43,886.38 4482685 (365,68) 43,5198.71 44,856.17 396.00 .00
10,382.60 10,621.51 (63200 10,319.40 10,656.74 9843 9.00
195,194.72 192,331.08 {8,931.91) 185,262.81 180,390.71 4,981.58 0.00
14,589.79 14,376.68 (65.93) 14,523.86 14,688.67 37822 0.00
27,532.95 27,130,87 {128.70) 27.406.25 27, 717.80 713.73 0.00
36817.97 36,372.05 {164.22) 36,653.75 3717148 963.65 0,00
93,627.57 92,492.30 (556,09} 93,071.48 94,381.56 2,444,35 0.00
180,338.45 177.699.01 {6.514.56} 171,721.8¢ 173,670.90 4,536.45 0.00
6,685.92 6,605.21 {3025} 6,655.67 6,749,956 175.00 0,00
19,004.75 18,727.51 (86.90) 18,817.85 19,133.29 482,58 0.00
$5,662.08 54,267,92 {472.81) 95,189.27 96,274.66 2,479.55 0.00
31,172.55 30,797 40 {141.22) 31,031.33 31,472.09 815,91 0.00
2242091 22,190.25 (139.59) 22,281.32 2244772 297.08 8.00
12,533.98 12,405.34 68.16, 12,465.82 12,558.23 22205 9.00
5,342 694.97 5,425,468.78 107,751.08 0.00 (104,685.76) 0.00 5,345,760.29 5,508,140,16 79.606.06 0.00
0.70 0.70 ¢.70 - 0.00
2353 23.53 0.00 23.53 23.52 - Q.00
0.01 .01 0.01 - 000
0.33 0.33 2.00 £.33 2.33 - 0.09
23.86 23.86 9.7 0.00 0.00 Q.00 24.57 2457 0.00 1)
1,187,811.69 1,157,811.6¢ 556.08 1,198,367.77 1,198,367.77 - 0.00
170,500.5% 170,500.5¢ 4,264,195.99 4,434 697.58 4,434 65758 - ¢.00
2,223,675.35 2,223,675.38 (2,223,675.36) - 0.00
1,174,491.37 1,169,113.87 {5,454.34) 1,169,037.03 1,184,125.60 30468613 .00
562,919.38 654,253.68 {3,000.62) 659,978.46 €68,450.09 1719733 9.00
1,637,188,25 1,615,856.86 {7,298,15) 1,628,760,10 1,650,933.54 42,474,383 .00
971,076.93 958,442.08 (4,292.34) £66,784.59 975,344.82 25,185.08 0,00
6,215409.14 6,134,359.56 (28,255.83) §.187,153.31 6,267,345.36 161,241.63 Q.00
2,007,476.57 1,981,251.67 (121,054.79) 1,886,361.78 1,910,824.55 50,627.67 0.00
1,303,802.37 1,286,830.58 (6,343.65) 1.287.458.72 1,314,205.72 33,818.79 0.09
1,098,046.20 1,083,808.70 {4,749.61} 1.093,296.59 1,107,561.93 28,491.84 0.00
669,994.74 $59,855.39 (4,816.22} 9685,178.52 980,471.52 25,402,35 0.00
376,968.97 373,023.99 (1,807.04) 375,061.93 380,988.14 9,871.1% 0.00
1,877,223.39 1,857,591.28 (9,96%.96) 1,867,253.43 1,896,768.65 49,147.33 0.00
1,341,71821 1.324,29185 (6,635.40) 1,335,082.81 1,352,459.32 34,803.07 0.00
700,802.20 691,703.48 (3,629.61) 697,172.59 ‘706,250.05 18,176.18 0,00
1,053,920.27 1.042,917.31 {5,289.93) 1,048,520.34 1,065,225.20 27,597.82 .00
1,457,202.07 1,442,025 25 {8,182.98) 1,448,079.09 1,471,957.36 38,145.09 0.00
2,509,041.54 2,476,561.08 (12,768.71) 2,496,272.83 2,528,872,45 65,080.08 0.00
1.572,660.32 1,552,015.39 (13,260.01) 1,559,400.31 1.578,473.20 39,717.82 Q.00
1,558,879.75 1,542,510.91 (6.914.56) 1,652,065.19 1,575,433.17 39,836,82 .00
1,447,569.67 1,428,657.79 7.721.95) 1439,847.72 1,457 94987 36,613.83 .00
1.779,754.78 1,756,490.63 {9,050.44) 1,770,704.34 1,792,463.07 45,022,858 0.00
878,785.68 867,260.93 {4,002.16) - §74,783.52 885,494.54 22,235.77 0.00
1,292,503.98 1,275,562.58 {115,362.87) 117714141 1,191.561.53 31,361.62 0.00
2.702,472.24 2/667,076.72 (13,080.18} 2,689,412.08 2,722,385.31 68,369.27 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
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNuMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA

FRMA

FNMA

FNMA

FNMA

FNMA

FRMA
FNMA

FNMA

Type

Issue
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005'A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Farily
2005 A Single Family
2005 A Single Family
2005 A Single Farnily
2005 A Single Famity
2005 A Single Family
2005 A Single Family
20035 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2008 A Single Family
2005 A Single Family
2005 A Single Family
20035 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Farnily
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Farmily
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family

Current
Interest
Rate
4.49
4,49
4.49
4.49
4.49
448
449
4.49
4.49
449
4.49
44¢
4,49
448
448
4.49
4.49
4.49
4,49
4.48
4.49
4.43
448
4.49
4.49
4.49
4.49
449
4.4¢
4.4%
4.48
449
449
4.49
4.49
4,49
4.49
4.49
4,49
4.49
4.48
449
449
4.49
449
449
4.49
4.4%
4.48
4.49
4.49
4.49
4.49
449
4.49
4.49
4.48
4.49
449
4.49

Current
Purchase

Bate

02/09/06
0216/06
02723108
C3/11/08
0518
951808
0518105
V316108
03123106
03/30/06
04/06/06
04/13/06
04/20/06
04127/06
05/05/08
05/25/06
06101706
06/08/06
06/15/06
06/27106
OTI06/56
0713108
0715/06
Q72716
08/02/08
08/09/06
0816106
08/23/06
Q9/0606
0911 2/06
Q92606
101706
11114/06
1112806
12M2/08
011607
01730167
0213167
02/20107
43720007
V424107
24M0/07
0522107
VB/05/107
07/03/07
1121107
09/25/07
12111107
0173008
01/30/08
03/26/08
10/20/05
111065
1215/05
01/05/06
02109106

02723108 -

o3Mems
04106105
Q20106

Current
Maturity

Date

0220136
02/20/36
C2/20/36
04/20/36
0520136
05/20/36
05/20/36
03/20/36
03/20/36
03/20/36
03/20/36
03/20/36
04/20/36
04/20/36
04/20736
05/20/36
06/20/38
0620136
06/20/36
0B/2036
07I20/35
06/20/36
38/20/36
7120/36
08/20/36
08/20/36
07/20/36
07/20/36
0312036
08/20/36
08/20/36
10720136
10/20/36
10/20136
10/20/36
12120136
1220135
0172037
02/20/37
01720137
03/20/37
Q2/20/37
Q4/20/37
05/20/37
06/20/37
09/20/37
04/20737
08/20/37
01/20/38
01/20/38
03/20138
10/01/35
11/01735
12/01/35
1201135
02/01/38
01/01/36
03101136
03/01/26
04101136

Carrying Value
11730108
1,146,066.15
161193522
1,770,707.80
852,648.73
384.465.56
1,030,446.57
418,123.90
72372451
1,818,061.05
1,117,23365
1,648,675.36
1,085,440.27
1,954,142.50
628,740.32
1,581,788.52
9281,802,03
1,285,327.44
1,505,316.45
1,114,035,34
1,795,998.38
780,300.80
1,416,274.57
1,833,153.38
1.173,049.40
730,056.52
1,828,060.45
1,053,996.47
751,030.93
842,253.82
504,738.18
580,118.74
1,036,372.35
845,127.20
213,995.82
245,36028
242,247.40
128,450.27
307,584.76
223,345,860
219,191.93
515,774.09
265,313.08
379,424 87
319,120.57
258,461.32
234,212.82
115,000.62
136,791.78
395,589.92
119,331.76
364,156.29
155,589.42
114,205.93
235,865.7¢
336,792.54
203,545.71
237,718,869
371,938.93
259,225.52
3685,428.72

Market Value
11/30/08
1,131,003.23
1,590,843.84
1,747,551.33
841,565.35
380.452.18
1,017,061.32
413,761.67
716,126.26
1,794,337.51
1,102,663.12
1,628,170.76
1,041,689.32
1,828,702.18
620,558.72
1,565,262.24
968,056.49
1,271,938.67
1,485,797.30
1,102,447.20
1,777,336.48
77220143
1,400,589.94
1,809,455,39
1,160,586.81
722,499.12
1,808,149.49
1,040,402.04
743,269.92
333,563,58
4899,533.45
554,040.02
1,028,726.43
83646821
211,806.29
242,853.23
239,781.40
125.95%.21
304,781.64
221,804.18
218,972.65

510,571.57

- 282,632.67
374,642.38
315,916.07
255,873.67
232,015.5¢
113,813.95
135,511.17
3. 725.81
118,085.78
360,621.48
153.996.82
113,056.81
238,532.32
333,421.48
201,632.05
23536597
368,265.29
256.667.23
361,824.87

sl A izations/

Purchases Sales Maturities
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(5,363.88)
(8,874.52)
(7.549.08}
(4,08028)
(3.077.17)
(4,563,10)
(1,962.40)
(3,178.54)
(5.058.24)
(4,868.97)
(8.243.98)
{4,726.15)
(131,73167)
(3,944.75)
(7,168.58)
{4,778.48)
(5,663.29)
{7,000.96}
(5,043.50)
(8.906.50}
(3.456.52)
(244,571.32)
(9,362.34)
(4,962.89)
(3,075.74)
{10,000,28)
{112.277.09)
(3.277.31)
(3,774.08)
(2,087.52)
{2,446.71)
(5,015.,16)
{3,996.50)
(93767
{1,027.29)
(08412
(526.92}
(1.279.92}
(1,060.26}
(879.85)
(2,104,82)
{1,084.21)
{1,497.29)
(1,256.43)
{1,008.58)
(892.67)
(763.63)
(524.27)
(1,474.71)
(447.94)
{1,354.67)
(703.48)
{235.98)
(79,927.83)
(2,061.48}
(1,069.91}
(1,316.73}
(2,681.33)
(1,111.07)
{1,652.45)

Ending
Carrying Value
Transfers 62128109
1,140,642.27
1,603,060.70
1,763,058.72
848,565.4¢
381,388.3%
1,025,883.47
416,160.50
720.545.97
1,810,002.81
1,112,364.65
1,641,431.38
1.050,714.12
182241083
624,795,53
1,574,619.94
977.024.55
1,279,664,05
1.488,315.49
1,198,992.84
1,787,091.83
776,844.28
1,170,703.25
1,823,791.04
1,168,085.591
726,980.78
1,518,060.17
941,719.38
74775362
838470.74
502,65026
£87,689.03
1,031,354.69
841,139.70
213,058,15
24433299
241,26328
127,933.35
306,314.84
222,785.34
218,312.08
513,669.27
264,248.87
37782758
317,864.14
257454.79
233,320,15
114,236,939
136,267.51
394,11521
119,083.82
362,501.68
154,865.94
113270.01
155,967.96
334,731.35
202,475.80
236,399.96
369,257,560
258,114.45
363,796.27

Ending
Market Value
02128/03
1,154,635.36
1622,738.1C
1,784,710.91
859,058,32
387,176.4¢
1.038.575.78
42248258
731,443.38
1,832,287.08
1,126,066.64
1,661,662.02
1,083 671.72
1,844 801.92
£32,510.85
1,588,516.51
289,119.34
1,299,125.04
1,516,888,03
112557422
1,814,315.62
788,687.15
1,188,855.24
1,846,470.81
1,185,817.95
738,085.13
1,845843.35
953,459.03
758,188.31
851,316.41
510,348.18
596,678.20
1,047,190.78
854,070.11
2186,338.57
248,092.41
244,991.09
128,701.5¢
311,492,18
226,558.34
221,750.34
521,779.23
268,416.85
382,836.29
322,887.71
261,530.39
23717172
116,114.77
138,516.76
400,205.55
120,584,62
365,432.17
156,050.38
114,144.82
157,175.10
337,325.05
203,972.93
238,148.92
371,893.92
260,029.27
366,497.65

Change

In Market Recognired

Value
28,995.01
40,768,78
44.808.66
21,573.21
9,804.48
26,077.56
10,684.31
18,4956
48,007.3¢
28,272.49
41,73524
26,708.55
47,831.41
15,806.92
40,422.85
24,841,33
32848.76
38,091.69
28.470.52
45,885.64
19,942.24
32,536.62
46,376.76
29,986.02
18,661.75
46,694.14
25,334.08
19,195.7¢
21,526.90
12,902.65
15,085.89
26,482.51
21,598.40
5,469.95
627247
6,193,581
3.269.21
7,990.47
§814.42
5.657.54
13,312.48
6,548.39
869120
823807
5,672,25
§,048.59
2,964.41
3,532.85
9,955.45
2,876.78
9,165.30
2757.04
2,020.89
8,570.61
5,965.08
3,510.79
4,099.68
6,409.96
4.473.11
6,305,23

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
0.00
9.00
0.co
0.80
0.00
0.00
0.06
.00
0.00
0.00
Q.00
0.00
0.00
.00
0.00
0.00
0.00
0.00
2.00
d.00
Q.00
.00
0.00
0.08
0.00
0.00
0.00
0.00
0.00
0.00
.00
0.00
.00
Q.00
0.00
.00
0.00
0.00
200
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00



Investment

FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
ENMA
FNMA
FNMA
FNMA
FNMA
FNMA,
FNMA
FNMA
FNMA

Type

Issue
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Farmily
2005 A Single Family
2005 A Single Family
2005 A Single Famity
20035 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family
2005 A Single Family

2005 A Single Family Total

Current
Interest
Rate
4.4%
449
4.48
4.49
4.49
449
4.49
449
4.49
4.4%
449
4.49
4.49
4.49
4.48
4,48
4.49
449
4,49
4.48
449
2,49
4.49
4.48
4.43

Tetal Single Family Investment Summary

Current
Purchase
Date
05r11/06
0B/08/06
06127106
Q7H3/06
Q719/06
0802106
08/09/06
09/12/06
1017166
1114706
11/21/06
1212106
01730107
021307
Q320007
Q410107
04124107
VS/22/07T
0BI05I07
Q7/G3/07
08/25/07
11/08/07
1121707
1211707
03/26/08

Current
Maturity

Date

04107736
40126
06/01736
06/01/36
07426
07/01/26
07/01/36
08/01/36
09/01/36
10/01136
16101136
11/01/36
1101736
QUOUIT
020137
01/01/37
04/01/37
04/01/37
05/01/37
08/01/37
09/01/37
09/01/57
08/01/27
11401137
02/01/35

Beginning Beginning Ending Ending Change
Carrying Value Market Value Accretions/ Amoriizations/ Carrying Value Market Value In Market Recognized
11/36/0% T1/30/08 Purchases Sales Maturities Transfers 02/28/09 02/28109 Value Gain
285517.28 282,704.08 {1,578.89) 283,938.59 286,049.60 4,.924.21 0.00
268,076.70 266,428.67 {1,167.92) 267,908.78 269,903.84 4,643,09 Q.00
277,584.69 274,853.70 {1,174.32) 276,410.37 278471.55 479017 0.00
341,839,90 338,481.58 {1,517.15) 340,322.75 242,862.93 5,898.50 A.00
520,845.64 $15,733.77 {2,319.87) 518,528.77 52240117 8987.27 0.00
469,817.55 465,206.62 {1,982.59) 467 £34.96 471,331.13 §,107.10 0,00
352,627.19 349,167.48 (1,586.39) 351,040.50 352,665.26 6,084.17 .00
272,319.16 269,551.41 (1,236.55) 271,082.61 27311364 469878 0.00
252,058.74 249,5593.48 (1,847.22) 250,211.52 252,090.24 4,343.97 0,00
336,407.39 38253213 {1,624.73} 384,782.66 387,676.87 6,668.47 0.0¢
270,54027 267,858.57 {1.217.18} 269.323.09 27134988 4,668,289 000
362,319.26 358,785.01 {1,529.95} 360.789.31 363,507.48 6,252.42 0.00
54,032.77 5351378 (349.28) 53,690.49 54,096,11 931.63 0.00
56,819.16 56,260.40 (23347} 56,585.69 57,00462 1,067,869 Q.00
159,381.13 157,727.15 (655.61) 158,705,52 169,055.12 2,983.58 0.00
214,945,66 M274467 (880.36) 214,065.30 215,828.41 4,024.10 0.00
365,075.79 361,335.70 {1,45%.47) 363,616.32 366,714.67 6.835.44 0.00
221,317.12 218,054.27 {560.48) 220,436.64 22231767 4,143.58 .00
260,222,05 257,563.21 (1,033.18) 259,188.87 261,402.40 487237 .00
678,580.7¢ $71,665.04 {2.712.57) 675,877.22 681,658.26 12,705.79 0.00
35458358 352,660.80 {1,373.89) 353,189.59 35793681 5,850.00 0.00
348,342.75 348,235.12 {1.588.,13) 346,754.62 253,158.34 8,511.35 0.00
142,733.97 142,691,44 (546.31) 142,187.66 14481511 2,669,98 Q.00
31911310 319,024.48 {3,307.26) 317,805.84 323,685.06 5,867.84 0.00
599,177.18 599,033.18 {3,161.67) S96.015.51 £06.475.00 10.803.51 0.00
92,790,6992.33 91,753,359.69 4,264,753,07 (2,223,675.36)  (1,195,802.40) 0,00 $3,635,974.64 94,793,303.69  2,194,758.69 0.00
1,128,659,843.12  1,136617.400.37 82,924,810.81 {51,160,796.34) {15,717,059.98) 0.00  1,144,706,797.61  1,170,435627.96 17,771273.10 000
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Investment
Tvpe
Repo Agmt

Repo Agmt
GICs
GICs
GNMA
GNMA
FNMA
GNMA
FNMA
GNMA
GNMA
FNMA
FNMA
GNMA
GNMA
FNMA
GNMA
FNMA
FNMA
FNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FiMA
FNMA
FNMA
GNMA
GNMA
GNMA
FNMA
FNMA
GNMA
GNMA
FNMA
FNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FRNMA
Repo Agmt
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Texas Department of Housing and Community Affairs
Residential Mortgage Revenue Bonds Investment Summary
For Period Ending February 28, 2009

Current Current Current Beginning Beginning Ending Ending Change
Interest Purchase Maturity Carrying Value Market Value Accretions! Amortizations/ Carrying Value Market Value In Market Racognired
Issue Rate Date Date 11430/08 11130108 Purchases Sales Maturities Transfers 0272809 0272809 Value Gain
1989 A&B RMRE 0.26 C2/27108 cafo2/09 2,718.67 2,719.67 125 ) 272092 2,720.92 - 0.00
19839 AZB RMRE Total 271967 2,719.67 1.25 000 0.00 Q.80 2,720.92 272082 C.00 0.00
1988 A/B RMRE c.26 Q2427109 03402109 37.867.08 37.867.08 (37.847.73} 19,35 19.35 - 000
1998 A/B RMRB 5.04 12/03/98 01/01/31 5,785,768.33 5,785,768.33 (2,267,521.66) 3/518,246.67 3,518,246.67 . 0.00
1998 A/B RMRB 504 12/03/98 a1/c1/31 1,662,345.43 1,662,345.43 {125,915.08) 1.536,431.34 1,536,431.34 - 0,00
1998 A/B RMRB 5.35 07/28/00 07120730 975,111.65 989,699.21 {6.432.04) 968,5679.61 994 000.83 10,733.61 £.00
1998 A/B RMRB 535 08/28/00 07/20/30 2,187,352.43 222007522 (90,762.90) 2,086,589.53 2.151,394.38 22,082.06 .00
1998 A/B RMRB 535 052599 04101729 104,459 .94 108,678.67 {806.17) 103,653.77 106,920,94 1,0458.44 0,00
1998 A8 RMRB 535 04/16/99 04/20/29 777,233.73 789,195.30 (5,466.05) 7176768 793,3358.54 9.609.29 Q.00
1898 A/B RMRB 535 06/22/89 05/01/29 100,822.91 102,964.33 {705.78) 100,117.13 103,272.76 1,014.21 0.00
1998 A/B RMRB 535 05125189 05/20/2¢ 2,482,584.05 2,520,790.97 (70.402.13) 2.412,181.92 2,475,602.,36 29,213.52 0,00
1998 A/B RMRE 5,35 06/22/9% 06/20125 3,427,051.59 3,479,793.83 {110,535.87) 3,316,515.72 3.406,21222 39,954.26 0.00
1988 A/B RMRE 5.35 97730198 a7/01/29 70,15726 71.647.37 (467.52} £8,659.74 71,855.3% 705.54 0.00
1988 A/B RMRB 535 0824199 DBAO1/29 132,686.61 135,504.57 (975.48) 131,711.13 135,862,665 1,333.27 009
1998 A/B RMRB 535 07/30/99 07720729 3,027 811.56 3,074, 405.47 {26,742.16) 3,001,069,40 2,084,949.18 37,281.87 0.00
1998 A/B RMRB 5.35 08/26/99 05/20/29 2,044 841.69 2,076,311.83 {84,926.49) 1,859,915.20 2,014,594.84 23,309.50 0.00
1998 A/B RMRB 5.35 09/30/99 03/01/29 172,858,867 176,530.18 {1,109.08) 171,749.59 177,163.13 1,742.03 c.00
1998 A/B RMRB 535 09/20/98 09r20/28 1,862,897.05 1,8¢1,567.03 69,245.01) 1,793,652.04 1,843,784.61 21,462,559 .00
1995 A/B RMRB 5.35 10/26/99 10/01/28 313,358.4¢ 320,01425 4,333.72) 309.024.77 318,765.27 3,084.74 Q.00
1998 A/B RMRB 5.35 11/16/99 10/Q1/29 200,419.54 204,676.44 (3,379.29) 197,040.25 203,250,95 1,953.80 Q.00
1995 A/B RMRB 5.35 12/21/99 11/01/29 453,706.26 453,344.99 (79,068.97) 274,636,289 386,447.88 2.171.86 0.0¢
1998 A/B RMRB 5.35 102959 10720129 2,389,987.29 2,426,769.21 {20,635.55) 2,368,351.74 2435575.08 28,441.42 090
1998 A/B RMRB 535 11118159 11720128 2,641,792.13 2,682,449.31 (19,049.01) 282274312 2,656,048,79 32,648.49 0.00
1998 A/B RMRE 535 12/3019¢ 1220128 4,356,376.49 4,423,420.97 {166,624,07} 4,190,752,42 4,307,883.80 50,085,850 0.00
1995 A/B RMRB 535 091/28700 0120430 1,982,565.1 2,012,224 12 (16,114.78) 1,966,450.23 2,017,853.14 21,743.80 0.00
1998 A/B RMRB 535 Q2/22100 Q120130 2,485,501.94 2,522,684.99 (22,847.35) 2,482,654.59 2,527,028.33 27198069 000
1958 A/B RMRB 535 Q327100 03/20/30 1,485,294.42 1,507,514.38 {10,987.48) 1,474,306,94 1,512,845.28 1£,318,38 0.00
1998 A/B RMRB 5.35 02/23/00 01/01/30 372,450.02 380,350.60 (8.660.67) 368,779.35 380,403.23 3,713.30 .00
1998 A/B RMRB 5.35 03/2700 02/01/30 248,772.40 253,695.60 {4.914.81) 243,857.59 251,114,79 2,334.00 0.00
1998 A/B RMRB 535 04121700 04/01/30 283,904.59 288,720.85 {1,923,55) 291,881,04 300,670.39 2,872,9% 0.00
1998 A/B RMRB 5.35 0424100 042030 1.702,549.33 1,728,019.51 (11,914.06) 1,690,635.27 1,734,828.52 18,723.07 0.00
1998 A/B RMRB 5.35 05/30/00 05/20/30 1,479,480,13 1,501,613.0% (76,571.93) 1,408,908.20 1.445,737.00 14,895.84 Ao0
1998 A/B RMRB 535 06/21100 06/20/30 1,165,630.02 1,183,087.85 (5,136.1%) 1,156,493.91 1,186,724.68 12,792.94 0.00
1998 A/B RMRB 5.35 05/30/00 0501130 322,445.74 328,824.89 (8,010.32) 316,433.42 32585046 3,035.89 0.00
1898 A/B RMRE 5.35 0621720 06/01/30 180,385,54 183,955.36 {2,270.83} 178,114.71 182,415.40 1.730.87 0.00
1928 A/B RMRB 535 10423100 09/20730 1.531,060.31 1,554,908.83 (10,302.28} 1,521,688.03 1,561,464.92 16,858.27 0.00
1995 A/B RMRB 535 10725100 16720430 426,195 432,570.88 {4,974.56} 421,22045 432,231,14 4,634.82 0.00
1988 A'B RMRB 535 Q7/24/00 96/01/30 378,607.46 386,100.09 (3,549.49) 375,057.97 388,219.69 3,669.09 0.00
1998 AB RMRB 535 QB/25/00 07/01/30 189,901.31 193 659.45 (2322.47) 187,578,84 193,161.18 1,824.20 Q.00
1998 A/B RMRB 5.3% 01031 12720430 285,005.75 299.419.03 (6,053.12) 285,952.63 296,505.84 3,139,093 c.00
1998 A/B RMRB 5.35 01/16/01 12720/30 142,878.01 185,763.46 {7.022.87) 185,855.14 190,713.38 1,0872.7% ¢.00
1998 A/B RMRB 535 Q1731101 08/20/30 108,642.02 110,267.26 (50,676.42) 57,868.60 59,480.78 {110,08) 0.00
1958 A/B RMRB 5.35 11/16/00 11/26/30 295,732.53 300,156.68 {4,381.27) 291,351.26 298,967.17 3,191.76 0.00
1993 A/B RMRB 535 11/29/00 11/20/30 643,912,580 653,545.4% (16,046.91) £624,885.69 641,199.64 8,701.08 Q.00
1958 A/B RMRB 535 12/21/00 1/20/30 128,868.18 130,796.04 {r54.74) 128,113.44 131.462.32 1,421.02 0.00
1898 A/B RMRB 5.35 12027100 12720130 283,034.77 257,268,95 (1,628.15) 281,406.62 288,762.58 342177 0,00
1998 A/B RMRB 5.35 10/06r00 CH01/30 401,204,68 409,144.47 (4.817.49) 296,387.19 408,183.62 3,856.64 000
1998 A/B RMRB 535 0112701 “12/01730 375,880.35 383,318.98 {2.956.06) 37292429 384,022.43 3,669.56 0.00
1995 A/B RMREB 0.28 02127109 0302409 1,373,592.89 1,373,552,89 963.32 1,374,556.21 1,374,556.21 - 000
1988 A/B RMRB 5.49 91112406 Q20035 26,451.05 27,127.24 {95.93) 26,365.07 27,303.00 271.74 0.00
1992 A/B RMRB 5.49 03108/06 03/20/36 32,294.49 35,108.19 (125,37) 32,169,12 33,315.19 331,37 0.00
1998 &/B RMRB 549 03/02/06 03/20/36 18,557.56 19,025.59 (67.08) 18,490.548 19,149.10 190.5¢ c.00
1998 A/B RMRS 548 02/23/06 02/20/36 34928.93 25,809.62 (203.71) 3472522 3596190 355.9% c.00
1998 A/B RMRB 5.4% 03/16/06 03/20/36 28,850.38 29,650.84 (127.40) 2882298 29,849.95 296.54 £.00
1995 A/B RMRB - 548 03130/06 03120136 2%,713.39 30,407.72 (112.50} 28,600.89 30,600.14 304.92 .00
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GNMA 1998 A/B RMRS 5.49 04/06/06 Q4/20/36 35,018.99 36,928.59 {145.61) 3587338 37,152.38 369.40 2.00
FNMA 1998 A/B RMRB 5.49 04/27106 03/01/36 16.615.68 16.976.58 (60.14) 16,555.54 17.051.47 135.03 4.00

1998 A/B RMRE Total 53,775,4686 54,483,074.61 963,32 (2,4%1,284.48)  (1,040.472.80) 0.00 50,304,852.70 51,512,508.35 500,225,70 0.00
Repo Agmt 2000 BCDE RMRB 026 02127703 03/02/09 253,01542 253,015.42 117.50 253,132.92 253,132,92 - 0.00
Repo Agmt 2000 BCDE RMRB 0.26 Q2127109 03192i09 582,832.88 582,832.89 270.61 583,103.50 582,103.50 - Q.00
Repo Agmt 2000 BCDE RMRS 0.26 0227109 03/02/109 1,233,280,98 1,233,260.99 525,828,%6 1,758,108,55 1,759,109.55 - 0.00
Repo Agmt 2000 BCDE RMRB 0.26 o2/27i09 03/02/09 1,228.1% 1,228.19 0.00 122819 1.228.19 - .00
Repo Agmt 2000 BCDE RMRB 026 D2/27/09 03/02r08 1,947,135.89 1,9847,135.89 (1,914,748.85) 32,387.04 32,387.04 - 0.00
GNMA 2000 BCDE RMRS 6.10 oz/22/01 C2/20731 659,481.36 872,816.17 {3,645.26) £55,833.10 688,574.74 19,406.63 0.09
GNMA 2000 BCDE RMRB &10 02114701 02720131 176,088.61 179,648,74 {1,11167} 174,976.94 183,712,03 5.174.96 0%
GNMA 2000 BCDE RMRB 6.10 QzM4/01 Q1720137 11337230 115,664.01 (574.54} 112.797.76 118,428.33 3,338,856 0.00
GNMA 2000 BCDE RMRB 6.10 0340701 d2/20031 195,684.47 199,540.21 (86,353.94) 10%,190.52 114,842.31 1,496.04 0.00
GNMA 200C BCDE RMRB €10 0307101 02/20/31 1,211,737.25 1,236,245,01 (8,735.68) 1,203,001.57 1,263,066.27 35,556.94 0.00
GNMA 2008 BCDE RMRB 5.10 Q30TRN 02/20/31 92,046.31 93,807.67 {503,56) 91,842.75 96,112.39 2,708.98 0.00
GNMA 2000 BCDE RMRB 8.10 03/45/01 03/20/31 226,631.54 231,216.36 (1.130.58) 225,500.96 236,761.16 §,675.38 0,00
GNMA 2000 BCDE RMRB 610 03/15/01 0320731 681,341.07 674,720.21 (3.717.22) £57,623.35 690,451.79 19,455.80 .00
GNMA 2000 BCDE RMRB 6.10 03728/01 03/20/31 26,117,08 26,645.57 (132.77) 25,984.31 27,281.96 769.16 2.00
GNMA 2000 BCDE RMRB 610 03/28/01 03/20731 245,648 48 250,619.35 {1,761.29) 243,887.20 256,066,585 7,208.79 0.00
GNMA 2000 BCDE RMRB 6.10 04r18/01 03/20/31 175,784.35 179,342.54 (896.76) 174,887.59 183,622.83 5176.75 .00
GNMA 2000 BCDE RMRB 6.10 04118/01 0420731 543,542,671 554,546.49 (42,336,68) 501,205.93 52624089 14,030.88 Q.60
GHMA 2000 BCDE RMRB 6.10 Q4130101 04/20731 412,052.38 420,396.32 (2,673.48) 409,378.90 428,829,086 12,106.22 0.00
GNMA 2000 BCDE RMRB 6,10 04/30701 od/20r31 742,701.00 757,740.62 (4,590.59) 738.110.41 77498223 21,832.20 0.00
GNMA 2000 BCDE RMRB &.10 04/30701 /20731 93,748.95 95,03521 {458.60) ©2690.35 97,320.64 2,744.03 0,00
GNMA 2000 BCDE RMRB 810 G5M0/01 05/20131 162,319.61 165,607.55 {835.45) 161,384.16 169,447.00 4.774.90 0.00
GNMA 2000 BCDE RMRB 6.10 asMoT 05720431 386,056.39 393,576.37 {2,095.64} 383,860.75 403,143.70 11,362,857 0.00
GNMA 2000 BCDE RMRB 6.10 05/22/01 4/20/31 © 107,876.37 110,061.62 (788.66} 107,087.71 112,437.98 3,165.02 0.00
GNMA 2000 BCDE RMRB €10 0522101 04720/31 1,076,980.75 1,098,797,16 (6,387.58) 1.070,882.17 1.124,081.79 3167221 0.00
GNMA, 2000 BCDE RMRB £.10 S22 05/20/31 11,349.89 113,605.54 (556.89) 118,793.,00 116,328.75 3,279.80 0.00
GNMA 2000 BCDE RMRB &.10 05730/ 05,2031 45611.12 46,535.35 {268.77) 45,352.35 4761852 134194 C.00
GNMA 2000 BCDE RMRB 8.10 05/30/01 05120131 274,.435.71 279,996,5¢ (1,951.66) 272,484.05 286,0589.49 8,054.55 0.00
GNMA 2000 BCDE RMRB 8.10 Q5/30/01 05/20/31 48,321.65 47,260.27 {229.81) 45,091.84 48,394.95 1,364.439 .00
GNMa 2000 BCDE RMRB 610 06/18/01 05/20731 128,134.59 136,731.75 (721.45) 127 413.14 183,780.48 3,770.18 0.00
GNMA 2000 BCDE RMRB 5610 06718101 05/20/31 1,135,207.37 1,158,217.23 {8,323.29) 1,126,883.98 1,783,199.23 33,305.39 0.00
GNMA 2000 BCDE RMRB 5.10 06/18/01 05/20/31 41,745,008 42,591.14 (212,61} 41,525.39 43,600.59 1,228.06 A0
GHMA 2600 BCDE RMRS 6.10 06/29/01 08/20r31 238,472,990 243,308.28 (1,357.28) 237,115.62 248,967,05 7.016.05 Q.00
GNMA 2000 BCDE RMRB 619 06/29/01 06r20r31 £65,792.56 853,348.07 (4,631.92) 861,160.94 904,203.21 25.487.06 0.0
GNMA 2000 BCDE RMRB 6.10 06/29/¢1 06/20/31 251,711.98 256,815.81 (1,893.15) 249,818,583 262,305.20 7,352.54 0.9
GNMA 2000 BCDE RMRB 6.10 o260 06/20/31 211,357.36 215644.71 (1,328.30) 210,029.06 220,528.48 6,212.07 0.00
GNMA 2000 BCDE RMRB 810 0772501 07/20/31 £99,083.50 611,247.73 {3,165.01} 58592849 625,720.88 17,638,186 0.00
GNMA 2000 BCDE RMRB 610 a7/25:01 0620131 131,940,54 134,616.91 {1,182.07} 130,758.47 137,295.10 3,860.26 0,00
GNMA 2000 BCDE RMRE £.10 08/08/01 97720031 139,704.42 142,539.41 (767.44} 138,916.98 145,862.61 4,110.84 0.00
GNMA 2000 BGDE RMRB &10 08/08/01 08/20/31 - BO7.482.45 $18,707,88 (5,455.55) $92,036.90 93664027 25,387.94 0.00
GNMA 2000 BCDE RMRB 6.10 QBB 07720131 168,283.25 171,698.19 (1,515.76) 166,767.48 175,105.62 492319 .00
GNMA 2000 BCDE RMRB 6.10 08/31/01 08/20/31 268612.64 274,086.57 (1,468.87) 267,143.83 280,503,72 7.905.98 c.00
GNMA 2000 BCDE RMRB 6,10 08731101 08120731 750,328.84 768,563,368 {5.,767.44) T744,561.20 781,796.79 22,00085 0.00
GNMA 2000 BCDE RMRB 8.10 08/34/01 08/20/31 111,573.57 113,336.87 (806,68} 110,766.89 116,308.36 3,274.07 0.00
FNMA 2000 BCDE RMRB 6.10 02114101 02/01/31 245,446.97 257,468.70 {2,650.98) 246,755.99 258,254,33 3476.61 9.00
GNMA 2000 BCDE RMRB 6,10 11/28/01 10/20/31 22255410 227,081,07 {1,157.00} 221,397.10 232471.59 6,553.52 0.00
GNMA 2000 BCDE RMRB 8.10 1172901 10/20/31 256,755,558 261,678.20 (2,209,171} 25454545 287,285.00 7.516.91 0,60
GNMA 2000 BCDE RMRB 6.10 11/29/01 11/20r31 195,387.53 199,362.50 {956.99) 194,430.54 204,162,023 5,756.52 2.00
GNMA 2000 BCDE RMRB €10 09/25/01 082031 251,113.54 256,214.24 (1,237.73) 249,875.81 26237424 7397.73 0.00
GNMA 2000 BCDE RMRB 6.10 09/25101% 09/20/31 §78,916.56 590,677.42 . {3,240,93) 575,675,63 604,471.88 17,035.29 0.90
GNMA 2000 BCDE RMRB 610 09/26/01 08/20/31 178,685.19 182,294.28 . 1,454.98} 177.210.20 185,074.00 5.234.71 0.00
GNMA 200¢ BCDE RMRB 610 1017101 082031 64,773.75 66,090,18 {1,109.13} 63,664.82 66,848.77 1,868.72 0.00
GNMA 2000 BCDE RMRB 6.10 1017401 08/20/31 663,937.56 677,329.07 (4,384.70} 658,452,856 69244534 19,600.57 0.00
GNMA 2000 BCDE RMREB €10 10117/ 1 09720731 191,450,98 165,352.15 {1,097.87) 190,363.11 199,887.01 563273 0.00
GNMA 2000 BCDE RMRB 8,10 11/115/01 08720/31 91,552,99 3,414,223 {434.28) 9111871 8567796 2,698,01 0.00
GNMA 2000 BCDE RMRB 6.10 11/15/01 10720/31 198,731.56 203,793.26 {975.96) 198,755,860 208,701.89 5,884.58 0.00
FNMA 2000 BCDE RMRB 6.0 03/15/01 02/01/31 140,440,88 144,958.48 {43,283.70) $7,157.18 10168542 10.63 0.00
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GNMA 2000 BOCDE RMRB 6.10 01/22/02 1220131 196,057.37 200,050.19 (1,619,01) 185,038.36 204,804.58 5,773.40 000
FNMA 2000 BCDE RMRB 8.10 05110101 04/01/31 301,923.83 311,642.74 {4,218.97) 297,704.86 311,587.93 4,163.16 0.0¢
GNMA 2000 BCDE RMRB 810 0z/25/02 02/20/32 308,66%.28 315,298.85 {2,494.38) 306,174.90 321,521.11 8716.63 0.00
FNMA 2000 BCDE RMRB 6.10 05/30/01 04/01/31 146,374.66 151,087.84 (91024} 145,464,42 152,248.87 2,071.27 0.00
FNMA 2000 BCDE RMRB 6.10 72107 05/01/31 271,710.72 280,464.73 . {4,020.89} 267,619.83 280,106.39 373255 0.00
GNMA 2000 BCDE RMRB 610 05M5K2 05/20/32 414,923.83 423,850,43 (2,108.47} 412,814.36 433,520.80 14,779.84 0,00
GNMA 2000 BCDE RMRB 810 A5/24/02 05/20/32 107,738.19 110,056.3¢ {504.99) 107,233.20 11261228 2.060.88 0.00
GNMA 2000 BCDE RMRB 6,10 03r21/02 02/20/32 143,950.17 147,043.12 {1.754.34) 142,195.83 149,324.23 4,035.45 0.00
GNMA 2000 BCDE RMRB 6.10 04717102 04/20/32 252,969.20 258,408.42 (1,206.51) 251,768.69 264,384.02 7,186.11 0.00
GNMA 2000 BCDE RMRB 6.10 04/28/02 0420/32 336,974.9¢ 344,221.83 {1.755.83) 335,218.06 352,028.50 9,564.60 0.00
GNMA 2000 BCDE RMRE 6.10 051502 05/20/32 73875.08 75,464.40 (333.01) v 7354208 7723087 2,099.48 0.00
GNMA 2000 BCDE RMRB B.10 05/15/02 02120732 43,167.88 44,095.19 (199.06) 4296882 45,123.70 1,226.57 0.00
GNMA 2000 BCDE RMRB 5.10 082902 08/20/32 927,526.58 947,832.72 {6,344.62} ©21,581.96 967,851.81 26,263.51 0.00
GNMA 2000 BCDE RMRB 6.10 08103702 05/20132 423,818.08 432,938.67 (2,432.32) 421,385.76 442,524.86 12,018.51 Q.60
GHNMA 2000 BCDE RMRB 6.19 0610402 0620132 429,001.37 438,226.14 (1,987.59) 427.013.78 448,437.90 12,188.35 000
GNMA 2000 BCDE RMRB 6.10 06/19/02 06720732 510,904.,32 521,903.74 (7,687.03) $§03,217.29 528,466.31 14,249,60 0.00
GNMA 2000 BCDE RMRB 8.10 0B/25102 06/20/32 427,840.45 437,052.43 (2:479.82) 425,360.63 445,704 .07 12,131.46 0.00
GNMA 2000 BCDE RMRB 810 a7/05/02 veizomz2 645,365.26 660,288.41 {4.479.55) 641,889.71 674,099.97 18,291.11 0.00
GNMA 2000 BCDE RMRB 6.10 ar/22102 07720152 588,155.50 500,826.50 {3,020.58) 585,134,92 614,502.78 16,696.86 0.00
GNMA 2000 BCDE RMRB 810 ° g7zen2 A7120/32 85,463.33 87,304.71 (42862} 85,034.77 89,30279 2,426.70 0.00
GNMA 2000 BCDE RMRB €10 0801402 07120132 189,073.02 193,146.81 (68%.95) 188,185.07 197,628.58 5,371.5¢ 0.00
GNMA 2000 BCDE RMRB 5.10 98112402 08/20/32 1,253,402.41 1,280,418.07 (7.344,15) 1,246,058.26 1,308,670.92 35,857.00 ¢.00
GNMA 2000 BCDE RMRB 8.10 08/23/02 08120132 997,981.4% 1,019,495.88 (5.242.12) 992,739.29 1,042,57¢.42 28,325.66 .00
GNMA 2000 BCDE.RMRB 6,10 1i12/02 10/20/32 443,622.33 453,405.27 {2.361.80) 44145043 46363816 12,595.79 0.00
GNMA 2000 BCDE RMRB 610 09/12/02 08l20/52 725,451.08 741,085.57 {3,892.45) 721,558.63 757,788.80 20,585.68 0.00
GNMA 2000 BCDE RMRB 6.10 09118102 08/20/32 251,347.74 287,416,54 {1,486.76) 279,860.93 293,914,288 7.885.10 9.00
GNMA 2000 BCDE RMRB 6.10 09726102 09/20/32 1.267,523.71 1,294,867.23 {6,971.06) 1,260,552.65 1,323,856.92 35,960.75 2.00
GNMA 2000 BCDE RMRB 6.19 1010102 10/20132 891,943.23 911,191.81 (4,745,88) 887,197.35 931.759.34 2531341 .60
GNMA 2000 BCDE RMRB 6.10 10/21/02 10720132 559,101.22 571,168.67 ’ (2,948.14) 556,153.08 584,089.24 15,858.71 Q.00
GNMA 2000 BCCE RMREB 6.10 10/29/02 11/20/32 455,453.73 465,286.87 {55.356.04) 400,097 69 420,197.54 10,265.71 0.00
FNMA ' 2000 BCDE RMRB 6.10 0s/31101 06/01/31 817.210.15 $33,883.93 {3.926.39) 573.283.76 537,243,32 7,285.78 .00
GNMA 2000 BCDE RMRB £.10 11/05/02 10720/32 222,444,138 227,245.67 {1,843.84} 220,600.34 23168269 6.279.85 0.0
GNMA 2008 BCDE RMRB 6.10 1119702 14720032 29,321.45 29,854.70 (335,15} 28,986,30 3044271 823.16 000
GNMA 2000 BCDE RMRB 6.10 1126102 1142032 115,826.98 118,328.85 @80 114,855.18 120,626,41 3,269.36 0.00
GNMA 2000 BCDE RMRB £10 11126102 11/20/32 151,328.32 164,598.03 {755.70) 150,573.62 158,139.63 4,297.30 0.00
GNMA 2000 BCDE RMRB 6.10 12012402 11/20/32 22,411,234 22,885.54 {833.90) 21,577.44 2268178 600,14 C.00
GNMA 2000 BCDE RMRB 6.10 12/19/02 06/20/32 62,145.97 63,487.13 {291.15) 61,854.02 64,951.60 1,76562 0.00
GNMA 2000 BCDE RMRB 810 12/30/02 09/20/32 76,295.64 77,947.16 {842.14) 75656.5Q 79.458.56 2,153.54 0.00
GNMA 2000 BCDE RMRB 6.10 12130/02 112032 33.465,03 34,188.25 (156.48) 83,308.57 34952.64 950.85 0.00
GNMA 2000 BCDE RMRB 6.1¢ 010703 12/20f32 115,175.63 117,665.43 . {1,019.52) 114,185.71 119,893.84 3.248.33 0.00
GNMA 2000 BCDE RMRB 6,10 01/23/03 01/20/33 14,872.10 15,287.16 (762.82) 14,208,18 14,893.59 36935 .00
GNMA 2000 BCDE RMRB .10 01/23/03 01/20/33 321,548.17 32831261 {1,513.40) 320,032.77 335.447.55 5.648.34 040
GNMA 2000 BCDE RMRB 6.10 Q212163 02/20/33 166,593.40 170,100.80 {1,47067) 165,122.73 173,077.82 4,447.69 0.00
FNMA 2000 BECRE RMRB 6.10 10017101 09101731 302,85091 312,578.06 (4,537.67) 288,123.24 312,232.61 4,192.22 0.00
GNMA 2000 BCDE RMRB 610 02/20M3 02/20/33 247,921,898 253,142.17 {1,382,25) 246,539.73 258.417.74 6,657.52 0,00
GNMA 2000 BCDE RMRB 6.10 0227103 02/20/33 99,995.04 102,100.81 {419.65) ©9,575.39 104,373.13 269197 0.00
GNMA 2000 BCDE RMRE 610 03/24/03 0320123 184,458.93 168,385.71 (804.30} 183,664,863 192,516.09 4.964.68 0.00
GNMA 200G BCDE RMRB 6.10 04/02/03 Q3/20/33 144,905,458 147.859.10 (609.17} 144,286 31 151,250,92 3,900.99 000
GNMA 2000 BCDE RMRB 5.10 Q417103 04720/33 141,243.67 144,221.28 (877.18} 140,566.48 147,342.52 2,793.42 0.00
GNMA 2000 BCDE RMRB 8,10 Q4/24/03 04/20/33 26,409.74 26,956.54 {111.49) 26,298,25 27.586.02 710.87 0.00
GNMA 2000 BCDE RMRB 8.10 04/29/03 04/20/33 325,155,92 332,011.98 (1,397.15) 323,758.77 339,356.98 B752.1% 0.00
GNMA 2000 BCDE RMRB 8.10 05/08/03 0420133 80,054.18 81,742.47 {437.65) 79616.53 83,455.05 2,150.29 0.00
GNMA 2000 BCDE RMRB 6.10 05/15/03 04120/33 6¢,922.80 71,397.58 (288.14) 69,634.66 72992.14 1,832.69 0.00
GNMA 2000 BCDE RMRB 610 05/22/03 05/20/33 142,360.53 145,363.37 . (632.72) 141,727.81 148,562,07 3.830.92 9.00
GNMA 2000 BCDE RMRB 5.10 0526103 04/20/33 58,616.84 60,874,586 (247.41) 59,369.43 62232.28 1,605,13 0.60
GNMA 2000 BCDE RMRB 6.10 Q8/10/03 05/20/33 129,746.40 132,484.42 (33,058.86) 96,687.54 101,350.52 1,924.96 Q.00
GNMA 2000 BCDE RMRB £.10 06/19/03 0620133 187,305,54 191,259.38 (1,087.44) 186,218.10 195,200,07 5028.13 0.00
GNMA 2000 BCDE RMRB 8.10 06M19/03 06/20/33 55674.98 £9,913,55 {258.70) 58416.28 §1,233.81 157%.06 0.0
GNMA 2000 BCLE RMRB 6.10 06/26/03 0620/33 96,002.59 98,02¢.40 {390.14) 9561245 100,224.3% 2,585.13 0.00
GNMA 2000 BCDE RMRB 6.10 CT/03/03 07/20/33 70,338.15 71,823.42 {287.34) 70,050.81 73,430.13 1,894.05 0.00
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Investment

GNMA,
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
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
GNMA
GNMA
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

Type

Issue
200¢ BCDE RMRE
2000 BCDE RMRB
2000 BCOE RMRB
2000 BCDE RMRB
2000 BCDE RMR8
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRE
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRE
2000 BCOE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRE
2000 BCDE RMRS
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRS
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMREB
2000 BCDE RMRE
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2060 BCDE RMRE
2000 BCDE RMRB
2000 BCDE RMRBE
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB
2000 BCDE RMRB

GCurrent
Interest
Rate
6.10
€.10
6,10
6.10
6.10
6,10
6.10
6.10
810
.10
6,10
6.10
6.10
6.10
8,10
8.40
6.10
5.40
6.10
5.40
8.10
5.40
6.10
5.49
5.40
540
540
5.40
540
5.40
5.40
5.40
6.10
575
575
5.75
575
5.75
575
5.76
5.75
5.75
5.75
575
575
5.75
5.75
575
575
575
5.75
5.78
5.75
575
5.75
575
575
575
5.75
575

Current
Purchase

Date

0710103
A7THM703
07124103
A7/30/03
Q807103
08/14/03
12727101
08/21/03
08/28/03
0%/04/03
09/18/03
0815/03
09/29/03
10/09/03
10/16103
10/23/03
16723103

10/30/03 °

10720/03
11713103
11743103
11/20/03
11/20/03
11426103
12404103
12111/62
12/18/03
12023003
01/08504
Q1115004
01722104
01/29/04
02/02/04
0373004
O7IOBI4
07/08i04
04/08/04
04/15/04
04122104
04729104
05/06/04
05/13/04
0520104
05727104
05/0304
05110/04
08117104
05124104
09102104
05/05/04
09116104
09/23/04
08/29704
10/07/04
0TH5M4
0722104
07/29/04
DBOSH4
08/12/04
08/19/04

Current
Maturity

Date

07/20/33
Q7/20/33
Q7120133
07120133
08/20/33
0812033
10/011131
08/20/33
08/20/23
08/20733
09/20/33
0820133
0920133
09/20/33
08/20/23
10/20/33
10/20/33
10/20/33
08120133
1120/33
1H20/23
11/20/33
10/20/33
11/20133
11/20/33
12120033
12/20/33
12720433
dirz0r34
01/20/34
01720134
01/20/34
12/20/33
0312034
07/20/34
07/20/34
04/20/34
04/20/34
C4/20734
04/20/34
05/20/34
05/20/34
05/20/34
05720134
062034
0612034
06/20/34
06/20/34
08/20/24
0812024
09/20r34
05820134
09r20/34
16/20/34
07i20/34
7120134
07720134
0872034
08/20/34
08/20/34

Carrying Value Market Valua
11/30/08 11/30/08
466,316.78 476,165.06
231,126.18 236,007.88
47,579.36 48,584.45
166,240,732 189,752.81
165,402.92 168,898.15
164,624.49 168,103,78
217,293.62 224,310.3%
198,373.87 202,566.54
330,526.04 337,513.30
151,971.50 155,184.45
375,011.72 382,943.23
79,0680.55 80,732.44
215,228,90 321,896.97
184,331.25 188.231.18
86,062.85 §7,883.99
227,431,989 231,443.99
236,219.15 241,218.59
103,431.73 105,256,71
56,487.60 57,683.01
468,770.14 475,008.98
132,503.35 135,309,06
481,214.08 489,709.30
46,025.50 47,000.07
259,067.99 263,542,068
351,928.36 358,143.06
318,677.28 322.270.76
€10,019.42 926,095.86
787,775.24 801,693.76
125,737.47 127,899.42
1,011,078.76 1,028,465.70
238,582.14 240,214.22
47,930.65 48,755.14
4298267 43,894.22
157,133.07 159,753.54
666,770.82 677,821.11
233,809.90 237,821,54
155,248.15 160,888.05
202,050.31 205,421.52
64,022.96 65,091.31
249,793,12 253,862.22
128,957.59 13111043
291,167.08 296,028.79
488,029.35 486,179.61
239,261.81 243,258.06
340,156.07 345,839.21
386,028.65 372,144.86
94,706.24 956,288.01
372,686.93 378,916.25
101,831.74 103,536.94
101,989.46 103,707.79
91,640.54 93,175,75
93,307.51 84,870.76
224,504.83 228,287.02
137,908.58 140,220.56
480,378 61 468,078.40
516,230.59 524.866.03
369,641.45 375,825.54
405,233,78 472,015.40
378,057.93 384,385.53
233,782.23

237,348.38

Accretions/
Purchases
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Amortizations/
Sales Maturities

(2.601.87)
(46,983,63}
(192.38)
(766.11)
(687.01)
{B65.07)
(1,221.28)
(894.23)
{1,467.16}
(778.31)
{1,575.82)
(321.40)
(1,407.05)
{871.48)
(344.11}
{1.,085.09)
(995.38)
(456.82)
(247.76)
(2,177.45)
(559.71)
{2,515.35)
{193.81)
(1,152.45)
(1,754.51)
(2,029.65)
(120.412.61)
(4,139.54}
(807.90}
{8,180.35)
(1,087.59)
(247.33)
(200.62)
(715.46)
{2,917.83)
{1,289.80)
(664.98)
{862.44)
{256.91)
(1,052.61}
{357.26}
{1,388.15)
(50,468.96}
(1,006.31)
(1,519.18)
(1,477.56)
(397.33)
{1,547.61)
(431.06)
(407.51)
(359.94)
(375.38)
{895.89)
{579.24}
{2,310.08}
(4,485.04)
(1.486.09)
(3,286.75)
(1,584.09)
(1,056.36)

Ending
Carrying Value
Transfers 02/28/09

464,314.95
184,142,556
47,386.98
165,474.62
164,715.91
163,859.42
21607234
197 479.64
329,058.85
151,193.19
373,435,90
7873915
313.821.85
183,459.77
85,718.77
226,246.90
235,223.77
102,674.91
5623984
464,552.69
131,943.64
478,698.71
45,831.69
257.915.54
350,173.55
314,647,63
788,606.81
783.635.70
125,128,57
1,002,898.41
235484.55
47,883.33
42,782.05
156,417.61
6635,662.99
232,610.10
15758317
201,187.87
£3,766.05
248,740.51
128,400,323
289,783.93
437,560.3¢
238,255.50
338,636.69
364,551.09
94,3081
371,13¢.32
101,450.68
101,591.85
£1,280.60
92,832.15
223,608.94
137,329.84
458,068.53
511,745.65
368,145.38
401,847,04
376,475.84
232,695.87

Ending
Market Value
02/28/0%

486,715.38
193,026.74
4367337
173,459,02
172,664.56
171,872.09
226,170,414
207.010.41
2344,940.93
158,490.87
381,463.78
82,540.09
32897281
192,317.76
8¢,857.80
232,926,73
246,582.82
105,$68.30
58,955.57
478,101.07
138,318.65
4%2,618.69
48,045.40
265,415.96
380,358.02
323,800.16
812,577.44
806,434.27
128,678.05
1,031,341.34
241,734.37
49,035.90
44.849.91
161,505.04
€85,492.56
240,192,483
162,713.38
207,72826
£5,842.30
256,840.45
132,582.06
299,222.48
451,813.51
246,016.95
348,670,12
376,420.46
97,382.08
383,234.24
104,708.36
104,906.07
94,258.82
£5,964.37
230,905,823
141,811.69
473,001.11
528,429.50
380,148.45
415,054.27
388,751,118
239,937.02

Change
In Market

Value
12,552.19
4,002.49
1.281.30
4,472.32
4,453,42
4,433.38
3,081.03
5,337,530
£5804.32
4,034.73
10,096,37
2,12%.05
§,482.89
-4,958,05
2317.92
2,566.83
6,359.61
1,168.41
1,520.32
5,269.54
3,567.30
542474
1,238.14
2,926.35
3.989.77
3,558,05
£6594.19
8,880.05
1,386,583
11,055.89
2,607.74
823.0%
1,156.31
2470.98
10,489.28
3.870.74
2.480.31
3,176.18
1,007.80
3,930.84
2,028.89
4576.84
6,102,865
3,765.20
5,350.09
8,762,186
1,480.40
5,865.60
1,602.48
1,605.39
1,443.01
1488897
3,534.70
2,170.37
7.232,79
§,048.51
$.819.00
6,325.62
5.849.74
3,675.00

Recognized
Gain
0.00
000
0.00
0,00
0.00
0.00
©.00
0.00
0.00
0.c0
0.00
0.00
0.00
0.06
0.00
0.00
0.00
0.00
.00
C.00
0.00
0.00
0,00
Q.00
0.0
0.00
.00
090
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0,00
0.00
Q.00
Q.00
0.00
090
0.00
0.00
0.00
0.00
000
c.00
0.00
0.00
2.00
9.00
0.00
Q.00
095
0.00
0.00
0.00
0.00
0.00
.00



Current Current Current Beginning Beginning Ending Ending Change

Investment Interest Purchase Maturity Carrying Value Market Value A tions/ Al izations/ Carrying Value Market Value In Market Recognized
Type Issue Rate Date Date 11/30/08 11/30/08 Purchases Sales Maturities Transfers - 02128109 02/28/09 Value Gain
GNMA 2000 BCDE RMRB 5.75 08/26/04 C&/20f34 74,154.73 75,306.30 (286.10} 73,858.63 T6.267.72 1,167.52 0.00
GNMA 2000 BCDE RMRB 5.75 12/02/04 /20434 13,381.35 13,805.95 {64.85) 15,318,50 1375144 210.31 0.00
GNMA 2000 SCDE RMRS 575 12117104 12/20/34 183,872.72 186,960.55 {1,045.63} 182,827.09 188,799.77 2,884.85 0.00
GNMA 2000 BCDE RMRS 5.75 /14104 10/20/34 56,373.09 57,318.24 (220.40} $6,152.69 57,985.55 887.71 0.00
GNMA 2000 8CDE RMRB 575 10728104 T0/20/34 51,332.92 52,183.82 (280.87) 51,052.05 52,71889 £05.74 0.00
GNMA 2000 BCDE RMRB 5,75 11704104 10/20/34 60,350.77 61,373.18 (241.30} €0,119.47 §2,082,21 950.33 0.00
GNMA 2000 BCDE RMRB 5.75 1172304 11/20/34 58,022.54 80,013.08 (22621} 58,796.33 60,716.45 929.60 0.00
GNMA 2000 BCDE RMRB 875 12/23/04 12120134 290,396.28 295,232.90 {1,152.69) 288,203.5¢9 298,652.02 4,571.51 Q.00
GNMA 2000 BCDE RMRB 875 02117105 V2/20/35 50,917.42 51,738,098 " (192.05) 50,725.37 52,350.98 814,94 Q.00
GNMA 200C BCDE RMRB 575 05/05/08 04720125 134,874.01 137.052.34 {507.45) 134,266.56 138,703.65 2,188.76 0.00
FNMA 2000 BCDE RMRB £.10 48/10/02 05/01/32 119,310,02 123,172.26 {994.00) 118,316.02 123,854.90 167664 0.00
GNMA 2000 BCDE RMRB 575 09/08/05 08120735 £1,369.35 62,644,62 (223.64) 6%,14571 63,404.29 983,31 0.00
GNMA 2300 BCDE RMRB 5.75 102705 10720135 120,238.96 122,743.07 {432.86) 119,806.,10 124,237.06 1,926.85 0.00
GNMA 2000 BCDE RMRB 875 09/29/05 09/20/35 133,480,852 136,236.56 (583.30) 132,877.22 137,788.14 213488 0.00
GNMA 2000 BCDE RMRB 5.75 11/22/05 112035 164,442.56 167,113.16 (592.73) 163,849.83 169,153.46 2,633.03 00
GNMA 2000 BCOE RMRB 5.75 12/29/05 12120/35 116,238.15 118,127.77 (571.52) 115,686.63 119,412.53 1,856.28 0.00
FNMA 2000 BCDE RMRB 6.10 07/28/02 070132 268,180.08 276,496.37 {1,911.37) | 26626871 278.438.06 3,853.06 Q.00
GNMA 2000 BCDE RMRB 5.78 02/02/06 012036 154,678.24 157,186.73 (550.83) 154,127.41 158,102.73 2,456.83 Q.00
FNMA 2000 BCDE RMRB 6.1¢ 08/12/02 070132 259,780.67 267,840.53 {1,237.91) 258,542,76 270,363.36 3,760.74 0.00
FRMA 2000 BCDE RMRB 6.10 10/26/02 10/01732 126,600.30 130,531.2¢ (693.70) 125,906.60 131,666.23 1,828.64 0.00
FNMA 2000 BCDE RMRB 5.10 04/10/03 03/01/33 119,110.55 113,441.34 {581.50) 109,528.05 114,465.07 1,605.23 0.00
FNMA 2000 BCDE RMRB 6.10 07/03/03 05/01/33 198,567,458 204,581.23 {27,374.13) 171,193.33 178,814.59 170749 0.00
Frma 2000 BCDE RMRB 6,10 0814703 08/01/23 239,587.83 246,849.38 {1,013.67) 233,574.16 249,339.87 350426 0.00
FNMA 2000 BCDE RMRB 610 09/04103 0&/01/33 178,714.65 184,132.70 (2,965.93) 175,748.72 183,680.98 251421 0.00
FNMA 2000 BCDE RMRB 6.10 12/04/03 10/01/33 111,926.15 115,323.67 {1,562.80} 110,363,325 115,348.78 1,587.91 000
FNMA 2000 BCDE RMRB 540 121103 11701133 206,94120 211,250,22 {1,086.51} 205,854.69 212,251.18 208747 0.00
FNMA 2000 BCDE RMRB 5.40 C1iza04 01/01/34 172,785.96 176,387.68 {1,210.83} 171.575.13 176,910.35 1,733.50 0.0
FNMA 2000 BCDE RMRB 575 0513104 05101134 246,67¢.46 252,898.40 {1.513.23} 245,166,23 254,081.73 268656 0.00
FNMA 2000 BCDE RMRB 875 0610/04 0501/34 22416377 229,817,683 {1,040.78) 22312289 231,23988 246261 0.00
FNMA 200C BCDE RMREB 5.75 07804 07101134 279,823.47 286,885.75 (1,354.57) 278,468.90 288,603.27 3,072.09 0.00
FNMA 2000 BCDE RMRB 875 0818104 D8/01/34 169,298,77 173,575.24 (822.72) 168,477.05 174,611,11 1,858.59 0.00
FNMA 2000 BCDE RMRB 575 Q825104 08/01/34 71,342.16 73,144.78 {300.04) 7104212 7362965 784.92 . 0.00
FNMA 2000 BCDE RMRB 575 14/10/04 10/01/34 43,863.91 44.973.24 {188.73) 43,675,18 45,266.91 482.40 0.00
FNMA 2000 BCDE RMRB 575 02/03/05 02101735 225,485.91 231,057.07 {920.57) 224,565.34 232,476.92 2,340.42 0.00
FNMA 2000 BCDE RMRB 5.75 06126105 04/01/35 61,817.20 63,348,25 . {229.91) 61,567.28 53,760.71 642.37 0.00
FNMA 2000 BCOE RMRB 5.75 10727105 10/G1/35 132,650.25 135,945.25 (622.36) 132,027.89 136,694.96 1,374.07 ¢.00
FNMA 2000 BCDE RMRB 575 01/12/06 12101135 146,236,10 14€,871.35 (523.42) 145,712,689 150,868.51 1,520.58 0.00
Repo Agmt 2000 BCDE RMRB .26 02/27/08 03/62/08 1,955.54 1,956,54 0.85 1,956.38 1,856.39 - 0.00
GNMA 2000 BCDE RMRB 540 10/30/03 10/20/33 18,911.71 19,245.42 {90.23} 18,821.48 19,36863 213.44 2.00
GNMA 2000 BCDE RMRB 540 " 10/20/03 10/20/33 8,600.83 -§,752.46 {37.99) 8,562.84 2,811.65 9716 0.00
GNMA 2000 BCDE RMRB 5.40 1118/03 10/20/33 38,513.65 38,498,76 (181.67) 3863258 39,755.88 438.19 0,00
GNMA 2000 BCDE RMRB 540 11/20/08 11/20/23 43,014.74 40,721.14 (209.17) 39,805.57 - 40,983.07 451.10 A.60
GNMA 2000 BCDE RMRB 540 11/26/03 11/20733 21,842.43 21,922.81 {95.82) 21,446.61 22,070.32 24333 Q.00
GHMA 2000 BCDE RMRB 5.40 1204103 11/20/33 20,264.12 28,780,92 {145.93) 29,118.18 29,965.10 330.11 0.00
GhMA 2000 BCDE RMRB 5.40 12111703 12120733 26,332.89 26,798.00 {168.77) 26,164,12 2692518 285,95 000
GNMA 2000 BCDE RMRB 5.49 12/18/03 12/20/33 7667145 77,008.31 {10,012.75) 65,658.70 67,568,683 57827 Q.00
GNMA 2000 BCDE RMRB 540 12723103 12/20133 65,506.44 B6,663.81 {344.22) 65,182.22 67,058.00 73841 a.0c
GNMA 2000 BCDE RMRB 5.40 ol/o1/04 c1/20134 10,455.61 10,635.31 {50.55) 10,404,965 10,700.06 115.30 0.00
GNMA, 2000 BCDE RMRB 540 C1/15/04 01/20134 B4,074.94 85,520.73 {680.23} 83,394 B5,759.85 218.35 0.00
GNMA 2000 BCDE RMRB 5,40 01/22104 0420034 1967270 18,974.70 {80.42) 19,582.28 20,101.10 216.82 0.00
GNMA 2000 BCDE RMRB 540 01725704 DU20/34 3,985.62 405417 {20.58) 3,965.04 4,077.51 4392 0.00
GNMA 2000 BCDE RMRB 875 03/30/04 0320134 6,081.38 6,182.79 {27.68} 6,053.70 6,250.73 95.62 0.00
GNMA 2000 BCDE RMRB 8.78 QT84 07120134 25305.41 26,236,93 (11292} 25,692.49 26,520.96 405.95 0.00
GNMA 2000 BCDE RMREB 5.75 07108104 07/20/34 9,052.78 9,204.18 (50.30) 9.002.48 $,295.94 142.06 0.00
GNMA 2000 BCDE RMRB 4.75 04/08/04 /20134 6,124.53 6,226.69 (25.74) 6,098.79 6,297,33 95.38 0.00
GNMA 2000 BCDE RMRB 575 Q4/15/04 04720734 7.518.73 7.950.23 . (33.37) 7.786.36 8,039.88 123,03 0.00
GNMA 2000 BCDE RMRB 575 04122104 04/20/34 247780 2,518.16 ' {8.94) 2.487.86 254823 39.01 .00
GNMA, 2000 BCDE RMRB 5.75 04/29/04 04120134 9,667.55 9,828.85 (40.74) §,626.81 9,940,25 152.14 0.00
GNMA 2000 BCDE RMRB 575 Q5/06/04 05/20/34 4,990.89 5074.24 (21.57) 4,969.32 EREIRLS 78.52 0.00
GNMA 2000 BCDE RMRB 5.78 05/13/04 05/20/34 11,268.78 11,456,21 {53.53) 11,215.25 11,880.52 177.14 0.00
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Current Current Current Beginning Beginning Ending Ending Change

Investment Interest Purchase Maturity Carrying Value Market Value Accretions/ Amortizations! Carrying Value Market Value In Market Recognized
Type Issue Rate Date Date 1113008 - 11/30/08 Purchases Sales Maturities Transfers 0226108 02728109 Value Gain

GNMA 2000 BCDE RMRB 575 05120104 05/20124 18,887.75 19,203.15 (1,853.25) 16,934.50 17,486.10 23620 0.00
GNMA 2000 BCDE RMRB 5.75 0527104 05/20/34 9,259.93 9414.58 (38.95) 9,220.98 9,521.35 14872 Q.00
GNMA 2000 BCDE RMRB 575 06/03/04 0620134 13,164.71 13,354.68 (58.79) 13,105.92 13,532.94 207.05 0.00
GNMA 2000 BCDE RMRB 5.75 06110164 06/20134 14,166.06 14,402.76 (5717 14,108.589 14,558,58 22299 0.00
GNMA 2000 BCDE RMRB 5.75 06/17/04 06120734 3,665.35 3,726.58 {1539} 3648.96 3,768.88 5769 290
GNMA 2000 BCDE RMRB 8,75 05/24104 0620134 14,42376 14,564.83 {59.89) 14,363.87 14.831.94 227.00 0.00
GNMA 2000 BCDE RMRB 5.75 09/02/04 08/20/34 3.941.10 4,007.08 {16.68) 3.924.42 4,052,42 §2.02 0.00
GNMA 2000 8CDE RMRB 575 09/09/04 08/20/34 3.947.59 401370 {15.77} 3931.82 4,060.07 §2.14 .00
GNMA 2000 BCDE RMRB 875 a8Mern4d 08/20/34 3,546.68 3,606.09 {13.92) 3,532.76 3,645.01 55.84 0.00
GNMA 2000 BCDE RMRB 5.75 08/23/04 0B/20/34 361121 3,671.69 {14.52) 3,596.89 3,714.01 56.84 0.00
GNMA 2000 BCDE RMRB 875 08/28/04 09/20/54 868881 8,834,389 . (34.68) £,654.13 8,936.52 136,81 004
GNMA 2900 BCDE RMRB 575 10/07/04 10/20/34 5337.33 5,426.,82 (22.40) §,314.93 5,483.40 £3.98 0.00
GNMA 2000 BCDE RMRB 875 Q715004 07720134 17,817.58 18,115.58 (89.40) 17,728.18 18,306.10 279.92 0.00
GNMA 2000 BCDE RMRB 875 0722104 07/20/34 19,979,16 20,313.38 {173.58) 19,805,598 20451.29 31149 0.00
GNMA 2000 BCDE RMRB 575 Q72904 0720034 14,308.89 4,545.21 {57.91) 14,247.98 1471251 22521 0.00
GNMA 2006 BCODE RMRB 5.75 Q8/05/04 08/20/34 15,683.38 15,945.83 (127.20) 15,556.18 16,053,44 244.81 0.00
GNMA 2000 BCOE RMRB 5.75 0812104 08/20/34 1463162 14,876.50 (61.31) 14,570.31 15,045.46 230.27 0.00
GNMa 2000 BCDE RMRB 575 08/18/04 03/20/34 $,047.86 €,185.86 {42.04) 9,005.82 9,286.05 14223 0.00
GNMA 2000 BCDE RMRE - 575 08/26/04 08/20/34 2,869.93 291758 (11.45 2,858.48 2,951.71 4517 a.00
GNMA 2000 BCDE RMREB 575 12/02/04 11420134 517.91 526.57 (2.51) 51540 53220 8.14 .00
GNMA 2000 BCDE RMRB 578 1217704 12120134 711625 7,235,75 (40.48) 7,87577 7.306.83 111.66 0.00
GNMA 2000 BCDE RMRB 575 10/14/04 10/20/34 2181.78 2,218.33 (8.53) 217323 224415 3435 0.c0
GNMA 2000 BCDE RMRB 575 10/28/04 10/20/34 1,986.71 2,02000 (10.87) 1,975,84 2,040.32 3119 0,00
GNMA 2000 BOCDE RMRB 575 11/04/04 10/20/34 233606 2,375,26 (9.34) 232672 2,402,70 36.78 0,00
GNMA 2000 BCDE RMRB 5.75 11/23/04 11120734 2,284.29 232282 (8.75) 227554 2,349.85 35.98 0.00
GNMA 2000 BCDE RMRB 5.75 12/23104 1220134 11,237.37 11.426.11 {4462} 11,192,75 11,558.44 176.95 0.00
GNMA 2000 BCDE RMRB 575 02/17105 C2/20135 1.970.59 2,002.37 (7.43) 1.963.16 2,026.47 31.53 -0.00
GNMA 2000 BCDE RMRB 5.75 05/05/05 04/20/35 5,219.91 5304.20 {19.64) 5,200.27 5,368.11 83,55 0.00
GNMA * 2000 BCDE RMRB 875 09/08/05 03120135 2,375,14 2424.47 (8.65) 2,366.49 2,453.87 38.05 0.0
GNMA 2000 BCDE RMRB 8.75 10/27105 16/20/35 467454 4,750.40 {17.03) 4,657.51 4,806.22 7485 0.00
GNMA 2000 BCDE RMRS 5.75 08/20/05 08120135 5,165.20 5,272.63 {22.57) 5,142,563 5,332.68 8262 0.00
GNMA 2000 BCDE RMREB 575 11122105 11720135 6,364.26 6,4587.62 (22,96) 6,341.30 6,546.,58 101.62 0.00
GNMA 2000 ECCE RMREB 875 1229/05 1212035 4,498.63 4,571.78 (22.12) 4,476.51 4,621.56 71.84 Q.00
GNMA 2000 BCDE RMRB 5.75 Q2102106 01/20/36 5,986.36 6,083.83 (21.32) 596504 8,157.5% 95.08 0.00
FNMA 2000 BCDE RMRB 5.40 12/11/03 11/61/33 17,207.82 17.566.24 {90.35) 17,417.57 17,649.47 173.58 0.00
FNMA 2000 BCDE RMRB 5.40 01/29/04 01/01/34 14,367.76 14,667.28 (100.865) 14,267.08 14,710.75 144,45 £.00
FNMA 2000 BCDE RMRB 5.75 05/13/04 0501734 9.548.99 9,787.65 {58.56)} 9,488.43 9,833.48 104.36 0.00
FNMA 2000 BCDE RMRB 575 06/10/04 06/01/34 8,675.57 §,894.42 {40.27) $,635.30 8,949,244 95.2¢ 4.00
FNMA 2000 BCDE RMRB 5.75 07/15/04 07/01/34 10,829.73 11,103.06 {52.42) : 1077731 11,169.53 118.88 2.00
FNMA 2000 BCDE RMRB 575 05/15/04 080134 6,552.24 871771 {31.83) 6,520.41 675780 71.92 0.00
FNMA 2000 BCDE RMRB 875 09123/04 08/01/34 2,761.08 2,830,85 {11.60) 2,749.49 284062 30,37 Q.00
FNMA 2000 BCDE RMRB 575 11/10/04 10/01/34 1,697.63 1,740.58 (7.3%) 1,690.32 1,751.91 18.67 0.00
FNMA 2000 BCDE RMRB 575 02/03/05 02101735 8,726,75 8,942.38 (35.62) 3,691.13 8,997.33 90.57 Q.00
FNMA 2000 BCDE RMRB 575 0526105 04/01735 2,382.5% 245179 {8.90) 2,383.60 2,457.66 2486 0.00
FNMA 2000 BCDE RMRB 5.75 10/27/08 10/01/35 5,133.84 5,261.28 (24.10) 5,108.74 5,290.37 53.19 0,00
FNMA 2000 BCDE RMRB 575 0112i06 1201135 5,659,64 5,800.32 {20.26) 5,632.38 5.838.91 58.85 0.00

2000 BCDE RMREB Total 61,334,176.26 62,521,156,36 526,217.52 (1,914,748.85) {839,662.1Q) A.00 59,105,952.83 61,599,710.76  1,306,747.83 0.00
Repo Agmt 2001 A-E RMRB 0.26 C2/2710% 03/02/09 5,024,14 - 5,024.14 2.33 5,026.47 5.026.47 - 0.0
Repo Agmt 2001 A-E RMRB 0.26 02/271¢% 03/02/09 3z.10 32.10 0.00 3210 32.10 - .00
Repo Agmt 2001 A-E RMRB 026 D2r27108 02/02/09 357.89 367.89 6.08 367.97 367.87 - 0.00
Repo Agmt 2001 A-E RMRB : 0.26 02/27108 03/02/09 £28,650.79 528,650.79 §75,843.19 1,208,493.98 1,208,493,98 - 0.00
Repo Agmt 2001 A-E RMRB 026 A2/27/08 3/02/29 13,807.21 13,807.21 (1,934.92) 11,87229 11,872.2¢ - 0.00
Repe Agmt 2001 A-E RMRB 026 Liriagic] 03/02/09 3.263,238.14 3,263,238.14 {2,856,877.81} 408,260.33 406,260.33 - 0.00
Repo Agmt 2001 A-E RMRB 4,101,67 4,101.67 (4,101.67) - 0.00
GNMA 2001 A-E RMRB 8.19 07/25/30 06/20/15 131,024.61 139,927.28 {4,234.35) 126,790.28 135,661.22 (31.71) 0.00
GNMA 2001 A-E RMRB 7.19 O7/25/80 06/20/15 38,777.63 40,611.82 (1.817.71) 25,859,92 38,597.64 303.53 0.00
GNMA 2001 A-E RMRB 819 Q7125190 06/20/15 40,058.03 42,779.73 {1,171,18) 38,886.85 41,607.48 (1.07) c.00
GNMA 2001 A-E RMRB 7.19 Q1/22/90 1120114 120,232.36 125.730.75 {5,312.10) 114,820.26 121,133.03 714.38 .00
GNMA 2001 A-E RMRB 819 01/22/90 11720114 2134243 22,754.58 (904.48) 20,437.94 21,779.09 (71.00) 0.00
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Current Current Current Beginning Beginning Ending Ending Change
Investment . Interest Purchase Maturity Carrying Value Market Value A tions/ A izations/ Carrying Value Market Value In Market Recognized
Type Issue Rate Date . Date 11430108 11/39/08 Purchases Sales Maturities Transfers 0228109 02/28/09 Value Gain
GNMA 2001 A-E RMRB 719 01/01/80 11720114 73,631.36 76,98826 {3.089.97) 70,541.38 74,354.62 446,33 000
GNMA 2001 A-E RMRB 8.18 o1/01/90 1320114 3346023 35,673.98 {1,164.81} 32,285.42 34,414.49 (94.68) - .00
GNMA 2001 A-E RMRB 718 1/0190 12120114 77,187.18 80,718.06 (11,331.28) 65,855,90 69,417.11 30.33 0.00
GNMA 2001 A-E RMRB 8.1¢ 0228890 12720114 113,328.52 120,829.90 {4,102.23) 109,226.28 116,386.69 {3230.88) 0.00
GNMA 2001 A-E RMRB 7.19 01/20/90 0172015 179,511.25 187,975.82 (7.396.03) 172,11522 182,074,73 1,491.84 0.00
GNMA 2001 A-E RMRB 8.19 Q101480 01/20/18 186,498.05 19%,144,64 - (6,871.24) 179,626,81 19217022 {103.18) ©.00
GNMA 2001 A-E RMRB 7.19 0212790 01/20/15 76,124,323 76,715.87 {2,582.64) 735,541.39 7779744 864,71 0.00
GNMA 2001 A-ERMREB .19 02/27/30 12120114 53,918.55 57,487.48 {1,885.20) 52,032.36 55,448,711 {1537 2.00
GNMA 2001 A-E RMRB 712 0227190 0120015 96,229.41 94,486.21 {3,276.57) 865,952,84 £1,985.07 77543 49.00
GNMA 2001 A-E RMRB 8.19 02/27/90 01/20/15 98,896.95 105,604.48 {4,106.52) ©4,790.44 101,410.89 {87.07} 0.00
GNMA 2001 A-E RMRB 7.18 03/30/90 0120015 41,725.04 43.683.77 (1,777.78) 39,947.26 42,259,33 343.34 Q.00
GNMA 2001 A-E RMRB 8.19 03/30/20 01720115 76,979.41 82,200.92 (3,557.98) 7342143 78,549.83 {93117 0.00
GNMA 2001 A-E RMRB 718 03/30/90 022015 32,718,114 34,262.55 {811.93) 31,906.21 33,753.55 30293 0.06
GNMA 2301 A-E RMRB 8.19 03/30/90 D2120M15 168,942.58 180,405.12 (6,465.04} 162,474.57 173,826.34 (110.79) Q.00
GNMA 2001 A-E RMRB 718 04/26/9G 03/20/15 155,576.52 162,923.59 {5,331.60) 150,244,92 158,947.20 1,355.21 0.00
GNMA 2007 A-E RMRB 8.1¢9 04/26/90 03/20M5 156,491.00 167, 112.21 {6,748.00) 148,743.00 160,208.67 {155.54) 0.00
GNMA 2001 A-E RMRB 7.19 V4/26/90 03720015 185,912.09 163,275.00 (7.607.43) 143,304.66 156,894.57 1,227.00 -0.00
GNMA 2001 A-E RMRB 8,1¢ 04726150 03120115 38322267 409,232.36 {15,422.24) 367.800.43 393,50821 {303.91) 0.00
GNMA 2001 A-ERMRB 719 Q5/28/90 04120115 41,526.45 43,488.50 {1,462.88) 40,083.57 42,385.03 359,41 4.00
GNMA 2001 A-E RMRB 8.1¢ 05129130 03/20/15 28,557.83 30,496.34 (899.36) 27,658.47 29,591.76 (5.22y .00
GNMA 2001 A-E RMRB 719 05/29/90 04/20/15 99,056.51 103,736.91 {7,065,50) 91,891.01 §7321.83 650.12 0.00
GNMA 2001 A-E RMRB 8.19 05/29/90 04/20115 326,844.54 349,036.37 (31,305.5N 265538.97 315,202.17 (1,528.63) 0.00
GNMA 2001 A-E RMRE 7.19 08/28/90 DS/20/15 65,248.57 €8,333.18 {2,209.98) €3,038.59 56,692,895 569.75 0.90
GNMA 2001 A-E RMRB 819 06/28/50 05/20/15 45,054.38 48,114.63 {1,416,88} 43,637,50 4668962 {8.13) 0.00
GNMA 2001 A-E RMRB 7.9 0B/28/90 0520115 56,514.33 59,186.06 {1,894.41} 54,619.92 57,786.27 494.62 0.00
GNMA 2001 A-ERMRB 8.1¢ 06/28730 052015 185,008.30 197,574.56 {5,82937} 179,178.93 191,710.96 {34.23) 0,00
GNMA 2001 A-E RMRB §.19 06/28190 05720115 69,731.31 71,053.66 {2,363.28) 67,368,03 69,673.29 282.41 0.00
GNMA 2001 A-E RMRB 719 07/25/90 06/20/15 43,760.1 45,829.88 {1,638.23) 42,121.78 44,564.69 373.04 0.00
GNMA 2001 A-E RMRB 7.19 05/13/30 06120/15 23,609.80 24,726.81 {739.49) 2287031 24,156,985 209.63 c.00
GNMA 2001 A-E RMRE 8.1¢ 09/13/90 Q7r26/15 §1,805.75 66,007.0% {2,035,98) 59,769.77 63,953.37 (17.74) 0.00
GNMA 2001 A-E RMRB AL 09/13/90 07120115 48,403.52 50,694.32 {1,501.88) 46,901.64 49,623.01 430.57 .00
GNMA 2001 A-E RMRB 8.18 09/13/90 08/20/15 92,813.58 99,124.25 {3,821.58) 88,992.00 ©5,222.59 {80.08) 0.00
GNMA 2001 A-E RMRB 6,19 Q09113190 07/20/15 81,710.42 83,264.13 (2,792.24) 7831818 81,622.77 1,150,588 0.00
GNMA 2001 A-E RMRB 819 09/28/90 0820115 80,707.21 85,554.27 . (2,859.12) 77.248.09 82,656.7¢9 (38.36) 0.00
GNMA 2001 A-E RMRB 6.19 09/28/90 082015 134,753.23 137,318.34 (5,073.54) 129,679.69 134,126.80 1,882.00 0.00
GNMA 2001 A-E RMRB 718 09/28/90 68/20/15 134,5851.17 141,236.20 , {4,748,64} 136,102,53 137,654.45 1,166,859 0.00
GNMA 2001 A-E RMRB 819 C9/28/90 08/2015 273,830.03 29244973 (31,556.73) 24227330 259,236.80 {1,656.40) Q.00
GNMA 2007 A-E RMRB 7.19 10/3180 08/20/15 7.276.20 7.618.70 (21065} 7,064.55 7.474.65 8561 0
GNMA 2001 A-E RMRB 819 10/31/90 09720115 58,668.44 £2,659.36 (1,795.92) 56,872.52 80,856.09 (7.35) 0.00
GNMA 2001 A-E RMRB 619 10/31/20 08/20/15 72,368.55 73,747.96 (2,703.33) 69,665.22 72,055.98 1,011.35 .00
GNMA 2001 A-E RMRB 7.19 10/31/30 09120/15 20,3%6.50 21,362.76 (1.493.31) 18,803,19 20,000.90 131.45 C.00
GNMA, 2001 A-E RMRB 8.1g 10/31/30 09120115 204,041.05 217,920.78 {6,061.07) 197,979.98 21184710 (12.61) 0.00
" GNMA 2001 A-E RMRB 618 11/28/90 10/26/15 103,154.57 105,123.00 {3,375.06) 99,772.45 103,205,98 1,458.04 0,00
GNMA 2001 A-E RMRB 8.18 11/28/30 10/20/15 361,880.37 386,473.51 (21,898.65) 339,951.72 363,771.43 (803.43) 2.00
GNMA 2001 A-E RMRB 7.18 12/21/90 10/20/15 42,384.93 44,3941 {1,185,48) 41,195,45 43,593.18 384,55 0.00
GNMA 2001 A-E RMRB 819 12221780 11720115 8754226 $3,608.16 (2,715.08) 84.827.20 90,879,84 {13.26) 0,00
GNMA 2001 A-E RMRE 8.19 02/26r1 1020015 16,808.30 17,952.45 {469.90) 16.338.40 17,483.58 1.00 0.00
GNMA 20061 A-E RMRB 619 01/25/91 11/20M15 100,085.46 101,998,44 {3,710.06} $6,975.40 100,308.68 1.420.28 0.00
GNMA 2001 A-E RMRB 819 0172897 1172015 32,502.98 34,715.64 {1,172.72} 31,330.26 33,526.54 (16.58) 0.00
GNMA 2007 A-E RMRB 819 02/25/90 01720118 53,886.09 57,311.03 {1,542.97) 52,313,12 55878.65 110.59 0.00
GNMA 2001 A-E RMRB 8,19 Q3/28/91 02/20/16 56,176.31 59,786.14 (3,405.78) 5277053 $6,372.32 (7.54) 0.00
GNMA 2001 A-E RMRB 8.75 04728/ 02720120 114,509,568 123,536.61 (1,532.78) 112,876.90 121,480.04 {643.79) 0.00
GNMA 2001 A-E RMRB 8.18 0d/28/31 04720118 76,126.82 81,022.05 {2.000.33) 74,126,429 79,188.92 168.20 0.00
GNMA 2001 A-E RMRB FAL] 04/26791 02120116 165,563.17 173,599.15 {4,949.30) 160,613.87 170,348.29 1688.44 2.00
GNMA 2001 A-E RMRB 6.18 04128191 04/20/16 252,268.17 256,7112.25 {7,866.08) . 244,402,089 252,762,97 3.916.80 0.00
GNMA 2001 A-E RMRB 7.19 04126191 04/20/16 36,802.49 35,694.88 {1,218.71) 35683.78 37,847.76 371.58 2.00
GNMA 2001 A-E RMRB 619 10/23/82 09/20/17 236,143.86 240,266.23 {20,728.95) 21541490 222.980.12 344285 200
GNMA 2001 A-E RMRB 819 11/23/52 0172007 14,198,20 15,148.70 {389.958) 13,808.24 14,796.79 37.05 Q.00
GNMA 2001 A-E RMRB 7.19 10/30/92 0520117 201,262.91 211,217.89 (4.607.03) 196,655.88 208,753.73 2,142.87 .00
GNMA 2001 A-E RMRB 6.00 T0/30192 Gef20MT 279,622.04 289,327.14 {6,508.11} 273,120.93 285,434,765 2615.73 Q.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
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

Type

issue
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 AE RMRE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRS
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRBE
2001 A-E RMRE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2007 A-E RMRB
2001 A-E RMRB
2001 A-E RMRE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-£ RMRB
2001 A-E RMRE
2001 A-E RMREB
2001 A-E RMRB
2001 A-E RMRB

Current
Interest
Rate
545
4.95
5.45
4.85
4.85
545
545
545
4.95
5.45
5.45
495
5.45
495
5.45
4.95
545
495
5.45
5.45
4.85
545
485
485
5.45
495
5.45
4,95
5.45
4.95
5,45
4.95
545
4,95
5.45
4.95
5.45
4.85
5.45
4.85
545
4.85
545
5.45
4.95
5,45
4.95
5.45
495
545
4.95
5.45
4.95
5.45
4,95
5.45
4.85
545
488
545

Current
Purchase

Date

02125102
Q2/25/02
0515/02
05/15/02
05/24/02
0524102
032102
Q327702
0321502
0417102
0417102
04/17/02
04/29102
04/28702
04/29/02
G4/29/02
95M15m2
05/15/02
9511502
08/29/02
0829402
06/03/02
06/03/02
08/10/02
06/18/02
06£15/02
0625/02
0B/25/02
07/05/02
07502
oTHISIg2
07/15/02
07122102
oT/22102
0729/02
07/29/02

8012

08/01/02
08/12/02
08/12/02
0823/02
05123102
1112i02
09712/02
09M12/02
Q9M19/02
09/19/02
09/26/02
09/26102
10/10/02
10110402
10/21/02
10/21/02
10/29/02
10/29/02
11/05/02
11/65/02
11/19/02
11£18/02
11£28/02

Current

Maturity
Date
Q1/20/32
02120132
05720132
05120/32
05/20/52
052032
02/20/32
02/20132
02/20/32
04r20732
03/20/32
04720132
b4r20/32
04/20/32
04/20/32
/20132
05720132
04120132
04120152
0812032
D8/20/32
05120152
05/20/32
05/20732
06/20/32
06/20/32

- 05/20/32
0620132
0620132
06/20/32
06/20/32
d8i20/32
08120132
07/20/32
06120132
07120732
07120132
0612032
07/20/32
07/20/32
08/20/32
08720722
10/20132
0820132
68/20/32
09/20/32
0920132
09/20/32
09/20/32
09/20/32
09/20/32
10/20/32
10/20/132
11/20/32
1120/32
10/20/32
10720732
112032
11/20/32
11/20/32

Beginning
Carrying Value
11120/08

440,369.99
972,321.92
218,126.52
924,729.91
717,78021
321,514.16
791,304.32
95,107.78
571,636.19
1,300,454.65
149,003.49
1,219,529.25
59,923.93
1,492,900.88
€11,970.70
76,798.02
332,371.68
310,163.06
122,719.01
260,815.63
326,146.65
192,006,21
697,062.05
386,377.07
94,515.72
176,302.59
89,778.96
184,078.74
339,534.75
789,070.82
114,182.76
280,017.64
159,731.83
351,352.40
165,641.66
344,806.83
61,339.07
53,676.69
158,150.18
228,860.35
524,960.1¢
1,012,125.47
337,701,558
227 462.15
417,326.23
110,569.82
524,114.18
$75,938.88
368,252.30
573.644.94
318.4580.92
146,697.75
298,326,680
49.235.32
302,636,52
410,433.13
248,17483
105,331.77
71,050.48
186,297.45

Beginning
Market Value
11/30/08

450,866.10
979,670.79
223,343,28
928,764.64
72325283
328,205,59
810,183.70
98,400.78
575,965.49
1,831,521.82
152,562.18
1,228,804.73
€1,356.04
1,504,26920
626,556.06
7738383
340,632.75
312,528.40
125,653.24
267.077.88
328,665.98
156,600.87
702,3%1,30
386,333.03
98,779.12
177,653.84
91,928.73
185,480.02
347,869.55
7985,125.97
116,925.38
282,168.44
163,560.76
354,055.02
169,613,10
347,480.89
62,810.25
£4,089,63
161,944.45
231,631.72
844,764 27
1,019,039.50
345,832.18
232,925.89
420,554.18
113,227.02
528,173.41
588,782.74
371,11668
887,644.42
320,952.69
150,227.42
300,645,90
50,420.52
304,891.83
420,313.14
251,114.59
108,893.05
71,804.8%
196,785.91

Accreti
Purchases
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Amortizati

Sales

Maturities
(2,356.42)
(7.508.75)
{1,100.61)
{8,304.57)
{4,570.04)
{1,659.22)

(74,991.13)
(738.89)
(6.030.39)
(7,561.81)
{742.43)
{10,021.38}
{204.39}
(10,481.70}
(3,562.32)
(447.14)
{1,692.86)
(1,648.78)
(626.33)
(5,061.74)
(1,724,63)
{1,022.45)
{3.957.52)
{2,334.53)
(524.78)
©51.79)
{442.42)
{996.45)
(1,645.89}
(5,294.00}
(705,83}
1,912.19}
(842.91)
(4,358.39)
(992,39)
(80,781.51)
(297.73)
(294.23)
(800.85)
{1,521.69)
{4,331,51)
{116,283.07)
{2,326.99)
{1,444.28)
(2,201,15)
{521.78)
(346243}
{2.888.79)
(1,850.17}
{2,771.05)
{1,829.04)
(700.22)
(1,858.60)
(233.485)
(1,920.88)
(2,097.63)
{1,271.54)
(502.88)
(359.58)
(935.14)

Ending
Carrying Value

Transfers 02/28/09
438,013.57
964,813.17
217,625.91
916,424.94
71321017
319,854,984
71131319
95,368,589
565,605.80
1,292,892.54
143,261.06
1,209,497.87
59,629.54
1,482,439.18
508,408.38
76,351.88
331,171.82
308,513.28
122,092,658
255,753.89
32442202
190,983.76
693,104,53
384,042.54
93,980.94
176,351,10
89,336.54
183,082.29
337,885,286
783, 776.82
113,479.83
278,104.45
158,888.92
345,993.01
164,739.27
264,025.32
61,041.34
53,382.36
157,349.53
228,338.36
820,628.68
895,842.46
335,374,60
226,17.87
415,125.08
110,048.04
520851.75
573,080.10
36631213
571,073.8¢
316,651.88
145,997.53
296,468.00
49,001.85
300,615.64
408,335.50
247,803.09
105,828,91
70,590.77
185,3582.31

Ending
Market Value
0272809

453,319.83
990,224.18
224627.92
940,630.63
732052.81
331,060.90
¥36,185.99
£98,703.83
580,511.83
1,338,145.50
153,449.43
1.241,412.13
$1,717.14
1,521,567.62
€29,708.45
78,367.16
342,772.19
316.659.89
126,368.49
264,736.77
333,021.58
197 676.17
711,420.94
394,193,110
97,286.22
179,988.13
$2.468.45
1687.924.53
349,735.86
504,512.12
117,460.51
235,463.90
164,463,30
356,179.37
170,519.76
271,016:31
63,163.71
3479567
162,873.18
234,386.76
B849,448,34
©19,885.19
347,176.41
233,958.65
426,133,30
113,915.88
534,464,717
593,224 00
376,031.94
591,152.67
325,0565.96
151,132.39
304,341.62
50,726.03
308,602.83
422,702.67
254,485.48
109,554.24
72,570.09
161,888.33

Change
In Market

Value
4,810.15
18,062.14
2,385.25
17,170.96
18,360,02
3,514.53
5,864.42
1,041,984
10,575.83
14,185.49
1,628,68
22638.78
£55.48
27,760,12
8.674.71
143047
3,639.30
5,781.27
1,341.58
272065
6,080.23
2.097.75
12,987.16
7,164.60
1.031.38
3,286.08
982.14
3,430.96
371820
14,650.15
1,244,05
5,208.65
1,74545
6,433.74
1,809.05
4,336.93
671.1¢
1,000.37
1,729.38
4,277.03
9,015.58
15,928.60
387122
2477.04
778027
121044
9,752.69
6,300.05
6,865.43
6,279.30
£.933.31
1,605.69
5,554.32
538.87
5,631.78
4,4587.16
4,646.43
1,164.05
1,325.08
2,037.56

Recognized
Gain
8.00
£.00
£.00
.00
0.00
2.00
.00
0.60
0,00
0.00
090
0.00
0.00
0.00
0.00
Q.00
000
.00
.00
.00
8.00
0.00
2,00
9.00
0.00
260
Q.co
0.00
000
0.0
0.00
0.00
0.0
Q.00
0.00
0.00
.00
.00
¢.00
£.00
9.00
0.00
Ac0
0.00
0.00 -
.00
Q.00
000
0.0¢
0.00
0.00
Q.00
0.00
0.00
0.00
.00
0.00
8.00
0.00
0.00



Investment

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
GRMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
FNMA
FNMA
FNMA

Type

Issue
2601 A-E RMRE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-€ RMRB
2001 A-E RMRB
2001 A-E RMRE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRE
2001 A-E RMRB
2001 A-E RMREB
2001 A-E RMRB
2601 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRE
2007 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRE
2001 A-E RMRE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRBE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-ERMRB.-
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2007 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB

Current
Interest
Rate
4.95
545
4.95
5.45
5.45
4.95
5.45
545
495
545
5.45
4.95
5.45
4,95
5.4
4.85
545
4.95
.45
4.95
4.85
5.45
4,95
545
545
545
545
5.45

495
.45
5.45
545
5.45
5.45
545
545
5.45
5.45
5.45
545
545
5.45
545
5.45
545
5.45
5.45
4.95
4.95
545
8.45
545
545
4.95
4.95
5.49
5.45
4.85
4.95

Current
Purchase

Date

11126102
11/26/02
1212102
121212
12418102
12/19/02
12/30/02
12/30/02
12/30/02
01/08/03
01/23/03
01/23/03
01123103
Q1/23/03
01/30/03
01130163
021203
02/12/03
02/20/03
Q227103
0311203
03/20/03
03/20/03
04102103
04/10/03
o4r17/03
04/28/03
05/08/03

05A15/03
0522103
05/29/03
06/10/03
06/19/03
CBMS/03
06/26/02
0710/03
Q71743
07/24103
QA7/30/03
Q8/07/03
08/25/03
09/28/03
10723703
11720103
11/26/03
1204103
12111403
0115104
01/22104
/22104
C1/2904
62112104
0311704
03111104
04/08/04
0416104
0417102
05/15/02
06/10/02

Current
Maturity

Date

11/20/32
112032
1%20/32
11720132
1220532
11420/32
12120132
12120132
12/20/32
12120732
01/20/33
01/20/33
01/20/33
01/20/33
1220432
01720133
C1/20133
02/20/33
D2/20/33
D2/20/33
02/20/33
02/20/33
02020733
02033
03720/33
03/20/33
04/20/33
04/20/33

04/20/23
04/20/33
05/20/33
05/20/33
0620733
06/20/33
06120133
06/20/33
Q7120133
07/20/33
07120153
07720033
0820133
09120133
10/20/33
10/26/33
06/20/33
11/20/33
12/20/33
01720734
01/20/34
12/20133
1120633
1120133
d2/20/34
Q2/20/34
02720134
04120134
03/01/32
04101/32
0601732

Carrying Value Market Value
11/30/08 11/30/08
76,424.01 7702056
167 ,542.16 171,578.72
73,654.92 74,240,765
296,745.30 303,898,10
356,144,20 364,732.80
63,325.54 63,820.87
333,114.46 341,150,43
42.132.89 43,149,230
56,342.18 56,783.69
100,028.22 102,442.00
368,201.90 378,064.73
360,292.60 353,813.98
90,002.77 92,163.25
4588468 45,333.14
273,370.69 279,871.63
70,834.98 71,628.63
228,904.02 234,402.48
156,150.16 157 678,50
174,258.29 178,487.06
135,372,856 136,700.22
156,311.48 157,845.58
258,925.15 265,153.03
99,885.71 100,866.64
110,336.74 112,992.25
120,013.01 122,902.14
49,573,74 50,767.41
21561742 220,812.32
200,660.02 205,495.7%
138,571.14 140,241.28
143,352.34 144,767.43
148,463.35 152,042.76
277,540.92 284,337.61
155,896.59 159,558,26
110,630.22 113,301.01
206,328.99 211,310.11
599,882.76 102,294,61
48,498.64 48,670.23
51,908.71 53,183.21
4B8,369.46 49,53B.67
51,055.58 52,289.94
93,953.08 £6,225.14
53,223.61 84,511.86
52,547.63 §3,521.25
48,599.46 4¢,778.30
51,931.12 53,191,9¢
52,158.8% §3,667.08
240,837.64 246,381.12
59,048.79 69,484.93
119,778.58 120,879.70
358,304.35 371,088.78
50,821.52 52,160.74
50,223,39 51,445.67
50,522.99 §1,753,08
51,371.256 52,599.45
12511175 12637222
98,602.19 99,355.11
92,784.48 95,183.08
276,255.90 282 455.07
182,549.66 184,588,682
£3,699.61 84,536.85

Amorti

Purchases
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Sales

Maturities

(352.90)
(1,103.45}
(382.01)
{1.552.01)
(1,844.27)
(317.41)
(2,132.23)
(199.60)
{428.04)
(789.76)
{1,929.83)
{2,250.8)
{412.08)
865.20)
(1,733.48)
{476.38)
(1,273.50)
(787.03}
(835,14}
(8698.76}
(782.97)
(1,676.76)
(575.07)
(517.817)
(635.34)
(718.14)
{1,008.10)
{1,038.44)
{138,871.14)
(706.32)
{769.45)
1,265.57)
{703.79)
(635.22)
(2,182.70)
(555,56}
(215.65}
(229.33)
(217.41)
(373.27)
C{1,112.40)
(293.31)

(280.79)

(217.97)
(225,92
(204.81)
{1,051.02)
(351.94)
{550.05)
{1,952.48)
(217.81)
218.21)
(337,17}
(257.47)
(575.09}
{451.71)
(448.92)
(1,728.34)
(2,727.30)
(824.51)

Ending
Carrying Value
Transfers 02128109
76,030.11
166,438.71
73.252.81
295,192,28
354,299.93
§3,008.13
330,982,23
41,633.28
5590614
99,238.45
36727207
358,041.69
89,583.63
45,010.48
27163721
70488.60
227 630.52
155,363.13
173,463.15
134,674.10
155,528.51
257,248.3%
98,310.64
109,818,93
119,377.67
48,85560
214,600.32
189,621.58

142,546.02
147,692.90
276,375.41
155,192,80
109,995.00
204,146,229
$9,327.20
45,262.90
51,679,38
48,152.05
50,682.31
92,833.68
52,930.30
52,267.04
48,381,49
51,705.20
61,864.08
239,486.62
58,607.85
119,228.53
366,351,867
50,703.71
50,005.18
50,185.82
51,113.78
124,536,668
98,151.48
92,335.56
274,526,556
179,822.36
82,855.10

Ending
Maricet Value
02128109

78,051.76
172,298.45

7523238
305,568.41
366,781.76

54,684.57
342,645.01

4341089

57.394.37
102,736.14
380,044.73
368,003.51

92,69%.09

46,272,06
281,215.0¢

72419.34
235.950.1¢
156,689.03
179,500.40
138,425.48
159,862.24
266.,206,82
102,078.40
113,644.99
123.537.37

50,558.22
222,091.62
206,582,7¢

146,629.06
152,845,83
286,018.94
160,609.38
113,835.45
211,274.02
102,795,760
49,969.53
53485.10
49,834.77
5245567
96,078.82
54,781.67
54,096.79
50,07€.32
53,517,680
£4,031.60
247,884.97
60,756,89
122.555.97
375,596.82
52,483.81
51,760,800
51,94847
5287218
127,997.28
- 100,634.64
95.641.21
283,345.86
184.130.53
84,841.42

Change
In Market
Value
1,425.10
1,823.18
1.373.60
324332
389323
1,181.11
3,626.81
461.1¢
1.046,72
1,083.90
3,800.83
6,440.44
954.92
504.12
2,976.94
1,267.09
2421.18
2,795.56
1,848.48
2424.02
273983
2,730.55
1,786.82
1,170.55
1,270.57
508,95
2,287.40
2,125.44
(1,370,14}
2.567.95
1572.53
2,948.84
1,654.91
1,169.66
2,148.61
1,056.65
514,65
§51.22
513.51
537.00
973.08
563,12
£55.33
515.99
551.62
689.33
2.554.87
623.90
2,166.32
6,459.54
540.98
533.44
332.56
530.20
2,200.15
1.731.24
207,05
2,620.13
2,268.01
1.050.08

Recognized
Gain
0.00
0.00
0.00
Q.00
0.00
0.00
0.00
Q.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
C.00
0.00
.00
.00
Q.00
0.00
Q.00
0.00
0490
0.00
0.00
0.00
0.0
0.00
0,00
0.00
0.00
.00
C.00
0.00
Q.00
0.00
AuC0
Q.c0
0.00
Q.00
0.00
0.0%
0.00
0.00
0.00
0,00
0.00
.00
0.00
6.00
0.00



Investment

Type
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
Repo Agmt
Repo Agmt
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
SNMA
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
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA
GNMA

Issue
2001 A-E RMRE
2001 A-ERMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2301 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRE
2001 A-E RMRB
2001 A-E RMR8
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RVRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-ERMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-€E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2007 A-E RMRB-
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRS
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRE
2001 A-E RMRB
2001 A-E RMRB
2001 A-E RMRB
201 A-E RMRB

Curment
Interest
Rate
485
545
495
5.45
495
5.45
545
0.26
0.26
5.49
549
5.49
4,80
4.80
549
4.80
4.80
5.49
4.80
549
548
4.80
549
4.80
5.49
4.0
548
4.80
8.48
4.80
549
4.80
548
549
5.49
4.80
4.80
549
4,80
548
848
4.50
5.49
4.80
5.48
4.80
5.49
5.49
4.80
4,80
549
4,80
549
549
4.80
5.49
4.80
549
4.80
5.49

Current
Purchase

Date

07/22/02
09/18/02
09726102
01/23/03
07/24/03
0918103
04/08/04
02/2700¢
02127508
0312103
03/20/03
04/02/03
04/02/03
Q4r10/03
04/17/03
0417103
04124103
04/29/03
04/29/03
05/08/02
05/15/023
0515003
A5/22/03
05/22/03
05129103
03512903
Q5/10/03
06/10/03
05/18/03
06/19/03
06M9/03
06/19/03
0B/26103
L710503
971003
97/10/03
D7MTH3
07124103
Q07724103
07130103
0897/03
08A07/03
0814103
08/14/03
08/21/03
08728153
09/04/03
091183
Q8H18K3
09/18/03
09/29/03
09/29/03
10/16/03
1013003
10130/03
111303
111303
11720703
11/20/03
11/26/03

Cumrent
Maturity

Date

06/01/32
08101732
09/91/32
11401732
09/01/32
o101/33
o1/01/32
03/0219
D3/02/09
03/20/33
02/20/33
03/20/33
03/20/33
04/20/33
04/20/33
03/20/33
04/20/33
04/20133
0320133
05/20133
05/20/33
04/20/33
A5/20/33
Q4/20/33
05720133
05/20/33
05/20/33
05/20/33
06/20/33
05/20/32
06/20133
06/20133
06/20/33
06/20/33
V6120133
620133
05/20/33
07/20/53
07/20/33
D7/20/33
07/20/33
06/20/33
08f20/33
oT20r33
08/20/33
03/20733
08/20/33
08/20/33
09/20/33
09/20/33
09/20/33
09/26/33
08/20/33
10/20/33
10/20/33
10/20/33
10720133
T120/33
11/20/33
1020133

Carrying Value
11130/08

227,467.31
231,825.34
B4,338.21
293,037.28
214,065.96
54,32509
24,689.56
485.71
183.80
4,737.95
11,467 .87
19,832.17
10,836.28
48,570.8%
44,412.05
9,230.05
10,819.29
§,B31.65
9,342.81
2722864
14,701.74
13,717.12
36,390.16
25,383,77
13,619.33
19,355.86
10,974,44
8,553.38
11,151.78
10,184.04
12,660.42
649139
4,935,41
14,576.59
14,941.40
13,860,70
50,335.69
37,967.02
38,166.61
11,511.18
26,695.72
10,657.75
15,791.25
$0,742.08
11,932,59
12,458.20
5274.19
32,532,658
44,830.48
7.254.34
84,347.57
33,561.60
5,645.22
22,555.13
194,238.51
19,588.73
101,627.97
5,074.49
148,428.44
6,188.18

Market Value
11/30/08

230,014.91
237,043.43
£5,285.44
299,648,852
21648345
56,506.71
25,250.11
485.71
183.80
4,860,839
11,765.43
20,347.06
10,848.71
48,627.91
45,565.82
9,240.71
10,932.03
7,009.21
9,353.69
2793761
15,084.04
13,733.34
37,336,70
25,423.82
13,973.66
19,379.05
11,260.03
8.864.05
11,442,12
10,196.48
13,020.82
6,459.29
5063.97
14,956.25
15,33C.68
13,877.82
50,398.04
38,956.74
33,214.27
11,811.31
27,391.93
10,570.99
16,203.20
30,780.95
12,243.99
12,474.13
5,350.31
33:382.44
44.688.76
7.263.76
55,767.63
33,605.52
©,900.45
23,103.02
194,022.13
20,064.80
101,764.85
520735
148,266.21
6,350.17

Amortizations/
Sales

Accretions!
Purchases Maturities

{1,662.40)

{1,142.78)

(435,93)

{1,929.98)

(1,392.32)

{488.61}

{17081}
c.1t
0,03

{21.36)

(52.43)

{198.71)

(86.78)

(243.08)

(285.85)

(53.95)

(54.27)

(31.00

(48.78)

{123.53}

{66.05)

{73.72)

(166.28)

(126.51)

(7,853.62)

(96.52)

(48.39)

{57.67)

(49.95)

(49.94)

(656.35)

(32.44)

{22.16)

{127.80}

{686.37)

(68.44)

(3652.61)

(253.56)

{245.40)

(53.20)

(154.24)

(51.84)

(69.96)

{153.29)

(53.47)

{63.28)

{25.83)

(146.02}

(11,873.09)

(34.85)

{12.401.96)

(191.48)

(43.53)

{98.18)

(14,643.28)

(132.47)

(512.22)

(28.68)

{rrzz)

{73.55)
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Ending
Carmrying Value

Q228109
225.804.91
230,682.56
83,902.28
201,107.30
212,673.64
53,836.48
24,518,75
495,82
183.83
4,716.59
11,415.44
19.725.45
10,779.51
48,327.83
4