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GAAP Financials
KC-Treasury (25621)
11/01/2015 - 11/30/2015

KC-Treasury

Balance Sheet 10/31/2015 11/30/2015
Current Face Value 87,871,000.00 97,351,000.00
Equity Cost 0.00 0.00
Premium 331,039.78 310,507.98
Discount (18,067.72) (32,553.46)
Cash 0.00 0.00
Cash Payable 0.00 0.00
Receivable (excl Int/Div Due) 0.00 0.00

Book Value less Due

Due and Accrued
Book Value + Accrued

Net Unrealized Gain/Loss
Market Value + Accrued

88,183,972.05 97,628,954.52

318,421.30 253,951.16

88,502,393.36 97,882,905.68

45,100.79 (90,029.98)

88,547,494.14 97,792,875.70

KC-Treasury

Begin Date 11/01/2015
Income Statement End Date 11/30/2015
Amortization (40,449.14)
Accretion 1,119.26
Net Amortization/Accretion Income (39,329.88)
Interest Income 95,234.94
Dividend Income 0.00
Misc Income 0.00
Income Subtotal 95,234.94
Net Realized Gain/Loss (15,829.80)
Net Holding Gain/Loss (135,130.77)
Impairment Loss 0.00
Net Gain/Loss (150,960.57)
Expense (865.10)
Net Income (95,920.61)
Transfers In/Out 9,341,302.17
Change in Unrealized Gain/Loss 0.00
KC-Treasury
Begin Date 11/01/2015
Statement of Cash Flows End Date 11/30/2015
Net Income (95,920.61)
Amortization/Accretion on MS 39,329.88
Change in Accrued on MS 59,925.31
Net Gain/Loss on MS 150,960.57
Change in Unrealized G/L on CE 0.00
Subtotal 250,215.76
Purchases of MS (22,040,437.25)
Purchased Accrued of MS (35,871.47)
Sales of MS 5,830,295.10
Sold Accrued of MS 20,466.30
Maturities of MS 6,710,000.00

Net Purchases/Sales

Transfers of Cash & CE
Total Change in Cash & CE

Beginning Cash & CE
Ending Cash & CE

(9,515,547.32)

9,341,302.17
(19,950.00)

19,950.00
0.00




Table of Contents

Report: KC Income Detail

Account: KC-Treasury (25621)

Date: 11/01/2015 - 11/30/2015

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 11/30/2015 11/30/2015 0.00 0.00 0.00 0.00 (865.10) (865.10) -
67042584 3135GOBAO 30,000.00 FANNIE MAE 2.375 04/11/2016 04/11/2016 0.00 (5.08) (50.12) 0.00 0.00 4.18 03/23/2015
48817676 3135GOBA0 2,850,000.00 FANNIE MAE 2.375 04/11/2016 04/11/2016 0.00 (736.61) (4,507.39) 0.00 0.00 396.63 04/24/2014
59243043 3134G5NM3 0.00 FREDDIE MAC 0.875 05/18/2017 05/18/2017 0.00 (602.60) 0.00 0.00 0.00 479.97 11/18/2014
76670392 742718DV8 2,500,000.00 PROCTER & GAMBLE CO/THE 1.450 08/15/2016 08/15/2016 0.00 (983.37) (1,816.63) 0.00 0.00 220.83 09/03/2015
58711330 3134G5LS2 3,000,000.00 FREDDIE MAC 0.600 11/17/2016 11/17/2016 0.00 (1,500.00) 0.00 0.00 0.00 0.00 11/17/2014
72961426 3130A5S26 2,000,000.00 FEDERAL HOME LOAN BANK 1.200 06/29/2018 06/29/2016 0.00 (2,620.00) 0.00 0.00 0.00 (620.00) 06/30/2015
77056364 89114QAES8 0.00 TORONTO-DOMINION BANK 2.375 10/19/2016 10/19/2016 0.00 (876.59) (848.41) 0.00 0.00 (323.09) 09/09/2015
35473727 478160AY0 1,011,000.00 JOHNSON & JOHNSON 2.150 05/15/2016 05/15/2016 0.00 (1,021.26) (1,182.72) 0.00 0.00 (392.61) 07/26/2013
36598183 478160AY0 2,000,000.00 JOHNSON & JOHNSON 2.150 05/15/2016 05/15/2016 0.00 (2,200.60) (2,159.40) 0.00 0.00 (776.67) 08/20/2013
72842705 3134G65D1 2,800,000.00 FREDDIE MAC 1.050 12/29/2017 06/29/2016 0.00 (2,744.00) 0.00 0.00 0.00 (294.00) 06/29/2015
63441346 3137EADH9 21,000.00 FREDDIE MAC 1.000 06/29/2017 06/29/2017 0.00 (64.77) (4.95) 0.00 0.00 (52.22) 01/16/2015
52500923 3137EADH9 4,000,000.00 FREDDIE MAC 1.000 06/29/2017 06/29/2017 0.00 (13,006.39) (273.61) 0.00 0.00 (9,946.67) 06/30/2014
78272544 166764AE0 385,000.00 CHEVRON CORP 1718 06/24/2018 05/24/2018 0.00 (2,199.34) (99.11) 0.00 0.00 (1,747.26) 10/01/2015
72961430 166764AE0 1,000,000.00 CHEVRON CORP 1718 06/24/2018 05/24/2018 0.00 (5,763.11) (206.89) 0.00 0.00 (4,538.33) 07/06/2015
74565345 166764AE0 1,000,000.00 CHEVRON CORP 1718 06/24/2018 05/24/2018 0.00 (5,794.19) (175.81) 0.00 0.00 (4,538.33) 07/31/2015
61965132 3130A3S88 3,225,000.00 FEDERAL HOME LOAN BANK 0.250 12/15/2015 12/15/2015 0.00 (384.91) 159.16 0.00 0.00 446.13 12/22/2014
82263003 912828RF9 2,000,000.00 US TREASURY N/B 1.000 08/31/2016 08/31/2016 0.00 (1,420.73) (383.02) 0.00 0.00 (979.57) 11/16/2015
33750701 594918AK0 3,000,000.00 MICROSOFT CORP 2.500 02/08/2016 02/08/2016 0.00 (1,193.37) (4,686.63) 0.00 0.00 370.00 06/20/2013
68191149 594918AK0 30,000.00 MICROSOFT CORP 2.500 02/08/2016 02/08/2016 0.00 (5.52) (53.28) 0.00 0.00 3.70 04/16/2015
82263000 912828RM4 4,000,000.00 US TREASURY N/B 1.000 10/31/2016 10/31/2016 0.00 (3,584.06) (652.19) 0.00 0.00 (2,587.90) 11/16/2015
74072881 313370TW8 2,495,000.00 FEDERAL HOME LOAN BANK 2.000 09/09/2016 09/09/2016 0.00 (3,446.16) (3,165.59) 0.00 0.00 (2,453.42) 07/17/2015
80733598 912828H37 5,000,000.00 US TREASURY N/B 0.875 01/15/2018 01/15/2018 0.00 (16,632.21) (667.79) 0.00 0.00 (13,733.42) 10/28/2015
79404098 3137EACW7 70,000.00 FREDDIE MAC 2.000 08/25/2016 08/25/2016 0.00 (85.61) (90.79) 0.00 0.00 (59.73) 10/14/2015
76670391 3137EACW7 1,375,000.00 FREDDIE MAC 2.000 08/25/2016 08/25/2016 0.00 (1,756.61) (1,708.39) 0.00 0.00 (1,173.33) 09/01/2015
55613758 3135G0OMZ3 3,250,000.00 FANNIE MAE 0.875 08/28/2017 08/28/2017 0.00 (11,163.72) 471.22 0.00 0.00 (8,322.71) 08/28/2014
80733597 912828UU2 5,000,000.00 US TREASURY N/B 0.750 03/31/2018 03/31/2018 0.00 (17,433.51) 33.51 0.00 0.00 (14,326.23) 10/28/2015
61965131 3135G0SBO 5,000,000.00 FANNIE MAE 0.375 12/21/2015 12/21/2015 0.00 (357.98) (292.02) 0.00 0.00 912.50 12/22/2014
82346775 3135GOES8 5,000,000.00 FANNIE MAE 1125 10/19/2018 10/19/2018 0.00 (9,383.43) 188.43 0.00 0.00 (7,163.75) 11/18/2015
68385734 78008SD86 0.00 ROYAL BANK OF CANADA 0.850 03/08/2016 03/08/2016 0.00 (194.74) (185.26) 0.00 0.00 21.39 04/20/2015
60350233 912828TX8 0.00 US TREASURY N/B 0.375 11/15/2015 11/15/2015 0.00 188.44 (289.09) 0.00 0.00 377.98 11/21/2014
64759397 912828TX8 0.00 US TREASURY N/B 0.375 11/15/2015 11/15/2015 0.00 3117 (53.22) 0.00 0.00 82.81 02/10/2015
74565347 3130A5UN7 3,000,000.00 FEDERAL HOME LOAN BANK 1.000 01/29/2018 07/29/2016 0.00 8,160.00 0.00 0.00 0.00 10,660.00 07/29/2015
76914090 63254AAG3 0.00 NATIONAL AUSTRALIABK LT 1.300 07/25/2016 07/25/2016 0.00 (1,597.98) (472.82) 0.00 0.00 (1,045.60) 09/03/2015
82346776 3137EADT3 5,000,000.00 FREDDIE MAC 0.875 02/22/2017 02/22/2017 0.00 (5,894.04) (350.96) 0.00 0.00 (4,665.14) 11/18/2015
75485659 3137EADLO 73,000.00 FREDDIE MAC 1.000 09/29/2017 09/29/2017 0.00 (176.41) (10.47) 0.00 0.00 (126.05) 08/11/2015
64006126 3137EADLO 96,000.00 FREDDIE MAC 1.000 09/29/2017 09/29/2017 0.00 (229.07) (16.69) 0.00 0.00 (165.76) 01/29/2015
68782308 3137EADLO 375,000.00 FREDDIE MAC 1.000 09/29/2017 09/29/2017 0.00 (883.61) (76.39) 0.00 0.00 (647.50) 04/27/2015
57204242 3137EADLO 2,300,000.00 FREDDIE MAC 1.000 09/29/2017 09/29/2017 0.00 (6,150.10) 262.10 0.00 0.00 (3,971.33) 09/29/2014
82346777 912828RJ1 2,000,000.00 US TREASURY N/B 1.000 09/30/2016 09/30/2016 0.00 (1,123.49) (287.76) 0.00 0.00 (700.87) 11/18/2015
77414891 89233P5E2 300,000.00 TOYOTA MOTOR CREDIT CORP 2.000 09/15/2016 09/15/2016 0.00 (541.20) (313.80) 0.00 0.00 (355.00) 09/16/2015
67474217 3135GOVA8 2,340,000.00 FANNIE MAE 0.500 03/30/2016 03/30/2016 0.00 (964.16) (299.44) 0.00 0.00 (288.60) 04/01/2015
69309041 912828QF0 70,000.00 US TREASURY N/B 2.000 04/30/2016 04/30/2016 0.00 (15.82) (99.68) 0.00 0.00 (0.12) 04/30/2015
68385736 912828QF0 1,925,000.00 US TREASURY N/B 2.000 04/30/2016 04/30/2016 0.00 (429.55) (2,746.71) 0.00 0.00 (3.17) 04/16/2015
54106828 3137EADJS 65,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 (161.48) 4.83 0.00 0.00 (102.48) 07/31/2014
72716964 3137EADJS 23,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 (51.38) (4.05) 0.00 0.00 (36.26) 06/24/2015
70322048 3137EADJS 70,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 (149.96) (18.74) 0.00 0.00 (110.37) 05/18/2015
74565346 3137EADJS 600,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 (1,321.64) (124.36) 0.00 0.00 (946.00) 07/29/2015
60162215 3137EADJS 500,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 (1,170.44) (34.56) 0.00 0.00 (788.33) 11/18/2014
82346762 3137EADJS 4,000,000.00 FREDDIE MAC 1.000 07/28/2017 07/28/2017 0.00 (6,586.86) (289.14) 0.00 0.00 (5,431.55) 11/18/2015
68385735 36962G5C4 1,000,000.00 GENERAL ELEC CAP CORP 2.950 05/09/2016 05/09/2016 0.00 (340.09) (1,999.91) 0.00 0.00 118.33 04/20/2015
74565348 36962G5C4 402,000.00 GENERAL ELEC CAP CORP 2.950 05/09/2016 05/09/2016 0.00 (158.85) (781.83) 0.00 0.00 47.57 07/31/2015
78084754 3130A6CW5 4,500,000.00 FEDERAL HOME LOAN BANK 1.000 02/20/2018 02/20/2018 0.00 (13,186.12) (448.88) 0.00 0.00 (9,885.00) 09/25/2015
77414887 78008SVD5 0.00 ROYAL BANK OF CANADA 1.500 01/16/2018 01/16/2018 0.00 (785.16) (14.34) 0.00 0.00 (523.25) 09/16/2015
68782309 78008SVD5 0.00 ROYAL BANK OF CANADA 1.500 01/16/2018 01/16/2018 0.00 (2,855.05) (219.95) 0.00 0.00 (2,012.50) 04/29/2015
34559752 3137EACT4 5,000,000.00 FREDDIE MAC 2.500 05/27/2016 05/27/2016 0.00 (3,226.42) (7,323.58) 0.00 0.00 (133.33) 07/03/2013
56330287 3135GOES8 250,000.00 FANNIE MAE 1375 11/15/2016 11/15/2016 0.00 (627.44) (142.56) 0.00 0.00 (483.54) 09/09/2014
57351322 3135GOES8 75,000.00 FANNIE MAE 1375 11/15/2016 11/15/2016 0.00 (189.91) (41.09) 0.00 0.00 (145.06) 10/01/2014
50129578 3135GOES8 40,000.00 FANNIE MAE 1375 11/15/2016 11/15/2016 0.00 (98.52) (24.68) 0.00 0.00 (77.37) 05/16/2014
54019115 3135GOES8 55,000.00 FANNIE MAE 1375 11/15/2016 11/15/2016 0.00 (139.66) (29.74) 0.00 0.00 (106.38) 07/29/2014
56059719 3135GOES8 70,000.00 FANNIE MAE 1375 11/15/2016 11/15/2016 0.00 (176.97) (38.63) 0.00 0.00 (135.39) 09/03/2014
52116965 3135GOES8 30,000.00 FANNIE MAE 1375 11/15/2016 11/15/2016 0.00 (75.73) (16.67) 0.00 0.00 (58.03) 06/20/2014
62057269 3135GOES8 120,000.00 FANNIE MAE 1375 11/15/2016 11/15/2016 0.00 (301.41) (68.19) 0.00 0.00 (232.10) 12/23/2014
58297571 3135GOES8 30,000.00 FANNIE MAE 1375 11/15/2016 11/15/2016 0.00 (71.26) (21.14) 0.00 0.00 (58.03) 10/15/2014
45410359 3135GOES8 1,000,000.00 FANNIE MAE 1375 11/15/2016 11/15/2016 0.00 (2,499.91) (580.09) 0.00 0.00 (1,934.17) 02/13/2014
- e 97,351,000.00 --- - 03/19/2017 01/30/2017 0.00 (150,960.57) (39,329.88) 0.00 (865.10) (95,920.61) -

* 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: 11/30/2015
Base Currency: usb
LT

Identifier Description Market Sector __ S&P Rating __ FitchRating __ MoodysRating __ 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 AAY AAA Aaa 1,000 06/2972017 06/2972017 0.708 0905 21,148.68 21,095.86 (6457) 100.149 88.67 21,119.96 2111996 LT
3137EADI5 FREDDIE MAC Agency AA+ AAA Aaa 1.000 07/28/2017 07/28/2017 0.781 0893 23,104.56 23,082.91 (42.43) 100.176 78.58 23,119.06 2311906 LT
3137EADIS FREDDIE MAC Agency AA+ AAA Aaa 1.000 07/28/2017 07/28/2017 1.003 0893 64,822.36 64,900.88 213.52 100176 222.08 65,336.48 65336.48 LT
3137EADIS FREDDIE MAC Agency AAH AAA Aaa 1.000 07/28/2017 07/28/2017 0,667 0893 70,506.45 70,383.30 (260.10) 100.176 23917 7036237 7036237 LT
3137EADLO FREDDIE MAC Agency AA+ AAA Aaa 1.000 09/29/2017 09/29/2017 0823 0.961 7327251 73,233.76 (182.66) 100.070 12572 73,176.82 7317682 LT
3137EADLO FREDDIE MAC Agency AAH AAA Aaa 1.000 09/20/2017 09/20/2017 0.786 0.961 96,541.44 96,372.26 (305.06) 100070 165.33 96,232.53 9623253 LT
3137EADLO FREDDIE MAC Agency AA+ AAA Aaa 1,000 09/20/2017 09/20/2017 0.749 0.961 37725375 376,703.78 (1441.28) 100.070 645.83 375,908.33 375908.33 LT
166764AE0 CHEVRON CORP Utility AA NA Aal 1718 06/24/2018 05/24/2018 1.390 1538 388,272.29 388,070.76 (1,384.46) 100.438 2,884.57 389,570.87 389,570.87 LT
3137EADIS FREDDIE MAC Agency AA AAA Aaa 1.000 07/28/2017 07/28/2017 0914 0893 50114500 500,708.46 17154 100.176 1,708.33 502,568.33 502588.33 LT
3137EADI5 FREDDIE MAC Agency AA+ AAA Aaa 1.000 07/28/2017 07/28/2017 0.742 0893 60306420  602,546.03 (1,490.03) 100.176 2,050.00 603,106.00 603,106.00 LT
166764AE0 CHEVRON CORP Utility AA NA Aal 1718 06/24/2018 05/24/2018 1454 1538 100743000  1006409.34 (2,029.34) 100438 7,492.39 1,011,872.39 1,011,87239 LT
166764AE0 CHEVRON CORP Utility AA NA Aal 1718 06/24/2018 05/24/2018 1.492 1538 100620808  1,005487.27 (1107.27) 100.438 7,492.39 1,011,872.39 101187239 LT
313045526 FEDERAL HOME LOAN BANK  Agency AA+ AAA Aaa 1.200 06/29/2018 06/29/2016 1.200 0966 2,000,000.00  2,000,000.00 2,700.00 100135 1013333 2,012,833.33 2,012,83333 LT
3137EADLO FREDDIE MAC Agency AAH AAA Aaa 1.000 09/29/2017 09/29/2017 1141 0961 229043200  2.294,13551 7.474.49 100070 396111 2,305,571.11 230557111 LT
3134G65D1 FREDDIE MAC Agency AA+ AAA Aaa 1.050 1212912017 06/29/2016 1.050 0923 2,800,000.00  2,800,000.00 2,044.00 100073 1241333 2,814,457.33 281445733 LT
3130A5UN7 FEDERAL HOME LOANBANK  Agency AA+ AAA Aaa 1.000 01/29/2018 07/29/2016 1.000 0388 3,000,000.00  3,000,000.00 12,150.00 100.405 10,166.67 3,022,316.67 302231667 LT
3135G0MZ3 FANNIE MAE Agency AA+ AAA Aaa 0875 08/28/2017 08/28/2017 1.057 0939 323261250  3,239,839.57 6,585.43 99.890 7,346.35 3,253,771.35 325377135 LT
3137EADIS FREDDIE MAC Agency AAH AAA Aaa 1.000 07/28/2017 07/28/2017 0793 0893 401391600  4,013,626.86 (6.586.86) 100.176 13,666.67 4,020,706.67 4,020,70667 LT
3137EADHY FREDDIE MAC Agency AA+ AAA Aaa 1.000 06/29/2017 06/29/2017 0915 0905 40100800  4,005308.44 651.56 100.149 16,888.89 4,022,848.89 4,022,848.89 LT
3130A6CW5 FEDERAL HOME LOAN BANK  Agency AAH AAA Aaa 1.000 02/20/2018 02/20/2018 0875 1072 451336500 451236251 (19517.51) 99.841 12,625.00 4,5505,470.00 450547000 LT
912828UU2 US TREASURY N/B Government AA+ AAA Aaa 0.750 03/31/2018 03/31/2018 0.758 1057 499902344 499906142 (34411.42) 99.203 6,352.46 4,971,002.46 4,971,00246 LT
3135G0ES8 FANNIE MAE Agency AA+ AAA Aaa 1125 10/19/2018 10/19/2018 1234 1301 498439500  4,984,583.43 (9.383.43) 99.504 6,562.50 4,981,762.50 498176250 LT
912828H37 US TREASURY N/B Government AA+ AAA Aaa 0875 01/15/2018 01/15/2018 0.708 1017 501835038 501760255 (32,452.55) 99.703 16,525.14 5,001,675.14 500167514 LT
3137EADT3 FREDDIE MAC Agency AAH AAA Aaa 0875 0212212017 0212212017 0674 0771 501259500 501224404 (5.894.04) 100.127 12,031.25 5018,381.25 501838125 LT
AA+ AAA Aaa 12/16/2017 09/13/2017 0939 0979 50,107.49564 50,107,758.95 (84,562.48) 151,865.77 50,175,062.24 50,175.062.24 LT
ST

Identifier Description Market Sector __ S&P Rating __FitchRating __ MoodysRating __ 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
3135G0ESS FANNIE MAE “Agency AAY AAA Aaa 1375 11/15/2016 11/15/2016 0692 0.749 3048759 30,194.99 (1589) 100597 1833 30,197.43 3019743 ST
3135G0ES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0510 0.749 30,537.00 30,247.14 (68.04) 100.597 18.33 3019743 3019743 ST
3135G0BA0 FANNIE MAE Agency AA+ AAA Aaa 2375 04/11/2016 04/11/2016 0333 0368 30,641.40 3022052 (1.82) 100.729 98.96 30317.66 3031766 ST
504918AK0 MICROSOFT CORP Industrial AAA AA+ Aaa 2500 02/08/2016 02/08/2016 0318 0425 30,529.80 3012255 (5.25) 100.391 235.42 3035272 3035272 ST
3135G0ES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0617 0.749 40,750.40 40,288.63 (49.83) 100597 2444 40,263.24 40,263.24 ST
3135G0ES8 FANNIE MAE Agency AAH AAA Aaa 1375 11/15/2016 11/15/2016 0.710 0.749 55,83L.05 55,347.96 (19.61) 100.597 33.61 55,361.96 55361.96 ST
3135G0ES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0,696 0.749 71,035.37 70,451.94 (34.04) 100597 4278 70,460.68 70460.68 ST
912828QF0 US TREASURY N/B Government AA+ AAA Aaa 2,000 04/30/2016 04/30/2016 0270 0407 71,208.59 7050170 (36.90) 100.664 119.23 70,584.03 70584.03 ST
3137EACW7 FREDDIE MAC Agency A AAA Aaa 2,000 08/25/2016 08/25/2016 0401 0626 70,963.90 70,818.64 (113.74) 101,007 373.33 71,078.23 7107823 ST
3135G0ES8 FANNIE MAE Agency AAT AAA Aaa 1375 11/15/2016 11/15/2016 0.701 0.749 76,062.75 75.480.75 (33.00) 100.597 4583 7549358 7549358 ST
3135G0ES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0676 0.749 12157560  120,797.72 (81.32) 100597 73.33 120,789.73 120,789.73 ST
3135G0ES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0674 0.749 25379250 251667.70 (175.20) 100.597 15278 251,645.28 25164528 ST
89233PSE2 TOYOTAMOTOR CREDIT CORP  Industrial AA- A A3 2,000 09/15/2016 09/15/2016 0722 0832 30380400  303,009.04 (252.04) 100,919 1,266.67 304,023.67 30402367 ST
36962G5C4 GENERAL ELEC CAP CORP Financial AAH NR AL 2.950 05/09/2016 05/09/2016 0570 0682 40936062 406,194.21 (182.25) 100.998 724.72 406,736.68 406,736.68 ST
3135G0ES8 FANNIE MAE Agency AA+ AAA Aaa 1375 11/15/2016 11/15/2016 0,662 0749 1,019,44000  1,006,785.39 (815.39) 100597 61111 1,006,581.11 1,006581.11 ST
36962G5C4 GENERAL ELEC CAP CORP Financial AA+ NR AL 2,950 05/09/2016 05/09/2016 0509 0682 102560000  1,010,704.37 (724.37) 100.998 1,802.78 1,011,782.78 1,011,782.78 ST
478160AY0 JOHNSON & JOHNSON Industrial AAA AAA Aaa 2150 05/15/2016 05/15/2016 0.716 0572 105115692  1,017,588.63 700.68 100.721 966.07 1,019,255.38 1,019,255.38 ST
3137EACW7 FREDDIE MAC Agency AA+ AAA Aaa 2000 08/25/2016 08/25/2016 0476 0626 139553150  1,390,349.39 (1,503.14) 101.007 7,333.33 1,396,179.58 1,396,179.58 ST
912828QF0 US TREASURY N/B Government AA+ AAA Aaa 2,000 04/30/2016 04/30/2016 0.266 0407 195958084 193882508 (1,043.08) 100.664 327885 1,941,060.85 1,941,060.85 ST
912828RJ1 US TREASURY N/B Government AAH AAA Aaa 1.000 09/30/2016 09/30/2016 0592 0661 200703125  2,006,743.49 (1,123.49) 100.281 3,387.98 2,009,007.98 2,009,007.98 ST
912828RF9 US TREASURY N/B Government AA+ AAA Aaa 1.000 08/31/2016 08/31/2016 0532 0629 200734375  2,006960.73 (1420.73) 100277 505495 2,010594.95 201059495 ST
478160AY0 JOHNSON & JOHNSON Industrial AAA AAA Aaa 2150 05/15/2016 05/15/2016 0825 0572 207152000  2,012,03255 2,387.45 100.721 191111 2,016,331.11 201633111 ST
3135GOVA8 FANNIE MAE Agency AA+ AAA Aaa 0500 03/30/2016 03/30/2016 0344 0323 234361998  2,341,197.76 182.84 100.059 1,982.50 2,343,363.10 2,343363.10 ST
742718DV8 PROCTER & GAMBLE CO/THE  Industrial AA- NA A3 1.450 08/15/2016 08/15/2016 0557 0614 252112500 251573566 (985.66) 100.590 1067361 2,525,42361 252542361 ST
313370TW8 FEDERAL HOME LOAN BANK  Agency AA AAA Aaa 2,000 09/09/2016 09/09/2016 0454 0642 2533,986.85  2,524,604.61 (3547.01) 101.048 11,366.11 2,532,513.71 253251371 ST
3135G0BA0 FANNIE MAE Agency AA+ AAA Aaa 2375 04/11/2016 04/11/2016 0441 0368 295764450  2,869,832.51 943.99 100.729 9,401.04 2,880177.54 288017754 ST
3134G5LS2 FREDDIE MAC Agency AA+ AAA Aaa 0,600 11/17/2016 11/17/2016 0,600 0644 3,000,000.00  3,000,000.00 (1,260.00) 99.958 700.00 2,999,440.00 2,999,440.00 ST
504918AK0 MICROSOFT CORP Industrial AAA AAH Aaa 2.500 02/08/2016 02/08/2016 0578 0425 315045000  3,010779.25 950.75 100.391 2354167 3,035,271.67 3,035.271.67 ST
3130A3588 FEDERAL HOME LOAN BANK  Agency Al+ Fl+ Pl 0.250 12/15/2015 12/15/2015 0310 0130 322300725  3,224,925.72 235.53 100.005 3717.71 3,228,878.96 322887896 ST
912828RM4 US TREASURY N/B Government AA+ AAA Aaa 1.000 10/31/2016 10/31/2016 0.602 0701 401515625  4,014,504.06 (3,584.06) 100.273 3,406.59 4,014,326.59 4,014,32659 ST
3135G0SBO FANNIE MAE Agency A AAA Aaa 0375 12/21/2015 12/21/2015 0304 0186 500355000  5000,194.68 355.32 100,011 8333.33 5,008,883.33 5,008,883.33 ST
3137EACT4 FREDDIE MAC Agency AA+ AAA Aaa 2500 05/27/2016 05/27/2016 0,694 0467 525875000  5043998.20 585180 100.997 1,388.89 5,051,238.89 5051,238.89 ST
AA+ AAA Aal 06/06/2016 06/06/2016 0517 0489 4814617366 47,521.19557 (5.467.50) 102,085.39 47,617.813.46 4761781346 ST
Summary

Identifier Description Market Sector __ S&P Rating __ FitchRating __MoodysRating __ 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
AA+ AAA Aal 03/1072017 01/3072017 0733 0741  98.253,669.30 97,628.054.52 (90,029.98) 253,051.16 97,792,875.70 97.792875.10 —

* Grouped By: BS Class
* Groups Sorted By: BS Class
* Weighted By: Base Market Value + Accrued
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Report: KC Accounting
Account: KC-Treasury (25621)
As of: 11/30/2015
Base Currency: usD
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 2,900,053.03 20,053.03 942.17 100.729 9,500.00 2,910,495.20 USD 2,910,495.20
ST 76670392 2,500,000.00 PROCTER & GAMBLE CO/THE 2,515,735.66 15,735.66 (985.66) 100.590 10,673.61 2,525,423.61 USD 2,525,423.61
ST 58711330 3,000,000.00 FREDDIE MAC 3,000,000.00 0.00 (1,260.00) 99.958 700.00 2,999,440.00 USD 2,999,440.00
ST 3,011,000.00 JOHNSON & JOHNSON 3,029,621.18 18,621.18 3,088.13 100.721 2,877.18 3,035,586.49 USD 3,035,586.49
ST 61965132 3,225,000.00 FEDERAL HOME LOAN BANK 3,224,925.72 (74.28) 235.53 100.005 3,717.71 3,228,878.96 USD 3,228,878.96
ST 82263003 2,000,000.00 US TREASURY N/B 2,006,960.73 6,960.73 (1,420.73) 100.277 5,054.95 2,010,594.95 USD 2,010,594.95
ST 3,030,000.00 MICROSOFT CORP 3,040,901.80 10,901.80 945.50 100.391 23,777.08 3,065,624.38 USD 3,065,624.38
ST 82263000 4,000,000.00 US TREASURY N/B 4,014,504.06 14,504.06 (3,584.06) 100.273 3,406.59 4,014,326.59 USD 4,014,326.59
ST 74072881 2,495,000.00 FEDERAL HOME LOAN BANK 2,524,694.61 29,694.61 (3,547.01) 101.048 11,366.11 2,532,513.71 USD 2,532,513.71
ST 1,445,000.00 FREDDIE MAC 1,461,168.03 16,168.03 (1,616.88) 101.007 7,706.67 1,467,257.82 USD 1,467,257.82
ST 61965131 5,000,000.00 FANNIE MAE 5,000,194.68 194.68 355.32 100.011 8,333.33 5,008,883.33 USD 5,008,883.33
ST 82346777 2,000,000.00 US TREASURY N/B 2,006,743.49 6,743.49 (1,123.49) 100.281 3,387.98 2,009,007.98 USD 2,009,007.98
ST 77414891 300,000.00 TOYOTA MOTOR CREDIT CORP 303,009.04 3,009.04 (252.04) 100.919 1,266.67 304,023.67 USD 304,023.67
ST 67474217 2,340,000.00 FANNIE MAE 2,341,197.76 1,197.76 182.84 100.059 1,982.50 2,343,363.10 USD 2,343,363.10
ST - 1,995,000.00 US TREASURY N/B 2,009,326.78 14,326.78 (1,079.98) 100.664 3,398.08 2,011,644.88 USD 2,011,644.88
ST 1,402,000.00 GENERAL ELEC CAP CORP 1,416,898.58 14,898.58 (906.62) 100.998 2,527.49 1,418,519.45 USD 1,418,519.45
ST 34559752 5,000,000.00 FREDDIE MAC 5,043,998.20 43,998.20 5,851.80 100.997 1,388.89 5,051,238.89 USD 5,051,238.89
ST 1,670,000.00 FANNIE MAE 1,681,262.23 11,262.23 (1,292.33) 100.597 1,020.56 1,680,990.46 USD 1,680,990.46
ST - 47,293,000.00 -- 47,521,195.57 228,195.57 (5,467.50) - 102,085.39 47,617,813.46 USD 47,617,813.46
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 72961426 2,000,000.00 FEDERAL HOME LOAN BANK 2,000,000.00 0.00 2,700.00 100.135 10,133.33 2,012,833.33 USD 2,012,833.33
LT 72842705 2,800,000.00 FREDDIE MAC 2,800,000.00 0.00 2,044.00 100.073 12,413.33 2,814,457.33 USD 2,814,457.33
LT - 4,021,000.00 FREDDIE MAC 4,026,404.31 5,404.31 586.98 100.149 16,977.56 4,043,968.85 USD 4,043,968.85
LT 2,385,000.00 CHEVRON CORP 2,399,967.37 14,967.37 (4,521.07) 100.438 17,869.35 2,413,315.65 USD 2,413,315.65
LT 80733598 5,000,000.00 US TREASURY N/B 5,017,602.55 17,602.55 (32,452.55) 99.703 16,525.14 5,001,675.14 USD 5,001,675.14
LT 55613758 3,250,000.00 FANNIE MAE 3,239,839.57 (10,160.43) 6,585.43 99.890 7,346.35 3,253,771.35 USD 3,253,771.35
LT 80733597 5,000,000.00 US TREASURY N/B 4,999,061.42 (938.58) (34,411.42) 99.293 6,352.46 4,971,002.46 USD 4,971,002.46
LT 82346775 5,000,000.00 FANNIE MAE 4,984,583.43 (15,416.57) (9,383.43) 99.504 6,562.50 4,981,762.50 USD 4,981,762.50
LT 74565347 3,000,000.00 FEDERAL HOME LOAN BANK 3,000,000.00 0.00 12,150.00 100.405 10,166.67 3,022,316.67 USD 3,022,316.67
LT 82346776 5,000,000.00 FREDDIE MAC 5,012,244.04 12,244.04 (5,894.04) 100.127 12,031.25 5,018,381.25 USD 5,018,381.25
LT 2,844,000.00 FREDDIE MAC 2,840,445.31 (3,554.69) 5,545.49 100.070 4,898.00 2,850,888.80 USD 2,850,888.80
LT 5,258,000.00 FREDDIE MAC 5,275,248.44 17,248.44 (7,994.36) 100.176 17,964.83 5,285,218.91 USD 5,285,218.91
LT 78084754 4,500,000.00 FEDERAL HOME LOAN BANK 4,512,362.51 12,362.51 (19,517.51) 99.841 12,625.00 4,505,470.00 USD 4,505,470.00
LT - 50,058,000.00 --- 50,107,758.95 49,758.95 (84,562.48) - 151,865.77 50,175,062.24 USD 50,175,062.24
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
- 97,351,000.00 --- 97,628,954.52 277,954.52 (90,029.98) - 253,951.16 97,792,875.70 USD 97,792,875.70
* Grouped By: BS Class Premium 308,099.06
* Groups Sorted By: BS Class Discount (30,144.54)

* Weighted By: Base Market Value + Accrued
* Holdings Displayed By: Position
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Report: GAAP Roll-Forward
Account: KC-Treasury (25621)
Date: 11/01/2015 - 11/30/2015

Account Identifier Description BS Class Beginning Market Value Purchases Sales Maturities and Redemptions Paydowns ___Net Trade Gain/Loss Impairment Loss Net Transferred Value Amortization/Accretion Change In Cash, Payables/Receivables Change In Net Unrealized Gain/Loss Ending Market Value
KC-Treasury 66764AE0  CHEVRON CORP X 000 0.00 000 000 000 000 000 000 (2.199.34) X
KC-Treasury ~ 166764AE0  CHEVRON CORP LT 1,010,350.00 000 000 000 000 000 000 000 (206.89) 000 (5763.11) 1,004,380.00
KC-Treasury ~ 166764AE0  CHEVRON CORP LT 1,010,350.00 000 000 000 000 000 000 000 (75.81) 000 (5.794.19) 1,004,380.00
KCTreasury ~ 3130A3588  FEDERAL HOME LOANBANK ST 3,225,387.00 000 000 000 000 000 000 000 159.16 000 (384.91) 322516125
KCTreasury ~ 3130A5526 ~ FEDERAL HOME LOANBANK LT 2,005,320.00 000 000 000 000 000 000 000 000 000 (2,620.00) 2,002,700.00
KCTreasury ~ 3130ASUN7 ~ FEDERAL HOME LOANBANK LT 3,003,990.00 000 000 000 000 000 000 000 000 000 8,160.00 3,012,150.00
KCTreasury ~ 3130A6CW5 ~FEDERAL HOME LOANBANK LT 4,506,480.00 000 000 000 000 000 000 000 (448.88) 000 (13.186.12) 4,492,845.00
KCTreasury ~ 313370TW8  FEDERAL HOME LOANBANK ST 2,527,759.35 000 000 000 000 000 000 000 (3,165.59) 000 (3.446.16) 2,521,147.60
KC-Treasury ~ 3134G5LS2  FREDDIE MAC ST 000 000 000 000 000 000 000 3,000,000.00 000 000 (1,260.00) 2,998,740.00
KCTreasury ~ 3134G5LS2  FREDDIE MAC LT 3,000,240.00 000 000 0.00 000 000 000 (3,000,000.00) 000 000 (240.00) 000
KC-Treasury ~ 3134GSNM3  FREDDIE MAC LT 2,620,602.60 000 000 (2,620,000.00) 000 000 000 000 000 000 (602.60) 000
KC-Treasury ~ 3134G65D1  FREDDIE MAC LT 2,804,788.00 000 000 000 000 000 000 000 000 000 (2,744.00) 2,802,044.00
KC-Treasury  3135G0BA0  FANNIE MAE ST 30273.90 000 000 000 000 000 000 000 (50.12) 000 (5.08) 30218.70
KC-Treasury ~ 3135G0BA0  FANNIE MAE ST 2,876,02050 000 000 000 000 000 000 000 (4507.39) 000 (736.61) 2,870,776.50
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 000 498439500 000 000 000 000 000 000 188.43 000 (9,383.43) 4,975,20000
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 25226250 000 000 000 000 000 000 (251,739.46) (7081) 000 (452.23) 000
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 7567875 000 000 000 000 000 000 (75,501.44) (20.41) 000 (156.90) 000
KC-Treasury ~ 3135G0ES8  FANNIE MAE ST 000 000 000 000 000 000 000 75.501.44 (2068) 000 (33.00) 75.447.75
KC-Treasury ~ 3135G0ES8  FANNIE MAE ST 000 000 000 000 000 000 000 40,301.05 (12.42) 000 (49.83) 40,238.80
KC-Treasury ~ 3135G0ES8  FANNIE MAE sT 000 000 000 000 000 000 000 55,362.94 (14.97) 000 (19.61) 55328.35
KC-Treasury ~ 3135G0ES8  FANNIE MAE ST 000 000 000 000 000 000 000 7047138 (19.49) 000 (34.09) 70417.90
KC-Treasury ~ 3135G0ES8  FANNIE MAE sT 000 000 000 000 000 000 000 3020337 (8.39) 000 (15.89) 30179.10
KC-Treasury ~ 3135G0ES8  FANNIE MAE sT 000 000 000 000 000 000 000 120,832.04 (34.32) 000 (81.32) 120,716.40
KC-Treasury ~ 3135G0ES8  FANNIE MAE sT 000 000 000 000 000 000 000 251.739.46 (71.76) 000 (175.20) 25149250
KC-Treasury ~ 3135G0ES8  FANNIE MAE sT 000 000 000 000 000 000 000 30257.78 (1064) 000 (68.04) 30179.10
KC-Treasury ~ 3135G0ES8  FANNIE MAE ST 000 000 000 000 000 000 000 1,007,077.36 (291.97) 000 (815.39) 1,005,970.00
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 70633.50 000 000 000 000 000 000 (70,471.38) (19.19) 000 (142.93) 000
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 5549775 000 000 000 000 000 000 (55,362.94) 4a77) 000 (120.09) 000
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 121,086.00 000 000 000 000 000 000 (120,832.04) (3387) 000 (220.09) 000
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 1,009,050.00 000 000 000 000 000 000 (1,007,077.36) (288.12) 000 (1,684.52) 000
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 40,362.00 000 000 000 000 000 000 (40,301.05) (12.28) 000 (48.69) 000
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 3027150 000 000 000 000 000 000 (30,257.78) (1051) 000 (3.21) 000
KC-Treasury ~ 3135G0ES8  FANNIE MAE LT 3027150 000 000 000 000 000 000 (30,203.37) (8.28) 000 (59.85) 000
KC-Treasury ~ 3135G0MZ3  FANNIE MAE LT 325711750 000 000 000 000 000 000 000 47122 000 (11.163.72) 3,246,425.00
KC-Treasury ~ 3135G0SBO  FANNIE MAE sT 5,001,200.00 000 000 000 000 000 000 000 (292.02) 000 (357.98) 5,000,550.00
KC-Treasury ~ 3135G0VAB  FANNIE MAE sT 2,342,644.20 000 000 000 000 000 000 000 (299.44) 000 (964.16) 2,341,380.60
KC-Treasury ~ 3137EACT4  FREDDIE MAC sT 5,060,400.00 000 000 000 000 000 000 000 (7.323.58) 000 (3.226.42) 5,049,850.00
KC-Treasury ~ 3137EACW7  FREDDIE MAC sT 70,881.30 000 000 000 000 000 000 000 (90.79) 000 (85.61) 70,704.90
KC-Treasury ~ 3137EACW7 ~ FREDDIE MAC ST 139231125 000 000 000 000 000 000 000 (1,708.39) 000 (1,756.61) 1,388,846.25
KC-Treasury ~ 3137EADH9  FREDDIE MAC LT 2110101 000 000 000 000 000 000 000 (4.95) 000 (84.77) 21,031.29
KC-Treasury ~ 3137EADH9  FREDDIE MAC LT 4,019,240.00 000 000 000 000 000 000 000 (273561) 000 (13,006.39) 4,005,950.00
KC-Treasury ~ 3137EADJ5  FREDDIE MAC LT 6527105 000 000 000 000 000 000 000 483 000 (161.48) 65114.40
KC-Treasury ~ 3137EADJS  FREDDIE MAC LT 23,005.91 000 000 000 000 000 000 000 (4.05) 000 (51.38) 23,04048
KC-Treasury ~ 3137EADJS  FREDDIE MAC LT 70,291.90 000 000 000 000 000 000 000 (18.74) 000 (149.96) 70,123.20
KCTreasury ~ 3137EADJ5  FREDDIE MAC LT 602,502.00 000 000 000 000 000 000 000 (124.36) 000 (1,321.64) 601,056.00
KC-Treasury ~ 3137EADJ5  FREDDIE MAC LT 502,085.00 000 000 000 000 000 000 000 (34.56) 000 (1,170.49) 500,880.00
KCTreasury ~ 3137EADJ5  FREDDIE MAC LT 000 401391600 000 000 000 000 000 000 (289.14) 000 (6,586.86) 4,007,040.00
KC-Treasury ~ 3137EADLO  FREDDIE MAC LT 73.237.98 000 000 000 000 000 000 (10.47) 000 (76.41) 73,051.10
KC-Treasury ~ 3137EADLO  FREDDIE MAC LT 96,312.96 000 000 000 000 000 000 000 (16.69) 000 (229.07) 96,067.20
KC-Treasury ~ 3137EADLO  FREDDIE MAC LT 37622250 000 000 000 000 000 000 000 (76.39) 000 (883.61) 37526250
KC-Treasury ~ 3137EADLO  FREDDIE MAC LT 2,307,498.00 000 000 000 000 000 000 000 262.10 000 (6,150.10) 2,301,610.00
KC-Treasury ~ 3137EADT3  FREDDIE MAC LT 000 501259500 000 000 000 000 000 000 (350.96) 000 (5:894.04) 5,006,350.00
KC-Treasury ~ 36962G5C4  GENERAL ELEC CAP CORP sT 1,012,32000 000 000 000 000 000 000 000 (1,999.97) 000 (340.09) 1,009,980.00
KC-Treasury ~ 36962G5C4  GENERAL ELEC CAP CORP ST 406,952.64 000 000 000 000 000 000 000 (781.83) 000 (158.85) 406,011.96
KC-Treasury ~ 478160AY0  JOHNSON & JOHNSON sT 1,02049329 000 000 000 000 000 000 000 (1.182.72) 000 (1,021.26) 1,018,289.31
KC-Treasury ~ 478160AY0  JOHNSON & JOHNSON sT 2,018,780.00 000 000 000 000 000 000 000 (2.159.40) 000 (2.20060) 2,014,42000
KC-Treasury ~ 594918AKO  MICROSOFT CORP ST 3,017,61000 000 000 000 000 000 000 000 (4,686.63) 000 (1,193.37) 3011,73000
KC-Treasury ~ 594918AKO  MICROSOFT CORP ST 30,176.10 000 000 000 000 000 000 000 (53.28) 000 (5:52) 30,117.30
KCTreasury ~ 63250AAG3  NATIONAL AUSTRALIABKLT ST 1,678,350.00 000 (1676279.20) 000 000 (70851) 000 000 (472.82) 000 (889.47) 0
KCTreasury ~ 742718DVB  PROCTER & GAMBLE COITHE ST 2,517,550.00 000 000 000 000 000 000 000 (1,816.63) 000 (983.37) 2,514,750.00
KC-Treasury ~ 78008SD85  ROYAL BANK OF CANADA ST 1,001,370.00 000 (1,000990.00) 000 000 (219562) 000 000 (185.26) 000 2487 000
KC-Treasury ~ 78008SVD5  ROYAL BANK OF CANADA LT 389,847.90 000 (389,048.40) 000 000 (1,642.98) 000 000 (14.38) 000 857.81 000
KC-Treasury ~ 78008SVD5  ROYAL BANK OF CANADA LT 1,499,415.00 000  (1495340.00) 000 000 (14,086.58) 000 000 (219.95) 000 1123154 000
KC-Treasury ~ 89114QAES  TORONTO-DOMINION BANK sT 1,269,362.50 000  (126763750) 000 000 827.88 000 000 (848.41) 000 (1,704.47) 000
KC-Treasury ~ 89233PSE2  TOYOTAMOTOR CREDITCORP ST 303612.00 000 000 000 000 000 000 000 (313.80) 000 (541.20) 302757.00
KC-Treasury ~ 912828H37  USTREASURY N/B LT 5,002,450.00 000 000 000 000 000 000 000 (667.79) 000 (16,632.21) 4,985,150.00
KC-Treasury ~ 912828QF0  USTREASURY N/B ST 70,580.30 000 000 000 000 000 000 000 (99.68) 000 (1582) 70,464.80
KC-Treasury ~ 912828QF0  USTREASURY N/B ST 1,940,958.25 000 000 000 000 000 000 000 (2.746.71) 000 (42955) 1,937,78200
KC-Treasury ~ 912828RF9  USTREASURY N/B ST 000 200734375 000 000 000 000 000 000 (383.02) 000 (1,420.73) 2,005,540.00
KCTreasury ~ 912828RIl  USTREASURY N/B ST 000 200703125 000 000 000 000 000 000 (287.76) 000 (1,123.49) 2,005,620.00
KC-Treasury ~ 912828RMd4  US TREASURY N/B sT 000 401515625 000 000 000 000 000 000 (652.19) 000 (3,584.06) 401092000
KC-Treasury ~ 912828TX8  USTREASURY N/B sT 3,355,10065 000 000 (3,355,000.00) 000 (0.00) 000 000 (289.09) 000 188 000
KC-Treasury ~ 912828TX8  USTREASURY N/B ST 735,022.05 000 000 (735,000.00) 000 000 000 000 (53.22) 000 kil 0.00
KC-Treasury ~ 912828UU2  US TREASURY N/B LT 4,982,050.00 000 000 000 000 000 000 000 3351 000 (17.43351) 4,964,650.00
KCTreasuy ~ CCYUSD  Cast Cash 000 000 000 000 000 000 000 000 000 000 000
KCTreasuy ~ CCYUSD  Receivable RCV 19,950.00 000 000 000 000 000 000 000 000 (19,950.00) 000 000
KCTreasuy ~ CCYUSD  Payable PAY 000 000 000 000 000 000 000 000 000 000 000 000
KC-Treasury  — 8824902284 2204043725  (5,830,29510) (6.710,000.00) 000 (15,829.80) 000 (0.00) (39,329.88) (19.950.00) (135,130.77) 97538,924.54

* Weighted By: Ending Market Value + Accrued
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Report: KC Trading Activity
Account: KC-Treasury (25621)
Date: 11/01/2015 - 11/30/2015
Base Currency: usD
* Does not Lock Down
Trade Date Settle Date Transaction Type Identifier Description Coupon Rate __Final Maturity Broker/Dealer Original Units __ Price Principal Accrued Interest Realized Gain/Loss Commission __Base Amount
11/13/2015  11/18/2015 Buy 3137EADT3  FREDDIE MAC 0.875 02/22/2017 BANC OF AMERICA SECURITIES LLC 500000000 100.252  5,012,595.00 10,451.39 0.00 000  (5,023,046.39)
11/13/2015  11/18/2015 Buy 912828RJ1  US TREASURY N/B 1.000 09/30/2016 BANC OF AMERICA SECURITIES LLC 2,000,000.00 100.352  2,007,031.25 2,677.60 0.00 000  (2,009,708.85)
11/13/2015  11/18/2015 Sell 78008SVD5  ROYAL BANK OF CANADA 1500 01/16/2018 CANTOR FITZGERALD & CO / CASTLEOAK (1,890,000.00)  99.756  (1,885,388.40) (9,607.50) (15,729.56) 0.00 1,894,995.90
11/13/2015  11/16/2015 Buy 912828RM4  US TREASURY N/B 1.000 10/31/2016 DEUTSCHE BANK SECURITIES, INC. 4,000,00000 100379  4,015156.25 1,758.24 0.00 000  (4,016,914.49)
11/15/2015  11/15/2015 Maturity 912828TX8  US TREASURY N/B 0.375 11/15/2015 Maturity (4,090,000.00) 100.000  (4,090,000.00) 0.00 0.00 0.00 4,090,000.00
11/13/2015  11/18/2015 Buy 3137EADJ5  FREDDIE MAC 1.000 07/28/2017 NOMURA SECURITIES INTL., FIXED | 4,000,00000 100348 4,013,916.00 12,222.22 0.00 000  (4,026,138.22)
11/13/2015  11/18/2015 Buy 3135G0ES8  FANNIE MAE 1125 10/19/2018 NOMURA SECURITIES INTL., FIXED | 500000000  99.688  4,984,395.00 4,531.25 0.00 000  (4,988,926.25)
11/13/2015  11/16/2015 Buy 912828RF9  US TREASURY N/B 1.000 08/31/2016 RBC CAPITAL MARKETS 2,000,00000 100.367  2,007,343.75 4,230.77 0.00 000  (2,011574.52)
11/18/2015  11/18/2015 Call Redemption 3134G5NM3  FREDDIE MAC 0.875 05/18/2017 Redemption (2,620,000.00)  100.000  (2,620,000.00) 0.00 0.00 0.00 2,620,000.00
11/13/2015  11/18/2015 Sell 63254AAG3  NATIONAL AUSTRALIABK LT 1.300 07/25/2016 US Bank (1,670,000.00) 100.376  (1,676,279.20) (6,814.53) (708.51) 0.00 1,683,093.73
11/13/2015  11/18/2015 Sell 78008SD86  ROYAL BANK OF CANADA 0.850 03/08/2016 US Bank (1,000,000.00) 100.099  (1,000,990.00) (1,652.78) (219.62) 0.00 1,002,642.78
11/13/2015  11/18/2015 Sell 89114QAE8  TORONTO-DOMINION BANK 2.375 10/19/2016 US Bank (1,250,000.00) 101411  (1,267,637.50) (2,391.49) 827.88 0.00 1,270,028.99
- e - e 9,480,000.00 - 9,500,142.15 15,405.17 (15,829.80) 000  (9,515,547.32)

* 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.



Table of Contents

Report: GAAP Transaction Detail
Account: KC-Treasury (25621)
Date: 11/01/2015 - 11/30/2015
* Does not Lock Down

Account Identifier Description Original Units __ CurrentUnits _ Currency  CouponRate  Transaction Type  Status  EntryDate  SettleDate  PostDate _Final Maturity Broker/Dealer Price Principal Accrued Interest Realized Gain/Loss __Commission Amount
KC-Treasury  CCYUSD US Dollar 000 000 USD 0.000 Cash Transfer Settled 11/02/2015  11/02/2015  11/02/2015 11/30/2015 Unknown 000 000 000 000 (19,950.00)
KC-Treasury ~ 36962G5C4 ~ GENERAL ELEC CAP CORP 0.00 000 USD 2950 Coupon Settled 11/09/2015  11/09/2015  11/09/2015 05/09/2016 Direct 0.00 0.00 000 0.00 20,679.50
KC-Treasury ~ CCYUSD US Dollar 0.00 000 USD 0,000 Cash Transfer Settled 11/09/2015  11/09/2015  11/09/2015 11/30/2015 Unknown 0.00 0.00 000 0.00 (20,679.50)
KC-Treasury ~ 3135GOES8  FANNIE MAE 5,000,000.00 5,000,000.00 USD 1125 Buy Settled 11/13/2015  11/18/2015  11/18/2015 10/19/2018 NOMURA SECURITIES INTL., FIXED | 99688 4,984,395.00 4531.25 000 000  (4,988926.25)
KC-Treasury ~ 3137EADJ5  FREDDIE MAC 4,000,000.00 4,000,00000 USD 1,000 Buy Settled 11/13/2015  11/18/2015  11/18/2015 07/28/2017 NOMURA SECURITIES INTL., FIXED | 100348 4,013916.00 1222222 000 000  (4026,138.22)
KC-Treasury ~ 3137EADT3  FREDDIE MAC 5,000,000.00 5,000,000.00 USD 0875 Buy Settled 11/13/2015  11/18/2015  11/18/2015 02/22/2017 BANC OF AMERICA SECURITIES LLC 100252 5,012,595.00 10,451.39 000 000 (5023046.39)
KC-Treasury ~ 63254AAG3  NATIONAL AUSTRALIABKLT  (1,670000.00)  (1,670,000.00) USD 1.300 Sell Settled 11/13/2015  11/18/2015  11/18/2015 07/25/2016 US Bank 100376 (1,676,279.20) (6.814553) (708.51) 000 168309373
KC-Treasury ~ 78008SD86  ROYAL BANK OF CANADA (1,000,00000)  (1,000,000.00) USD 0850 Sell Settled 11/13/2015  11/18/2015  11/18/2015 03/08/2016 US Bank 100.099  (1,000,990.00) (1,652.78) (219.62) 000 100264278
KC-Treasury ~ 78008SVD5 ~ ROYAL BANK OF CANADA (1,890,00000)  (1,890,000.00) USD 1500 Sell Settled 11/13/2015  11/18/2015  11/18/2015 01/16/2018 CANTOR FITZGERALD & CO/CASTLEOAK ~ 99.756  (1,885,388.40) (9,607.50) (15,729.56) 000  1894,99590
KC-Treasury ~ 89114QAE8  TORONTO-DOMINION BANK (1,250,00000)  (1,250,000.00) USD 2375 Sell Settled 11/13/2015  11/18/2015  11/18/2015 10/19/2016 US Bank 101411 (1,267,637.50) (2.391.49) 827.88 000 1270,028.99
KC-Treasury ~ 912828RF9  US TREASURY N/B 2,000,000.00 2,000,000.00 USD 1,000 Buy Settled 11/13/2015  11/16/2015  11/16/2015 08/31/2016 RBC CAPITAL MARKETS 100367 2,007,343.75 423077 000 000  (201157452)
KC-Treasury ~ 912828RJL  US TREASURY N/B 2,000,000.00 2,000,000.00 USD 1,000 Buy Settled 11/13/2015  11/18/2015  11/18/2015 09/30/2016 BANC OF AMERICA SECURITIES LLC 100352 2,007.031.25 2677.60 000 000  (2009,708.85)
KC-Treasury ~ 912828RM4  US TREASURY N/B 4,000,000.00 4,000,00000 USD 1,000 Buy Settled 11/13/2015  11/16/2015  11/16/2015 10/31/2016 DEUTSCHE BANK SECURITIES, INC 100379 4,015156.25 1,758.24 000 000 (4016,914.49)
KC-Treasury ~ 3135GOES8  FANNIE MAE 0.00 000 USD 1375 Coupon Settled 11152015  11/15/2015  11/16/2015 11/15/2016 Direct 0.00 0.00 000 0.00 11,481.25
KC-Treasury ~ 478160AY0  JOHNSON & JOHNSON 0.00 000 USD 2150 Coupon Settled 11/15/2015  11/15/2015  11/16/2015 05/15/2016 Direct 0.00 0.00 000 0.00 32,368.25
KC-Treasury ~ 912828TX8  US TREASURY N/B usD 0375 Coupon Settled 11/15/2015  11/15/2015  11/16/2015 11/15/2015 Direct 0.00 000 0.00 7,668.75
KC-Treasury ~ 912828TX8  US TREASURY N/B (4,090,00000)  (4,090,000.00) USD 0375 Maturity Settled 11/15/2015  11/15/2015  11/16/2015 11/15/2015 Maturity 100.000  (4,090,000.00) 0.00 000 000 4090,000.00
KC-Treasury ~ CCYUSD US Dollar 000 000 USD 0.000 Cash Transfer Settled 11/16/2015  11/16/2015  11/16/2015 11/30/2015 Unknown 000 000 000 000  1886970.76
KC-Treasury ~ 3134G5LS2  FREDDIE MAC 000 000 USD 0600 Coupon Settled 11A7/2015  11/17/2015  11/17/2015 11/17/2016 Direct 000 0.00 000 000 9,000.00
KC-Treasury ~ CCYUSD US Dollar usD 0.000 Cash Transfer Settled 1117/2015  11/17/2015  11/17/2015 11/30/2015 Unknown 0.00 000 0.00 (9.000.00)
KC-Treasury ~ 3134GSNM3  FREDDIE MAC (2/620,00000)  (2,620,000.00) USD 0875 Call Redemption Settled 11/18/2015  11/18/2015  11/18/2015 05/18/2017 Redemption 100.000  (2,620,000.00) 0.00 000 000 2620,000.00
KC-Treasury ~ 3134GSNM3  FREDDIE MAC 0.00 000 USD 0875 Coupon Settled 11/18/2015  11/18/2015  11/18/2015 05/18/2017 Direct 000 000 000 000 11,462.50
KC-Treasury ~ CCYUSD US Dollar 000 000 USD 0,000 Cash Transfer Settled 11/18/2015  11/18/2015  11/18/2015 11/30/2015 Unknown 000 000 000 000 756559581
KC-Treasury ~ CCYUSD US Dollar 000 000 USD 0.000 Cash Transfer Settled 11/25/2015  11/25/2015  11/25/2015 11/30/2015 Unknown 000 000 000 000 865.10
KC-Treasury ~ CCYUSD US Dollar 000 000 USD 0,000 Custody Fee Settled 11/25/2015  11/25/2015  11/25/2015 11/30/2015 Unknown 000 000 000 0.00 (865.10)
KC-Treasury ~ 3137EACT4  FREDDIE MAC 000 000 USD 2500 Coupon Settled 11/27/2015  11/27/2015  11/27/2015 05/27/2016 Direct 0.00 0.00 000 0.00 62,500.00
KC-Treasury ~ CCYUSD US Dollar 0.00 000 USD 0,000 Cash Transfer Settled 11/27/2015  11/27/2015  11/27/2015 11/30/2015 Unknown 0.00 0.00 000 0.00 (62,500.00)
KC-Treasury - 9,480,000.00 9,480,000.00 USD Settled — 950014215 15,405.17 (15,829.80) 0.00 (19,950.00)

* 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 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 MMF Accrual
Account: KC-Treasury (25621)
Date: 11/01/2015 - 11/30/2015
Position 1D 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 1D
* Weighted By: Market Value + Accrued

0.00

0.00

0.00

0.00000000
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Report: Monthly Performance

Account: KC-Treasury (25621)

Date: 11/01/2015 - 11/30/2015

Period Begin Period End Index Total Return Excess Total Return Total Return
11/01/2015 11/30/2015 -0.200% 0.092% -0.108%
11/01/2015 11/30/2015 -0.200% 0.092% -
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

No Tax Adjustment

Note that data will not exist prior to the performance inception date of: 01/30/2012
Reported Index Return is always Total Return



Table of Contents

Report: History By Rule
Account: KC-Treasury (25621)
Date: 11/01/2015 - 11/30/2015

Klamath Policy 2012 Revision
Concentration

CD

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 10/30/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/02/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/03/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/04/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/05/2015 -- 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/06/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/09/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/10/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/11/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/12/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/13/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/16/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/17/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/18/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CcD 11/19/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/20/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/23/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/24/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/25/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/27/2015 - 63.600 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration CD 11/30/2015 - 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) 10/30/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/02/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/03/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/04/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/05/2015 -- 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/06/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/09/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/10/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/11/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/12/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/13/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/16/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/17/2015 -- 0 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/18/2015 - 0 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/19/2015 -- 0 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/20/2015 - 0 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/23/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/24/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/25/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/27/2015 - 0 -- 70.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Concentration of CD Securities (in millions) 11/30/2015 - 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 10/30/2015 - 0 21.098 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/02/2015 - 0 21.103 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/03/2015 - 0 21.105 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/04/2015 - 0 21.103 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/05/2015 -- 0 21.105 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/06/2015 - 0 21.091 44.500 N N
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Report: History By Rule
Account: KC-Treasury (25621)
Date: 11/01/2015 - 11/30/2015
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/09/2015 - 0 21.088 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/10/2015 - 0 21.084 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/11/2015 - 0 21.085 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/12/2015 - 0 21.087 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/13/2015 - 0 14.470 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/16/2015 -- 0 14.132 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/17/2015 - 0 14.132 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/18/2015 - 0 13.043 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/19/2015 - 0 13.040 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/20/2015 - 0 13.042 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/23/2015 - 0 13.043 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/24/2015 - 0 13.044 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/25/2015 - 0 13.047 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/27/2015 - 0 13.054 44.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Corporate 11/30/2015 - 0 13.051 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) 10/30/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/02/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/03/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/04/2015 - 0 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/05/2015 -- 0 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/06/2015 - 0 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/09/2015 - 0 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/10/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/11/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/12/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/13/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/16/2015 -- 0 - 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/17/2015 -- 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/18/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/19/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/20/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/23/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/24/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/25/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/27/2015 - 0 -- 35.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration for Munis (in millions) 11/30/2015 - 0 -- 35.000 N N
Klamath Policy 2012 Revision

Concentration

Max Concentration of Corporate Bonds (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 of Corporate Bonds (in Millions) 10/30/2015 - 0 3.069 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/02/2015 - 0 3.068 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/03/2015 - 0 3.067 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/04/2015 - 0 3.066 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/05/2015 -- 0 3.066 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/06/2015 - 0 3.065 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/09/2015 - 0 3.069 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/10/2015 - 0 3.069 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/11/2015 - 0 3.069 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/12/2015 - 0 3.069 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/13/2015 - 0 3.069 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/16/2015 -- 0 3.066 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/17/2015 -- 0 3.065 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/18/2015 - 0 3.065 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/19/2015 - 0 3.065 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/20/2015 - 0 3.065 49.000 N N
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Report: History By Rule
Account: KC-Treasury (25621)
Date: 11/01/2015 - 11/30/2015
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/23/2015 - 0 3.066 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/24/2015 - 0 3.065 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/25/2015 - 0 3.065 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/27/2015 - 0 3.066 49.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of Corporate Bonds (in Millions) 11/30/2015 - 0 3.066 49.000 N N
Klamath Policy 2012 Revision

Concentration

Max Concentration of US Treasury/Agency (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 of US Treasury/Agency (millions) 10/30/2015 - 0 69.865 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/02/2015 - 0 69.839 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/03/2015 - 0 69.833 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/04/2015 - 0 69.806 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/05/2015 -- 0 69.797 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/06/2015 - 0 69.763 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/09/2015 - 0 69.768 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/10/2015 - 0 69.781 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/11/2015 - 0 69.783 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/12/2015 - 0 69.776 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/13/2015 - 0 91.862 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/16/2015 - 0 87.762 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/17/2015 - 0 87.747 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/18/2015 - 0 85.085 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/19/2015 - 0 85.101 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/20/2015 - 0 85.080 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/23/2015 - 0 85.075 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/24/2015 - 0 85.074 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/25/2015 - 0 85.047 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/27/2015 - 0 85.000 110.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Max Concentration of US Treasury/Agency (millions) 11/30/2015 - 0 85.030 110.000 N N
Klamath Policy 2012 Revision

Concentration

Municipal

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 Municipal 10/30/2015 - 0 -- 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/02/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/03/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/04/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/05/2015 -- 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/06/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/09/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/10/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/11/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/12/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/13/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/16/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/17/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/18/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/19/2015 -- 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/20/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/23/2015 - 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/24/2015 - 0 -- 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/25/2015 - 0 -- 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/27/2015 - 0 -- 31.800 N N
Y KC-Treasury  Klamath Policy 2012 Revision Concentration Municipal 11/30/2015 - 0 -- 31.800 N N

Klamath Policy 2012 Revision
Maturity
Effective Maturity in Less Than 1 Year (min in millions)
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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) 10/30/2015 - 0 56.575 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/02/2015 - 0 56.558 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/03/2015 - 0 56.558 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/04/2015 - 0 56.549 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/05/2015 -- 0 56.546 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/06/2015 - 0 56.522 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/09/2015 - 0 56.519 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/10/2015 - 0 53510 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/11/2015 - 0 53512 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/12/2015 - 0 53511 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/13/2015 - 0 41.373 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/16/2015 - 0 44.960 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/17/2015 - 0 45.322 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/18/2015 - 0 52.507 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/19/2015 - 0 55.530 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/20/2015 - 0 55.528 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/23/2015 - 0 55.525 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/24/2015 - 0 55.524 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/25/2015 - 0 55.525 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/27/2015 - 0 55.467 40.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Effective Maturity in Less Than 1 Year (min in millions) 11/30/2015 - 0 55.467 40.000 N N
Klamath Policy 2012 Revision

Maturity

Maximum Average Effective Maturity Except for Cash

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 Average Effective Maturity Except for Cash 10/30/2015 - 0 1.029 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/02/2015 - 0 1.029 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/03/2015 - 0 1.027 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/04/2015 - 0 1.024 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/05/2015 -- 0 1.021 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/06/2015 - 0 1.018 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/09/2015 - 0 1.010 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/10/2015 - 0 1.032 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/11/2015 - 0 1.030 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/12/2015 - 0 1.027 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/13/2015 - 0 1.136 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/16/2015 - 0 1.174 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/17/2015 -- 0 1.211 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/18/2015 - 0 1.246 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/19/2015 -- 0 1.197 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/20/2015 - 0 1.194 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/23/2015 - 0 1.186 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/24/2015 - 0 1.184 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/25/2015 - 0 1.181 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/27/2015 - 0 1.176 1.900 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Average Effective Maturity Except for Cash 11/30/2015 - 0 1.168 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) 10/30/2015 - 0 2.565 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/02/2015 - 0 2.556 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/03/2015 - 0 2.554 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/04/2015 - 0 2.551 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/05/2015 -- 0 2.548 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/06/2015 - 0 2.546 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/09/2015 - 0 2.537 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/10/2015 - 0 2.535 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/11/2015 - 0 2.532 3.000 N N



Table of Contents

Report: History By Rule
Account: KC-Treasury (25621)
Date: 11/01/2015 - 11/30/2015
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/12/2015 - 0 2.529 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/13/2015 - 0 2.932 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/16/2015 - 0 2.923 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/17/2015 - 0 2921 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/18/2015 - 0 2.918 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/19/2015 -- 0 2915 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/20/2015 - 0 2912 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/23/2015 - 0 2.904 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/24/2015 - 0 2.901 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/25/2015 - 0 2.899 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/27/2015 - 0 2.893 3.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Maximum Effective Maturity for All Types (in years) 11/30/2015 - 0 2.885 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) 10/30/2015 - 0 63.893 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/02/2015 - 0 63.892 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/03/2015 - 0 63.897 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/04/2015 - 0 63.914 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/05/2015 -- 0 63.917 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/06/2015 - 0 63.933 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/09/2015 - 0 63.926 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/10/2015 - 0 60.514 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/11/2015 - 0 60.514 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/12/2015 - 0 60.518 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/13/2015 - 0 46.784 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/16/2015 -- 0 49.773 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/17/2015 - 0 46.863 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/18/2015 - 0 53.663 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/19/2015 - 0 56.743 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/20/2015 -- 0 56.754 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/23/2015 - 0 56.754 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/24/2015 - 0 56.753 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/25/2015 - 0 56.770 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/27/2015 - 0 56.737 36.400 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Min Market Value maturing in 1 year or less (percent) 11/30/2015 - 0 56.719 36.400 N N
Klamath Policy 2012 Revision

Maturity

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) 10/30/2015 - 0 17.973 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/02/2015 - 0 14.965 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/03/2015 - 0 14.965 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/04/2015 - 0 14.965 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/05/2015 -- 0 14.966 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/06/2015 - 0 14.965 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/09/2015 - 0 14.966 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/10/2015 - 0 18.031 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/11/2015 - 0 18.032 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/12/2015 - 0 18.032 5.000 N N
N KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/13/2015 11/17/2015 1 1.806 5.000 N N
N KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/16/2015 11/17/2015 2 3.738 5.000 N N
N KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/17/2015 11/17/2015 3 1.105 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/18/2015 - 0 11.303 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/19/2015 - 0 11.303 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/20/2015 - 0 11.303 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/23/2015 -- 0 11.303 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/24/2015 - 0 11.303 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/25/2015 - 0 11.303 5.000 N N



Table of Contents

Report: History By Rule
Account: KC-Treasury (25621)
Date: 11/01/2015 - 11/30/2015
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/27/2015 - 0 11.303 5.000 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (millions) 11/30/2015 - 0 11.303 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) 10/30/2015 - 0 20.298 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/02/2015 - 0 16.906 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/03/2015 - 0 16.907 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/04/2015 - 0 16.914 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/05/2015 -- 0 16.916 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/06/2015 - 0 16.927 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/09/2015 - 0 16.927 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/10/2015 - 0 20.391 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/11/2015 - 0 20.391 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/12/2015 - 0 20.393 4.500 N N
N KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/13/2015 11/17/2015 12.042 4.500 N N
N KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/16/2015 11/17/2015 2 4138 4.500 N N
N KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/17/2015 11/17/2015 31.224 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/18/2015 - 0 11.551 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/19/2015 - 0 11.550 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/20/2015 - 0 11.553 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/23/2015 - 0 11.553 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/24/2015 - 0 11.553 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/25/2015 - 0 11.556 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/27/2015 - 0 11.562 4.500 N N
Y KC-Treasury  Klamath Policy 2012 Revision Maturity Minimum Value Maturing in 90 days or less (percent) 11/30/2015 - 0 11.558 4.500 N N

Notes/Resolutions for [11/01/2015]--[11/30/2015]
Account Policy Name Category Name Rule Name Note or Resolution Author Entry Date Resolution From Resolution To  Note or Resolution Reason

* Grouped By: Policy Name -> Category Name -> Rule Name
* Groups Sorted By: Policy Name
* Compliance Status as of previous business day.



General Ledger

Summary Trial Balance

User: jlink
Printed: 02/23/2016 - 7:36AM
Period: 05, 2016

Account Number

Description

Budget Amount

Beginning Balance

Debit This Period

-

e

X LANIAT
]

Credit This Period

Ending Balance

Fund 9999
ASSETS
9999-0000-0000-0000-11110

9999-0000-0000-0000-11111

9999-0000-0000-0000-11130
9999-0000-0000-0000-11180
9999-0000-0000-0000-11181
9999-0000-0000-0000-11190
9999-0000-0000-0000-11200
9999-0000-0000-0000-11201
9999-0000-0000-0000-11202
9999-0000-0000-0000-11203
9999-0000-0000-0000-11205
9999-0000-0000-0000-11290
9999-0000-0000-0000-12000

LIABILITIES
9999-0000-0000-0000-20000

9999-0000-0000-0000-22000

FUND BALANCE
9999-0000-0000-0000-31410

Pooled Cash

Cash in Bank - US Bank

Cash in Bank - US Bank Trust
Cash in Bank - Wells Fargo
Cash in Treasury in Bank LGIP
Cash in Treasury in Bank LGIP
Cash in Treasury Bank KC Intrn
Investments

Investments - Premium
Investments - Discounts
Investments - Accrued Interest
Investments - GASB 31 Mkt Cost
Undistributed Rev-Interest

Accounts Receivable

ASSETS Totals:

Accounts Payable

Investment Equity

LIABILITIES Totals:

Fund Balance - Unassigned

FUND BALANCE Totals:

0.00 5,962,778.97 65,904,370.35 50,670,341.53 21,196,807.79
0.00 2,337,748.35 19,935,906.40 22,077,173.82 196,480.93
0.00 1,189,074.88 146.65 280.67 1,188,940.86
0.00 36,664,922.20 759,716.46 17,963,026.62 19,461,612.04
0.00 0.00 30.11 30.11 0.00
0.00 -439.68 53,326,314.82 53,041,301.72 284,573.42
0.00 87,871,000.00 22,000,000.00 12,520,000.00 97,351,000.00
0.00 328,522.48 56,042.25 76,465.67 308,099.06
0.00 -15,550.42 1,010.88 15,605.00 -30,144.54
0.00 298,471.30 35,871.47 80,391.61 253,951.16
0.00 45,100.79 0.00 135,130.77 -90,029.98
0.00 0.00 322,428.83 322,428.83 0.00
0.00 19,950.00 0.00 19,950.00 0.00
0.00 134,701,578.87 162,341,838.22 156,922,126.35 140,121,290.74
0.00 0.00 22,107,760.38 22,107,760.38 0.00
0.00 0.00 0.00 0.00 0.00
0.00 0.00 22,107,760.38 22,107,760.38 0.00
0.00 -134,701,578.87 106,624,656.97 112,044,368.84 -140,121,290.74
0.00 -134,701,578.87 106,624,656.97 112,044,368.84 -140,121,290.74

GL-Summary Trial Balance (2/23/2016 - 7:36 AM)

Page 1


http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11110
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11111
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11130
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11180
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11181
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11190
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11200
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11201
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11202
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11203
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11205
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-11290
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-12000
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-20000
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-22000
http://ssi.NET?action=object&object=GLAccount&id=2016:9999-0000-0000-0000-31410

Account Number Description Budget Amount Beginning Balance Debit This Period Credit This Period Ending Balance

Fund 9999 Totals: 0.00 0.00 291,074,255.57 291,074,255.57 0.00

Report Totals: 0.00 0.00 291,074,255.57 291,074,255.57 0.00

GL-Summary Trial Balance (2/23/2016 - 7:36 AM) Page 2



Monthly Report

Accounts 11/30/2015

Klamath County Investment Core

Klamath County Liquidity
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Portfolio
Name

Klamath County Investment Core
Klamath County Liquidity

TOTAL PORTFOLIO

Par
Amount

97,351,000
42,409,794

139,760,794

Total Original
Cost

98,253,669.30
42,409,794.39

140,663,463.69

Total Adjusted
Cost

97,627,606.73
42,409,794.39

140,037,401.12

Market
Value

Unrealized Yield
Gain/Loss At Cost

97,538,973.98  -88,632.75 0.73
42,409,794.39 0.00 0.44

139,948,768.37 -88,632.75 0.64

Mod
Dur

1.24
0.08

0.89

Portfolio Summary

Eff
Dur

1.20
0.05

0.85

November 30, 2015

Bench
Dur Benchmark

1.40 BofA Merrill 0-3 Treasury
0.00 Cash

0.98



Klamath County Total TIP Fund

Weighted Averages
Book Yield

Maturity

Coupon

Moody

S&P

Fixed Income Totals
Par Value

Market Value

Amortized Book Value

Unrealized Gain/Loss

Estimated Annual Cash Flow

0.64
0.90
0.99
Aa1l

139,760,794
139,948,768.37
140,037,401.12
-88,632.75
1,378,995.20

Fixed Income Allocation

Security Type
B us Agency (usp)

Corporate (USD)
Il oot Funds (usp)
B sank Deposit (usD)
B us Treasury UsD)

Fixed Income Total

Account Summary

Market Value
64,855,312.60

12,703,501.59
19,461,612.04
22,948,182.35
19,980,159.80
139,948,768.37

11/30/2015

% Fixed
Income % Assets
46.3 46.3
9.1 9.1
13.9 13.9
16.4 16.4
14.3 14.3
100.0 100.0



Klamath County Total TIP Fund

Total Return For Period
Since 10/31/2015

Beginning Principal Value 135,155,006.96
Beginning Accrued Interest 297,982.83

Net Contributions/Withdrawals 4,730,665.37

Market Value Change -90,158.91

Interest Earnings 105,909.47
Ending Principal Value 139,948,768.37
Accrued Interest 250,637.35
Total Return 15,750.56
Advisory Fees for Period -4,083.33
Net Total Return 11,667.23

Total Return Report

Net of Accrued Fees | US Dollar 10/31/2015 - 11/30/2015

Portfolio Allocation asof 1173012015

Industry Group

. US Treasury

US Agency Bullet

. US Agency Callable

. Bank Deposit

. State Investment Pool
Corporate

. Corporate Make Whole
Total

Market Value % Assets Yield
19,980,159.80 14.3 0.6
54,039,679.00 38.6 0.7
10,815,633.60 7.7 0.9
22,948,182.35 16.4 0.3
19,461,612.04 13.9 0.5
6,972,597.59 5.0 0.6
5,730,904.00 4.1 1.1
139,948,768.37 100.0 0.6



Klamath County Total TIP Fund

Distribution by Maturity

o
Maturity Number Market Value Holdlf'ng
Under 1 Yr 23 92,937,763.07 66.4
1Yr-2Yrs 5 20,392,967.83 14.6
2Yrs-3Yrs 7 26,618,037.48 19.0
Distribution by S&P Rating

% F1
S&P Rating Number Market Value Holdings
AAA 2 6,074,562.65 4.3
AA+ 26 86,251,467.16 61.6
AA 1 2,395,434.38 1.7
AA- 2 2,817,509.80 2.0
N/A 4 42,409,794.39 30.3

Average
YTM

0.5
0.9
1.0

Average
YTM

0.7
0.7
1.5
0.6
0.4

Average
Coupon
0.983%

0.949%
1.038%

Average
Coupon

2.325%
1.131%
1.718%
1.509%
0.432%

Average
Duration

0.9
2.2
253

Average
Duration

2.6
1.9
2.8
0.9
0.2

Maturity & Ratings Distribution

Distribution by Maturity

Distribution by S&P Rating

11/30/2015



Klamath County Investment Core

Weighted Averages
Book Yield

Maturity

Coupon

Moody

S&P

Fixed Income Totals
Par Value

Market Value

Amortized Book Value

Unrealized Gain/Loss

Estimated Annual Cash Flow

0.73
1.25
1.23
Aa1l

97,351,000
97,538,973.98
97,627,606.73
-88,632.75
1,195,962.30

Fixed Income Allocation

Security Type
B us Agency (usp)

Corporate (USD)
B us Treasury UsD)

Fixed Income Total

Account Summary

Market Value
64,855,312.60

12,703,501.59
19,980,159.80
97,538,973.98

11/30/2015

% Fixed
Income % Assets
66.5 66.5
13.0 13.0
20.5 20.5
100.0 100.0



Klamath County Investment Core

Total Return For Period
Since 10/31/2015

Beginning Principal Value 88,228,990.74

Beginning Accrued Interest 297,982.83
Net Contributions/Withdrawals 9,360,387.07
Market Value Change -190,158.91
Interest Earnings 92,409.60

Ending Principal Value 97,538,973.98

Accrued Interest 250,637.35

Total Return -97,749.31

Advisory Fees for Period -4,083.33

Net Total Return -101,832.64

Portfolio Allocation asof 1173012015

Issuer
[ FeoERAL NATL MTG ASSN

TOYOTA
[ FEDERAL HOME LOAN BANKS
[ FeoERAL HOME LN MTG CORP
[ GeneraL ELEC CAP CORP
PROCTER & GAMBLE CO
[ uniTeD STATES TREAS NTS
MICROSOFT
[l crevron core NEW
[ JoHiNSON & JoHNsON
Total

Total Return Report

Net of Accrued Fees | US Dollar 10/31/2015 - 11/30/2015

Market Value
20,144,572.43

302,757.30
15,253,999.89
29,456,740.28

1,415,994.76
2,514,752.50
19,980,159.80
3,041,850.33
2,395,434.38
3,032,712.32
97,538,973.98

% Assets
20.7

0.3
15.6
30.2

1.5

2.6
20.5

3.1

2.5

3.1

100.0

Yield
0.7

0.7
0.8
0.8
0.5
0.6
0.6
0.6
1.5
0.8
0.7



Historical Performance

Klamath County Investment Core Net of Allocated Accrued Fees | US Dollar 11/30/2015

Performance History

Month Quarter Inception
Portfolio To Date To Date To Date
Account -0.11 -0.12 -0.12
Index
ML 0-3 Year Treasury Index -0.17 -0.25 -0.25

Time Weighted Return inception (9/30/2015) to Date



Maturity
Date

12-15-15
12-21-15
02-08-16
02-08-16
03-30-16
04-11-16
04-11-16
04-30-16
04-30-16
05-09-16
05-09-16
05-15-16
05-15-16
05-27-16
07-29-16
08-15-16
08-25-16
08-25-16
08-31-16
09-09-16
09-15-16
09-30-16
10-31-16
11-15-16
11-15-16
11-15-16
11-15-16
11-15-16
11-15-16
11-15-16
11-15-16
11-15-16
11-17-16
02-22-17
06-29-17
06-29-17
07-28-17
07-28-17
07-28-17
07-28-17
07-28-17

Cusip

3130A3588
3135G0SB0O
594918AK0
594918AK0
3135GOVA8
3135GOBAO
3135GOBAO
912828QF0
912828QF0
36962G5C4
36962G5C4
478160AY0
478160AY0
3137EACT4
3130A5UN7
742718DV8
3137EACW7
3137EACW7
912828RF9
313370TW8
89233P5E2
912828RJ1
912828RM4
3135GOES8
3135GOES8
3135GOES8
3135GOES8
3135GOES8
3135GOES8
3135GOES8
3135GOES8
3135GOES8
3134G5LS2
3137EADT3
3137EADH9
3137EADH9
3137EADJ5
3137EADJ5
3137EADJ5
3137EADJ5
3137EADJ5

Par
Value

3,225,000
5,000,000
3,000,000
30,000
2,340,000
2,850,000
30,000
1,925,000
70,000
1,000,000
402,000
1,011,000
2,000,000
5,000,000
3,000,000
2,500,000
1,375,000
70,000
2,000,000
2,495,000
300,000
2,000,000
4,000,000
1,000,000
40,000
30,000
55,000
70,000
250,000
75,000
30,000
120,000
3,000,000
5,000,000
4,000,000
21,000
65,000
500,000
70,000
23,000
600,000

Coupon

0.25
0.37
2.50
2.50
0.50
2.37
2.37
2.00
2.00
2.95
2.95
2.15
2.15
2.50
1.00
1.45
2.00
2.00
1.00
2.00
2.00
1.00
.00
.37
.37
.37
.37
.37
.37
.37
.37
.37
0.60
0.87
1.00
.00
.00
.00
.00
.00
.00

[ (I (I QI QT QI QT

1
1
1
1
1
1

Portfolio Holdings by Maturity

Klamath County Investment Core
November 30, 2015

Security Call
Name Date

FEDERAL HOME LOAN BANKS
FEDERAL NATL MTG ASSN
MICROSOFT CORP

MICROSOFT CORP

FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN

UNITED STATES TREAS NTS
UNITED STATES TREAS NTS
GENERAL ELEC CAP CORP MTN BE
GENERAL ELEC CAP CORP MTN BE
JOHNSON & JOHNSON

JOHNSON & JOHNSON

FEDERAL HOME LN MTG CORP
FEDERAL HOME LN BKS 07-29-16
PROCTER & GAMBLE CO 08-15-16
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
UNITED STATES TREAS NTS
FEDERAL HOME LOAN BANKS
TOYOTA MTR CRD CORP

UNITED STATES TREAS NTS
UNITED STATES TREAS NTS
FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN
FEDERAL NATL MTG ASSN
FEDERAL HOME LN MTG CORP 02-17-16
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP

Date

12-21-14
12-21-14
06-19-13
04-15-15
03-31-15
04-23-14
03-22-15
04-15-15
04-29-15
04-18-15
07-28-15
07-25-13
08-19-13
07-02-13
07-28-15
08-31-15
08-31-15
10-13-15
11-13-15
07-16-15
09-11-15
11-13-15
11-13-15
02-12-14
05-15-14
06-19-14
07-28-14
09-02-14
09-08-14
09-30-14
10-14-14
12-22-14
11-16-14
11-13-15
06-29-14
01-15-15
07-30-14
11-17-14
05-17-15
06-23-15
07-28-15

Book
Yield

0.31
0.30
0.58
0.32
0.34
0.44
0.33
0.27
0.27
0.51
0.57
0.72
0.83
0.70
1.00
0.56
0.48
0.40
0.53
0.45
0.72
0.59
0.60
0.66
0.62
0.69
0.71
0.70
0.67
0.70
0.51
0.68
0.60
0.67
0.92
0.71
1.09
0.91
0.67
0.78
0.74

Market

Pct.

Yield Assets

0.31
0.30
0.58
0.32
0.34
0.44
0.33
0.27
0.27
0.51
0.57
0.72
0.83
0.70
1.00
0.56
0.48
0.40
0.53
0.45
0.72
0.59
0.60
0.66
0.62
0.69
0.71
0.70
0.67
0.70
0.51
0.68
0.60
0.67
0.92
0.71
1.09
0.91
0.67
0.78
0.74

3.3
5.1
3.1
0.0
2.4
2.9
0.0
2.0
0.1
1.0
0.4
1.0
2.1
5.2
3.1
2.6
1.4
0.1
2.1
2.6
0.3
2.1
4.1
1.0
0.0
0.0
0.1
0.1
0.3
0.1
0.0
0.1
3.1
5.1
4.1
0.0
0.1
0.5
0.1
0.0
0.6

Dur
To
Mat

0.04
0.06
0.19
0.19
0.33
0.36
0.36
0.42
0.42
0.44
0.44
0.46
0.46
0.49
0.66
0.70
0.73
0.73
0.75
0.77
0.78
0.83
0.91
0.95
0.95
0.95
0.95
0.95
0.95

Eff
Dur

0.04
0.05
0.18
0.18
0.33
0.36
0.36
0.41
0.41
0.43
0.43
0.45
0.45
0.48
1.54
0.69
0.72
0.72
0.74
0.77
0.78
0.82
0.91
0.95
0.95
0.95
0.95
0.95
0.95

S&P

AA+
AA+
AAA
AAA
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AAA
AAA
AA+
AA+
AA-

AA+
AA+
AA+
AA+
AA-

AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+

Moody

Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
A1l

A1l

Aaa
Aaa
Aaa
Aaa
Aa3
Aaa
Aaa
Aaa
Aaa
Aa3
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa



Maturity
Date

07-28-17
08-28-17
09-29-17
09-29-17
09-29-17
09-29-17
12-29-17
01-15-18
02-20-18
03-31-18
06-24-18
06-24-18
06-24-18
06-29-18
10-19-18

Cusip

3137EADJ5
3135GOMZ3
3137EADLO
3137EADLO
3137EADLO
3137EADLO
3134G65D1
912828H37
3130A6CW5
912828UU2
166764AEQ
166764AEQ
166764AEQ
3130A5526
3135GOE58

TOTAL PORTFOLIO

Par
Value

4,000,000
3,250,000
2,300,000
96,000
375,000
73,000
2,800,000
5,000,000
4,500,000
5,000,000
1,000,000
1,000,000
385,000
2,000,000
5,000,000

97,351,000

Coupon

1.00
0.87
1.00
1.00
1.00
1.00
1.05
0.87
1.00
0.75
1.72
1.72
1.72
1.20
1.12

Security
Name

FEDERAL HOME LN MTG CORP
FEDERAL NATL MTG ASSN
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
UNITED STATES TREAS NTS
FEDERAL HOME LOAN BANKS
UNITED STATES TREAS NTS
CHEVRON CORP

CHEVRON CORP

CHEVRON CORP

FEDERAL HOME LOAN BANKS
FEDERAL NATL MTG ASSN

Portfolio Holdings by Maturity

Klamath County Investment Core
November 30, 2015

Call
Date Date

11-13-15
08-27-14
09-28-14
01-28-15
04-26-15
08-10-15
06-29-16  06-28-15
10-22-15
09-24-15
10-22-15
07-01-15
07-28-15
09-28-15
06-29-16  06-29-15
11-13-15

Book
Yield

0.79
1.06
1.14
0.79
0.75
0.82
1.05
0.71
0.87
0.76
1.46
1.50
1.40
1.20
1.23

0.73

Market

Pct.

Yield Assets

0.79
1.06
1.14
0.79
0.75
0.82
1.05
0.71
0.87
0.76
1.46
1.50
1.40
1.20
1.23

0.73

4.1
3.3
2.4
0.1
0.4
0.1
2.9
5.1
4.6
5.1
1.0
1.0
0.4
2.1
5.1

100.0

Dur
To
Mat

1.64
1.72
1.81
1.81
1.81
1.81
2.04
2.09
2.19
2.30
2.48
2.48
2.48
2.52
2.83

1.24

Eff
Dur

.63
.72
.81
.81
.81
.81
1.26
2.09
2.19
2.30
2.45
2.45
2.45
1.55
2.83

RGN QI G Y

1.20

S&P

AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA+
AA

AA

AA

AA+

Moody

Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aa1
Aa1
Aa1
Aaa
Aaa



Transaction Summary

Klamath County Investment Core 10/1/2015 - 12/31/2015
Purchases
Adj Unit Adjusted
Trade Date Settle Date Quantity Symbol Security Cost Total Cost
9/28/2015 10/1/2015 385,000 166764AEQ CHEVRON CORP 100.85 388,272.29
1.718% Due 06-24-18
10/13/2015  10/14/2015 70,000 3137EACW7 FEDERAL HOME LN MTG CORP 101.38 70,963.90
2.000% Due 08-25-16
10/22/2015  10/28/2015 5,000,000 912828UU2 UNITED STATES TREAS NTS 99.98 4,999,023.44
0.750% Due 03-31-18
10/22/2015  10/28/2015 5,000,000 912828H37 UNITED STATES TREAS NTS 100.37 5,018,359.38
0.875% Due 01-15-18
11/13/2015  11/16/2015 2,000,000 912828RF9 UNITED STATES TREAS NTS 100.37 2,007,343.75
1.000% Due 08-31-16
11/13/2015  11/16/2015 4,000,000 912828RM4 UNITED STATES TREAS NTS 100.38 4,015,156.25
1.000% Due 10-31-16
11/13/2015  11/18/2015 5,000,000 3137EADT3 FEDERAL HOME LN MTG CORP 100.25 5,012,595.00
0.875% Due 02-22-17
11/13/2015  11/18/2015 4,000,000 3137EADJ5 FEDERAL HOME LN MTG CORP 100.35 4,013,916.00
1.000% Due 07-28-17
11/13/2015  11/18/2015 5,000,000 3135GOE58 FEDERAL NATL MTG ASSN 99.69 4,984,395.00
1.125% Due 10-19-18
11/13/2015  11/18/2015 2,000,000 912828RJ1 UNITED STATES TREAS NTS 100.35 2,007,031.25
1.000% Due 09-30-16
Total Purchases 32,517,056.26
Sales
Adj Unit Adjusted Amort. or Unit
Trade Date Settle Date Quantity Symbol Security Cost Total Cost Accretion Price Proceeds Gain/Loss
11/13/2015  11/18/2015 1,670,000 63254AAG3 NATIONAL AUSTRALIA BK LIMITED 100.55 1,679,101.50 -2,149.74 100.38 1,676,279.20 -672.56
1.300% Due 07-25-16
11/13/2015  11/18/2015 1,000,000 78008SD86 ROYAL BK OF CDA BD CDS 100.35 1,003,500.00 -2,308.05 100.10 1,000,990.00 -201.95
0.850% Due 03-08-16
11/13/2015  11/18/2015 1,500,000 78008SVD5 ROYAL BK OF CDA BD CDS 100.87 1,513,050.00 -2,679.05 99.76 1,496,340.00 -14,030.95
1.500% Due 01-16-18
11/13/2015  11/18/2015 390,000 78008SVD5 ROYAL BK OF CDA BD CDS 100.19 390,744.51 -55.79 99.76 389,048.40 -1,640.32

1.500% Due 01-16-18
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Sales

Trade Date
11/13/2015

Total Sales

Interest
Trade Date
10/11/2015
10/19/2015
10/31/2015
11/9/2015
11/15/2015
11/15/2015
11/17/2015

11/27/2015

Total Interest

Calls

Trade Date
10/28/2015

10/30/2015

Klamath County Investment Core

Settle Date
11/18/2015

Settle Date
10/12/2015

10/19/2015

10/31/2015

11/9/2015

11/16/2015

11/16/2015

11/17/2015

11/27/2015

Settle Date
10/28/2015

10/30/2015

Quantity
1,250,000

Quantity
3,000,000

2,300,000

Symbol
89114QAE8

Symbol
3135GOBAO

89114QAE8

912828QF0

36962G5C4

3135GOES8

478160AY0

3134G5LS2

3137EACT4

Symbol
3134G5M69

3134G7GT2

Security
TORONTO DOMINION BANK

2.375% Due 10-19-16

Security
FEDERAL NATL MTG ASSN

2.375% Due 04-11-16
TORONTO DOMINION BANK
2.375% Due 10-19-16

UNITED STATES TREAS NTS
2.000% Due 04-30-16
GENERAL ELEC CAP CORP MTN BE
2.950% Due 05-09-16
FEDERAL NATL MTG ASSN
1.375% Due 11-15-16
JOHNSON & JOHNSON

2.150% Due 05-15-16
FEDERAL HOME LN MTG CORP
0.600% Due 11-17-16
FEDERAL HOME LN MTG CORP
2.500% Due 05-27-16

Security
FEDERAL HOME LN MTG CORP

0.820% Due 04-28-17
FEDERAL HOME LN MTG CORP
1.000% Due 10-30-17

Adj Unit
Cost
101.63

Adj Unit
Cost
100.00

100.00

Adjusted
Total Cost

1,270,325.00

5,856,721.01

Amount
34,200.00

14,843.75

19,950.00

20,679.50

11,481.25

32,368.25

9,000.00

62,500.00

205,022.75

Adjusted
Total Cost

3,000,000.00

2,300,000.00

Transaction Summary
10/1/2015 - 12/31/2015

Amort. or Unit
Accretion Price Proceeds Gain/Loss
-3,551.41 101.41 1,267,637.50 863.91
-10,744.05 5,830,295.10 -15,681.86

Amort. or Unit
Accretion Price Proceeds Gain/Loss
0.00 100.00 3,000,000.00 0.00
0.00 100.00 2,300,000.00 0.00
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Klamath County Investment Core

Calls

Trade Date Settle Date
11/18/2015 11/18/2015
Total Calls
Maturities

Trade Date Settle Date
10/26/2015 10/26/2015
10/26/2015 10/26/2015
10/26/2015 10/26/2015
10/26/2015 10/26/2015
10/26/2015 10/26/2015
11/15/2015 11/15/2015
11/15/2015 11/15/2015

Total Maturities

Expenses

Trade Date Settle Date
10/31/2015 10/31/2015
11/30/2015 11/30/2015
12/31/2015 12/31/2015

Total Expenses

Quantity
2,620,000

Quantity
200,000

670,000

18,000

130,000

2,863,000

3,355,000

735,000

Symbol
3134G5NM3

Symbol
31398A4M1

31398A4M1

31398A4M1

31398A4M1

31398A4M1

912828TX8

912828TX8

Symbol
manfee

manfee
manfee

Security

FEDERAL HOME LN MTG CORP

0.875% Due 05-18-17

Security
FEDERAL NATL MTG ASSN

1.625% Due 10-26-15
FEDERAL NATL MTG ASSN
1.625% Due 10-26-15
FEDERAL NATL MTG ASSN
1.625% Due 10-26-15
FEDERAL NATL MTG ASSN
1.625% Due 10-26-15
FEDERAL NATL MTG ASSN
1.625% Due 10-26-15
UNITED STATES TREAS NTS
0.375% Due 11-15-15
UNITED STATES TREAS NTS
0.375% Due 11-15-15

Security
Management Fee

Management Fee
Management Fee

Adj Unit Adjusted
Cost Total Cost

100.00 2,620,000.00

7,920,000.00

Adj Unit Adjusted
Cost Total Cost
102.85 205,693.00
102.45 686,445.82
102.25 18,404.35
102.16 132,803.97

101.01 2,892,002.19

100.22 3,362,470.12

100.14 736,062.30

8,033,881.75

Amount
4,083.33

4,083.33
4,083.36
12,250.02

Transaction Summary
10/1/2015 - 12/31/2015

Amort. or
Accretion

0.00

0.00

Amort. or
Accretion

-5,693.00

-16,445.82

-404.35

-2,803.97

-29,002.19

-7,470.12

-1,062.30

-62,881.75

Unit
Price
100.00

Unit
Price
100.00

100.00

100.00

100.00

100.00

100.00

100.00

Proceeds
2,620,000.00

7,920,000.00

Proceeds
200,000.00

670,000.00

18,000.00

130,000.00

2,863,000.00

3,355,000.00

735,000.00

7,971,000.00

Gain/Loss
0.00

0.00

Gain/Loss
0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
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Klamath County Investment Core

Contributions

Trade Date  Settle Date
10/1/2015 10/1/2015
10/14/2015 10/14/2015
10/28/2015 10/28/2015
11/16/2015 11/16/2015
11/18/2015 11/18/2015

Total Contributions

Withdrawals
Trade Date  Settle Date
10/26/2015  10/26/2015
10/30/2015  10/30/2015
10/31/2015  10/31/2015
10/31/2015  10/31/2015
10/31/2015  10/31/2015
11/9/2015 11/9/2015
11/15/2015  11/15/2015
11/15/2015  11/15/2015
11/17/2015  11/17/2015
11/27/2015  11/27/2015

Total Withdrawals

Quantity

Quantity

Symbol
cash

cash
cash
cash
cash

Symbol
cash

cash
cash
cash
cash
cash
cash
cash
cash
cash

Security
CASH ACCOUNT

CASH ACCOUNT
CASH ACCOUNT
CASH ACCOUNT
CASH ACCOUNT

Security
CASH ACCOUNT

CASH ACCOUNT
CASH ACCOUNT
CASH ACCOUNT
CASH ACCOUNT
CASH ACCOUNT
CASH ACCOUNT
CASH ACCOUNT
CASH ACCOUNT
CASH ACCOUNT

Unit
Price Amount
390,054.48

71,154.46
7,020,434.69
1,930,820.26
7,565,595.81

16,978,059.70

Unit
Price Amount
3,912,533.13

2,305,750.00
19,950.00
34,200.00
14,843.75
20,679.50
32,368.25
11,481.25
9,000.00
62,500.00
6,423,305.88

Transaction Summary
10/1/2015 - 12/31/2015
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Klamath County Liquidity

Weighted Averages
Book Yield

Maturity

Coupon

Moody

S&P

Fixed Income Totals
Par Value

Market Value

Amortized Book Value

Unrealized Gain/Loss

Estimated Annual Cash Flow

0.44
0.08
0.43
Not Rated
Not Rated

42,409,794
42,409,794.39
42,409,794.39
0.00
183,032.90

Fixed Income Allocation

Security Type

[l oot Funds usp)

Bank Deposit (USD)

Fixed Income Total

Account Summary

Market Value
19,461,612.04

22,948,182.35
42,409,794.39

11/30/2015

% Fixed
Income % Assets
45.9 45.9
54.1 54.1
100.0 100.0
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Maturity
Date

12-29-15
12-29-15
12-29-15
12-29-15

Cusip

OSTFLGIP
000USBKC
000USBKC2
00OWELLSKC

TOTAL PORTFOLIO

Par
Value

19,461,612
21,562,479
196,481
1,189,222

42,409,794

Coupon

0.54
0.35
0.35
0.15

Portfolio Holdings by Maturity

Klamath County Liquidity
November 30, 2015

Security Call
Name Date

OREGON SHORT TERM FUND POOL
US BANK MAIN CHECKING

US BANK SETTLEMENT CHECKING
WELLS FARGO

Date

10-31-15
10-31-15
10-31-15
10-31-15

Book
Yield

0.54
0.36
0.36
0.15

0.44

Market
Yield

0.54
0.36
0.36
0.15

0.44

Pct.
Assets

45.9
50.8
0.5
2.8

100.0

Dur
To
Mat

0.08
0.08
0.08
0.08

0.08

Eff
Dur

0.05
0.05
0.05
0.05

0.05

S&P

N/A
N/A
N/A
N/A

Moody

N/A
N/A
N/A
N/A
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Disclaimer & Terms

11/30/2015

This report is for general informational purposes only and is not intended to provide specific advice or recommendations. Government Portfolio Advisors (GPA) is an investment advisor registered with the
Securities and Exchange Commission and is required to maintain a written disclosure statement of our background and business experience.

Questions About an Account: GPA's monthly & quarterly reports are intended to detail the investment advisory activity managed by GPA. In addition, at the request of the account, the report may include
bank balances, LGIP balances and other funds that are held but not invested at the direction of GPA. The custodian bank maintains the control of assets and executes (ie. Settles) all investment transactions.
The custodian statement is the official record of security and cash holdings and transactions. GPA recognizes that clients may use these reports to facilitate record keeping and that the custodian bank
statement and the GPA report should be reconciled and differences resolved. Many custodians use a settlement date basis which may result in the need to reconcile due to a timing difference.

Account Control:
GPA does not have the authority to withdraw funds from or deposit funds to the custodian. Our clients retain responsibility for their deposit funds to the custodian. Our clients retain responsibility for their
internal accounting policies, implementing and enforcing internal controls and generating ledger entries or otherwise recording transactions.

Market Value:

Generally, market prices in GPA's reports are derived from closing bid prices as of the last business day of the month as supplied by Interactive Data or Bloomberg. Where prices are not available from
generally recognized sources the securities are priced using a yield-based matrix system to arrive at an estimated market value. Prices that fall between data points are interpolated. Non-negotiable FDIC
-insured bank certificates of deposit are priced at par. Although GPA believes the prices to be reliable, the values of the securities do not always represent the prices at which the securities could have been
bought or sold.

Amortized Cost:

The original cost of the principal of the security is adjusted for the amount of the periodic reduction of any discount or premium from the purchase date until the date of the report. Discount or premiums
with respect to short term securities (those with less than one year to maturity at time of issuance) is amortized on a straightline basis. Such discount or premium with respect to longer term securities is
amortized using the constant yield basis.

Financial Situation:
In order to better serve you, GPA should be promptly notified of any material change in your investment objective or financial situation.

Callable Securities:
Securities subject to redemption prior to maturity may be redeemed in whole or in part before maturity, which could affect the yield represented. Certain call dates may not show up on the report if the call
date has passed and it is continuously callable.

Duration:
The duration listed on the reports is duration to maturity and duration to call. Effective duration is calculated on Bloomberg and imported into these reports and reflects the OAS duration which incorporates
the probability of the bond being called. Effective duration is what GPA compares to the benchmark to reflect current market risk.

Benchmark Duration:
The benchmark duration is the historical weighted average of the benchmark duration over monthly periods. GPA is reporting this number as a static amount period over period.

Portfolio:
The securities in this portfolio are not guaranteed or otherwise protected by GPA, the FDIC (except for non-negotiable certificates of deposit) or any government agency. Investment in securities involves
risks, including the possible loss of the amount invested.

Rating:
Information provided for ratings is based upon a good faith inquiry of selected sources, but its accuracy and completeness cannot be guaranteed.
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