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Par Value
Stated

Rate

May 31, 2016
Investment Status Report - Investments

Portfolio Management

Book Value
Maturity

Date
Current

Principal

City of Hamilton

YTMDays to
Maturity Market ValueCUSIP Investment # Issuer

Purchase
Date

Accrued Interest
At Purchase

Federal Agency - Coupon (NC)

FHLB16-0006 1,000,000.00 998,400.000.720 03/06/20173130A4K27 1,000,615.00 Received01/12/2016 998,400.000.860278
FHLMC16-0018 1,000,000.00 1,000,504.860.875 06/16/20173134G62A0 1,000,563.00 704.8601/15/2016 999,800.000.889380
FHLB16-0023 1,085,000.00 1,082,580.450.750 08/28/20173130A62S5 1,084,220.97 Received01/20/2016 1,082,580.450.890453
FHLB16-0061 400,000.00 399,813.670.750 09/08/2017313380EC7 399,504.80 641.6705/25/2016 399,172.000.912464
FFCB16-0005 1,072,000.00 1,069,341.440.900 11/15/20173133EAA32 1,072,763.26 Received01/11/2016 1,069,341.441.036532
FHLMC16-0004 1,000,000.00 996,470.001.000 05/14/20183134G3T26 998,850.00 Received01/11/2016 996,470.001.153712
FNMA16-0007 2,000,000.00 1,991,680.001.000 07/30/20183136G1CF4 2,001,694.00 Received01/12/2016 1,991,680.001.166789
FHLB16-0021 1,000,000.00 999,510.001.250 02/20/20193130A45D0 1,004,418.00 Received01/15/2016 999,510.001.266994
FHLMC16-0045 1,000,000.00 998,923.751.125 04/15/20193137EADZ9 1,000,044.00 93.7503/24/2016 998,830.001.1641,048
FFCB16-0056 1,000,000.00 997,090.001.000 04/26/20193133EF4Y0 996,535.0004/26/2016 997,090.001.0991,059
FHLMC16-0012 1,000,000.00 992,460.001.250 10/02/20193137EADM8 1,001,468.00 Received01/14/2016 992,460.001.4591,218
FHLB16-0032 1,000,000.00 996,905.331.250 12/13/2019313381C94 1,000,560.00 1,458.3301/25/2016 995,447.001.3711,290

12,523,679.50Federal Agency - Coupon (NC) Totals 12,520,780.892,898.6178012,557,000.00 1.117 12,561,236.03

Commercial Paper - Discount
JPM16-0001 1,000,000.00 995,922.770.820 07/08/201646640PG80 995,922.7701/11/2016 995,922.770.83537
JPM16-0016 500,000.00 497,984.170.820 07/14/201646640PGE7 497,984.1701/19/2016 497,984.170.83543
TOY16-0040 500,000.00 498,131.670.760 09/14/201689233GJE7 498,131.6703/21/2016 498,131.670.773105
JPM16-0050 450,000.00 448,110.000.840 10/11/201646640PKB8 448,110.0004/14/2016 448,110.000.855132
TOY16-0051 950,000.00 946,390.000.760 10/11/201689233GKB1 946,390.0004/14/2016 946,390.000.773132
JPM16-0052 250,000.00 248,955.830.840 10/21/201646640PKM4 248,955.8304/25/2016 248,955.830.855142
TOY16-0055 250,000.00 249,030.420.780 10/21/201689233GKM7 249,030.4204/25/2016 249,030.420.794142
BTOKYO16-0063 500,000.00 497,725.560.920 11/25/201606538BLR2 497,725.5605/31/2016 497,725.560.937177

4,382,250.42Commercial Paper - Discount Totals 4,382,250.420.001034,400,000.00 0.827 4,382,250.42

Federal Agency - Coupon (Callable)
FNMA16-0009 1,000,000.00 998,800.001.125 03/20/20183135G0VL4 1,000,082.00 Received01/12/2016 998,800.001.181657
FNMA16-0022 1,000,000.00 998,410.001.060 04/30/20183136G0Y47 999,250.00 Received01/15/2016 998,410.001.130698
FNMA16-0019 250,000.00 248,875.001.000 05/21/20183135G0XD0 249,238.25 Received01/15/2016 248,875.001.195719
FHLB16-0037 200,000.00 200,063.501.270 08/10/20183130A67K7 200,112.60 63.5002/19/2016 200,000.001.270800
FHLB16-0003 1,000,000.00 999,500.001.350 09/28/20183130A6UU9 1,000,278.00 Received01/11/2016 999,500.001.369849
FNMA16-0046 1,000,000.00 999,750.001.060 10/26/20183136G2PX9 997,776.00 Received03/31/2016 999,750.001.070877
FNMA16-0014 500,000.00 495,186.111.000 12/27/20183136G15R6 496,980.50 236.1101/14/2016 494,950.001.350939
FNMA16-0038 750,000.00 750,047.921.150 05/24/20193136G2YF8 747,846.75 47.9202/26/2016 750,000.001.1501,087
FNMA16-0047 1,000,000.00 1,000,181.941.150 05/24/20193136G2YW1 996,667.00 1,181.9403/31/2016 999,000.001.1831,087
FHLB16-0043 1,000,000.00 1,000,000.001.300 06/28/20193130A7HR9 1,000,174.0003/28/2016 1,000,000.001.3001,122
FHLMC16-0028 500,000.00 500,000.001.500 07/29/20193134G8GZ6 500,113.0001/29/2016 500,000.001.5001,153

Portfolio HAMT
NL! CCData Updated: FUNDSNAP: 06/08/2016 11:39

Run Date: 06/08/2016 - 11:39 PM (PRF_PMS) 7.3.0
Report Ver. 7.3.3
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May 31, 2016
Investment Status Report - Investments

Portfolio Management

Book Value
Maturity

Date
Current

Principal

City of Hamilton

YTMDays to
Maturity Market ValueCUSIP Investment # Issuer

Purchase
Date

Accrued Interest
At Purchase

Federal Agency - Coupon (Callable)

FFCB16-0062 500,000.00 498,739.171.250 08/19/20193133EGAW5 498,167.50 104.1705/25/2016 498,635.001.3371,174
FNMA16-0039 950,000.00 950,106.881.350 08/26/20193136G3CD5 946,425.15 106.8802/29/2016 950,000.001.3501,181
FNMA16-0048 1,000,000.00 1,001,205.281.250 08/26/20193136G2YY7 994,386.00 1,215.2803/31/2016 999,990.001.2501,181
FNMA16-0058 400,000.00 399,175.001.350 10/28/20193135G0J95 399,338.00 15.0004/29/2016 399,160.001.4121,244
FHLMC16-0042 1,000,000.00 999,900.001.470 11/26/20193134G8N62 999,789.00 Received03/22/2016 999,900.001.4731,273
FHLB16-0036 500,000.00 500,363.891.400 12/13/2019313381HA6 499,805.00 1,263.8902/18/2016 499,100.001.4481,290
FNMA16-0054 750,000.00 753,467.081.570 01/09/20203135G0TB9 750,020.25 3,467.0804/25/2016 750,000.001.5701,317
FHLMC16-0064 650,000.00 653,656.251.500 01/10/20203134G33E8 649,082.20 3,818.7505/31/2016 649,837.501.5071,318
FHLMC16-0049 1,000,000.00 1,000,000.001.300 01/27/20203134G8XR5 994,850.0004/27/2016 1,000,000.001.3001,335
FFCB16-0035 500,000.00 500,000.001.500 02/18/20203133EFZW0 497,687.5002/18/2016 500,000.001.5001,357
FHLMC16-0044 500,000.00 499,925.001.420 03/30/20203134G8TY5 499,393.5003/30/2016 499,925.001.4241,398
FHLMC16-0059 775,000.00 774,867.781.375 04/27/20203134G9DP9 773,247.73 59.2004/29/2016 774,808.581.3811,426
FHLMC16-0060 500,000.00 500,000.001.500 11/25/20203134G9QB6 499,839.0005/25/2016 500,000.001.5001,638

17,222,220.80Federal Agency - Coupon (Callable) Totals 17,210,641.0811,579.721,11917,225,000.00 1.322 17,190,548.93

Federal Agency - Discount
FHLB16-0017 1,000,000.00 992,541.660.750 01/06/2017313385AF3 996,758.0001/14/2016 992,541.660.767219

992,541.66Federal Agency - Discount Totals 992,541.660.002191,000,000.00 0.767 996,758.00

Treasury Securities - Coupon
USTN16-0029 1,000,000.00 998,187.670.750 12/31/2017912828UE8 998,867.00 453.3001/22/2016 997,734.370.868578
USTN16-0025 1,000,000.00 992,265.630.625 04/30/2018912828UZ1 995,391.00 Received01/20/2016 992,265.630.969698
USTN16-0030 1,000,000.00 994,921.870.875 10/15/2018912828L81 998,398.00 Received01/25/2016 994,921.871.065866
USTN16-0053 1,000,000.00 995,778.250.750 02/15/2019912828P53 993,672.00 1,442.3104/25/2016 994,335.940.955989
USTN16-0033 1,050,000.00 1,047,539.061.125 05/31/2019912828SX9 1,053,117.45 Received01/28/2016 1,047,539.061.1971,094
USTN16-0008 1,000,000.00 982,968.750.875 07/31/2019912828TH3 994,375.00 Received01/12/2016 982,968.751.3681,155
USTN16-0031 1,000,000.00 989,687.501.000 09/30/2019912828TR1 997,109.00 Received01/25/2016 989,687.501.2881,216
USTN16-0057 1,000,000.00 995,078.131.000 11/30/2019912828UB4 995,625.00 Received04/26/2016 995,078.131.1401,277
USTN16-0041 1,000,000.00 994,218.751.125 04/30/2020912828VA5 996,367.00 Received03/22/2016 994,218.751.2701,429

8,990,645.61Treasury Securities - Coupon Totals 8,988,750.001,895.611,0349,050,000.00 1.124 9,022,921.45

44,111,337.99Investment Totals 44,153,714.83 44,094,964.0516,373.9444,232,000.00 884 1.162

Portfolio HAMT
NL! CCData Updated: FUNDSNAP: 06/08/2016 11:39

Run Date: 06/08/2016 - 11:39 PM (PRF_PMS) 7.3.0



City of Hamilton
Purchases Report

Sorted by Purchase Date - Fund
May  1, 2016 - May 31, 2016

Original
Par Value

Ending
Book Value

Sec.
TypeFund

Maturity
YTM

Accrued Interest
at PurchasePayment Periods DateCUSIP Investment # Issuer

Purchase
Date

Principal
Purchased

Rate at
Purchase

500,000.00 1.250 08/19/2019 498,739.17498,635.00 104.1705/25/2016 1.33708/19 - 02/19FFCB16-00623133EGAW5 FACOP
400,000.00 0.750 09/08/2017 399,813.67399,172.00 641.6705/25/2016 0.91209/08 - 03/08FHLB16-0061313380EC7 NCBOP
500,000.00 1.500 11/25/2020 500,000.00500,000.0005/25/2016 1.50011/25 - 05/25FHLMC16-00603134G9QB6 FACOP
500,000.00 0.920 11/25/2016 497,725.56497,725.5605/31/2016 0.93711/25 - At MaturityBTOKYO16-006306538BLR2 COMOP
650,000.00 1.500 01/10/2020 653,656.25649,837.50 3,818.7505/31/2016 1.50707/10 - 01/10FHLMC16-00643134G33E8 FACOP

2,545,370.06Total Purchases 2,550,000.00 4,564.59 2,549,934.65

Portfolio HAMT
NL! CCData Updated: FUNDSNAP: 06/08/2016 11:39

Run Date: 06/08/2016 - 11:39 PU (PRF_PU) 7.1.1
Report Ver. 7.3.3



City of Hamilton
Sales/Call Report

Sorted by Redemption Date - Fund
May  1, 2016 - May 31, 2016

Redem. Date Redemption
Principal

Redemption
Interest

Book Value
at Redem.

Total
Amount Net IncomeFund Matur. Date

Rate at
Redem.

Par
ValueSec. TypeCUSIP Investment #

Issuer Purchase
Date

1,000,000.00 999,230.00 1,000,000.00 3,125.0016-00153134G84A4 05/24/2016 1,003,125.00 3,895.00OP FHLMC
FAC 08/24/2018

01/14/2016 1.250
Sale

500,000.00 500,000.00 500,000.00 1,562.5016-00263134G6Z97 05/27/2016 501,562.50 1,562.50OP FHLMC
FAC 08/27/2018

01/20/2016 1.250
Call

500,000.00 500,958.33 500,000.00 4,062.5016-00203136G0XN6 05/27/2016 504,062.50 3,104.17OP FNMA
FAC 11/27/2019

01/15/2016 1.625
Call

2,000,000.00Total Sales 2,000,000.00 8,750.002,000,188.33 2,008,750.00 8,561.67

Portfolio HAMT
NL! CCData Updated: FUNDSNAP: 06/08/2016 11:39

Run Date: 06/08/2016 - 11:39 SA (PRF_SA) 7.1.1
Report Ver. 7.3.3



City of Hamilton
Maturity Report

Sorted by Maturity Date
Receipts during May  1, 2016 - May 31, 2016

Rate
at MaturityPar Value

Sec.
TypeFund

Maturity
Date

Maturity
ProceedsInterest Income

Net
CUSIP Investment # Issuer

Purchase
Date

Book Value
at Maturity

500,000.00 0.650 500,000.001,191.6701/13/2016TOY16-001389233GEQ5 COMOP 05/24/2016 1,191.67498,808.33

500,000.00Total Maturities 500,000.00 1,191.67498,808.33 1,191.67

Portfolio HAMT
NL! CCData Updated: FUNDSNAP: 06/08/2016 11:39

Run Date: 06/08/2016 - 11:39 MA (PRF_MA) 7.1.1
Report Ver. 7.3.3



City of Hamilton
Interest History
Sorted by Fund

May  1, 2016 - May 31, 2016

Amount DueDate Due
Redemption

Date RatePar Value
Security
Type

Interest
FundCUSIP Investment # Date Received Amount Received

Federal Farm Credit Bank

16-0005 11/15/2017 05/15/2016 05/15/20164,824.00 4,824.001,072,000.00 0.9003133EAA32 OP Federal Agency - Coupon (NC)
05/15/2016 05/15/2016-1,500.80 -1,500.80

0.900 3,323.20 3,323.201,072,000.00Subtotal

3,323.20 3,323.201,072,000.00Federal Farm Credit Bank Total

Federal Home Loan Mortgage Crp
16-0004 05/14/2018 05/14/2016 05/14/20165,000.00 5,000.001,000,000.00 1.0003134G3T26 OP Federal Agency - Coupon (NC)

05/14/2016 05/14/2016-1,583.33 -1,583.33

1.000 3,416.67 3,416.671,000,000.00Subtotal

16-0015 08/24/2018 05/24/2016 05/24/20163,125.00 3,125.000.00 1.2503134G84A4 Federal Agency - Coupon (Callable)

1.250 3,125.00 3,125.000.00Subtotal

16-0026 08/27/2018 05/27/2016 05/27/20161,562.50 1,562.500.003134G6Z97 Federal Agency - Coupon (Callable)

1.250 1,562.50 1,562.500.00Subtotal

16-0042 11/26/2019 05/26/2016 05/26/20163,675.00 3,675.001,000,000.00 1.4703134G8N62 Federal Agency - Coupon (Callable)
05/26/2016 05/26/2016-1,061.67 -1,061.67

1.470 2,613.33 2,613.331,000,000.00Subtotal

10,717.50 10,717.502,000,000.00Federal Home Loan Mortgage Crp Total

Federal National Mortgage Assn
16-0019 05/21/2018 05/21/2016 05/21/20161,250.00 1,250.00250,000.00 1.0003135G0XD0 OP Federal Agency - Coupon (Callable)

05/21/2016 05/21/2016-375.00 -375.00

1.000 875.00 875.00250,000.00Subtotal

16-0020 11/27/2019 05/27/2016 05/27/20164,062.50 4,062.500.00 1.6253136G0XN6 Federal Agency - Coupon (Callable)
05/27/2016 05/27/2016-1,083.33 -1,083.33

1.625 2,979.17 2,979.170.00Subtotal

3,854.17 3,854.17250,000.00Federal National Mortgage Assn Total

Toyota Motor Credit Corp.
16-0013 05/24/2016 05/24/2016 05/24/20161,191.67 1,191.670.00 0.65089233GEQ5 OP Commercial Paper - Discount

0.650 1,191.67 1,191.670.00Subtotal

1,191.67 1,191.670.00Toyota Motor Credit Corp. Total

Portfolio HAMT
NL! CCData Updated: FUNDSNAP: 06/08/2016 11:39

Run Date: 06/08/2016 - 11:39 IH (PRF_IH) 7.1.1
Report Ver. 7.3.3



Sorted by Fund
Page 2

Amount DueDate Due
Redemption

Date RatePar Value
Security
Type

Interest

Fund

Interest History
City of Hamilton

CUSIP Investment # Date Received

May  1, 2016 - May 31, 2016

U.S. Treasury Note
16-0033 05/31/2019 05/31/2016 05/31/20165,906.25 5,906.251,050,000.00 1.125912828SX9 OP Treasury Securities - Coupon

05/31/2016 05/31/2016-1,904.20 -1,904.20

1.125 4,002.05 4,002.051,050,000.00Subtotal

16-0057 11/30/2019 05/31/2016 05/31/20165,000.00 5,000.001,000,000.00 1.000912828UB4 Treasury Securities - Coupon
05/31/2016 05/31/2016-4,043.72 -4,043.72

1.000 956.28 956.281,000,000.00Subtotal

4,958.33 4,958.332,050,000.00U.S. Treasury Note Total

24,044.87 24,044.875,372,000.00Total

Portfolio HAMT
NL! CCData Updated: FUNDSNAP: 06/08/2016 11:39

Run Date: 06/08/2016 - 11:39 IH (PRF_IH) 7.1.1
Report Ver. 7.3.3



City of Hamilton

Sorted By Maturity/Sale/Call Date
Sales/Calls/Maturities: May  1, 2016 - May 31, 2016

Period Realized Gains and Losses

Investment #

Maturity DateCurrent Rate

Par Value

Book Value
Maturity/Sale

Proceeds
Realized

Gain/Loss

Sale Date
Total

Earnings Yield 365
Inv.
Type

Purchase
Date Term

Days Active

Net Earnings
Period Period

Issuer

798.611,000,000.0016-0015
1.250 08/24/2018

999,230.00 1,000,000.00 770.00FAC 05/24/2016 1,568.6101/14/2016 2.491
953
23

Federal Home Loan Mortgage Crp

207.64500,000.0016-0013
0.650 05/24/2016

498,808.33 500,000.00 0.00COM 05/24/2016 207.6401/13/2016 0.661
132
23

Toyota Motor Credit Corp.

451.39500,000.0016-0026
1.250 08/27/2018

500,000.00 500,000.00 0.00FAC 05/27/2016 451.3901/20/2016 1.267
950
26

Federal Home Loan Mortgage Crp

586.81500,000.0016-0020
1.625 11/27/2019

500,958.33 501,083.33 125.00FAC 05/27/2016 711.8101/15/2016 1.995
1,412

26
Federal National Mortgage Assn

2,044.452,498,996.66 2,501,083.33 895.00 2,939.45 1.781Total Realized Gains/Losses

Portfolio HAMT
NL! CCData Updated: FUNDSNAP: 06/08/2016 11:39

Run Date: 06/08/2016 - 11:39 CG (PRF_CGR1) 7.1.1
Report Ver. 7.3.3
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