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.

W. k. Anderson, Finance Director
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City of Paris

QUARTERLY Transaction Summary - Detall
Group By: Action

Portfolio / Report Group: All Portfolios

Begin Date: 1/1/2016, End Date: 3/31/2016

Tracker Report

YTM
Portfolio @ Trade  Settlement Maturity Face
Description CUSIP/Ticker Name Cost  Date Date Date  Amount/Shares  Principal Price Interest/Dividends Total
8uy
FHLB 0.5 COP 2013
21262016 3130A75J0  Construction 0.422 1/27/2016  1/27/2016 7/26/2016  10,000,000.00 10,003,859.99  100.0386 0.00 10,003,859.99
Fund
FNMA MBS COP Walter
2.5 31112026 314188288 Contract 2026 2/19/2016  2/24/2016  3/1/2026 170,000.00 177,.278.13 104.281253 271.53 177,549.66
FNMA MBS COP Water
2.5 3112026 31418BZS8 & Sewer 0.000 2/24/2016  2/24/2016 3/1/2026 275,000.00 286,773.44 104.281251 439.24 287,212.68
FNMA MBS COP 1952
314188258  Water & 0.000 2/24/2016  2/24/2016 3/1/2026 670,000.00 698,684.38 104.281251 1.070.14 689,754.52
2.5 3/1/2026
Sewer Bond
T.Bond 0.5 COP Water
7/31/2016 912828WX4 and Sewer  0.352 2/5/2016 2/5/2016 7/31/2016 1,000,000.00 1,000,720.00 100.072 68.68 1,000,788.68
Fund
T-Bond 0.5 cop
713172016 912828WX4  Gereral 0352 2/5/2016 2152016 7/31/2016 4,000,000.00 4,002,880.00 100.072 27473 4,003,154.73
Fund
Sub Total/ 16,115,000.00 16,170,195.94 2,124.32 16,172,320.26
Average
DEPOSIT
Raymond COP 1992
James - CIP  MM9236 Waler & 0.000 3/31/2016  3/31/2016 5,147.33 5,147.33 100 0.00 5,147.33
MM Sewer Bond
Raymond COP 1992
James - CIP MM9236 Water & 0000 3/31/2016 3/31/2016 46,582,63 46,582.63 100 0.00 46,582.63
MM Sewer Bond
Raymond
James -CIP MMo217  SOP WA o000 3312016 33112016 157195 1571.95 100 000 157195
MM
Raymond COP Water
James - CIP MM9217 Contract 0.000 3/31/2016 3/31/2016 13,839.83 13,839.83 100 0.00 13,839.83
MM
Raymond
James - CIP MM9241 g%l:x\ée:ler 0.000 3/31/2016 3/31/2016 3,119.54 3,119.54 100 0.00 3,119.54
MM
Raymond COP Water
James - CIP  MM9241 0.000 3/31/2016 3/31/2016 29,502.48 29,502.48 100 0.00 29,502.48
MM & Sewer
Raymond copP
James - CIP MM5517 Community 0000 3/31/2016  3/31/2016 226.62 226.62 100 0.00 226.62
MM Devslopment
Raymond corp
James - CIP MMS5517 Community  0.000 3/31/2016  3/31/2016 2,433.26 2,433.26 100 0.00 2433.26
MM Development
Raymond COP
James - CIP  MM9279 General 0.000 33172016 3/31/2016 487.68 487.68 100 0.00 487.68
MM Fund
Raymond COP
James - CIP  MM9279 General 0.000 3/31/2016 3/31/2016 13,514.57 13,514.57 100 0.00 13,514.57
MM Fund
Raymond COP 1892
James - CIP MM9236 Water & 0.000 2/29/2016 2/29/2016 3,832.31 3,832.31 100 0.00 3.832.31
MM Sewer Bond
Raymond COP 1992
James - CIP MM9236 Water & 0.000 2/29/2016 2/29/2016 42,430.04 42,430.04 100 0.00 42,430.04
MM Sewer Bond
Raymond COP 1992
James - CIP  MM9236 Water & 0.000 2/29/2016  2/29/2016 699,754.52 699,754.52 100 0.00 699,754.52
MM Sewer Bond
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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

Raymond COP 2013

James - CIP MMS687 Construction 0,000 1/29/2016  1/29/2016 0.00 0.00 11.96 11.96

MM Fund

Raymond COP Water

James - CIP  MM9241 & o€ 0000 172912016  1/29/2016 0.00 0.00 0.05 0.05

MM

Raymond cop

James -CIP MM5517 Community 0000 1/29/2016  1/29/2016 0.00 0.00 0.03 0.03

MM Development

Raymond cop

James -CIP MM9279 General 0.000 1/29/2016  1/29/2016 0.00 0.00 0.04 0.04

MM Fund

Raymond COP 2013

James - CIP MM5687 Construction 0.000 1/27/2016  1/27/2016 0.00 0.00 7.09 7.09

MM Fund

Sub Total/

Rvoraan 0.00 0.00 37,809.53  37,809.53

MATURED

FHLB 0.34 COP 2013

thimots  3130A2QU3  Construction 0.000 1/26/2016  1/25/2016 1/25/2016  10,000,000.00 10,000,000.00 0.00 10,000,000.00
Fund

f\;’grzg':” 10,000,000.00 10,000,000.00 0.00 10,000,600.00

PRINCIPAL PAY DOWN

FHLMC COP 1992

MBS 15  3137GA2D8  Waler & 0000 3/15/2016 3/15/2016 8/15/2020 2,923.03 2,923.03 0.00 2,923.03

8/15/2020 Sewer Bond

FHLMC COP 1982

MBS1.5  3137GA208 Waler & 0.000 2/16/2016 2/16/2016 8/15/2020 4,646.26 4,646.26 0.00 4.646.26

8/15/2020 Sewer Bond

FHLMC COP 1992

MBS 15  3137GA208 Water & 0.000 1/15/2016  1/15/2016 8/15/2020 3,582.76 3,582.76 0.00 3,582.76

8/15/2020 Sewer Bond

;';7’1';‘23"2335 31417FQT8 g%z V‘V’Zf‘e' 0.000 3/28/2016 3/28/2016 3/1/2023 1,604.67 1.604.67 0.00 1,604.67

FNMA MBS cop

mam02s. 31417FQT8  General 0.000 3/28/2016 3/28/2016 3/1/2023 2,005.83 2,005.83 0.00 2.005.83
Fund

FNMA MBS COP 1992

23003 31417FQT8 Water 8 0000 3/28/2016 3/28/2016 3/1/2023 5,816.92 5,816.92 0.00 5816.92
Sewer Bond

;";’,"1‘;‘23‘2%5 31418ARF7 gggr‘;‘g‘e’ 0000 3/28/2016 3/28/2016  3/1/2023 4,424.32 4,424.32 0.00 442432

o 31418aRF7  COPWater o000 32812016 32812016 31112023 4,286.05 4,286.05 0.00 4.286.05

oy 31at8arF7  COPWater o000 32812016  3r28/2016 31112023 4,286.06 4,286.06 0.00 4,286.06

ENMA MBS COP 1992

5312023 31418ARFT  Water & 0.000 3/28/2016 3/28/2016 3/1/2023 5,099.02 5,000.02 0.00 5.099.02
Sewer Bond

FNMA MBS caop 1892

2 3/1/2023 31418ARF7 Water & 0.000 3/28/2016 3/28/2016 3/1/2023 5,099.03 5,099.03 0.00 5,099.03
Sewer Bond

;gm‘zgﬂz‘g‘"’ 31417FQT8 g%’:xfr""' 0.000 2/25/2016 2/26/2016 3/1/2023 1,375.48 1,375.48 0.00 1,375.48

FNMAMSS cop

Aoy 31417FQT8 General 0000 2/25/2016 2/25/2016 3/1/2023 1,719.36 1,719.36 0.00 1,719.36
un

FNMA MBS gop 1992

D oops. 31417FQT8  Water & 0.000 2252016 2/25/2016 3/1/2023 4,986.13 4,986.13 0.00 4,986.13
Sewer Bond

FNMA MBS COP Water

oy, 31418ARF7  COPWAler o000 312512016 21252016 31112023 4,82152 4,821.52 0.00 4.821.52
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Tracker Report

YT™M
Portfolio Trade  Settlement Maturity Face
Description CUSIP/Ticker Name Cost  Date Date Date  Amount/Shares  Principal Price Interest/Dividends Total
FNMA MBS COP Water
263112024 31418BBA3 Contract 0.000 3/28/2016 3/28/2016 3/1/2024 1,277.90 1,277.90 0.00 1,277.90
FNMA MBS COP 1992
2.5 3/1/2024 31418BBA3  Water & 0.000 3/28/2016  3/28/2016 3/1/2024 6,197.80 6,197.80 0.00 6,197.80
: Sewer Bond
FNMA MBS COP Water
2.5 34112024 31418BBA3 Contract 0.000 2/25/2016  2/25/2016 3/1/2024 1,512.85 1,512.85 0.00 1,512.85
FNMA MBS COP 1992
31418BBA3  Waler & 0.000 2/25/2016 2/25/2016 3/1/2024 7,337.32 7,337.32 0.00 7.337.32
2.5 311/2024
Sewer Bond
FNMA MBS COP Water
2.5 31112024 31418BBA3 Contract 0.000 1/25/2016 1/25/2016 3/1/2024 1,293.54 1,293.54 0.00 1,293.54
FNMA MBS COP 1992
314188BA3  Water & 0.000 1/25/2016 1/25/2016 3/1/2024 6,273.65 6,273.65 0.00 6,273.65
2.53/1/2024
Sewer Bond
FNMA MBS COP Water
2§ 3/1/2026 31418BZS8 Contract 0.000 3/28/2016 3/28/2016 3/1/2026 1,771.53 1.771.53 0.060 1,771.53
FNMA MBS COP Walter
2.5 3112026 31418B2S8 & Sewer 0.000 3/28/2016  3/28/2016  3/1/2026 2,865.70 2,865.70 0.00 2,865.70
ENMA MBS COP 1992
314188BZS8  Water & 0.000 3/28/2016 3/28/2016 3/1/2026 6,981.90 6,981.90 0.00 6,981.90
2.5 3/1/2026 s
ewer Bond
FNMA MBS COP 1992
3.8 J1417YTE7 Water & 0.000 3/28/2016 3/28/2016 10/1/2020 3,463.36 3,463.36 0.00 3,463.36
10/1/2020 Sewer Bond
FNMA MBS COP 1992
35 31417YTE7  Water & 0.000 2/25/2016  2/25/2016 10/1/2020 3,498.40 3,498.40 0.00 3498.40
10/1/2020 Sewer Bond
FNMA MBS COP 1992
X 31417YTE7  Water & 0.000 1/25/2016 1/25/2016 10/1/2020 3,492.55 3,492.55 0.00 3,492.55
10/1/2020 Sewer Bond
GNMA MBS cop
362020ZA2  General 0.000 3/21/2016 3/21/2016 9/20/2018 11,508.74 11,508.74 0.00 11,508.74
4 9/120/2018 Fund
GNMA MBS cop
36202DZA2  General 0.000 2/22/2016 2/22/2016 9/20/2018 15,901.64 15,901.64 0.00 15,801.64
4 9/20/2018 Fund
GNMA MBS cop
36202D0ZA2  General 0.000 1/20/2016 1/20/2016 9/20/2018 4,321.80 4,321.80 0.00 4,321.80
4 9/20/2018 Fund '
GNMA MBS cop
4 9/20/2019 36202EBMO  Community 0.000 3/21/2016 3/21/2016 9/20/2019 2,433.26 2,433.26 0.00 2433.26
Development
GNMA MBS cop
4 912012019 36202EBMO  Community 0.000 2/22/2016 2/22/2016 9/20/2019 2,604.85 2,604.85 0.00 2,604.85
Development
GNMA MBS cop
492012019 J6202EBMO  Community  0.000 1/20/2016  1/20/2016 8/20/2019 6,510.06 6.510.06 0.00 6,510.06
Development
Sub Total /
Average 300,979.80 300,979.80 0.00 300,979.30
SELL
FNMA MBS COP Water
27112003 S1418AU22 o 0.000 1/25/2016 1/25/2016  7/1/2023 4,414.47 4,414.47 0.00 4,414.47
FNMA MBS COP Water
27112023 31418AU22 2 Sewer 0000 1/25/2016 1/25/2016 7/1/2023 6,131.20 6,131.20 0.00 6,131.20
Sub Total /
Average 10,545.67 10,545.67 0.00 10,545.67
WITHDRAW
Raymond COP 1992
James - CIP MM9236 Water & 0.000 3/31/2016 3/31/2016 61,730.05 51,730.05 0.00 51,730.06
MM Sewer Bond
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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
James - CIP MM8217 g?j&?‘er 0.000 3/31/2016  3/31/2016 15.411.81 15,411.81 0.00 15.411.81
MM
Raymond COP Water
James - CIP MM8241 & Sewer 0.000 3/31/2016  3/31/2016 3262200  32.622.09 000 3262209
MM
Raymond COP
James - CIP MM5517 Community  0.000 3/31/2016  3/31/2016 2,659.88 2,659.88 0.00 2,659.88
MM Development
Raymond COP
James - CIP MM9279 General 0.000 3/31/2016 3/31/2016 14,008.21 14,008.21 0.00  14,008.21
MM Fund
Raymaond COP 1992
James - CIP  MM9236 Water & 0000 2/29/2016  2/29/2016 4626222  46,262.22 000  46,262.22
MM Sewer Bond
Raymond COP 1992
James - CIP  MM9236 Water & 0.000 2/29/2016  2/29/2016 699,75452  699,754.52 0.00  699.754.52
MM Sewer Bond
Raymond
James-CIP MMe217 S0P WAler g4500 51202016 212012016 146.27 146.27 0.00 146.27
MM
Raymond
James-CIP MMe217  SOF WA 6000 2202016 212012016 391.04 391.04 0.00 391.04
MM
Raymond
James - CIP MM9217 82;;‘;?"" 0000 2/29/2016  2/29/2016 704.71 704.71 0.00 704.71
MM
Raymond
James - CIP MM9217 SOP Wale' 0000 212012016 212072016 1,512.85 1512.85 0.00 1,512.85
MM
Raymond
James -CIP MM9217 gggrﬁf‘” 0000 2/20/2016  2/29/2016 482152 4,821.52 0.00 4,821.52
MM
Raymond
James - CIP MM9217 COP Water 0,000 2/29/2016 212912016 6.277.41 6,277.41 0.00 6.277.41
MM
Raymond COP Water
James - CIP MM9241 & Sowe. 0.000 2/29/2016  2/29/2016 30,13628  30,136.28 000  30.136.28
MM
Raymond COP Water
James - CIP MM9241 5 Sewo 0.000 2/29/2016 2/29/2016 28721268  287.212.68 0.00  287,212.68
MM
Raymond COP
James - CIP MM5517 Community  0.000 2/29/2016  2/29/2016 2,840.18 2,840.18 0.00 2,840.18
MM Development
Raymond CcopP
James - CIP  MM9279 General 0000 2/29/2016  2/29/2016 18,16458  18,164.58 0.00  18,164.58
MM Fund
Raymond COP Water
James - CIP MM9217 Coniract 0000 2/24/2016 212412016 177,54966  177,549.66 0.00  177.549.66
MM
Raymand cop
James - CIP  MM9279 General 0000 2/5/2016  2/5/2016 400315473  4,003,154.73 0.00 4,003.154.73
MM Fund
Raymand COP Water
JMahr;\es-ClP MM9217 e 0000 2/3/2016  2/3/2016 0.02 0.02 0.00 0.02
Raymond COP 2013
James - CIP  MMS687 Construction 0.000 2/3/2016  2/3/2016 19.05 19.08 0.00 19.05
MM Fund
Raymond
James - CIP MM9217 COF Water 0000 1772016 1712016 0.02 0.02 0.00 0.02
MM
Raymond COP 2013
James - CIP MMS687 Construction 0.000 1/7/2016  1/7/2016 10.96 10.96 0.00 10.96
MM Fund
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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
James - CIP MM9241 CoPWater 0000 11772016 17712016 0.05 0.05 0.00 0.05
MM
Raymond COP
James - CIP  MM9279 General 0.000 /42016  1/4/2016 9,800.00 9,900.00 0.00 9,800.00
MM Fund
Raymond
James-DP MM914  SOPFEG 0000 1712018 17712016 060 0.60 0.00 0.60
MM
Raymond COP Water
James-CIP  NMIM5281 and Sewer 0000 2/5/2016  2/5/2016 1,000,788.68 1,000,788.68 0.00 1,000,788.68
MM Fund
Sub Total/ 6,406,080.07 6,406,080,07 0.00 6,406,080,07
Average
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