
928664AB7

VWALT 2009A 1% 7/15/11 1.0000 07/15/11 AAA     AAA 2,000,000.00 100.399 2,007,983.60         0.81% 2.10 0.55%

92977AAN3

WALOT 2006-1 A4 5.08% 5.0800 04/20/12 AAA    AAA 3,563,000.00 101.729 3,624,602.49         4.44% 2.68 0.99%

TOTAL FOR ASSET BACKED 12,838,188.93 12,976,134.27 3.56%

AGENCY NOTES

06050BAG6

BAC 2.1% 4/30/12 2.1000 04/30/12 AAA  AAA 3,330,000.00 100.800 3,356,630.01 1.82% 2.83 0.92%

06765XAA7

BARCLAYS BK 2.7% 3/5/12 2.7000 03/05/12 AAA  AAA 1,900,000.00 101.352 1,925,682.30         2.19% 2.66 0.53%

20272BAA2

COMMONWEALTH BK 2.4 01/12 2.4000 01/12/12 AAA  AAA 2,858,000.00 100.721 2,878,606.18 2.12% 2.52 0.79%

3137EAAZ2

FHLMC 4.625 10/25/12 4.6250 10/25/12 AAA  AAA 33,550,000.00 108.816 36,507,768.00       1.93% 3.18 9.99%

3137EABF5

FREDDIEMAC 3.25% 2/25/11 3.2500 02/25/11 AAA  AAA 18,800,000.00 103.712 19,497,780.80 1.09% 1.69 5.34%

3137EABL2

FHLMC 2.875 6/28/2010 2.8750 06/28/10 AAA  AAA 4,300,000.00 102.369 4,401,884.20         0.66% 1.05 1.20%

3137EABS7

FHLMC 4.125 09/13 4.1250 09/27/13 AAA  AAA 2,000,000.00 106.442 2,128,848.00 2.54% 3.98 0.58%

31398AUJ9

FNMA 2.875% 12/11/2013 2.8750 12/11/13 AAA  AAA 2,000,000.00 101.254 2,025,082.00         2.58% 4.22 0.55%

31398AVQ2

FNMA 1.75% 03/23/2011 1.7500 03/23/11 AAA  AAA 10,000,000.00 101.347 10,134,720.00 1.00% 1.78 2.77%

36967HAH0

GENERAL ELEC 2.2% 6/8/12 2.2000 06/08/12 AAA  AAA 3,751,000.00 101.044 3,790,156.69         1.84% 2.91 1.04%

38146FAA9

GOLDMAN 3.25% 6/15/12 3.2500 06/15/12 AAA  AAA 880,000.00 104.270 917,571.60 1.80% 2.87 0.25%
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38146FAF8

GOLDMAN 1.625% 7/15/2011 1.6250 07/15/11 AAA  AAA 3,845,000.00 100.716 3,872,514.82         1.28% 2.08 1.06%

38376HAA6

BK OF ENGLAND 2.375 3/12 2.3750 03/19/12 AAA  AAA 1,800,000.00 100.096 1,801,730.59 2.34% 2.72 0.49%

45324QAB2

INTNED 2.625 2/09/12 2.6250 02/09/12 AAA  AAA 3,900,000.00 101.406 3,954,834.00         2.09% 2.59 1.08%

481247AA2

JPMORGAN 3.125 12/1/2011 3.1250 12/01/11 AAA     AAA 1,150,000.00 103.715 1,192,720.20 1.60% 2.39 0.33%

481247AK0

JPMORGAN 2.2% 6/15/2012 2.2000 06/15/12 AAA  AAA 2,480,000.00 101.184 2,509,355.76         1.80% 2.94 0.69%

55607EAD2

MACQUARIE BK 2.6% 1/20/12 2.6000 01/20/12 AAA  AAA 2,500,000.00 100.747 2,518,675.00 2.31% 2.54 0.69%

6325C0AS0

NATL AUST BK 2.55 1/13/12 2.5500 01/13/12 AAA  AAA 3,385,000.00 101.340 3,430,369.16         2.02% 2.52 0.94%

78011CAC0

ROYAL BK 2.625% 5/11/2012 2.6250 05/11/12 AAA  AAA 3,300,000.00 100.540 3,317,820.00 2.43% 2.85 0.91%

833656AA9

SFEFR 2.125% 01/30/2012 2.1250 01/30/12 AAA  AAA 5,260,000.00 99.781 5,248,454.30         2.21% 2.58 1.44%

87019EAC9

SWEDBANK 2.8% 02/10/2012 2.8000 02/10/12 AAA  AAA 2,100,000.00 101.085 2,122,778.70 2.38% 2.59 0.58%

TOTAL FOR AGENCY NOTES 113,089,000.00 117,533,982.31 32.17%

COLLATERALIZED MORTGAGE OBLIGATIONS

31395JZ90

FHR 2891 LN 4.25%6/15/24 4.2500 06/15/24 AAA  AAA 994,480.65 100.752 1,001,956.06         4.18% 0.24 0.27%

38374ETS6

GNR 200398 PC 5% 2/20/29 5.0000 02/20/29 AAA  AAA 4,735,779.22 102.159 4,838,012.85         4.83% 0.91 1.32%

38375XYP3

GNR 200867 PA 5% 01/20/35 5.0000 01/20/35 AAA  AAA 4,712,868.34 103.924 4,897,809.31 4.74% 1.83 1.34%

TOTAL FOR CMO'S 10,443,128.21 10,737,778.22 2.93%

AGENCY ARM PASS THRU
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3128MB4M6

FG G13328 6% 11/01/22 6.0000 11/01/22 AAA   AAA 10,568,529.88 105.558 11,155,948.85       5.42% 2.08 3.05%

31349UCV8

FHARM 782784 FLTR 10/1/34 4.3799 10/01/34 AAA   AAA 2,735,140.16 101.140 2,766,315.15         4.38% 1.38 0.76%

31401GY24

FN 708229 4/1/2033 3.4609 04/01/33 AAA   AAA 1,475,061.48 102.094 1,505,947.34         3.46% 1.59 0.41%

31401HKZ4

FNARM #708712 06/01/2033 3.8119 06/01/33 AAA   AAA 828,542.00 100.635 833,800.42            3.81% 2.11 0.23%

31402RP29

FN 4.5 11/01/19 PL 735841 4.5000 11/01/19 AAA   AAA 5,212,468.92 103.311 5,385,075.76         4.11% 3.14 1.47%

31403HNX4

FN 749306 10/1/2033 5.1710 10/01/33 AAA  AAA 3,178,333.73 102.752 3,265,804.14         5.17% 1.66 0.89%

31405JQP2

FN 790762 9/1/2034 5.0830 09/01/34 AAA  AAA 2,053,769.87 102.429 2,103,661.96         5.08% 1.08 0.58%

31405JQR8

FNARM FLTR 9/1/34 #790764 4.8839 09/01/34 AAA  AAA 2,938,434.78 101.842 2,992,558.31         4.88% 1.10 0.82%

31405N7D1

FNARM 794792 10/1/34 5.0859 10/01/34 AAA  AAA 3,535,818.74 102.737 3,632,594.77         5.09% 1.18 0.99%

31405N7J8

FN 794797 10/1/2034 4.7299 10/01/34 AAA  AAA 3,152,819.19 103.403 3,260,124.89         4.73% 1.18 0.89%

31407WTA1

FNARM FLT 09/01/35#843045 5.0419 09/01/35 AAA  AAA 2,930,841.75 104.233 3,054,906.19         5.04% 1.56 0.84%

36296QJB6

GN PL697858 6% 02/15/2039 6.0000 02/15/39 AAA  AAA 8,550,125.25 104.584 8,942,095.05         5.68% 3.62 2.45%

59020U4S1

MLCC 20061 2A1 2/25/36 5.2954 02/25/36 AAA  AAA 7,161,511.48 70.602 5,056,154.58         5.30% 0.08 1.38%

86359BYC9

SARM 2004-10 3 8/25/2034 5.1845 08/25/34 AAA  AAA 3,904,732.25 74.100 2,893,424.17         5.18% 0.08 0.79%
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TOTAL FOR ARM PASS THRU 58,226,129.48 56,848,411.58 15.55%

CORPORATE BONDS

002824AS9

ABT 5.6 5/15/2011 5.6000 05/15/11 AA      A1 2,000,000.00 107.635 2,152,700.00 1.62% 1.87 0.59%

 

031162AG5

AMGEN INC 4% 11/18/09 4.0000 11/18/09 A+     A3 2,500,000.00 101.566 2,539,142.50 0.62% 0.46 0.69%

 

046353AC2

ASTRAZENECA 5.4 9/15/2012 5.4000 09/15/12 AA-     A1 1,595,000.00 107.836 1,719,990.58 2.89% 3.03 0.47%

055451AC2

BHP BILLITON F 12/15/2010 5.0000 12/15/10 A+     A1 5,425,000.00 103.794 5,630,797.38 2.48% 1.47 1.54%

05565QBF4

BPLN 5.25% 11/7/13 5.2500 11/07/13 AA     AA1 1,750,000.00 106.226 1,858,956.75 3.71% 4.01 0.51%

05565QBL1

BPLN 3.625 05/08/14 3.6250 05/08/14 AA     AA1 1,600,000.00 98.771 1,580,329.60 3.90% 4.55 0.43%

079860AF9

BELLSOUTH CORP 9/15/09 4.2000 09/15/09 A     A2 5,826,000.00 100.813 5,873,365.38 1.39% 0.28 1.61%

084664BJ9

BRK 4.00 04/15/12 4.0000 04/15/12 AAA  AA2 1,500,000.00 104.638 1,569,568.50 2.32% 2.73 0.43%

14911RAG4

CATERP FIN 4.5 06/15/09 4.5000 06/15/09 A     A2 5,700,000.00 100.067 5,703,801.90 2.87% 0.04 1.56%

166751AK3

CHEVRON 3.45% 03/3/2012 3.4500 03/03/12 AA     AA1 1,000,000.00 103.484 1,034,843.00 2.14% 2.63 0.28%

17275RAB8

CISCO SYSTEMS I 2/22/2011 5.2500 02/22/11 A+     A1 2,300,000.00 106.245 2,443,644.20 1.57% 1.65 0.67%

17313UAE9

CITIGROUP 2.125% 04/2012 2.1250 04/30/12 AAA  AAA 6,300,000.00 100.899 6,356,611.80 1.81% 2.83 1.74%

176553DT9

CITIZENS 5% 6/1/2012 5.0000 06/01/12 A+     A 3,400,000.00 102.088 3,470,992.00 4.25% 2.81 0.95%
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20825CAS3

CONOCOPHILLIPS 4.75 2/14 4.7500 02/01/14 A     A1 1,200,000.00 103.997 1,247,961.60 3.81% 4.19 0.34%

24422EQN2

JOHN DEERE FLT 01/18/2011 1.8068 01/18/11 A    A2 2,200,000.00 98.214 2,160,710.20 1.81% 0.13 0.59%

25243YAG4

DIAGEO CAP P 4.375 5/3/10 4.3750 05/03/10 A-     A3 3,100,000.00 101.500 3,146,509.30 2.72% 0.91 0.86%

36962G4C5

G E 5.9% 5/13/2014 5.9000 05/13/14 AA+     AA2 1,350,000.00 100.872 1,361,765.25 5.70% 4.35 0.37%

38141EA33

GOLDMAN SACHS 6% 5/1/14 6.0000 05/01/14 A     A1 1,800,000.00 101.780 1,832,045.40 5.58% 4.31 0.50%

4042EPAA5

HSBC 3.125 12/16/2011 3.1250 12/16/11 AAA  AAA 4,354,000.00 104.015 4,528,813.10 1.51% 2.43 1.24%

428236AU7

HEWLETT-PACKARD 4.25 2/12 4.2500 02/24/12 A     A2 1,500,000.00 104.633 1,569,492.00 2.49% 2.58 0.43%

438516AK2

HONEYWELL INT7.5 03/01/10 7.5000 03/01/10 A     A2 4,900,000.00 104.923 5,141,236.80 0.92% 0.73 1.41%

52205VAA3

LEASEPLAN 3% 5/7/2012 3.0000 05/07/12 AAA    AAA 1,000,000.00 100.595 1,005,950.00 2.79% 2.82 0.28%

532457BD9

ELI LILLY 3.55% 3/6/2012 3.5500 03/06/12 AA     A1 700,000.00 103.208 722,457.40 2.35% 2.63 0.20%

61747YCF0

MS 6% 12/01/2010 6.0000 05/13/14 A     A2 1,300,000.00 100.596 1,307,753.20 5.86% 4.35 0.36%

61757UAA8

MS 2.9% 05/13/14 2.9000 12/01/10 AAA     AAA 2,150,000.00 102.919 2,212,747.75 0.94% 1.46 0.61%

637432CU7

NATL RURAL 3/1/2012 7.2500 03/01/12 A     A2 2,150,000.00 106.742 2,294,942.25 4.61% 2.50 0.63%

637432CV5

NATL RURAL 8/28/2009 5.7500 08/28/09 A     A2 2,850,000.00 100.931 2,876,524.95 1.94% 0.24 0.79%
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66989HAA6

NOVART 4.125 2/10/14 4.1250 02/10/14 AA-     AA2 1,200,000.00 102.489 1,229,862.00 3.55% 4.27 0.34%

683234A32

ONT 3.125 9/08/2010 3.1250 09/08/10 AA     AA1 2,200,000.00 102.549 2,256,078.00 1.10% 1.24 0.62%

68402LAE4

ORACLE CORP 5% 1/15/11 5.0000 01/15/11 A     A2 2,725,000.00 105.229 2,867,498.43 1.72% 1.55 0.79%

717081CZ4

PFIZER INC 4.45% 3/15/12 4.4500 03/15/12 AAA     AA2 2,000,000.00 106.044 2,120,882.00 2.21% 2.63 0.58%

771196AN2

ROCHE HLDGS 4.5 03/01/12 4.5000 03/01/12 AA-     A2 1,779,000.00 105.421 1,875,434.25 2.45% 2.59 0.51%

780085LP9

ROYAL BK CANADA 5.65 7/11 5.6500 07/20/11 AA-     AAA 1,750,000.00 107.057 1,873,502.75 2.25% 2.00 0.51%

822582AF9

SHELL 4% 03/21/14 4.0000 03/21/14 AA+     AA1 1,570,000.00 103.426 1,623,788.20 3.22% 4.39 0.44%

88579EAF2

MMM 4.5% 11/01/11 4.5000 11/01/11 AA     AA2 1,900,000.00 106.997 2,032,948.70 1.54% 2.31 0.56%

913017BC2

UNITED TECH 7.125% 11/10 7.1250 11/15/10 A     A2 1,780,000.00 107.549 1,914,375.76 1.85% 1.40 0.52%

92344GAL0

VERIZON 7.25 12/01/10 7.2500 12/01/10 A     A3 5,700,000.00 107.066 6,102,733.50 2.43% 1.40 1.67%

92344SAR1

VER8Z91 144A 3.75 5/20/11 3.7500 05/20/11 A     A2 750,000.00 102.075 765,564.75 2.66% 1.91 0.21%

929903CF7

WACHOVIA 5.3% 10/15/2011 5.3000 10/15/11 AA     A1 1,355,000.00 103.314 1,399,900.64 3.83% 2.24 0.38%

931142BE2

WAL-MART STORE6.875% 8/09 6.8750 08/10/09 AA   AA2 3,500,000.00 101.163 3,540,712.00 0.93% 0.19 0.97%

TOTAL FOR CORPORATES 99,659,000.00 102,946,933.77 28.18%

MUNICIPAL SECURITY 
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10363A5F7

CAS 5.65% 4/01/2039 5.6499 04/01/39 A     A2 1,335,000.00 101.813 1,359,203.55 5.65% 0.41 0.37%

TOTAL FOR MUNICIPAL SECURITY 1,335,000.00 1,359,203.55 0.37%

AGENCY DISCOUNT NOTES

313385TD8

FHLB DISCOUNT NT 2/16/10 0.0000 02/16/10 AAA    AAA 3,000,000.00 99.773 2,993,175.00 0.31% 0.72 0.82%

TOTAL FOR AGENCY DISCOUNT NOTES 3,000,000.00 2,993,175.00 0.82%

TOTAL ASSETS SECTION 356,191,698.08 365,364,840.61 100.00%

TOTAL FUND   
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