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. E. Anderson, Finance Director
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City of Paris

QUARTERLY Transaction Summary - Detail
Group By: Action

Portfolio / Report Group: Afl Portfolios

Begin Date: 10/1/2016, End Date: 12/31/2016

Tracker Report

YTM™M
Pertfolio @ Trade  Settlement Maturity Face
Description CUSIP{Ticker Name Cost Date Date Date  Amount/Shares Principal Price Interest/Dividends Total
suy
FHLMC 1 COP Waler
6/29/2017 3137EADH9  and Sewer  0.510 12/15/2016 12/16/2016 6/29/2017 1,000,000.00 1,002,619.60 100.26196 4,638.89 1,007,258.49
Fund
FHLMC 1 cop
62012017  3137EADH9 FC:sen:]aral 0.510 12/16/2016 12/16/2016 6/29/2017 2,000,000.00 2,005,239.20 100.26196 9,277.78 2,014,516.98
un
FNMA MBS COP Water
2.5 8/1/2026 3138WHTB85 Contract 2.250 12/27/2016 12/27/12016 8/1/2026 98,751.74  100,881.08 102.156256 178.30  101,059.38
FNMA MBS COP Water
2.5 8/1/2026 3138WHT85 3 Sewer 0.000 12/27/2016 12/27/2016  8/1/2026 291,5662.78  297,839.39 102.156251 526.41  298,365.80
FNMA MBS COP PEG
2.5 8/1/2026 3138WHT8S Account 0.000 12/27/2016 12/27/2016 8/1/2026 371,494.37  379,505.02 102.156331 670.75 380,175.77
FNMA MBS COP 1902
3138WHT85 Water & 2.250 12/21/2016 12/27/2016  8/1/2026 780,609.05 797,440.94 102.156251 1,409.43  798,850.37
2.58/1/2026
Sewer Bond
Sub Total / 4,542,407.94 4,583,525.23 16,701.56 4,600,226.79
Average
DEPOSIT
Raymond COP 1992
James - CIP  MM9236 Waler & 0.000 12/31/2016 12/31/2016 4,206.19 4,206.19 100 0.00 4,206.19
MM Sewer Bond
Raymond COP 1992
James - CIP  MM9236 Water & 0.000 12/31/2016 12/31/2016 49,535.06 49,535.06 100 0.00 49,535.06
MM Sewer Bond
Raymond COP 1992
James - CIP MM9236 Water & 0.000 12/31/2016 12/31/2016 798,850.37  798,850.37 100 0.00 798,850.37
MM Sewer Bond
Raymond COP Water
James - CIP MMO217 Contract 0.000 12/31/2016 12/31/2016 1,298.58 1,298.58 100 0.00 1.298.58
MM ontrac
Raymond COP Water
James - CIP MM9217 Contract 0.000 12/31/2016 12/31/2016 14,216.06 14,216.06 100 0.00 14,216.06
MM ntrac!
Raymond COP Waler
James - CIP MM9217 Contract 0.000 12/31/2016 12/31/2016 101,031.95 101,031.95 100 0.00 10103195
MM
Raymond COP Water
James - CIP MMS241 & Sewer 0.000 12/31/2016 12/31/2016 30,296.93 30,296.93 100 0.00 30.286.93
MM
Raymond COP .
James - CIP MM9279 General 0.000 12/31/2016 12/31/2016 5,035.36 5,036.36 100 0.00 5,035.36
MM Fund
Raymond CoP
James - CIP MM9279 General 0.000 12/31/2016 12/31/2016 10,281.54 10,281.54 100 0.00 10,281.54
MM Fund
Raymond cOoP
James - CIP MM9279 General 0.000 12/31/2016 12/31/2016 2,014,516.98 2,014,516.98 100 0.00 2,014,516.98
MM Fund
Raymond COP Water
James - CIP MM9241 & Sewer 0.000 12/30/2016 12/30/2016 2,576.32 2,576.32 100 0.00 2,576.32
MM
Raymond COP Water
James - CIP  MM9241 & Sewer 0.000 12/30/2016 12/30/2016 298,365.80 208,365.80 100 0.00 298,365.80
MM
Raymond COP
James - CIP  MM5517 Communily  0.000 12/30/2016 12/30/2016 145.28 145.38 100 0.00 14538
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 corP
James - CIP  MM5517 Community  0.000 12/30/2016 12/30/2016 2,436.56 2,436.56 100 0.00 2436.56
MM Development
Raymond COP 1992
James - CIP  MM9236 Water & 0.000 11/30/2016 11/30/2016 4,312.34 4312.34 100 0.00 431234
MM Sewer Bond
Raymond COP 1992
James - CIP MM9236 Water & 0.000 11/30/2016 11/30/2016 54,903.08 54,903.08 100 0.00 54,803.08
MM Sewer Bond
Raymond COP Water
James - CIP MM9217 0.000 11/30/2016 11/30/2016 1,328.04 1,328.04 100 0.00 1,328.04
MM Contract
Raymond COP Water
James - CIP MM9217 Contract 0.000 11/30/2016 11/30/2016 15,002.09 15,002.08 100 0.00 15,002.09
MM ontrac
Raymond COP Water
James - CIP MM9241 &S 0.000 11/30/2016 11/30/2016 2,634.57 2,634.57 100 0.00 263457
MM ewer
Raymond COP Water
James - CIP MM9241 &S 0.000 11/30/2016 11/30/2016 31,959.37 31,859.37 100 0.00 31,959.37
MM ewer
Raymond COP
James - CIP MM5517 Community  0.000 11/30/2016 11/30/2016 160.29 160.29 100 0.00 160.29
MM Development
Raymond copr
James - CIP MMS5517 Community  0.000 11/30/2016 11/30/2016 4,473.20 4,473.20 100 0.00 4,473.20
MM Development
Raymond COoP
James - CIP MM8279 General 0.000 11/30/2016 11/30/2016 296.93 296,93 100 0.00 296.93
MM Fund
Raymond copP
James - CIP MM9279 General 0.000 11/3072016 11/30/2016 6,521.14 6,521.14 100 0.00 6,521.14
MM Fund
Raymond COP 1992
James - CIP MM9236 Water & 0.000 10731/2016 10/31/2016 4,404.11 4,404.11 100 0.00 4,404.11
MM Sewer Bond
Raymond COP 1992
James - CIP  MM9236 Waler & 0.000 1073172016 10/31/2016 47,250.19 47,250.19 100 0.00 47,250.19
MM Sewer Bond
Raymond COP Waler
James - CIP MM9217 Contract 0.000 10/31/2016 10/31/2016 1,355.46 1,355.46 100 0.00 1,355.46
MM ontrac
Raymand COP Water
James - CIP  MM9217 Contract 0.000 10/31/2016 10/31/2016 14,000.32 14,000.32 100 0.00 14,000.32
MM
Raymond COP 2013
James - CIP MM5687 Construction 0.000 10/31/2016 10/31/2016 28,125.24 28,125.24 100 0.00 28,125.24
MM Fund
Raymond COP Water
James - CIP MM9241 0.000 10/31/2016 10/31/2016 2,686.92 2,686.92 100 0.00 2,686.92
MM & Sewer
Raymand COP Water
James - CIP MM9241 & Sewer 0.000 10/31/2016 10/31/2016 28,858.67 28,858.67 100 0.00 28,858.67
MM ¢
Raymond coP
James - CIP  MM5517 Community  0.000 10/31/2016 10/31/2016 168.62 168.62 100 0.00 168.62
MM Development
Raymond COP
James - CIP MM5517 Community  0.000 10/31/2016 10/31/2016 2,497.42 2,497.42 100 0.00 249742
MM Development
Raymond CcOoP
James - CIP  MM9279 General 0.000 10/31/2016 10/31/2016 324.98 32498 100 0.00 324.98
MM Fund
Raymond coP
James - CIP  MM9279 General 0.000 10/31/2016 10/31/2016 9,216.36 9.216.36 100 0.00 9,216.36
MM Fund
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Tracker Report

YT™
Portfolio @ Trade  Settlement Maturity Face
Description CUSIP/Ticker Name Cost Date Date Date  Amount/Shares Principal Price Interest/Dividends Total
Raymond COP PEG
James -DP  MM9914 owilin 0.000 12/31/2016 12/31/2016 380,175.78  380,175.78 100 0.00 380,175.78
MM
Raymond COP Water
James-CIP  MM5281 and Sewer  0.000 12/29/2016 12/29/2016 500000  5,000.00 100 000 500000
MM Fund
Raymond COP Waler
James-CIP  MM5281 and Sewer  0.000 12/16/2016 12/16/2016 1,007,258.49 1,007,258.49 100 0.00 1,007,258.49
MM Fund
Raymond COP Water
James-CIP  MM5281 and Sewer  0.000 10/31/2016 10/31/2016 0.09 0.09 100 0.00 0.09
MM Fund
Raymond COP Water
James-CIP  MM5281 and Sewer  0.000 10/27/2016 10/27/2016 11,25000  11,250.00 100 0.00  11,250.00
MM Fund
Sub Total / 4,996,956.78 4,996,956.78 0.00 4,996,956.78
Average
INTEREST
FHLMC 1 COP Water
3137EADHY  and Sewer  0.000 12/29/2016 12/20/2016 6/29/2017 0.00 0.00 500000  5,000.00
6/29/2017 and
FHLMC 1 coe
3137EADHO  General 0.000 12/29/2016 12/29/2016 6/29/2017 0.00 0.00 10,000.00  10,600.00
6/29/2017 pone
FHLMC COP 1992
MBS 1.5  3137GA2D8 Water & 0.000 12M/2016 12/1/2016 8/15/2020 0.00 0.00 90.57 90.57
8/15/2020 Sewer Bond
FHLMC COP 1992
MBS 1.5  3137GA2D8 Water & 0000 11//2016  11/1/2016 8/152020 0.00 0.00 93.38 93.38
8/15/2020 Sewer Bond
FNMA COP Water
1.125 3135G0JA2  and Sewer  0.000 10/27/2016 10/27/2016 4/27/2017 0.00 0.00 1125000  11,250.00
412712017 Fund
FNMA COP 2013
1.125 3135G0JA2  Construction 0,000 10/27/2016 10/27/2016 4/27/2017 0.00 0.00 2812500  28,125.00
42712017 Fund
FNMA MBS COP Water
paisoey. 31i7rats SOPWARr 5000 421112016 127112016 31112023 0.00 0.00 120.48 120.48
FNMA MBS cop
31417FQT8  General 0.000 12/1/2016 12/1/2016 3/1/2023 0.00 0.00 150.60 150.60
2312023 o
ENMA MBS COP 1992
31417FQT8  Water & 0000 12/1/2016 12/1/2016  3/1/2023 0.00 0.00 436.74 436.74
2 3/1/2023
Sewer Bond
FNMA MBS COP Waler
230y, SVBARFT  C0° VAT 0000 12112016 127412016 31172023 0.00 0.00 310.87 310.87
FNMA MBS COP Water
2anozs. Svaearer  COP Walr o000 42112016 121112016 312023 0.00 0.00 602.30 602.30
COP 1992
DS 31418ARF7  Water& 0000 12/1/2016 12712016 3/1/2023 0.00 0.00 716.55 716.55
Sewer Bond
FNMA MBS COP Water
2ions. N1417FQTe TP WAr o000 1122016 111172016 3112023 0.00 0.00 125.54 125.54
FNMA MBS coP
31417FQT8  General 0000 11/1/2016 11/1/2016 3/1/2023 0.00 0.00 156.93 156.93
2 3/1/2023 one
COP 1992
PAMAMBS  31417FQT8  Water & 0000 M/1/2016 11712016  3/1/2023 0.00 0.00 455.10 456.10
2 3112023
Sewer Bond
FNMA MBS COP Water
oazozs. 31418ARF7 SORWAT 9000 11112016 11112016 3112023 0.00 0.00 318.14 318.14
FNMA MBS COP Water
a0y, 31418ARF7  CQPWAr o400 11112016 111172016 3172023 0.00 0.00 616.39 616.39
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Tracker Report

YT™
Portfolio @ Trade  Settlement Maturity Face
Description CUS!IPfTicker Name Cost Date Date Date  Amount/Shares  Principal Price  Interest/Dividends Total
COP 1992
PAMAMBS  31418ARF7  Water& 0000 1112016  11/1/2016  3/1/2023 0.00 0.00 733.31 733.31
2 3/1/2023
Sewer Bond
FNMA MBS COP Water
271142023 31418AU22 & Sewer 0.000 12/1/2016 12/1/2016 7/1/2023 0.00 0.00 746.43 746.43
FNMA MBS COP Water
271112023 31418AU22 & Sewer 0.000 11/1/2016 11/1/2016 7/1/2023 0.00 0.00 760.83 760.83
FNMA MBS
25 31418AZ35 gop Water 0.000 12/1/2016  12/1/2016 11/1/2023 0.00 0.00 565.35 565.35
ontract
11142023
FNMA MBS
) 3418az3s  SOPWAler 4000 12112016 121172016 11/1/2023 0.00 0.00 614.75 614.75
& Sewer
11/1/2023
FNMA MBS COP 1992
25 31418AZ35 Water & 0.000 12/1/2016  12/1/2016 11/1/2023 0.00 0.00 977.02 977.02
1171/2023 Sewer Bond
FNMA MBS
25 I1418AZIS  Gor AT 4000 11112016 11/1/2016 117112023 0.00 0.00 57875 57875
11/1/2023
FNMA MBS
25 31418AZ35 COP Water 0.000 11/1/2016  11/1/2016 11/1/2023 0.00 0.00 629.33 629.33
& Sewer
11/1/2023
FNMA MBS COP 1992
25 3141BAZ35 Waler & 0.000 11/1/2016  11/1/2016 11/1/2023 0.00 0.00 1,000.18 1,000.18
11/1/2023 Sewer Bond
FNMA MBS COP Waler
2.5 3/1/2024 31418BBA3 Contract 0.000 12/25/2016 12/25/2016 3/1/12024 0.00 0.00 118.00 118.00
FNMA MBS COP 1992
31418BBA3  Water & 0.000 12/25/2016 12/25/2016 3/1/12024 0.00 0.00 572,32 §72.32
2.5 3/1/2024
Sewer Bond
FNMA MBS COP Water
2.5 3/1/2024 31418BBA3 Contract 0.000 11/25/2016 11/25/2016  3/1/2024 0.00 0.00 120.54 120.54
FNMA MBS COP 1992
2.5 31112024 31418BBA3  Water & 0.000 11/2512016 11/25/12016 3/1/2024 0.00 0.00 584.62 584.62
: Sewer Bond
FNMA MBS COP 1992
31418BBA3  Water & 0.000 11/25/2016 11/25/2016  3/1/2024 0.00 0.00 584.62 584 .62
2.5 3/1/2024
Sewer Bond
FNMA MBS COP Water
2.5 31112024 31418BBA3 Contract 0.000 10/25/2016 10/25/2016 3/1/2024 0.00 0.00 123.38 123.38
FNMA MBS COP 1992
31418BBA3  Water & 0.000 10/25/2016 10/25/2016 3/1/2024 0.00 0.00 598.37 598.37
2.5 3/1/2024
Sewer Bond
FNMA MBS COP Water \
2.5 3112026 31418BZS8 Contract 0.000 12/1/2016 12/1/2016  3/1/2026 0.00 0.00 304.33 304.33
FNMA MBS COP Water
2.5 3/1/2026 31418B2S8 & Sewer 0.000 12/1/2016 12/1/2016  3/1/2026 0.00 0.00 492.30 492.30
FNMA MBS COP 1992
31418BZS8  Waler & 0000 12/1/2016 12/1/2016 3/1/2026 0.00 0.00 1,199.42 1,199.42
2.5 3/1/2026
Sewer Bond
FNMA MBS COP Waler
2.5 3/1/2026 31418BZS8 Contract 0.000 11/1/2016  11/1/2016  3/1/2026 0.00 0.00 310.56 310.56
FNMA MBS COP Water
2.5 3/1/2026 31418BZS8 & Sewer 0.000 11/1/2016  11/4/2016 3/1/2026 0.00 0.00 §502.37 502.37
FNMA MBS COP 1992
31418BZS8  Water & 0.000 11/1/2016  11/1/2016 3/1/2026 0.00 0.00 1,223.96 1,223.96
2.5 3/1/2026
Sewer Bond
FNMA MBS COP 1992
3.5 J1417YTE7T  Water & 0.000 12/1/2016 12/1/2016 10/1/2020 0.00 0.00 213.48 21348
10/1/2020 Sewer Bond
FNMA MBS COP 1992
35 31417YTE7  Water & 0.000 11/1/2016  11/1/2016 10/1/2020 0.00 0.00 221.61 221.61
10/1/2020 Sewer Bond

httne tvd trarkar e ram/Anne!TrankariDanartoal/DN acavDdt=A4A N4 10N AR AN IR 4 1A AL 0 o o % s embe vom ™ e e O e e P . s ae

NN - e e e o w me



Tracker Report

YTM
Portfolio @ Trade  Settlement Maturity Face
Description CUSIPfTicker Name Cost Date Date Date  Amount/Shares Principal Price  Interest/Dividends Total
GNMA MBS copP
36202DZA2  General 0.000 12/1/2016 12/1/2016 9/20/2018 0.00 0.00 130.92 130.92
4.9/20/12018 Fund
GNMA MBS cop
3620202A2  General 0.000 11/1/2016  11/1/2016 9/20/2018 0.00 0.00 140.00 140.00
4 9/20/2018 Fund
GNMA MBS cop
36202EBM0  Community 0.000 12/1/2016  12/1/2016 9/20/2019 0.00 0.00 145.38 145.38
4 .9/20/2019
Development
GNMA MBS cop
36202EBMO  Community  0.000  11/1/2016  11/1/2016 9/20/2019 0.00 0.00 160.29 160.29
4 9/20/2019
Development
Raymond COP Water
James-CIP MM5281 and Sewer  0.000 10/31/2016 10/31/2016 0.00 0.00 0.09 0.09
MM Fund
Raymond COP Water
James-CIP  MM5281 and Sewer 0.000 10/27/2016 10/27/2016 0.00 0.00 11,250.00 11,250.00
MM Fund
Sub Total / 0.00 0.00 84,171.10  84,171.10
Average
PRINCIPAL PAY DOWN
FHLMC COP 1992
MBS 1.5 3137GA2D8 Water & 0.000 12/27/2016 12/27/2016 8/15/2020 3,373.84 3,373.84 0 0.00 3,373.84
8/15/2020 Sewer Bond
FHLMC COP 1992
MBS 1.5 3137GA2D8 Water & 0.000 11/15/2016 11/15/2016 8/15/2020 2,247 .14 2,247 14 0 0.00 224714
8/15/2020 Sewer Bond
FHLMC COP 1992
MBS 1.5 3137GA2D8 Waler & 0.000 10/17/2016 10/17/2016 8/15/2020 3,865.49 3,865.49 0 0.00 3,865.48
8/15/2020 Sewer Bond
FNMA MBS COP Water
2 31112023 31417FQT8 & Sewer 0.000 12/27/2016 12/27/2016 3/1/2023 1,843.35 1,843.35 0 0.00 1,843.35
FNMA MBS cop
2 31112023 31417FQT8  General 0.000 12/27/12016 12/27/2016 3/1/2023 2,304.18 2,304.18 0 0.00 2,304.18
Fund
FNMA MBS COP 1992
31417FQT8  Water & 0.000 12/27/12016 12/27/2016 3/1/2023 6,682.13 6,682,13 0 0.00 6,682.13
2 3/1/2023
Sewer Bond
FNMA MBS COP Water
23/1/2023 31418ARF7 Contract 0.000 12/27/2016 12/27/2016  3/1/2023 3.994.39 3,994.39 0 0.00 3,994.39
FNMA MBS COP Water
2 3/1/2023 31418ARF7 2 Sewer 0.000 12/27/2016 12/27/2016 3/1/2023 3,869.56 3,869.56 V] 0.00 3,869.56
FNMA MBS COP Water
231112023 31418ARF7 & Sewer 0.000 12/27/2016 12/27/12016 3/1/2023 3,869.57 3.869.57 0 0.00 3.869.57
FNMA MBS COP 1992
31418ARF7  Water & 0.000 12/27/2016 12/27/12016  3/1/2023 4,603.53 4.603.53 0 0.00 4,603.53
2 3/1/2023
Sewer Bond
FNMA MBS COP 1992
31418ARF7  Water & 0.000 12/27/2016 12/27/2016  3/1/2023 4,603.54 4,603.54 0 0.00 4,603.54
2 31172023
Sewer Bond
FNMA MBS COP Water
2 3/1/2023 31417FQT8 & Sewer 0.000 11/25/2016 11/25/2016  3/1/2023 3,038.19 3,038.19 0 0.00 3,038.19
FNMA MBS cop
2 37112023 31417FQT8 Senderal 0.000 11/25/2016 11/25/2016  3/1/2023 3,797.74 3,797.74 0 0.00 3,797.74
un
FNMA MBS CoP 1992
31417FQT8  Waler & 0.000 11/25/2016 11/25/2016  3/1/2023 11,013.44 11,013.44 0 0.00 11.013.44
2 3172023
Sewer Bond
FNMA MBS COP Water
2 3112023 31418ARF7?7 Contract 0.000 11/25/2016 11/25/2016  3/1/2023 4,363.18 4,363.18 0 0.00 4,363.18
FNMA MBS COP Water
2 3/1/2023 3141BARF7 & Sewer 0.000 11/25/2016 11/25/12016 3/1/2023 4,226.83 4,226.83 (¢} 0.00 4,226.83
FNMA MBS COP Water
2 3/1/2023 31418ARF7 & Sewer 0.000 11/25/2016 11/25/2016 3/1/2023 4,226.84 4,226.84 0 0.00 4,226.84
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Tracker Report

YTM™M
Portfolio Trade  Settlement Maturity Face
Doscription CUSIP/Ticker Name Cost Date Date Date  Amount/Shares Principal Price Interest/Dividends Total
FNMA MBS COP 1992
25 31418AZ35 Waler & 0.000 10/25/2016 10/25/2016 11/1/2023 10,983.78 10,983.78 0.00 10,983.78
11/1/2023 Sewer Bond
FNMA MBS COP Water
2.5 3/1/2024 31418BBA3 Contract 0.000 12/27/2016 12/27/2016 3/1/2024 1,190.23 1,190.23 0.00 1,190.23
ENMA MBS COP 1992
31418BBA3  Water & 0.000 12/2712016 12/27/12016  3/1/2024 5772.63 5,772.63 0.00 5,772.63
2.5 3/1/2024
Sewer Bond
FNMA MBS COP Water
2.5 3/1/2024 31418BBA3 Contract 0.000 11/25f2016 11/25/2016  3/1/2024 1,217.23 1,217.23 0.00 1.217.23
FNMA MBS COP 1992
31418BBA3  Water & 0.000 11/25/2016 11/25/2016 3/1/2024 5,903.58 5,903.58 0.00 5903.58
2.5 3/1/2024
Sewer Bond
FNMA MBS COP Water
2.5 3/1/2024 31418BBA3 Contract 0.000 10/25/2016 10/25/2016 3/1/2024 1,361.30 1,361.30 0.00 1,361.30
ENMA MBS COP 19892
31418BBA3  Water & 0.000 10/25/2016 10/25/2016 3/1/2024 6.602.31 6,602.31 0.00 6,602.31
2.5 3/1/2024
Sewer Bond
FNMA MBS COP Water
2.5 3/1/2026 31418B2S8 Contract 0.000 12/27/2016 12/27/2016 3/1/2026 2,664.56 2,664.56 0.00 2,664.56
FNMA MBS COP Water
2.6 3/1/2026 31418B2S8 2 Sewer 0.000 12/27/2016 12/27/2016 3/1/2026 4,310.31 4,310.31 0.00 4,310.31
FNMA MBS COP 1992
31418BZS8  Water & 0.000 12/27/2016 12/27/2016 3/1/2026 10,501.49 10,501.49 0.00 10,501.49
2.5 3/1/2026
Sewer Bond
FNMA MBS COP 1992
3141882S8  Water & 0.000 11/30/2016 11/30/2016  3/1/2026 11,780.69 11,780.69 0.00 11,780.69
2.53/1/2026
Sewer Bond
FNMA MBS COP Water
2.6 3/1/2026 31418BZS8 Contract 0.000 11/25/2016 11/25/2016  3/1/2026 2,989.13 2,989.13 0.00 2,989.13
FNMA MBS COP Water
2.5 3/1/2026 314188288 & Sewer 0.000 11/25/2016 11/25/2016 3/1/2026 4,835.36 4,835.36 0.00 4835.36
FNMA MBS COP Water
2.5 31112026 31418BZS8 Contract 0.000 10/25/2016 10/25/2016 3/1/2026 2,148.14 2,148.14 0.00 2,148.14
FNMA MBS COP Water
2.5 3/1/2026 314188288 & Sewer 0.000 10/25/2016 10/25/2016 3/1/2026 3,474.93 3.474.93 0.00 347493
FNMA MBS COP 1982
31418B2S8  Waler & 0.000 10/25/2016 10/25/2016  3/1/2026 8,466.20 8,466.20 0.00 8,466.20
2.5 3/1/2026
Sewer Bond
FNMA MBS COP 1992
35 N417YTET  Water & 0.000 12/27/2016 12/27/2016 10/1/2020 2,994 .95 2,994.95 0.00 2,994.95
10/1/2020 Sewer Bond
FNMA MBS COP 1992
35 31417YTE?  Water & 0.000 11/25/2016 11/25/2016 10/1/2020 2,784.65 2,784.65 0.00 2,784.65
10/1/2020 Sewer Bond
FNMA MBS COP 1992
35 31417YTE7  Waler & 0.000 10/25/2016 10/25/2016 10/1/2020 3,124.70 3,124.70 0.00 3,124.70
10/1/2020 Sewer Bond
GNMA MBS cop
36202D2A2  General 0.000 12/20/2016 12/20/2016 9/20/2018 2,731.18 2,731.18 0.00 2,731.18
4 9/20/2018 Fund '
GNMA MBS cop
4 9/20/2018 362020ZA2 General 0.000 11/21/2016 11/21/2016 9/20/2018 2.723.40 2.723.40 0.00 2,723.40
Fund
GNMA MBS cop
3620202A2 General 0.000 10/20/2016 10/20/2016 9/20/2018 7.603.84 7,603.84 0.00 7,603.84
4 9/20/2018 Fund '
GNMA MBS cop
36202EBM0  Community  0.000 12/20/2016 12/20/2016 9/20/2018 2,436.56 2,436.56 0.00 2,436.56
4 9/20/2019 o
evelopment
GNMA MBS COP .
49/20/2010 36202EBMO  Community 0000 11/23/2016 11/23/12016 9/20/2019 4,473.20 4,473.20 0.00 4,473.20
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Tracker Report

YTM

Portfolio @ Trade  Settlement Maturity Face
Dascription CUSIP/Ticker Name Cost Date Date Date  Amount/Shares Principal Price  Interest/Dividends Total
Raymond corP
James - CIP MM9279 General 0.000 10/31/2016 10/31/2016 9,541.32 9,541.32 0.00 9,541.32
MM Fund
Raymond COP PEG
James -DP  MM9914 A t 0.000 12/31/2016 12/31/2016 380,175.77  380,175.77 0.00 380,175.77
MM ccoun
Raymond COP Water
James-CIP  MM5281 and Sewer  0.000 12/16/2016 12/16/2016 1,007,258.49 1,007,258.49 0.00 1,007,258.49
MM Fund
Raymond COP Waler
James-CIP MM5281 and Sewer  C.000 12/6/2016 12/6/2016 0.09 0.09 0.00 0.09
MM Fund
Raymond COP Water
James-CIP MM5281 and Sewer  0.000 10/31/2016 10/31/2016 11,250.00 11,250.00 0.00 11,250.00
MM Fund
Sub Total /
Average 4,981,673.37 4,981,673.37 0.00 4,981,673.37
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