
Primary Market
Identifier Security Description Maturity Yield Cost Value

99BMO0014 Bmo Capital Markets 3/7/2016 0.260 250,000,000.00 250,000,000.00
99BNS0014 Bank Of Nova Scotia 3/7/2016 0.280 250,000,000.00 250,000,000.00
99HSBC014 Hsbc 3/7/2016 0.250 1,300,000,000.00 1,300,000,000.00
99SNT0014 Suntrust 3/7/2016 0.300 25,000,000.00 25,000,000.00
99WFC0014 Wells Fargo 3/7/2016 0.300 50,000,000.00 50,000,000.00

1,875,000,000.00 1,875,000,000.00

00084BDJ0 Abn Amro 4/18/2016 0.611 49,964,416.67 49,974,375.00
00084BEH3 Abn Amro 5/17/2016 0.611 23,072,209.42 23,078,489.97
00084BF25 Abn Amro 6/2/2016 0.621 17,973,030.00 17,978,400.00
00282CCU4 Abbott Laboratories 3/28/2016 0.460 29,991,950.00 29,993,799.90
03785DCF1 Apple, Inc. 3/15/2016 0.390 29,997,400.00 29,997,020.70
03948GC76 Archer Daniels Midland 3/7/2016 0.400 45,000,000.00 44,998,781.40
03948GC84 Archer Daniels Midland 3/8/2016 0.370 54,999,434.72 54,997,989.20
24422LDK6 Deere & Co. 4/19/2016 0.420 15,342,299.42 15,341,546.45
36960LCP8 GE Company 3/23/2016 0.330 49,992,666.67 49,990,684.50
40434PEA0 HSBC USA, Inc. 5/10/2016 0.581 24,974,222.22 24,975,759.00
42786TCM8 Hershey 3/21/2016 0.360 17,997,480.00 17,997,339.42
4497W0D54 ING 4/5/2016 0.601 39,980,666.67 39,983,537.60
4497W0EQ7 ING 5/24/2016 0.611 45,939,203.35 45,938,314.00
6698M4D58 Novartis 4/5/2016 0.400 9,996,777.78 9,996,702.20
6698M4E24 Novartis 5/2/2016 0.430 22,984,615.55 22,984,959.84
71344TCA8 Pepsico, Inc. 3/10/2016 0.330 49,998,625.00 49,997,966.50
71708ECU7 Pfizer, Inc. 3/28/2016 0.430 20,994,732.50 20,995,659.93
71708EDU6 Pfizer, Inc. 4/28/2016 0.461 17,988,040.00 17,989,467.48
71708EEB7 Pfizer, Inc. 5/11/2016 0.476 60,947,584.73 60,954,487.29
74005HCG5 Praxair, Inc. 3/16/2016 0.370 29,997,225.00 29,996,409.90
88580CCM6 3M Corp. 3/21/2016 0.400 39,993,777.78 39,993,445.60
89116ECJ0 Toronto Dominion 3/18/2016 0.380 49,994,194.44 49,993,233.50
89116ECQ4 Toronto Dominion 3/24/2016 0.390 49,990,791.67 49,989,889.00
9113A2D52 United Parcel Services 4/5/2016 0.430 49,982,680.56 49,984,533.50

848,094,024.15 848,122,791.88

912828F88 United States Treasury Note 10/31/2016 0.526 24,975,641.79 24,965,825.00
912828UW8 United States Treasury Note 4/15/2016 0.233 25,000,462.26 24,998,275.00

49,976,104.05 49,964,100.00
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3130A3J70 Federal Home Loan Bank 11/23/2016 0.625 15,000,000.00 14,996,880.00
3130A5FQ7 Federal Home Loan Bank 6/17/2016 0.350 25,000,000.00 24,996,725.00
3130A5FW4 Federal Home Loan Bank 6/17/2016 0.400 25,000,000.00 24,995,025.00
3130A5PP8 Federal Home Loan Bank 7/15/2016 0.420 25,000,000.00 24,998,950.00
3130A5RA9 Federal Home Loan Bank 6/20/2016 0.375 25,000,000.00 24,998,325.00
3130A5XU8 Federal Home Loan Bank 8/12/2016 0.430 25,000,000.00 25,012,975.00
3130A6BD8 Federal Home Loan Bank 9/9/2016 0.510 25,000,000.00 24,984,200.00
3130A7AG0 Federal Home Loan Bank 5/8/2016 0.569 10,000,000.00 9,999,450.00

175,000,000.00 174,982,530.00

313384B32 Federal Home Loan Bank 8/8/2016 0.562 9,976,044.45 9,981,390.00
313384D89 Federal Home Loan Bank 8/29/2016 0.552 19,946,527.78 19,957,700.00
313384D97 Federal Home Loan Bank 8/30/2016 0.552 19,946,222.22 19,957,460.00
313384VN6 Federal Home Loan Bank 4/13/2016 0.320 24,991,777.80 24,992,550.00
313384VU0 Federal Home Loan Bank 4/19/2016 0.501 24,985,069.44 24,991,350.00
313384ZQ5Y Federal Home Loan Bank 7/20/2016 0.501 27,368,587.50 27,379,884.54
313384ZS1 Federal Home Loan Bank 7/22/2016 0.501 49,904,861.11 49,925,800.00
313384ZX0 Federal Home Loan Bank 7/27/2016 0.511 19,959,766.67 19,969,240.00

197,078,856.97 197,155,374.54

313396VU4 Federal Home Loan Mortgage Corporation 4/19/2016 0.245 24,992,684.01 24,991,350.00
313396XY4 Federal Home Loan Mortgage Corporation 6/10/2016 0.370 39,960,944.48 39,960,400.00

64,953,628.49 64,951,750.00

313588A47 Federal National Mortgage Association 8/1/2016 0.402 24,959,166.67 24,955,600.00
313588VM4 Federal National Mortgage Association 4/12/2016 0.286 24,992,875.00 24,992,750.00
313588YC3 Federal National Mortgage Association 6/14/2016 0.370 39,959,300.00 39,958,760.00
313588ZN8 Federal National Mortgage Association 7/18/2016 0.401 24,963,055.67 24,963,975.00

114,874,397.34 114,871,085.00

3133EE4G2 Federal Farm Credit Bank 8/11/2016 0.400 25,000,000.00 24,990,550.00
25,000,000.00 24,990,550.00

313312E97 Federal Farm Credit Bank 9/7/2016 0.501 24,936,111.11 24,938,675.00
313312N97 Federal Farm Credit Bank 11/10/2016 0.542 19,925,600.00 19,929,600.00
313312S92 Federal Farm Credit Bank 12/12/2016 0.653 14,924,166.66 14,939,220.00
313312UD0 Federal Farm Credit Bank 3/11/2016 0.321 24,999,111.11 24,999,275.00
313312VP2 Federal Farm Credit Bank 4/14/2016 0.331 24,991,291.65 24,992,350.00
313312VQ0 Federal Farm Credit Bank 4/15/2016 0.291 14,995,287.50 14,995,290.00
313312WT3 Federal Farm Credit Bank 5/12/2016 0.301 24,986,250.00 24,984,550.00
313312YE4 Federal Farm Credit Bank 6/16/2016 0.381 24,973,347.22 24,973,700.00
313312ZV5 Federal Farm Credit Bank 7/25/2016 0.412 24,960,138.91 24,962,075.00

199,691,304.16 199,714,735.00
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31315KVA5 Federal Agricultural Mortgage Corporation 4/1/2016 0.304 149,968,402.78 149,969,850.00
149,968,402.78 149,969,850.00

459058DS9 International Bk For Recon & Glbl Nt 0.625% 16 10/14/2016 0.679 24,991,876.44 25,025,250.00
24,991,876.44 25,025,250.00

459052D86 Intl Bk For Recon &dev 8/29/2016 0.511 29,925,625.08 29,936,550.00
29,925,625.08 29,936,550.00

52470G791 Legg Mason Western Asset Inst Gov't 3/5/2016 0.230 133,368,883.66 133,368,883.66
61747C707 Morgan Stanley Liq Govt Inst 3/5/2016 0.239 134,770,070.84 134,770,070.84
825252885 Short-term Invts Tr Gov Agn Instl 3/5/2016 0.260 78,103,402.58 78,103,402.58

346,242,357.08 346,242,357.08

4,100,796,576.54 4,100,926,923.50
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