COMPLIANCE STATEMENT

The investment portfolio presented in these reports conforms in all respects to the investment policies
of the City of Paris, all relevant provisions of the Public Funds Investment Act, and is being managed
under the investment strategy developed and approved by the governing board of the City of Paris.

oK Qe

W, E. Anderson, Finance Director
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City of Paris

QUARTERLY Transaction Summary - Detail
Group By: Action

Portfolio / Report Group: All Portfolios

Begin Date: 7/1/2015, End Date: 9/30/2015

Tracker Report

YTM

Portfolio @ Trade Settlement Maturity Face
Description CUSIPTicker Name Cost Date Date Date Amount/Shares  Principal Price  Interest/Dividends Total
BUY
FNMA COP 2013
0.375 3135G0SB0  Construction 0.130 8/12/2015 8/12/2018 12/21/2015 4,000,000.00 4,003,508.00 100.0877 2,125.00 4,005,633.00
1212172015 Fund
T-Bill0 COP 2013
42812016 912796GH6 Construction 0.214 9/15/2015 9/15/2015 4/28/2016 6,000,000.00 5,992,090.00 99.868167 0.00 5,992,090.00

Fund
Sub Total /
Average 10,000,000.00 9,995,598.00 2,125.00 9,997,723.00
DEPOSIT
Raymond COP 1992
James - CIP MM9236 Water & 0.000 9/30/2015 9/30/2015 0.11 o1 100 0.00 [VR}]
MM Sewer Bond
Raymond
James -CIP MMo217  SOF WAler 4000 g302015 913012015 0.05 0.05 100 0.00 0.05
MM ontrac
Raymond COP 2013
James - CIP MMS5687 Construction 0.000 9/30/2015  9/30/2015 B.04 8.04 100 0.00 8.04
MM Fund
Raymond COP 2013
James - CIP  MM5687 Construction 0.000 9/30/2015  9/30/2015 1n79 1.79 100 0.00 1.79
MM Fund
Raymond
James - CIP  MM9241 COP Water 0.000 9/30/2015 9/30/2015 0.05 0.05 100 0.00 0.05
MM & Sewer
Raymond COP 1992
James - CIP  MM9236 Water & 0.000 8/31/2015 8/31/2015 0.03 0.03 100 0.00 0.03
MM Sewer Bond
Raymond
James-CIP MMo217  Sor WAl g000 gr312015 813172015 0.02 0.02 100 0.00 0.02
M
Raymond COP
James - CIP  MM5517 Community  0.000 8/31/2015  8/31/2015 0.14 0.14 100 0.0 0.14
MM Development
Raymond COP
James - CIP MM9279 General 0.000 8/31/2015 8/31/2015 0.34 0.34 100 0.00 034
MM Fund
Raymond
James - CIP  MM9241 g%l;x\elfter 0.000 8/27/2015 8/27/2015 1.14 1.14 100 0.00 1.4
MM
Raymond COP 1992
James - CIP  MM9236 Water & 0.000 7/31/2015 7/31/2015 0.07 0.07 100 0.00 0.07
MM Sewer Bond
Raymond
James - CIP MM8217 ggﬁrg‘ﬁ‘e’ 0.000 7/31/2015  7/31/2015 0.02 0.02 100 0.00 0.02
Mt
Raymond COP 2013
James - CIP MMS5687 Construction 0.000 7/31/2015 7/31/201§ 4.11 4.1 100 0.060 4.11
MM Fund
Raymond COP 2013
James - CIP MM5687 Consltruction 0000 7/31/2015  7/31/2015 10.70 10.70 1€0 0.00 10.70
MM Fund
Raymond
James - CIP  MM9241 gosl:v\ll:?ter 0.000 7/31/2015 7/31/2015 31,183.62 31,183.62 1C0 0.00 31,183.62
MM
Raymond COP
James - CIP MM5517 Community  0.000 7/31/2015  7/31/2015 0.05 0.05 100 0.00 0.05
MM Development
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Tracker Report

YTM
Portfolio @ Trade Settlement Maturity Face
Description CUSIP/Ticker Name Cost Date Date Date Amount/Shares Principal Price Interest/Dividends Total
Raymond coP
James - CIP MM5517 Community 0000 7/31/2015  7/31/2015 2,742.54 2,742.54 100 0.00 2,742.54
MM Development
Raymond CopP
James - CIP MM9279 General 0000 7/31/2015  7/31/2015 0.22 0.22 100 0.00 0.22
MM Fund
Raymond CoP
James - CIP  MM9279 General 0000 7/31/2016  7/31/2015 5,206.35 5,206.35 1€0 0.00 5.206.35
MM Fund
Sub Total / 39,169.39  39,169.39 0.00  38,169.39
Average
INTEREST
FHLB 0.17 cop 2013
7 3130A2NH5  Construction 0000 7/22/2015  7/22/2015  7/22/2015 0.00 0.00 7.650.00 7,650.00
7/2212015 Fore
FHLB 0.34 COP 2013
50ts  3130A2QU3  Construction 0.000 7/26/2015  7/26/2015  1/25/2016 0.00 0.00 17,000.00  17.000.00
Fund
FHLMC CoP 2013
1.75 3137EACM9  Construction 0.000 9/10/2015 9/10/2015  9/10/2015 0.00 0.00 5250000  52,500.00
9/10/2015 Fund
FHLMC COP 1992
MBS 1.5  3137GA2D8 Waler & 0000 91/2015  9/1/2015  8/15/2020 0.00 0.00 159.01 159.01
871512020 Sewer Bond
FHLMC COP 1992
MBS 15  3137GA2D8  Waler & 0000 8/1/2015  8/1/2015  B/15/2020 0.00 0.00 164.39 164.39
8/15/2020 Sewer Bond
FNMA MBS COP Water
aony. 31417FaTe POE VR 0000 9/1/2015  9M/2015  3/1/2023 0.00 0.00 172.02 172.02
FNMA MBS coP
2315003 I1417FQTE  General 0.000 9/1/2015 9172015  3/1/2023 0.00 0.00 215.03 215.03
Fund
FNMA MBS COP 1992
231m0ay. J141TFQTE  Water & 0000 9112015  9/1/2015  3/1/2023 0.00 0.00 623.58 623.58
Sewer Bond
FNMA MBS COP Waler
Danrsos. 31418ARF7  EO° e 0.000 9/1/2015  9/1/2015  3/1/2023 0.00 0.00 430.59 43059
FNMA MBS COP Waler
oanozs. J1418ARF7 - LQF e 0000 9A/2015  911/2015  3/1/2023 0.00 0.00 834.26 834.26
COP 1992
FNMAMBS  31418ARF7  Water&@ 0000 9/1/2015  9/1/2015  3/1/2023 0.00 0.00 992.50 992.50
23/1/2023
Sewer Bond
FNMA MBS COP Waler
oan0ay. 31a17FaTe QT W 0000 8/2015  8/1/2015  3/1/2023 0.00 0.00 175.90 175.90
FNMA MBS cop
31417FQT8  General 0000 8/1/2015  8/1/2015  3/1/2023 0.00 0.00 219.88 219.88
2311/2023 o
FNMA MBS COP 1992
31417FQTB  Water & 0000 8A1/2015  8/1/2015  3/1/2023 0.00 0.00 637.65 637.65
23/1/2023
Sewer Bond
FNMA MBS COP Water
b0z 31418ARF7 LT W 0000 8(1/2015  8/1/2015  3/1/2023 0.00 0.00 856.00 856.00
CoP 1992
o 31418ARF7  Water & 0000 8//2015  BM1/2015  3/1/2023 0.00 0.00 1,018.36 1,018.38
Sewer Bond
FNMA MBS COP Water
2 eons. 1418auz2  COP Wa 0000 9/1/2015  9/1/2015  7/1/2023 0.00 0.00 1.003.48 1,003.48
FNMA MBS COP Water
Doy, 3141eauzz  gOP W 0000 8/1/2015  8/1/2015  7/1/2023 0.00 0.60 1,022.73 1,022.73
FNMA MBS
25 31418azas  SOPWaler o500 o015 ar2018 1112023 0.00 0.00 776.66 776.66
11112023 Contract
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Tracker Report

YTM
Portfolio @ Trade Settlement Maturity Face
Description CUSIP/Ticker Name Cost  Date Date Date Amount/Shares  Principal Price  Interest/Dividends Total
Raymond COoP
James - CIP MM9279 General 0000 8/31/2015 8/31/2015 0.00 0.00 0.34 0.34
MM Fund
Raymond
James - CIP MM9241 COP Water 0,000 /2712015 812712015 0.00 0.00 1.14 114
MM
Raymond COP 1992
James -CIP MM9236 Water & 0.000 7/31/2015  7/31/2015 0.00 0.00 0.07 0.07
MM Sewer Bond
Raymond
James - CIP MM9217 COP Water 4000 7/31/2015  7/31/2015 0.00 0.00 0.02 0.02
MM Conlract
Raymond COP 2013
James - CIP MM5687 Construction 0.000 7/31/2015  7/31/2015 0.00 0.60 4.1 4
MM Fund
Raymond COP 2013
James -CIP MM5687 Construction 0000 7/31/2015  7/31/2015 0.00 0.00 10.70 10.70
MM Fund
Raymond
James - CIP MM8241 S alel  0.000 7/31/2015 713172015 0.00 0.00 0.65 0.65
MM
Raymond CoP
James -CIP MMS517 Community  0.000 7/31/2015  7/31/2015 0.00 0.00 0.05 0.05
MM Development
Raymond CoP
James - CIP  MM8279 General 0000 7/31/2015  7/31/2015 0.00 0.00 0.22 0.22
MM Fund
Sub Total /
Average 0.00 0.00 95,882.40  95,862.40
MATURED
FHLB 0.17 COP 2013
71232016 3130A2NHS  Construcion 0.000 7/22/2015  7/2212015 7/22/2015  9,000,000.00 9,000,000.00 0.00 9,000,000.00
Fund
FHLMC COP 2013
1.75 3137EACMS  Construction 0.000 9/10/2015 9/10/2015 /102015  6,000,000.00 6.000,000.00 0.00 6,000,600.00
9/10/2015 Fund
Sub Total/
Avorags 15,000,000,00 15,000,000.00 0.00 15,000,000.00
PRINCIPAL PAY DOWN
FHLMC COP 1992
MBS 15  3137GA2D8  Waler & 0.000 9152015 9/15/2015  8/15/2020 3,336.30 3,336.30 0.00 3,336.30
8/15/2020 Sewer Bond
FHLMC COoP 1992
MBS 15  3137GA208 Water & 0.000 817/2015 8/17/2015  8/15/2020 4,306.40 4,306.40 0.00 4,306.40
8/15/2020 Sewer Bond
FHLMC COP 1992
MBS 15  3137GA2D8  Water & 0.000 7/15/2015 7/15/2015 8/15/2020 7.711.56 7.711.56 0.00 7.711.56
8/15/2020 Sewer Band
FNMA MBS COP Water
231112023 31417FQT8 & Sewer 0.000 9/25/2015 9/25/2015 3/1/2023 2.358.59 2,358.59 0.00 2.358.59
FNMA MBS cop
2313023 31417FQT8  General 0.000 9/25/2015 O125/2015  3/1/2023 2,948.24 2,948.24 0.00 2.948.24
Fund
FNMA MBS Cop 1992
D ai02s. 3141TFQT8  Water & 0.000 9/25/2015 /252015  3/1/2023 8,549.91 8,549.91 0.00 8,549.91
Sewer Bond
FNMA MBS COP Water
Daeons. 31418aRF7  COFWa 0.000 9/25/2015 ©/252015  3/1/2023 5,311.24 5311.24 0.00 5.311.24
FNMA MBS COP Water
paoops. 31418ARF7 ORI 0.000 9/25/2015 9/25/2015  3/1/2023 4,780.11 4,780.11 0.00 4,780.11
FNMA MBS COP Water
. a1418aRF7  CQP Wa 0.000 9/25/2016 9/25/2015  3/1/2023 5,510.42 551042 0.00 5,510.42
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Tracker Report

YTM
Portfolio Trade  Settlement Maturity Face
Description CUSIPTicker Name Cost  Date Date Date Amount/Shares  Principal Price  Interest/Dividends Total
FNMA MBS COP 1992
25 31418AZ35  Walter & 0.000 9/25/2015 9/25/2015 11/1/2023 10,452.83 10,452.83 0.00 10,452.83
11/1/2023 Sewer Bond
FNMA MBS COP Water
25 31418AZ35 0.000 8/25/2015 B/25/2015 11/1/2023 6,888.11 6,888.11 0.00 6,888.11
Contract
114112023
FNMA MBS COP Water
25 31418AZ35 0.000 8/25/2015 8/25/2015 11/1/2023 7,489.98 7.489.98 0.00 7.489.98
& Sewer
117172023
FNMA MBS COP 1992
25 31418AZ35  Water & 0.000 8/25/2015 B/25/2015 11/1/2023 11,903.72 11,903.72 0.00 11,903.72
11/1/2023 Sewer Bond
FNMA MBS COP Water
25 31418AZ35 Contract 0.000 7/27/2015 7/27/2015 11/1/2023 6,810.01 6,810.01 0.00 6,810.01
11/1/2023
FNMA MBS
2.5 31418AZ35 COP Water 0.000 7/27/2015 7/27/2015 11/1/2023 7,405.06 7.405.06 0.00 7.405.06
& Sewer
11/1/2023
FNMA MBS COP 1992
25 31418AZ35 Water & 0.000 7/27/2015 7/27/2015 11/1/2023 11,768.76 11,768.76 0.00 11,768.76
11/1/2023 Sewer Bond
FNMA MBS COP Water
2.5 3/1/2024 314188BA3 Contract 0.000 9/25/2015 9/25/2015  3/1/2024 1,874.17 1,874.17 0.00 187417
FNMA MBS COP 1992
31418BBA3  Water & 0.000 9/25/2015 5/25/2015  3/1/2024 9,089.80 9,089.80 0.00 9,089.80
2.5 3/1/2024
Sewer Bond
FNMA MBS COP Water
2.5 3112024 31418BBA3 Conlract 0.000 8/25/2015 B/25/2015  3/1/2024 1,406.76 1,406.76 0.00 1,406.76
FNMA MBS COP 1992
31418BBA3  Water & 0.000 8/25/2015 8/25/2015  3/1/2024 6,822.80 6,822.80 0.00 6,822.80
2.53/1/2024
Sewer Bond
FNMA MBS COP Water
2.5 31/2024 31418BBA3 Coniract 0.000 7/27/2015 7/27/2015  3{1/2024 1,619.66 1,619.66 0.00 1,619.66
FNMA MBS COP 1992
31418BBA3  Water & 0.000 7/27/2015 7/27/2015  3/1/2024 7,855.34 7,855.34 0.00 7.855.34
2.5 3/1/2024
Sewer Bond
FNMA MBS COP 1992
15 31417YTE7  Water & 0.000 9/25/2015 9/25/12015 10/1/2020 4,219.75 4,219.75 0.00 4,219.75
101172020 Sewer Bond
FNMA MBS COP 1992
35 31417YTE7  Water & 0.000 8/25/2015 8/25/2015 10/1/2020 4,874,97 4,874.97 0.00 4,874.97
101112020 Sewer Bond
FNMA MBS COP 1992
35 J417YTE7  Water & 0.000 7/27/2015 712712015  10/1/2020 4,371.54 4,371.54 0.00 4,371.54
10/1/2020 Sewer Bond
GNMA MBS cop
3520202A2 General 0.000 9/21/2015 9/21/2015 9/20/2018 8,890.40 8,890.40 0.00 8,890.40
4 9/20/2018 Fund
GNMA MBS cor
36202D2A2  General 0.000 8/20/2015 8/20/2015 9/20/2018 7.758.22 7,758.22 0.00 7,758.22
4 9/20/12018 Fund
GNMA MBS cop
36202DZA2  General 0.000 7/20/2015 7/20/12015 9/20/2018 4,450.72 4,450.72 0.00 4,450.72
4 9/2012018 Fund
GNMA MBS cop
4 9/20/2019 36202EBMO  Community  0.000 9/21/20156 9/21/2015 9/20/2018 7.625.39 7.625.39 0.00 7.625.39
Development
GNMA MBS cop
492002019 J36202EBMO  Community  0.000 8/20/2015  8/20/2015  9/20/2019 2,833.85 2,933.85 0.00 2,933.85
Development
GNMA MBS cop
4 912012019 36202EBMO0  Community  0.000 7/20/2015  7/20/2015  9/20/2019 2,742.54 274254 0.00 2,742 54
Development
Sub Total /
Average 332,325.60 332,325.60 0.00 332,325.60
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YTM

Partfolio Trade Settlement Maturity Face
Description CUSIPfTicker Name Cost Date Date Date Amount/Shares  Principal Price  Interest/Dividends Total
WITHDRAW
Raymond COP 1992
James - CIP  MMS236 Water & 0.000 9/30/2015  9/30/2015 0.03 0.03 0.00 0.03
MM Sewer Bond
Raymond
James - CIP MM9241 COP Water 4000 913012015  9/30/2015 1.79 1.79 0.00 179
MM & Sewer
Raymond copP
James - CIP  MM5517 Community  0.000 9/30/2015  9/30/2015 0.14 0.14 0.00 0.14
MM Development
Raymond COoP
James - CIP  MM9279 General 0.000 9/30/2015 9/30/2015 0.34 0.34 0.00 0.34
MM Fund
Raymond COP 1992
James - CIP MM8236 Water & 0.000 8/31/2016 8/31/2015 0.07 0.07 0.00 0.07
Mt Sewer Bond
Raymond
James-CIP MM8217  Son WAl 5000 g31/2015 813112015 0.04 0.04 0.0 0.04
M
Raymond COP 2013
James - CIP  MM5687 Construction 0.000 8/31/2015  8/31/2015 14.81 14.81 0.00 14.81
MM Fund
Raymand COP Water
James - CIP MM9241 & Sewer 0.000 8/31/2015 8/31/2015 52,455.36 52,455.36 0.00 62,455.36
MM
Raymond COP
James - CIP  MM5517 Community 0.000 8/31/2015 8/31/2015 6,470.19 5,470.19 0.00 5470.19
MM Development
Raymond COP
James - CIP MM9279 General 0.000 8/31/2015 8/31/2015 13,092.48 13,092.48 0.00 13,092.48
MM Fund
Raymond COP 1992
James - CIP MM9236 Water & 0000 7/31/2015  7/31/201§ 0.15 0.15 0.00 0.15
MM Sewer Bond
Raymond
James - DP MM9814 gg;::se 0000 7/2/2015 71212015 0.36 0.36 0.00 0.36
MM
Sub Total /
Average 71,035.76 71,035.76 0.00 71,035.76
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