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GAAP Financials
KC-Treasury (25621)
06/01/2015 - 06/30/2015

Balance Sheet

KC-Treasury

Current Face Value

Equity Cost

Premium

Discount

Cash

Cash Payable

Receivable (excl Int/Div Due)
Book Value less Due

Due and Accrued
Book Value + Accrued

Net Unrealized Gain/Loss
Market Value + Accrued

05/31/2015 06/30/2015
86,917,000.00 86,940,000.00
0.00 0.00
384,934.19 341,329.22
(26,262.77) (22,894.54)
0.00 (2,000,066.67)
(2,800,000.00) (3,308,002.67)
0.00 0.00
84,475,671.41 81,950,365.34
215,626.06 239,911.75

84,691,297.47

89,772.27

82,190,277.09

73,040.99

84,781,069.74

82,263,318.08

KC-Treasury

Begin Date 06/01/2015

Income Statement End Date 06/30/2015

Net Amortization/Accretion Income (49,829.45)
Interest Income 89,876.82
Dividend Income 0.00
Misc Income 0.00

Income Subtotal 89,876.82
Net Realized Gain/Loss 2,263.48
Impairment Loss 0.00

Net Gain/Loss (14,467.80)
Expense (4,166.67)

Net Income 21,412.90

Transfers In/Out

(2,539,164.56)

Change in Unrealized Gain/Loss 0.00
KC-Treasury

Begin Date 06/01/2015

Statement of Cash Flows End Date 06/30/2015

Net Income 21,412.90
Amortization/Accretion on MS 50,034.78
Change in Accrued on MS (23,553.07)
Net Gain/Loss on MS 14,467.79
Change in Unrealized G/L on CE 0.00

Subtotal 40,949.50

Purchases of MS
Purchased Accrued of MS
Sales of MS
Sold Accrued of MS
Maturities of MS

Net Purchases/Sales

Transfers of Cash & CE
Total Change in Cash & CE

Beginning Cash & CE
Ending Cash & CE

(5,330,534.56)
(732.62)

0.00

0.00
5,300,000.00

(31,267.18)

(2,539,164.56)

(2,508,069.34)

(2,800,000.00)

(5,308,069.34)
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Report: KC Income Detail
Account: KC-Treasury (25621)
Date: 06/01/2015 - 06/30/2015

Base Currency: USD

Original Lot ID Identifier Ending Current Face Value Description Coupon Final Maturity Effective Maturity Net Transferred Book Value Net Gain/Loss Net Amortization/Accretion Income Other Income Expense Net Income Settle Date

--- CCYUSD 0.00 Cash 0.000 06/30/2015 06/30/2015 0.00 0.00 0.00 0.00 (4,166.67) (4,166.67) -
67474229 912828NLO 0.00 US TREASURY N/B 1.875 06/30/2015 06/30/2015 0.00 144.11 (3,387.11) 0.00 0.00 21177 04/01/2015
67042584 3135GOBAO 30,000.00 FANNIE MAE 2375 04/11/2016 04/11/2016 0.00 2.77) (50.03) 0.00 0.00 6.58  03/23/2015
48817676 3135GOBAO 2,850,000.00 FANNIE MAE 2375 04/11/2016 04/11/2016 0.00 (518.53) (4,497.47) 0.00 0.00 624.63  04/24/2014
59243043 3134G5NM3 2,620,000.00 FREDDIE MAC 0.875 05/18/2017 08/18/2015 0.00 (838.40) 0.00 0.00 0.00 1,072.02  11/18/2014
58711330 3134G5LS2 3,000,000.00 FREDDIE MAC 0.600 11/17/2016 11/17/2016 0.00 3,420.00 0.00 0.00 0.00 4,920.00  11/17/2014
65996607 3130A4GV8 4,900,000.00 FEDERAL HOME LOAN BANK 0.850 03/24/2017 09/24/2015 0.00 4212.79 99.21 0.00 0.00 7,782.83  03/24/2015
72935113 3130A5526 2,000,000.00 FEDERAL HOME LOAN BANK 1.200 06/29/2018 06/29/2018 0.00 (840.00) 0.00 0.00 0.00 (773.34)  06/30/2015
35473727 478160AY0 1,011,000.00 JOHNSON & JOHNSON 2.150 05/15/2016 05/15/2016 0.00 (1,333.71) (1,173.57) 0.00 0.00 (695.91)  07/26/2013
36598183 478160AY0 2,000,000.00 JOHNSON & JOHNSON 2.150 05/15/2016 05/15/2016 0.00 (2.817.92) (2,142.08) 0.00 0.00 (1,376.67)  08/20/2013
70887136 3134G65D1 0.00 FREDDIE MAC 1.050 12/29/2017 12/29/2017 0.00 448.00 0.00 0.00 0.00 448.00  06/29/2015
72842705 3134G65D1 2,800,000.00 FREDDIE MAC 1.050 12/29/2017 12/29/2017 0.00 (3,164.00) 0.00 0.00 0.00 (3,000.67)  06/29/2015
63441346 3137EADH9 21,000.00 FREDDIE MAC 1.000 06/29/2017 06/29/2017 0.00 (14.97) (4.98) 0.00 0.00 (245)  01/16/2015
52500923 3137EADH9 4,000,000.00 FREDDIE MAC 1.000 06/29/2017 06/29/2017 0.00 (3,526.15) (273.85) 0.00 0.00 (466.67)  06/30/2014
72935111 166764AE0 1,000,000.00 CHEVRON CORP 1.718 06/24/2018 05/24/2018 0.00 (1,470.00) 0.00 0.00 0.00 (1,470.00)  07/06/2015
61965132 3130A3S88 3,225,000.00 FEDERAL HOME LOAN BANK 0.250 12/15/2015 12/15/2015 0.00 (30.44) 159.44 0.00 0.00 800.88  12/22/2014
33750701 594918AK0 3,000,000.00 MICROSOFT CORP 2.500 02/08/2016 02/08/2016 0.00 (109.42) (4,750.58) 0.00 0.00 1,390.00  06/20/2013
68191149 594918AK0 30,000.00 MICROSOFT CORP 2.500 02/08/2016 02/08/2016 0.00 4.82 (53.42) 0.00 0.00 13.90  04/16/2015
22442734 3133EAXR4 2,400,000.00 FEDERAL FARM CREDIT BANK 0.450 07/16/2015 07/16/2015 0.00 (542.54) (33.46) 0.00 0.00 324.00  07/20/2012
22399977 3133EAXR4 100,000.00 FEDERAL FARM CREDIT BANK 0.450 07/16/2015 07/16/2015 0.00 (24.00) 0.00 0.00 0.00 13.50  07/20/2012
71495870 0027A1TS8 0.00 Abbey National North America LLC 0.000 06/26/2015 06/26/2015 0.00 (0.00) 205.32 0.00 0.00 20532 06/04/2015
64759396 31398A4M1 2,863,000.00 FANNIE MAE 1.625 10/26/2015 10/26/2015 0.00 2292 (3,344.00) 0.00 0.00 555.90  02/10/2015
46699328 31398A4M1 130,000.00 FANNIE MAE 1.625 10/26/2015 10/26/2015 0.00 9.12) (141.68) 0.00 0.00 2524 03/11/2014
34798078 31398A4M1 670,000.00 FANNIE MAE 1.625 10/26/2015 10/26/2015 0.00 (187.44) (589.76) 0.00 0.00 130.09  07/09/2013
44258052 31398A4M1 18,000.00 FANNIE MAE 1.625 10/26/2015 10/26/2015 0.00 (2.05) (18.83) 0.00 0.00 3.50  01/21/2014
33212822 31398A4M1 200,000.00 FANNIE MAE 1.625 10/26/2015 10/26/2015 0.00 (36.09) (195.91) 0.00 0.00 38.83  06/05/2013
55613758 3135GOMZ3 3,250,000.00 FANNIE MAE 0.875 08/28/2017 08/28/2017 0.00 270.98 476.52 0.00 0.00 3,117.29  08/28/2014
43059608 3134G4QP6 0.00 FREDDIE MAC 0.750 12/27/2016 12/27/2016 0.00 2,053.07 106.93 0.00 0.00 3,785.00  12/27/2013
61965131 3135GOSBO 5,000,000.00 FANNIE MAE 0.375 12/21/2015 12/21/2015 0.00 (707.23) (292.77) 0.00 0.00 562.50  12/22/2014
68385734 78008SD86 1,000,000.00 ROYAL BANK OF CANADA 0.850 03/08/2016 03/08/2016 0.00 (67.31) (322.69) 0.00 0.00 31833 04/20/2015
60350233 912828TX8 3,355,000.00 US TREASURY N/B 0.375 11/15/2015 11/15/2015 0.00 619.47 (619.47) 0.00 0.00 1,025.65  11/21/2014
64759397 912828TX8 735,000.00 US TREASURY N/B 0.375 11/15/2015 11/15/2015 0.00 114.04 (114.04) 0.00 0.00 224.69  02/10/2015
58711327 3134G5M69 3,000,000.00 FREDDIE MAC 0.820 04/28/2017 04/28/2017 0.00 (180.00) 0.00 0.00 0.00 1,870.00  10/28/2014

--- CCYUSD 0.00 Payable 0.000 06/30/2015 06/30/2015 0.00 0.00 0.00 0.00 0.00 0.00 -
64006126 3137EADLO 96,000.00 FREDDIE MAC 1.000 09/29/2017 09/29/2017 0.00 (119.88) (16.44) 0.00 0.00 (56.32)  01/29/2015
68782308 3137EADLO 375,000.00 FREDDIE MAC 1.000 09/29/2017 09/29/2017 0.00 (457.10) (75.40) 0.00 0.00 (220.00)  04/27/2015
57204242 3137EADLO 2,300,000.00 FREDDIE MAC 1.000 09/29/2017 09/29/2017 0.00 (3,523.78) 257.78 0.00 0.00 (1,349.33)  09/29/2014
54845579 3137EACM9 60,000.00 FREDDIE MAC 1.750 09/10/2015 09/10/2015 0.00 (18.52) (75.08) 0.00 0.00 (6.10)  08/13/2014
50394664 3137EACM9 41,000.00 FREDDIE MAC 1.750 09/10/2015 09/10/2015 0.00 (10.74) (53.22) 0.00 0.00 (4.17) 0512172014
50642327 3137EACM9 65,000.00 FREDDIE MAC 1.750 09/10/2015 09/10/2015 0.00 (17.73) (83.67) 0.00 0.00 (6.61)  05/28/2014
29624752 3137EACM9 1,150,000.00 FREDDIE MAC 1.750 09/10/2015 09/10/2015 0.00 (516.82) (1,277.18) 0.00 0.00 (116.92)  03/11/2013
64759398 3137EACM9 622,000.00 FREDDIE MAC 1.750 09/10/2015 09/10/2015 0.00 (179.01) (791.31) 0.00 0.00 (63.24)  02/10/2015
67474217 3135GOVAS 2,340,000.00 FANNIE MAE 0.500 03/30/2016 03/30/2016 0.00 624.86 (297.26) 0.00 0.00 1,302.60  04/01/2015
69309041 912828QF0 70,000.00 US TREASURY N/B 2.000 04/30/2016 04/30/2016 0.00 (5.84) (98.46) 0.00 0.00 9.83  04/30/2015
68385736 912828QF0 1,925,000.00 US TREASURY N/B 2.000 04/30/2016 04/30/2016 0.00 (155.02) (2,713.24) 0.00 0.00 27034 04/16/2015
72935112 3134G7GT2 2,300,000.00 FREDDIE MAC 1.000 10/30/2017 10/30/2017 0.00 0.00 0.00 0.00 0.00 0.00  07/30/2015
34559751 31398AU34 5,000,000.00 FANNIE MAE 2375 07/28/2015 07/28/2015 0.00 (1,971.31) (8,028.69) 0.00 0.00 (104.17)  07/03/2013
54106828 3137EADIJ5 65,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 (43.23) 4.88 0.00 0.00 1582 07/31/2014
72716964 3137EADIJ5 23,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 3.58 (0.96) 0.00 0.00 7.09  06/24/2015
70322048 3137EADIJ5 70,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 (22.52) (18.78) 0.00 0.00 17.03  05/18/2015
60162215 3137EADJ5 500,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 (260.03) (34.97) 0.00 0.00 121.67  11/18/2014
68385735 36962G5C4 1,000,000.00 GENERAL ELEC CAP CORP 2.950 05/09/2016 05/09/2016 0.00 (729.78) (1,980.22) 0.00 0.00 (251.67)  04/20/2015
68782309 78008SVD5 1,500,000.00 ROYAL BANK OF CANADA 1.500 01/16/2018 01/16/2018 0.00 (1,698.04) (386.96) 0.00 0.00 (210.00)  04/29/2015
34559752 3137EACT4 5,000,000.00 FREDDIE MAC 2.500 05/27/2016 05/27/2016 0.00 759.45 (7,309.45) 0.00 0.00 3,866.67  07/03/2013
53327912 912828NV8 1,615,000.00 US TREASURY N/B 1.250 08/31/2015 08/31/2015 0.00 (196.36) (1,450.94) 0.00 0.00 (1.58)  07/15/2014
54757004 912828NV8 35,000.00 US TREASURY N/B 1.250 08/31/2015 08/31/2015 0.00 (4.19) (31.51) 0.00 0.00 (0.03)  08/11/2014
53632507 912828NV8 390,000.00 US TREASURY N/B 1.250 08/31/2015 08/31/2015 0.00 (46.83) (350.97) 0.00 0.00 (0.38)  07/17/2014
62488343 912828NV8 3,520,000.00 US TREASURY N/B 1.250 08/31/2015 08/31/2015 0.00 (486.76) (3,103.64) 0.00 0.00 (3.44)  01/02/2015
56330287 3135GOES8 250,000.00 FANNIE MAE 1.375 11/15/2016 11/15/2016 0.00 (43.52) (141.48) 0.00 0.00 101.46  09/09/2014
57351322 3135GOES8 75,000.00 FANNIE MAE 1.375 11/15/2016 11/15/2016 0.00 (14.72) (40.78) 0.00 0.00 30.44  10/01/2014
56059719 3135GOES8 70,000.00 FANNIE MAE 1.375 11/15/2016 11/15/2016 0.00 (13.47) (38.33) 0.00 0.00 28.41  09/03/2014
54019115 3135GOES8 55,000.00 FANNIE MAE 1.375 11/15/2016 11/15/2016 0.00 (11.19) (29.51) 0.00 0.00 2232 07/29/2014
62057269 3135GOES8 120,000.00 FANNIE MAE 1.375 11/15/2016 11/15/2016 0.00 (21.13) (67.67) 0.00 0.00 4870 12/23/2014
45410359 3135GOES8 1,000,000.00 FANNIE MAE 1.375 11/15/2016 11/15/2016 0.00 (164.32) (575.68) 0.00 0.00 40583 02/13/2014
50129578 3135GOES8 40,000.00 FANNIE MAE 1.375 11/15/2016 11/15/2016 0.00 (5.10) (24.50) 0.00 0.00 1623 05/16/2014
58297571 3135GOES8 30,000.00 FANNIE MAE 1.375 11/15/2016 11/15/2016 0.00 (1.21) (20.99) 0.00 0.00 12,18 10/15/2014
52116965 3135GOES8 30,000.00 FANNIE MAE 1.375 11/15/2016 11/15/2016 0.00 (5.66) (16.54) 0.00 0.00 12,18 06/20/2014

------ 86,940,000.00 - - 09/09/2016 07/18/2016 0.00 (14,467.80) (49,829.45) 0.00 (4,166.67) 21,412.90 -

* Weighted By: Ending Base Market Value + Accrued
* Holdings Displayed By: Lot
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Report: KC- BS Classification
Account: KC-Treasury (25621)
As of: 06/30/2015

Base Currency:  USD

LT

Identi Fitch Rating Moodys Rating Coupon Final Maturity Effective Maturity Book Yield Yield Original Cost Book Value Net Unrealized Gain/Loss Market Price Accrued Balance Market Value + Accrued Base Market Value + Accrued BS Class
3137EADH9 FREDDIE MAC Agency AAT AAA Aaa 1.000 062912017 062912017 0.708 0723 2114868 2112111 (582) 100,549 117 2011646 2011646 LT
3137EADIS FREDDIE MAC Agency AA+ AAA Aaa 1.000 0712812017 0712812017 0.781 0773 23,104.56 23,103.60 3.58 100.466 97.75 2320493 2320493 LT
3135GOES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0.510 0515 30,537.00 3035435 (153) 101176 5271 3040551 3040551 LT
3135GOES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0.692 0515 30.487.59 30.279.46 7334 101176 5271 3040551 3040551 LT
3135GOES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0617 0515 40,750.40 4041375 56.65 101176 7028 40,540.68 40.540.68 LT
3135GOES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0.710 0515 5583105 55.498.70 148.10 101176 96.63 5574343 5574343 LT
3137EADIS FREDDIE MAC Agency AA+ AAA Aaa 1.000 072812017 072812017 1093 0773 64.822.36 64.876.22 426.68 100.466 27625 65579.15 65579.15 LT
3137EADIS FREDDIE MAC Agency AA+ AAA Aaa 1.000 0712812017 0712812017 0.667 0773 70.506.45 7047890 (152.70) 100.466 29750 7062370 7062370 LT
3135GOES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0.696 0515 71,035.37 70,647.73 175.47 101176 122,99 70946.19 70946.19 LT
3135GOES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0.701 0515 76,062.75 75.689.03 19297 101176 13177 7601377 7601377 LT
3137EADLO FREDDIE MAC Agency AA+ AAA Aaa 1.000 0912912017 0912912017 0.786 0.894 96,541.44 96.456.62 (230.06) 100.236 24533 96.471.89 96471.89 LT
3135GOES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0.676 0515 121.575.60 12114337 267.83 101176 21083 121,622.03 121,622.03 LT
3135GOES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0.674 0515 253.792.50 25239033 549.67 101176 43924 253,379.24 25337924 LT
3137EADLO FREDDIE MAC Agency AA+ AAA Aaa 1.000 092912017 0912912017 0.749 0.894 377.253.75 377.090.39 (1.205.39) 100.236 958.33 37684333 37684333 LT
3137EADIS FREDDIE MAC Agency AA+ AAA Aaa 1.000 0712812017 0712812017 0914 0773 501,145.00 500.885.06 1444.94 100.466 2,125.00 504,455.00 504.455.00 LT
166764AE0 CHEVRON CORP Utility AA NA Aal 1718 0612412018 0512412018 1454 1507 1,007.430.00 1,007.430.00 (1.470.00) 100.596 57267 1,006,532.67 100653267 LT
3135GOES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0.662 0515 1,019.440.00 1,009.725.78 203422 101176 175694 101351694 101351694 LT
780088VDS ROYAL BANK OF CANADA Financial AA- AA Aa3 1500 01/16/2018 01/16/2018 1173 1486 1,513.050.00 1512.237.38 (11.712.38) 100.035 10312.50 1510.837.50 1510.837.50 LT
3130A5826 FEDERAL HOME LOAN BANK ~ Agency AA+ AAA Aaa 1200 0612912018 0612912018 1200 1214 2,000.000.00 2,000.000.00 (840.00) 99.958 133.33 199920333 199920333 LT
3134G7GT2 FREDDIE MAC Agency AA+ AAA Aaa 1.000 1073012017 1073012017 1.000 1.000 2,300.000.00 2,300.000.00 0.00 100.000 0.00 2300,000.00 2300,000.00 LT
3137EADLO FREDDIE MAC Agency AA+ AAA Aaa 1.000 092912017 092912017 1141 0.894 2290.432.00 229281177 12,616.23 100.236 5877.78 231130578 231130578 LT
3134GSNM3 FREDDIE MAC Agency AA+ AAA NA 0875 05/1812017 08/1812015 0875 0.170 2,620.000.00 2,620.000.00 246280 100.094 273826 262520106 2,625.201.06 LT
3134G65D1 FREDDIE MAC Agency AA+ AAA Aaa 1.050 127292017 1272912017 1.050 1.096 2,800.000.00 2,800.000.00 (3.164.00) 99.887 163.33 2796.999.33 2796.999.33 LT
3134G5LS2 FREDDIE MAC Agency AA+ AAA Aaa 0.600 11/17/2016 11/17/2016 0.600 0.673 3,000.000.00 3,000.000.00 (3.000.00) 99.900 2.200.00 2.999.200.00 2999.200.00 LT
3134G5M69 FREDDIE MAC Agency AA+ AAA Aaa 0.820 0412812017 0412812017 0.820 0871 3,000.000.00 3,000.000.00 (2.760.00) 99.908 4,305.00 3,001,545.00 3,001,545.00 LT
3135G0MZ3 FANNIE MAE Agency AA+ AAA Aaa 0875 0812812017 0812812017 1057 0.764 3232,612:50 3237.426.10 2027640 100.237 9.716.15 326741865 326741865 LT
3137EADH9 FREDDIE MAC Agency AA+ AAA Aaa 1.000 0612912017 0612912017 0915 0723 4,010,028.00 4,006,703.87 15.256.13 100,549 2222 402218222 4022,182.22 LT
3130A4GV8 FEDERAL HOME LOANBANK ~ Agency AA+ AAA Aaa 0.850 0312412017 09242015 0875 0292 4.897,550.00 4.897.877.40 849260 100.130 1122236 4917,592.36 4917,592.36 LT
= = = AAT AAA Aaa = 072212017 032172017 0944 0.768 35,525,137.00 35,514,640.91 3993572 = 54399.03 35,608,975.66 35,608,975.66 LT
ST

Identifier Description Market Sector  S&P Rating _ Fitch Rating Moodys Rating Coupon Final Maturity e Maturity Book Yield Yield Original Cost Book Value Net Unrealized Gai Market Price Accrued Balance Market Value + Accrued Base Market Value + Accrued BS Class
31398A4MI FANNIE MAE Agency AAT AAA Aaa 1625 10262015 102262015 0346 0.156 1840435 1807345 1169 100473 52381 18.137.95 18,137.95 ST
3135G0BAO FANNIE MAE Agency AA+ AAA Aaa 2375 04/11/2016 04/11/2016 0333 0327 30,641.40 30475.84 2.6 101595 158.33 30,636.83 30636.83 ST
594918AK0 MICROSOFT CORP Industrial AAA AA+ Aaa 2.500 020082016 0200812016 0318 0450 30,529.80 30.394.46 (23.06) 101.238 20792 30,669.32 30,669.32 ST
912828NV8 US TREASURY N/B Government A+ AAA Aaa 1250 081312015 081312015 0.145 0.092 35.407.42 35,064.08 417 100.195 146.23 35214.48 35214.48 ST
3137EACM9 FREDDIE MAC Agency AA+ AAA Aaa 1750 09/1012015 09/1012015 0.156 0.175 41,849.93 41,125.95 (0.49) 100,306 2123 41.346.69 41.346.69 ST
3137EACM9 FREDDIE MAC Agency AA+ AAA Aaa 1750 09/1012015 09/1012015 0213 0.17s 60,989.40 60,177.69 591 100.306 32375 6050735 6050735 ST
3137EACM9 FREDDIE MAC Agency AA+ AAA Aaa 1750 09/1012015 09/1012015 0.170 0.17s 6631625 65,198.02 0.88 100.306 35073 6554963 6554963 ST
912828QF0 US TREASURY N/B Government A+ AAA Aaa 2.000 0413012016 0413012016 0270 0311 71.208.59 71,005.11 (20.91) 101.406 23587 7122007 7122007 ST
3133EAXR4 FEDERAL FARM CREDIT BANK  Agency AA+ AAA Aaa 0450 07/16/2015 07/16/2015 0450 0.180 100.000.00 100.000.00 12.00 100012 20625 100.218.25 100218.25 ST
31398A4M1 FANNIE MAE Agency AA+ AAA Aaa 1625 102612015 102612015 0.293 0.156 132.803.97 130.552.54 62.36 100473 381.42 130,996.32 130.996.32 ST
31398A4M1 FANNIE MAE Agency AA+ AAA Aaa 1625 102612015 102612015 0427 0.156 205.693.00 200.764.05 18195 100473 586.81 201,532.81 20153281 ST
912828NV8 US TREASURY N/B Government A+ AAA Aaa 1250 081312015 0813112015 0.145 0.092 394.829.30 390.713.63 46.87 100.195 162942 392,389.92 392,389.92 ST
3137EACM9 FREDDIE MAC Agency AA+ AAA Aaa 1750 09/1012015 09/1012015 0.188 0.17s 627.661.44 623.872.76 30.56 100.306 335621 62725953 62725953 ST
31398A4M1 FANNIE MAE Agency AA+ AAA Aaa 1625 102612015 102612015 0.548 0.156 686.445.82 672.300.06 869.04 100473 1,965.80 675.134.90 675.134.90 ST
912828TX8 US TREASURY N/B Government  AA+ AAA Aaa 0375 11/15/2015 11/15/2015 0.184 0.084 736.062.30 735.520.79 280.36 100.109 35202 736,153.17 73615317 ST
78008SD86 ROYAL BANK OF CANADA Financial AA- AA Aa3 0.850 0310812016 0310812016 0452 0499 1,003.500.00 1,002,725.53 (315.53) 100.241 2.668.06 1,005.078.06 1,005.078.06 ST
36962G5C4 GENERAL ELEC CAP CORP Financial AA+ NR Al 2950 0510912016 0510912016 0.509 0.666 1,025.600.00 102082317 (1313.17) 101951 426111 102377111 102377111 ST
478160AY0 JOHNSON & JOHNSON Industrial AAA AAA Aaa 2.150 05152016 05/15/2016 0.716 0.597 1,051,156.92 1,023.582.99 109584 101.353 2.777.44 1,027.456.27 1027.456.27 ST
3137EACM9 FREDDIE MAC Agency AA+ AAA Aaa 1750 09/1012015 09/1012015 0.385 0.175 1,188.973.50 1,153,022.67 496.33 100.306 620521 1,159,72421 115972421 ST
912828NV8 US TREASURY N/B Government AA+ AAA Aaa 1250 081312015 081312015 0.147 0.092 1,635.061.33 1,617.950.24 199.01 100.195 674745 1,624,896.70 162489670 ST
912828QF0 US TREASURY N/B Government A+ AAA Aaa 2,000 0413012016 0413012016 0.266 0311 1,959.589.84 1952,697.16 (631.66) 101.406 648641 195855191 195855191 ST
478160AY0 JOHNSON & JOHNSON Industrial AAA AAA Aaa 2.150 05152016 05/15/2016 0825 0.597 2,071.520.00 2,022.974.49 408551 101.353 5494.44 2,032,554.44 2,032,554.44 ST
3135GOVAS FANNIE MAE Agency AA+ AAA Aaa 0.500 0313012016 0313012016 0344 0314 2343,619.98 2342,718.29 53431 100.139 2,957.50 2346210.10 2346210.10 ST
3133EAXR4 FEDERAL FARM CREDIT BANK ~ Agency AA+ AAA Aaa 0450 07/16/2015 07/16/2015 0433 0.180 2,401,200.00 2,400,016.73 27127 100012 4,950.00 2,405.238.00 2,405.238.00 ST
31398A4M1 FANNIE MAE Agency AA+ AAA Aaa 1625 102612015 102612015 0.199 0.156 2,892,002.19 2,876,041.61 500.38 100473 8400.12 288494211 2,884.942.11 ST
3135G0BAO FANNIE MAE Agency AA+ AAA Aaa 2375 04/11/2016 04/11/2016 0441 0327 2,957.644.50 2,892.786.46 267104 101595 15,041.67 291049917 2910499.17 ST
594918AK0 MICROSOFT CORP Industrial AAA AA+ Aaa 2.500 0200812016 0200812016 0.578 0450 3,150.450.00 3,034,762.06 237794 101.238 29.791.67 3.066.931.67 3.066.931.67 ST
3130A3888 FEDERAL HOME LOAN BANK ~ Agency A+ Fi+ NA 0250 12/15/2015 12/15/2015 0310 0.189 3223,097.25 3224,113.98 1,789.02 100.028 35833 322626133 322626133 ST
912828TX8 US TREASURY N/B Government  AA+ AAA Aaa 0375 11/15/2015 11/15/2015 0.148 0.084 3362.470.12 3357.82891 828.04 100.109 1,606.84 3.360.263.79 3360.263.79 ST
912828NV8 US TREASURY N/B Government  AA+ AAA Aaa 1250 081312015 081312015 0.168 0.092 3,545.,025.00 352631073 553.27 100.195 14,706.52 3,541,570.52 3,541,570.52 ST
3135G0SBO FANNIE MAE Agency AA+ AAA Aaa 0375 1272112015 1272112015 0.304 0225 5,003,550.00 5.001,683.97 1.866.03 100,071 52083 5.004.070.83 500407083 ST
31398AU34 FANNIE MAE Agency AA+ AAA Aaa 2375 072812015 0712812015 0433 0276 5,199.800.00 5,007.225.82 924.18 100.163 5046875 505861875 5058,618.75 ST
3137EACT4 FREDDIE MAC Agency AA+ AAA Aaa 2.500 0512712016 0512712016 0.694 0359 5.258.750.00 5.081,290.53 15.709.47 101.940 11,805.56 5,108.805.56 5.108.805.56 ST
= = = AAT AAA Aaa = 1212372015 1272372015 0392 0.269 52,511,853.60 51,743,793.77 33,105.27 = 18551271 5196241175 5196241175 ST

Description Market Sector Moodys Rating Coupon Final Maturity ive Maturity Yield Original Cost Book Value Net Unrealized Gain/Loss Market Price Accrued Balance Market Value + Accrued Base Market Value + Accrued BS Class
CCYUSD Payable Cash AAA AAA Aaa 0.000 063012015 063012015 0.000 0.000 (3.308,002.67) (3.308,002.67) 0.00 1.000 0.00 (3.308,002.67) (3.308.002.67) PAY
CCYUSD Payable Cash AAA AAA Aaa 0.000 063012015 063012015 0.000 0.000 (3.308,002.67) (3.308,002.67) 0.00 1.000 0.00 (3.308,002.67) (3.308,002.67) PAY
Description Market Sector Moodys Rating Coupon Final Maturity Effective Maturity Book Yield Yield Original Cost Book Value Net Unrealized Gain/Loss Market Price Accrued Balance Market Value + Accrued Base Market Value + Accrued BS Class

CCYUSD Cash Cash Aaa 0.000 063012015 063012015 0.000 0.000 (2.000.066.67) (2.000,066.67) 0.00 1.000 0.00 (2.000,066.67) (2.000,066.67) Cash
CCYUSD Cash Cash AAA AAA Aaa 0.000 063012015 063012015 0.000 0.000 (2.000,066.67) (2.000,066.67) 0.00 1.000 0.00 (2,000,066.67) (2.000,066.67) Cash
Summary

Identifier ipti Market Sector  S&P Rating _ Fitch Rating Moodys Rating Coupon Final Maturity Effective Maturity Book Yield Yield Original Cost Book Value Net Unrealized Gain/Loss Market Price Accrued Balance Market Value + Accrued Base Market Value + Accrued BS Class
= = = AAT AAA Aaa = 09/0972016 0771872016 0.656 0502 82,728,921.26 81,950,365.34 73,040.99 = 23991175 82,263,318.08 82,263318.08 —

* Grouped By: BS Class
* Groups Sorted By: BS Class
* Weighted By: Base Market Value + Accrued
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Cash

BS Class Original Lot ID Current Face Value Description Book Value Premium Net Unrealized Gain/Loss Market Price Base Accrued Balance Market Value + Accrued Currency Base Market Value + Accrued
Cash - 0.00 Cash (2,000,066.67) 0.00 0.00 1.000 0.00 (2,000,066.67) USD (2,000,066.67)
Cash - 0.00 Cash (2,000,066.67) 0.00 0.00 1.000 0.00 (2,000,066.67) USD (2,000,066.67)
PAY

BS Class Original Lot ID Current Face Value Description Book Value Premium Net Unrealized Gain/Loss Market Price Base Accrued Balance Market Value + Accrued Currency Base Market Value + Accrued
PAY - 0.00 Payable (3,308,002.67) 0.00 0.00 1.000 0.00 (3,308,002.67) USD (3,308,002.67)
PAY — 0.00 Payable (3,308,002.67) 0.00 0.00 1.000 0.00 (3,308,002.67) USD (3,308,002.67)
ST

BS Class Original Lot ID Current Face Value Description Book Value Premium Net Unrealized Gain/Loss Market Price Base Accrued Balance Market Value + Accrued Currency Base Market Value + Accrued
ST - 2,880,000.00 FANNIE MAE 2,923,262.30 43,262.30 2,673.70 101.595 15,200.00 2,941,136.00 USD 2,941,136.00
ST - 3,011,000.00 JOHNSON & JOHNSON 3,046,557.48 35,557.48 5,181.35 101.353 8,271.89 3,060,010.72 USD 3,060,010.72
ST 61965132 3,225,000.00 FEDERAL HOME LOAN BANK 3,224,113.98 (886.02) 1,789.02 100.028 35833 3,226,261.33 USD 3,226,261.33
ST 3,030,000.00 MICROSOFT CORP 3,065,156.53 35,156.53 2,354.87 101.238 30,089.58 3,097,600.98 USD 3,097,600.98
ST 2,500,000.00 FEDERAL FARM CREDIT BANK 2,500,016.73 16.73 283.27 100.012 5,156.25 2,505,456.25 USD 2,505,456.25
ST - 3,881,000.00 FANNIE MAE 3,897,731.70 16,731.70 1,625.43 100.473 11,386.96 3,910,744.09 USD 3,910,744.09
ST 61965131 5,000,000.00 FANNIE MAE 5,001,683.97 1,683.97 1,866.03 100.071 520.83 5,004,070.83 USD 5,004,070.83
ST 68385734 1,000,000.00 ROYAL BANK OF CANADA 1,002,725.53 2,725.53 (315.53) 100.241 2,668.06 1,005,078.06 USD 1,005,078.06
ST - 4,090,000.00 US TREASURY N/B 4,093,349.70 3,349.70 1,108.40 100.109 1,958.87 4,096,416.97 USD 4,096,416.97
ST - 1,938,000.00 FREDDIE MAC 1,943,397.09 5,397.09 533.19 100.306 10,457.13 1,954,387.41 USD 1,954,387.41
ST 67474217 2,340,000.00 FANNIE MAE 2,342,718.29 2,718.29 53431 100.139 2,957.50 2,346,210.10 USD 2,346,210.10
ST - 1,995,000.00 US TREASURY N/B 2,023,702.27 28,702.27 (652.57) 101.406 6,722.28 2,029,771.98 USD 2,029,771.98
ST 34559751 5,000,000.00 FANNIE MAE 5,007,225.82 7,225.82 924.18 100.163 50,468.75 5,058,618.75 USD 5,058,618.75
ST 68385735 1,000,000.00 GENERAL ELEC CAP CORP 1,020,823.17 20,823.17 (1,313.17) 101.951 4261.11 1,023,771.11 USD 1,023,771.11
ST 34559752 5,000,000.00 FREDDIE MAC 5,081,290.53 81,290.53 15,709.47 101.940 11,805.56 5,108,805.56 USD 5,108,805.56
ST - 5,560,000.00 US TREASURY N/B 5,570,038.68 10,038.68 803.32 100.195 23,229.62 5,594,071.62 USD 5,594,071.62
ST — 51,450,000.00 -— 51,743,793.77 293,793.77 33,105.27 — 185,512.71 51,962,411.75 USD 51,962,411.75
LT

BS Class Original Lot ID Current Face Value Description Book Value Premium Net Unrealized Gain/Loss Market Price Base Accrued Balance Market Value + Accrued Currency Base Market Value + Accrued
LT 59243043 2,620,000.00 FREDDIE MAC 2,620,000.00 0.00 2,462.80 100.094 2,738.26 2,625,201.06 USD 2,625,201.06
LT 58711330 3,000,000.00 FREDDIE MAC 3,000,000.00 0.00 (3,000.00) 99.900 2,200.00 2,999,200.00 USD 2,999,200.00
LT 65996607 4,900,000.00 FEDERAL HOME LOAN BANK 4,897,877.40 (2,122.60) 8,492.60 100.130 11,222.36 4,917,592.36 USD 4,917,592.36
LT 72935113 2,000,000.00 FEDERAL HOME LOAN BANK 2,000,000.00 0.00 (840.00) 99.958 13333 1,999,293.33 USD 1,999,293.33
LT 72842705 2,800,000.00 FREDDIE MAC 2,800,000.00 0.00 (3,164.00) 99.887 163.33 2,796,999.33 USD 2,796,999.33
LT - 4,021,000.00 FREDDIE MAC 4,027,824.98 6,824.98 15,250.31 100.549 223.39 4,043,298.68 USD 4,043,298.68
LT 72935111 1,000,000.00 CHEVRON CORP 1,007,430.00 7.430.00 (1,470.00) 100.596 572.67 1,006,532.67 USD 1,006,532.67
LT 55613758 3,250,000.00 FANNIE MAE 3,237,426.10 (12,573.90) 20,276.40 100.237 9,716.15 3,267,418.65 USD 3,267,418.65
LT 58711327 3,000,000.00 FREDDIE MAC 3,000,000.00 0.00 (2,760.00) 99.908 4,305.00 3,001,545.00 USD 3,001,545.00
LT - 2,771,000.00 FREDDIE MAC 2,766,358.78 (4,641.22) 11,180.78 100.236 7,081.44 2,784,621.00 USD 2,784,621.00
LT 72935112 2,300,000.00 FREDDIE MAC 2,300,000.00 0.00 0.00 100.000 0.00 2,300,000.00 USD 2,300,000.00
LT - 658,000.00 FREDDIE MAC 659,343.79 1,343.79 1,722.49 100.466 2,796.50 663,862.78 USD 663,862.78
LT 68782309 1,500,000.00 ROYAL BANK OF CANADA 1,512,237.38 12,237.38 (11,712.38) 100.035 10,312.50 1,510,837.50 USD 1,510,837.50
LT - 1,670,000.00 FANNIE MAE 1,686,142.50 16,142.50 3,496.70 101.176 2,934.10 1,692,573.30 USD 1,692,573.30
LT — 35,490,000.00 -— 35,514,640.91 24,640.91 39,935.72 — 54,399.03 35,608,975.66 USD 35,608,975.66
Summary

BS Class Original Lot ID Current Face Value Description Book Value Premium Net Unrealized Gain/Loss Market Price Base Accrued Balance Market Value + Accrued Currency Base Market Value + Accrued
-— — 86,940,000.00 -— 81,950,365.34 318,434.68 73,040.99 — 239,911.75 82,263,318.08 USD 82,263,318.08

Premium 338,658.43

* Grouped By: BS Class Discount (20,223.75)

* Groups Sorted By: BS Class
* Weighted By: Base Market Value + Accrued
* Holdings Displayed By: Position
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Report: GAAP Roll-Forward
Account: KC-Treasury (25621)
Date: 06/01/2015 - 06/30/2015

Account Identifier Description Beginning Market Valu Purchases Maturities and Redemption Paydowns Net Trade Gain/Loss ___Impairment Los Net Transferred Valu etio Change In Net Unrealized Gain/Los Ending Market Valur
KC-Treasury  0027AITSS  Abbey National North America LLC 0.00 2.799.794.68 0.00 (2.800,000.00) 00) 0.00 20532 0.00 X 0.00
KC-Treasury  166764AE0  CHEVRON CORP 0.00 1,007.430.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (1.470.00) 1,005,960.00
KC-Treasury  3130A3S88  FEDERAL HOME LOAN BANK 3.225,774.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 159.44 0.00 (30.44) 3.225.903.00
KC-Treasury  3130A4GVS  FEDERAL HOME LOAN BANK 4,902,058.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 99.21 0.00 421279 4,906,370.00
KC-Treasury  3130A5526  FEDERAL HOME LOAN BANK 0.00 2,000,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (840.00) 1,999,160.00
KC-Treasury  3133EAXR4  FEDERAL FARM CREDIT BANK 2,400.864.00 X 0.00 0.00 0.00 0.00 0.00 0.00 (33.46) 0.00 (542.54) 2,400.288.00
KC-Treasury  3133EAXR4  FEDERAL FARM CREDIT BANK 100,036.00 0.00 0.00 X 0.00 0.00 0.00 0.00 0.00 0.00 (24.00) 100,012.00
KC-Treasury  3134G4QP6  FREDDIE MAC 2,997.840.00 0.00 0.00 (3000,000.00) 0.00 2263.48 0.00 0.00 10693 0.00 (21041) 0.00
KC-Treasury  3134GSLS2  FREDDIE MAC 2,993,580.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 342000 2,997.000.00
KC-Treasury  3134GSM69  FREDDIE MAC 2,997.420.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (180.00) 2,997.240.00
KC-Treasury  3134GSNM3  FREDDIE MAC 2,623,301.20 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (838.40) 2,622.462.80
KC-Treasury  3134G65DI FREDDIE MAC 2,799.552.00 (2,800,000.00) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 448.00 0.00
KC-Treasury  3134G65DI  FREDDIE MAC 0.00 2,800,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (3.164.00) 2796,836.00
KC-Treasury  3134G7GT2  FREDDIE MAC 0.00 2,300,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 2,300,000.00
KC-Treasury  3135G0BAO ~ FANNIE MAE 30,53130 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (50.03) 0.00 @ 30.478.50
KC-Treasury  3135G0BAO  FANNIE MAE 2,900.473.50 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (4497.47) 0.00 (518.53) 2,895.457.50
KC-Treasury  3135GOESS  FANNIE MAE 253,125.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (141.48) 0.00 (4352 252,940.00
KC-Treasury  3135GOES8  FANNIE MAE 75.937.50 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (40.78) 0.00 (14.72) 75.882.00
KC-Treasury  3133GOESS  FANNIE MAE 70.875.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (3833) 0.00 (13.47) 70,823.20
KC-Treasury  3135GOES8  FANNIE MAE 55.687.50 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (2951) 0.00 (11.19) 55.646.80
KC-Treasury  3135GOESS  FANNIE MAE 121,500.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (67.67) 0.00 @1.13) 12141120
KC-Treasury  3135GOES8  FANNIE MAE 1,012,500.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (575.68) 0.00 (164.32) 1011,760.00
KC-Treasury  3135GOESS ~ FANNIE MAE 40,500.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (2450 0.00 (5.10) 40.470.40
KC-Treasury  3135GOES8  FANNIE MAE 30,375.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (20.99) 0.00 (.21 30.352.80
KC-Treasury  3135GOESS  FANNIE MAE 30,375.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (16.54) 0.00 (5.66) 30.352.80
KC-Treasury  3135GOMZ3  FANNIE MAE 3,256.955.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 476.52 0.00 27098 3257,702.50
KC-Treasury  3135G0SBO  FANNIE MAE 5.004,550.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (292.77) 0.00 (707.23) 5.003,550.00
KC-Treasury  3135GOVAS  FANNIE MAE 2,342.925.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (297.26) 0.00 624.86 2,343252.60
KC-Treasury  3137EACM9  FREDDIE MAC 6027720 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (75.08) 0.00 (1852) 60.183.60
KC-Treasury  3137EACM9  FREDDIE MAC 41,189.42 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (53.22) 0.00 (10.74) 41,125.46
KC-Treasury  3137EACM9  FREDDIE MAC 6530030 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (83.67) 0.00 (17.73) 65.198.90
KC-Treasury  3137EACM9  FREDDIE MAC 1,155313.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (1277.18) 0.00 (516.82) 1,153,519.00
KC-Treasury  3137EACM9  FREDDIE MAC 624.873.64 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (791.31) 0.00 (179.01) 623.903.32
KC-Treasury  3137EACT4  FREDDIE MAC 5,103,550.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (7.309.45) 0.00 759.45 5,097,000.00
KC-Treasury  3137EADH9  FREDDIE MAC 21,13524 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (4.98) 0.00 (1497 2111529
KC-Treasury  3137EADH9  FREDDIE MAC 4,025.760.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (273.85) 0.00 (3.526.15) 4,021,960.00
KC-Treasury  3137EADJS  FREDDIE MAC 6534125 0.00 0.00 0.00 0.00 0.00 0.00 0.00 488 0.00 “3.23) 65.302.90
KC-Treasury  3137EADIJS  FREDDIE MAC 0.00 23,104.56 0.00 0.00 0.00 0.00 0.00 0.00 (0.96) 0.00 3.58 23,107.18
KC-Treasury  3137EADJS  FREDDIE MAC 70,367.50 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (18.78) 0.00 (2252) 70.326.20
KC-Treasury  3137EADIJS  FREDDIE MAC 502,625.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (34.97) 0.00 (260.03) 502.330.00
KC-Treasury  3137EADLO  FREDDIE MAC 96,362.88 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (16.44) 0.00 (119.88) 9622656
KC-Treasury 3137EADLO  FREDDIE MAC 376,417.50 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (75.40) 0.00 (457.10) 375,885.00
KC-Treasury  3137EADLO  FREDDIE MAC 2,308,694.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 257.78 0.00 (3.523.78) 2,305.428.00
KC-Treasury  31398A4MI  FANNIE MAE 2,879.863.07 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (3.344.00) 0.00 2292 2,876,541.99
KC-Treasury  31398A4MI FANNIE MAE 130,765.70 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (141.68) 0.00 ©.12) 130,614.90
KC-Treasury  31398A4MI  FANNIE MAE 673.946.30 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (589.76) 0.00 (187.44) 673,169.10
KC-Treasury  31398A4MI FANNIE MAE 18,106.02 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (18.83) 0.00 (205) 18,085.14
KC-Treasury  31398A4M1  FANNIE MAE 201,178.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (195.91) 0.00 (36.09) 200,946.00
KC-Treasury  31398AU34  FANNIE MAE 5.018,150.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (8.028.69) 0.00 (1.971.31) 5.008,150.00
KC-Treasury  36962GSC4  GENERAL ELEC CAP CORP 1,022.220.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (1,980.22) 0.00 (729.78) 1,019.510.00
KC-Treasury  478160AY0  JOHNSON & JOHNSON 1,027.186.11 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (1.173.57) 0.00 (1.333.71) 1,024,678.83
KC-Treasury  478160AY0  JOHNSON & JOHNSON 2,032.020.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (2,142.08) 0.00 (2817.92) 2,027,060.00
KC-Treasury  594918AKO0  MICROSOFT CORP 3,042,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (4.750.58) 0.00 (109.42) 3.037,140.00
KC-Treasury  594918AK0  MICROSOFT CORP 30,420.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (53.42) 0.00 482 3037140
KC-Treasury  78008SDS6  ROYAL BANK OF CANADA 1,002,800.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (322.69) 0.00 (6731) 1,002,410.00
KC-Treasury  78008SVDS ~ ROYAL BANK OF CANADA 1,502,610.00 0.00 0.00 X 0.00 0.00 0.00 0.00 (386.96) 0.00 (1,698.04) 1,500,525.00
KC-Treasury  912828NLO US TREASURY N/B 2,303,243.00 0.00 0.00 (2,300,000.00) 0.00 (0.00) 0.00 0.00 (3.387.11) 0.00 144.11 0.00
KC-Treasury  912828NV8  US TREASURY N/B 1,619.796.55 0.00 0.00 0 0.00 0.00 0.00 0.00 (1450.94) 0.00 (196.36) 1,618,149.25
KC-Treasury  912828NVS  US TREASURY N/B 35,103.95 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (151 0.00 (.19 35.068.25
KC-Treasury  912828NV8  US TREASURY N/B 391,158.30 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (350.97) 0.00 (46.83) 390.760.50
KC-Treasury  912828NVS  US TREASURY N/B 3,530454.40 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (3.103.64) 0.00 (486.76) 3,526,864.00
KC-Treasury  912828QF0  US TREASURY N/B 71,088.50 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (98.46) 0.00 (5.84) 70,984.20
KC-Treasury  912828QF0  US TREASURY N/B 1954.933.75 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (2713.24) 0.00 (155.02) 1,952,065.50
KC-Treasury  912828TX8  US TREASURY N/B 3,358.656.95 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (619.47) 0.00 61947 3.358,636.95
KC-Treasury  912828TX8  US TREASURY N/B 735.801.15 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (114.04) X 114.04 73580115
KC-Treasury  CCYUSD  Cash 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (2,000,066.67) 0.00 (2,000,066.67)
KC-Treasury ~ CCYUSD  Receivable X 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0. 0.00 0
KC-Treasury ~ CCYUSD  Payable (2.800,000.00) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 (508,002.67) 0.00 (3.308,002.67)
KC-Treasury  — - — 34,565,443.68 813032924 0.00 (8,100,000.00) 0.00 226348 0.00 0.00 49.829.45) (2.508,069.34) 16,731.28) 82,023.406.33

* Weighted By: Ending Market Value + Accrued
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Report: KC Trading Activity
Account: KC-Treasury (25621)
Date: 06/01/2015 - 06/30/2015

Base Currency: USD

* Does not Lock Down

Trade Date Settle Date Identifier Description Coupon Rate Final Maturity Broker/Dealer Original Units Price Principal Accrued Interest Realized Gain/Loss Base Amount
06/23/2015  06/24/2015 Buy 3137EADJ5  FREDDIE MAC 1.000 07/28/2017 BARCLAYS CAPITAL INC FIXED INC 23,000.00 100.455 23,104.56 93.28 0.00 0.00 (23,197.84)
06/30/2015  06/30/2015 Buy 3130A5826  FEDERAL HOME LOAN BANK 1.200 06/29/2018 BNY/SUNTRUST CAPITAL MARKETS 0.00 100.000 2,000,000.00 66.67 0.00 0.00 (2,000,066.67)
06/30/2015  06/30/2015 Maturity 912828NLO  US TREASURY N/B 1.875 06/30/2015 Maturity 0.00 100.000 (2,300,000.00) 0.00 0.00 0.00 2,300,000.00
06/26/2015  06/26/2015 Maturity 0027A1TS8  Abbey National North America LLC 0.000 06/26/2015 Maturity (2,800,000.00) 100.000 (2,800,000.00) 0.00 (0.00) 0.00 2,800,000.00
06/04/2015  06/04/2015 Buy 0027A1TS8  Abbey National North America LLC 0.000 06/26/2015 PERSHING LLC 2,800,000.00 99.993 2,799,794.68 0.00 0.00 0.00 (2,799,794.68)
06/30/2015  07/06/2015 Buy 166764AE0  CHEVRON CORP 1.718 06/24/2018 Piper Jaffray Inc . 100.743 1,007,430.00 572.67 0.00 0.00 (1,008,002.67)
06/27/2015  06/27/2015 Call Redemption 3134G4QP6  FREDDIE MAC 0.750 12/27/2016 Redemption (3,000,000.00) 100.000 (3,000,000.00) 0.00 2,263.48 0.00 3,000,000.00
06/30/2015  07/30/2015 Buy 3134G7GT2  FREDDIE MAC 1.000 10/30/2017 WELLS FARGO SECURITIES LLC 0.00 100.000 2,300,000.00 0.00 0.00 0.00 (2,300,000.00)

—-— - - - e (2,977,000.00) - 30,329.24 732.62 2,263.48 0.00 (31,061.86)

* Showing transactions with Trade Date within selected date range.

* MMF transactions are expanded

* The Transaction Detail/Trading Activity reports provide our most up-to-date transactional details. As such, these reports are subject to change even after the other reports on the website have been locked down. While these reports can be useful tools in understanding recent activity, due to their dynamic nature we do not recommend using them for booking journal entries or

reconciliation.
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Report: GAAP
Account: KC-Treasu
Dat 06/01/2015 - 06/30/2015

* Does not Lock Down

Account Identifier Description Original Units Current Units __ Currency  Coupon Rate  Transaction Type  Status _ Entry Date _ Settle Date _ Post Date __Final Maturity Broker/Dealer Price Principal Accrued Interest Realized Gain/Loss Commission Amount
KC-Treasury ~ 0027AITSS  Abbey National North America LLC 2,800,000.00 2,800,000.00 USD 0.000 Buy Settled 06/04/2015  06/04/2015  06/04/2015 06/26/2015 PERSHING LLC 99.993 2,799,794.68 0.00 0.00 0.00 (2,799,794.68)
KC-Treasury ~ CCYUSD US Dollar 0.00 0.00 USD 0.000 Cash Transfer Settled 06/05/2015  06/05/2015  06/05/2015 06/30/2015 Unknown 0.00 0.00 0.00 0.00 2,799,794.68
KC-Treasury 3130A3S88  FEDERAL HOME LOAN BANK 0.00 0.00 USD 0.250 Coupon Settled 06/15/2015  06/15/2015  06/15/2015 12/15/2015 Direct 0.00 0.00 0.00 0.00 4,031.25
KC-Treasury ~ CCYUSD US Dollar 0.00 0.00 USD 0.000 Cash Transfer Settled 06/15/2015  06/15/2015  06/15/2015 06/30/2015 Unknown 0.00 0.00 0.00 0.00 4,031.25
KC-Treasury ~ CCYUSD US Dollar 0.00 0.00 USD 0.000 Cash Transfer Settled 06/16/2015  06/16/2015  06/16/2015 06/30/2015 Unknown 0.00 0.00 0.00 0.00 (8,062.50)
KC-Treasury 3135G0SB0  FANNIE MAE 0.00 0.00 USD 0.375 Coupon Settled 06/21/2015  06/21/2015  06/21/2015 12/21/2015 Direct 0.00 0.00 0.00 0.00 9,375.00
KC-Treasury ~ CCYUSD US Dollar 0.00 0.00 USD 0.000 Cash Transfer Settled 06/22/2015  06/22/2015  06/22/2015 06/30/2015 Unknown 0.00 0.00 0.00 0.00 (9,375.00)
KC-Treasury 3137EADJS  FREDDIE MAC 23,000.00 23,000.00 USD 1.000 Buy Settled 06/23/2015  06/24/2015  06/25/2015 07/28/2017 BARCLAYS CAPITAL INC FIXED INC 100.455 23,104.56 9328 0.00 0.00 (23,197.84)
KC-Treasury ~ CCYUSD US Dollar 0.00 0.00 USD 0.000 Cash Transfer Settled 06/24/2015  06/24/2015  06/24/2015 06/30/2015 Unknown 0.00 0.00 0.00 0.00 23,166.65
KC-Treasury ~ 0027AITS8  Abbey National North America LLC (2,800,000.00) (2,800,000.00) USD 0.000 Maturity Settled 06/26/2015  06/26/2015  06/26/2015 06/26/2015 Maturity 100.000 (2,800,000.00) 0.00 (0.00) 0.00 2.,800,000.00
KC-Treasury ~ CCYUSD US Dollar 0.00 0.00 USD 0.000 Custody Fee Settled 06/26/2015  06/26/2015  06/26/2015 06/30/2015 Unknown 0.00 0.00 0.00 0.00 (4,166.67)
KC-Treasury ~ CCYUSD US Dollar 0.00 0.00 USD 0.000 Cash Transfer Settled 06/26/2015  06/26/2015  06/26/2015 06/30/2015 Unknown 0.00 0.00 0.00 0.00 (2,795,802.14)
KC-Treasury 3134G4QP6  FREDDIE MAC 0.00 0.00 USD 0.750 Coupon Settled 06/27/2015  06/27/2015  06/27/2015 12/27/2016 Direct 0.00 0.00 0.00 0.00 11,250.00
KC-Treasury 3134G4QP6  FREDDIE MAC (3,000,000.00) (3,000,000.00) USD 0.750 Call Redemption Settled 06/27/2015  06/27/2015  06/29/2015 12/27/2016 Redemption 100.000 (3,000,000.00) 0.00 226348 0.00 3,000,000.00
KC-Treasury 3137EADH9  FREDDIE MAC 0.00 0.00 USD 1.000 Coupon Settled 06/29/2015  06/29/2015  06/29/2015 06/29/2017 Direct 0.00 0.00 0.00 0.00 20,105.00
KC-Treasury ~ CCYUSD US Dollar 0.00 0.00 USD 0.000 Cash Transfer Settled 06/29/2015  06/29/2015  06/29/2015 06/30/2015 Unknown 0.00 0.00 0.00 0.00 (231,355.00)
KC-Treasury 3130A5526  FEDERAL HOME LOAN BANK 2,000,000.00 2,000,000.00 USD 1.200 Buy Settled 06/30/2015  06/30/2015  06/30/2015 06/29/2018 BNY/SUNTRUST CAPITAL MARKETS 100.000 2,000,000.00 66.67 0.00 0.00 (2,000,066.67)
KC-Treasury 912828NLO  US TREASURY N/B (2,300,000.00) (2,300,000.00) USD 1.875 Maturity Settled 06/30/2015  06/30/2015  06/30/2015 06/30/2015 Maturity 100.000 (2,300,000.00) 0.00 0.00 0.00 2,300,000.00
KC-Treasury 912828NLO  US TREASURY N/B 0.00 0.00 USD 1.875 Coupon Settled 06/30/2015  06/30/2015  06/30/2015 06/30/2015 Direct 0.00 0.00 0.00 0.00 21,562.50
KC-Treasury ~ CCYUSD US Dollar 0.00 0.00 USD 0.000 Cash Transfer Settled 06/30/2015  06/30/2015  06/30/2015 06/30/2015 Unknown 0.00 0.00 0.00 0.00 (2,321,562.50)
KC-Treasury 166764AE0  CHEVRON CORP 1,000,000.00 1,000,000.00 USD 1718 Buy Payable  06/30/2015  07/06/2015  07/06/2015 06/24/2018 Piper Jaffray Inc 100.743 1,007.430.00 572.67 0.00 0.00 (1,008,002.67)
KC-Treasury 3134G7GT2  FREDDIE MAC 2,300,000.00 2,300,000.00 USD 1.000 Buy Payable  06/30/2015  07/30/2015  07/30/2015 10/30/2017 WELLS FARGO SECURITIES LLC 100.000 2,300,000.00 0.00 0.00 0.00 (2,300,000.00)
KC-Treasury — — — 23,000.00 23,000.00 USD p— — — — — p— — 30,329.24 732.62 2,263.48 0.00 (2,508,069.34)

* Showing transactions with Entry Date within selected date range.
* MMF transactions are collapsed

* The Transaction Detail/ Trading Activity reports provide our most up-to-date transactional details. As such, these reports are subject to change even afier the other reports on the website have been locked down. While these reports can be useful tools in understanding recent activity, due to their dynamic nature we do not recommend using them for booking journal entries or reconciliation.
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Report: GAAP MMF Accrual
Account: KC-Treasury (25621)

Date: 06/01/2015 - 06/30/2015

Position ID _ Account _Identifier

Description

Fund Size

Fund Family Size

Date

Current Units

Change in Units

Interest Payments

Daily Mil Rate

Accrued Balance

Market Value + Accrued

One Day Yield

Seven Day Yield

Thirty Day Yield

* Grouped By: Position ID
* Weighted By: Market Value + Accrued

0.00

0.00

0.00

0.00000000
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Report: Risk Summary - Fixed Income
Account: KC-Treasury (25621)
Date: 06/01/2015 - 06/30/2015
Balance Sheet Cash and Fixed Income Summary Issuer Cs
Risk Metric Value Issuer Concentration % of Base Market Value + Accrued
Book Value + Accrued 82,190,277.09 Cash -5,308,069.34 Federal Home Loan Mortgage Corp 34.375%
Net Unrealized Gain/Loss 73,040.99 Fixed Income 87,571,387.42 Federal National Mortgage Association, Inc. 29.443%
Market Value + Accrued 82,263,318.08 Duration 0.96 Government of the United States 14.247%
Convexity -0.517 Federal Home Loan Banks Office of Finance 12.330%
WAL 1.052 Microsoft Corporation 3.765%
Years to Final Maturity 1.197 Johnson & Johnson 3.720%
Years to Effective Maturity 1.051 Royal Bank of Canada 3.058%
Yield 0.502 Other -0.939%
Book Yield 0.656
Avg Credit Rating AA+/Aal/AA+
- 100.000%
Asset Class Security Type Market Sector

Cash (-6.453%)

\

Fixed Income (106.453%)

CASH (-6.453%)

CORP (13.012%) -
RS

US GOV (14.247%)

T~ AGCY BOND (79.1949%)

Uity (1.224%)
Financial (4.303%)

cash (-6.453%)

Industrial (7.485%) —

Eroment (14,247%)

.

=~ Agency (79.194%)

Chart calculsted by: Base Market Value Chart calculsted by: Base Market Value Chart calculated by: B alue + Accrued
Credit Rating Credit Duration Heat Map
Rating 0-1 1-2 2-3 3-4 4-5 5-7 7-10 10-15 15-30
100,000,000 AAA 1.189% 0.000% 0.000% 0.000% 0.000%  0.000%  0.000%  0.000%  0.000%!
AA 9.768% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000%
50,000,000 A 1.245% 0.000% 0.000% 0.000% 0.000%  0.000%  0.000%  0.000%  0.000%;
- BBB 0.000% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000%!
El BB 0.000% 0.000% 0.000% 0.000% 0.000%  0.000%  0.000%  0.000%  0.000%;
£ 60,000,000 B 0.000% 0.000% 0.000% 0.000% 0.000%  0.000%  0.000%  0.000%  0.000%
+ ccc 0.000% 0.000% 0.000% 0.000% 0.000%  0.000%  0.000%  0.000%  0.000%
] CcC 0.000% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000%
£ 40,000,000 C 0.000% 0.000% 0.000% 0.000% 0.000%  0.000%  0.000%  0.000%  0.000%;
g NA 0.000% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000% 0.000%!
2 20,000,000
2
0 —
-20,000,000
ARA AA+ AA AA- A+ Al+
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Chart calculated by: Base Marker valu

Industry Group

Oil&Gas (1.224%)
Diversified Finan Serv (1.245%)
Banks (3.058%)

Pharmaceuticals (3.729%) —
Software (3.765%) —
Cash (-6.453%)

N,

" Sowereign (93.4419%)

Chart caleulated by: Base Marker val

Industry Subgroup

Other (1,224%)
Diversified Finan Serv (1.245%)

Imer Banks Non-US (2 058%)

Medical-Drugs (3.72%)

pns Software (3.765%)
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Report: Monthly Performance
Account: KC-Treasury (25621)
Date: 06/01/2015 - 06/30/2015
_ Monthly Returns
0.04%
0.03%
= 0.02%
2
= p.01%

-0.01%
06/30/2015
I Index Total Return Excess Total Return [l Total Return
Period Begin Period End Index Total Return Excess Total Return Total Return

06/01/2015 06/30/2015 -0.005% 0.029% 0.024%
06/01/2015 06/30/2015 -0.005% 0.029% -

Account Index Index Start Date Index End Date

KC-Treasury BofA ML 1-3 Year US Gov/Corp A Rated and Above 07/16/2002 ---

All Fees (includes administrative, management, and trading)

Returns are actual and have not been annualized.

Note that data will not exist prior to the performance inception date of: 01/30/2012
No Tax Adjustment.
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Report: History By Rule
Account: KC-Treasury (25621)
Date: 06/01/2015 - 06/30/2015
Klamath Policy 2012 Revision
Concentration
CDb

Compliant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 06/01/2015 - 0 -- 63.600 N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/02/2015 - 0 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 06/03/2015 - 0 -- 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/04/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/05/2015 - 0 -- 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/08/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/09/2015 - 0 -- 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/10/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/11/2015 - 0 -- 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 06/12/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/15/2015 - 0 -- 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 06/16/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/17/2015 - 0 -- 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/18/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/19/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/22/2015 - 0 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 06/23/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/24/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/25/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/26/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/29/2015 - 0 - 63.600 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration CD 06/30/2015 - 0 - 63.600 N N
Klamath Policy 2012 Revision

Concentration
Concentration of CD Securities (in millions)

Compliant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/01/2015 - 0 -- 70.000 N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/02/2015 - 0 - 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/03/2015 - 0 -- 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/04/2015 - 0 - 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/05/2015 - 0 -- 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/08/2015 - 0 - 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/09/2015 - 0 -- 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/10/2015 - 0 - 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/11/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/12/2015 - 0 - 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/15/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/16/2015 - 0 - 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/17/2015 - 0 -- 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/18/2015 - 0 - 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/19/2015 - 0 -- 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/22/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/23/2015 - 0 -- 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/24/2015 - 0 - 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/25/2015 - 0 -- 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/26/2015 - 0 - 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/29/2015 - 0 -- 70.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 06/30/2015 - 0 - 70.000 N N
Klamath Policy 2012 Revision

Concentration
Corporate

Compliant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/01/2015 - 0 11.440 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 06/02/2015 - 0 11.441 44.500 N N
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Report: History By Rule
Account: KC-Treasury (25621)
Date: 06/01/2015 - 06/30/2015
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/03/2015 - 0 11.439 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/04/2015 - 0 14.745 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/05/2015 - 0 14.273 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/08/2015 - 0 14.272 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/09/2015 - 0 14.273 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/10/2015 - 0 14.273 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 06/11/2015 - 0 14.275 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/12/2015 - 0 14.273 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/15/2015 - 0 14.270 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 06/16/2015 - 0 14.265 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/17/2015 - 0 14.270 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/18/2015 - 0 14.271 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/19/2015 - 0 14.268 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/22/2015 - 0 14.267 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/23/2015 - 0 14.269 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 06/24/2015 - 0 14.266 44.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Corporate 06/25/2015 - 0 14.268 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 06/26/2015 - 0 11.436 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 06/29/2015 - 0 11.471 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 06/30/2015 - 0 13.012 44.500 N N
Klamath Policy 2012 Revision

Concentration

Max Concentration for Munis (in millions)

Compliant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/01/2015 - 0 -- 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/02/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/03/2015 - 0 - 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/04/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/05/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/08/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/09/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/10/2015 - 0 - 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/11/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/12/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/15/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/16/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/17/2015 - 0 -- 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/18/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/19/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/22/2015 - 0 - 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/23/2015 - 0 - 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/24/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/25/2015 - 0 -- 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/26/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/29/2015 - 0 - 35.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 06/30/2015 - 0 - 35.000 N N
Klamath Policy 2012 Revision

Concentration
Max Concentration of Corporate Bonds (in Millions)

Compli Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/01/2015 - 0 3.095 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/02/2015 - 0 3.097 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/03/2015 - 0 3.096 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/04/2015 - 0 3.095 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/05/2015 - 0 3.094 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/08/2015 - 0 3.096 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/09/2015 - 0 3.095 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/10/2015 - 0 3.094 49.000 N N



Ebank

Table of Contents

Report: History By Rule
Account: KC-Treasury (25621)
Date: 06/01/2015 - 06/30/2015
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/11/2015 - 0 3.097 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/12/2015 - 0 3.097 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/15/2015 - 0 3.097 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/16/2015 - 0 3.097 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/17/2015 - 0 3.099 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/18/2015 - 0 3.098 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/19/2015 - 0 3.096 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/22/2015 - 0 3.096 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/23/2015 - 0 3.098 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/24/2015 - 0 3.098 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/25/2015 - 0 3.098 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/26/2015 - 0 3.098 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/29/2015 - 0 3.100 49.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 06/30/2015 - 0 3.098 49.000 N N
Klamath Policy 2012 Revision

Concentration

Max Concentration of US Treasury/Agency (millions)

Compli Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/01/2015 - 0 77.867 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/02/2015 - 0 77.870 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/03/2015 - 0 77.848 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/04/2015 - 0 77.855 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/05/2015 - 0 77.819 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/08/2015 - 0 77.860 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/09/2015 - 0 77.837 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/10/2015 - 0 77.826 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/11/2015 - 0 77.839 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/12/2015 - 0 77.844 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/15/2015 - 0 77.858 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/16/2015 - 0 77.867 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/17/2015 - 0 77.881 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/18/2015 - 0 77.883 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/19/2015 - 0 77.888 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/22/2015 - 0 77.886 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/23/2015 - 0 77.893 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/24/2015 - 0 77.896 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/25/2015 - 0 77.898 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/26/2015 - 0 77.890 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/29/2015 - 0 74.887 110.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 06/30/2015 - 0 74.568 110.000 N N
Klamath Policy 2012 Revision

Concentration
Municipal

Compli Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/01/2015 - 0 -- 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/02/2015 - 0 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 06/03/2015 - 0 -- 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/04/2015 - 0 - 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/05/2015 - 0 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 06/08/2015 - 0 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 06/09/2015 - 0 - 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/10/2015 - 0 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 06/11/2015 - 0 - 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/12/2015 - 0 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 06/15/2015 - 0 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 06/16/2015 - 0 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 06/17/2015 - 0 - 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/18/2015 - 0 - 31.800 N N
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Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/19/2015 - 0 -- 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/22/2015 - 0 - 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/23/2015 - 0 -- 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/24/2015 - 0 --- 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/25/2015 - 0 -- 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/26/2015 - 0 - 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/29/2015 - 0 - 31.800 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Concentration Municipal 06/30/2015 - 0 - 31.800 N N
Klamath Policy 2012 Revision

Maturity

Effective Maturity in Less Than 1 Year (min in millions)

Compliant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/01/2015 - 0 59.025 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/02/2015 - 0 59.027 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/03/2015 - 0 59.019 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/04/2015 - 0 59.021 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/05/2015 - 0 54.281 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/08/2015 - 0 61.823 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/09/2015 - 0 54.286 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/10/2015 - 0 54.287 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/11/2015 - 0 54.291 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/12/2015 - 0 54.288 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/15/2015 - 0 61.830 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/16/2015 - 0 61.820 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/17/2015 - 0 61.827 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/18/2015 - 0 61.830 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/19/2015 - 0 64.833 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/22/2015 - 0 61.822 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/23/2015 - 0 64.805 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/24/2015 - 0 64.832 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/25/2015 - 0 64.838 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/26/2015 - 0 59.023 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/29/2015 - 0 61.833 40.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 06/30/2015 - 0 54.197 40.000 N N
Klamath Policy 2012 Revision

Maturity
Maximum Average Effective Maturity Except for Cash

C liant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/01/2015 -- 0 0.954 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/02/2015 --- 0 0.951 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/03/2015 -- 0 0.948 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/04/2015 --- 00.918 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/05/2015 -- 0 1.047 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/08/2015 --- 0 0.907 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/09/2015 - 0 1.036 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/10/2015 --- 0 1.033 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/11/2015 - 0 1.031 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/12/2015 --- 0 1.028 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/15/2015 - 0 0.888 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/16/2015 --- 0 0.885 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/17/2015 - 0 0.883 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/18/2015 --- 0 0.880 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/19/2015 - 0 0.836 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/22/2015 --- 0 0.869 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/23/2015 - 0 0.825 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/24/2015 --- 0 0.822 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/25/2015 - 0 0.820 1.900 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/26/2015 --- 0 0.886 1.900 N N
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Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/29/2015 -—- 0 0.856 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 06/30/2015 --- 0 0.987 1.900 N N
Klamath Policy 2012 Revision

Maturity

Maximum Effective Maturity for All Types (in years)

Compliant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/01/2015 -- 0 2.627 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/02/2015 - 0 2.624 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/03/2015 -- 0 2.621 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/04/2015 - 02.619 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/05/2015 -- 02.616 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/08/2015 - 0 2.608 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/09/2015 -- 0 2.605 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/10/2015 - 0 2.602 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/11/2015 -- 0 2.600 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/12/2015 - 0 2.597 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/15/2015 -- 0 2.589 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/16/2015 - 0 2.586 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/17/2015 -- 02.583 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/18/2015 - 0 2.580 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/19/2015 -- 02578 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/22/2015 - 0 2.569 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/23/2015 -- 0 2.567 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/24/2015 - 0 2.564 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/25/2015 -- 0 2.561 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/26/2015 - 0 2.559 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/29/2015 -- 0 2.550 3.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 06/30/2015 - 0 2.997 3.000 N N
Klamath Policy 2012 Revision

Maturity
Min Market Value maturing in 1 year or less (percent)

Compliant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/01/2015 - 0 69.634 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/02/2015 --- 0 69.633 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/03/2015 - 0 69.645 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/04/2015 --- 0 69.639 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/05/2015 - 0 62.029 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/08/2015 --- 0 70.609 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/09/2015 - 0 62.020 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/10/2015 --- 0 62.030 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/11/2015 -—- 0 62.022 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/12/2015 --- 0 62.016 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/15/2015 -—- 0 70.611 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/16/2015 --- 0 70.606 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/17/2015 -—- 0 70.597 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/18/2015 --- 0 70.597 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/19/2015 -—- 0 74.024 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/22/2015 --- 0 70.589 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/23/2015 - 0 74.009 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/24/2015 --- 0 74.016 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/25/2015 - 0 74.019 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/26/2015 --- 0 69.614 36.400 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/29/2015 -—- 0 73.097 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 06/30/2015 --- 0 65.883 36.400 N N

Klamath Policy 2012 Revision
Maturity
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Report: History By Rule
Account: KC-Treasury (25621)

Date: 06/01/2015 - 06/30/2015
Minimum Value Maturing in 90 days or less (millions)

Compliant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes  Resolutions
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/01/2015 - 09.708 5.000 N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/02/2015 - 0 15.303 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/03/2015 - 0 15.300 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/04/2015 - 0 15.302 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/05/2015 - 0 15.478 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/08/2015 - 0 18.102 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/09/2015 - 0 15.479 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/10/2015 - 0 15.480 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/11/2015 - 0 15.479 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/12/2015 - 0 17.432 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/15/2015 - 0 20.065 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/16/2015 - 0 20.058 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/17/2015 - 0 20.059 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/18/2015 - 0 20.059 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/19/2015 - 0 20.056 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/22/2015 - 0 20.059 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/23/2015 - 0 20.035 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/24/2015 - 0 20.058 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/25/2015 - 0 20.059 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/26/2015 - 022.175 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/29/2015 - 024.977 5.000 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 06/30/2015 - 0 17.347 5.000 N N
Klamath Policy 2012 Revision

Maturity
Minimum Value Maturing in 90 days or less (percent)

Compliant Account Policy Name Category Name Rule Name Date Date Detected Days In Violation Actual Value Limit Value Notes Resolutions
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/01/2015 - 0 11.453 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/02/2015 --- 0 18.053 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/03/2015 - 0 18.055 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/04/2015 --- 0 18.055 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/05/2015 - 0 17.687 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/08/2015 --- 0 20.674 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/09/2015 - 0 17.684 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/10/2015 --- 0 17.688 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/11/2015 - 0 17.684 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/12/2015 --- 019.914 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/15/2015 - 022915 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/16/2015 --- 0 22.908 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/17/2015 - 0 22.904 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/18/2015 --- 0 22.903 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/19/2015 - 0 22.899 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/22/2015 --- 0 22.904 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/23/2015 - 0 22.881 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/24/2015 --- 0 22.899 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/25/2015 - 0 22.899 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/26/2015 --- 0 26.154 4.500 N N
Y KC-Treasury ~ Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/29/2015 - 0 29.528 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 06/30/2015 --- 0 21.087 4.500 N N

Notes/Resolutions for [06/01/2015]--[06/30/2015]
Account Policy Name Category Name Rule Name Note or Resolution Author Entry Date Resolution From Resolution To  Note or Resolution Rez

* Grouped By: Policy Name -> Category Name -> Rule Name
* Groups Sorted By: Policy Name
* Compliance Status as of previous business day.
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Account Number Description Budget Amount Beginning Balance Debit This Period Credit This Period Ending Balance
Fund 9999 Pooled Cash
ASSETS
9999-0000-0000-0000-11110 Cash in Bank - US Bank 0.00 3,517,898.34 4,583,966.55 5,955,572.67 2,146,292.22
9999-0000-0000-0000-11111 Cash in Bank - US Bank Trust 0.00 2,834,950.70 8,166,344.66 7,627,225.86 3,374,069.50
9999-0000-0000-0000-11130 Cash in Bank - Wells Fargo 0.00 1,184,571.02 146.12 279.65 1,184,437.49
9999-0000-0000-0000-11180 Cash in Treasury in Bank LGIP 0.00 45,932,802.37 511,166.27 1,047,100.28 45,396,868.36
9999-0000-0000-0000-11190 Cash in Treasury Bank KC Intrn 0.00 -32,473.99 164,869.08 132,395.09 0.00
9999-0000-0000-0000-11200 Investments 0.00 86,917,000.00 8,123,000.00 8,100,000.00 86,940,000.00
9999-0000-0000-0000-11201 Investments - Premium 0.00 382,166.68 8,267.18 51,775.43 338,658.43
9999-0000-0000-0000-11202 Investments - Discounts 0.00 -23,495.26 3,476.83 205.32 -20,223.75
9999-0000-0000-0000-11203 Investments - Accrued Interest 0.00 215,626.06 24,285.69 0.00 239911.75
9999-0000-0000-0000-11205 Investments - GASB 31 Mkt Cost 0.00 89,772.27 0.00 16,731.28 73,040.99
9999-0000-0000-0000-11290 Undistributed Rev-Interest 0.00 6,465.90 86,340.01 86,340.01 6,465.90
9999-0000-0000-0000-12000 Accounts Receivable 0.00 0.00 0.00 0.00 0.00
ASSETS Totals: 0.00 141,025,284.09 21,671,862.39 23,017,625.59 139,679,520.89
LIABILITIES
9999-0000-0000-0000-20000 Accounts Payable 0.00 -2,800,000.00 3,201,434.66 3,709,437.33 -3,308,002.67
9999-0000-0000-0000-22000 Investment Equity 0.00 0.00 0.00 0.00 0.00
LIABILITIES Totals: 0.00 -2,800,000.00 3,201,434.66 3,709,437.33 -3,308,002.67
FUND BALANCE
9999-0000-0000-0000-31410 Fund Balance - Unassigned 0.00 -138,225,284.09 7,536,083.65 5,682,317.78 -136,371,518.22
FUND BALANCE Totals: 0.00 -138,225,284.09 7,536,083.65 5,682,317.78 -136,371,518.22
Fund 9999 Totals: 0.00 0.00 32,409,380.70 32,409,380.70 0.00
GL-Summary Trial Balance (2/23/2016 - 7:29 AM) Page 1
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