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Missouri State Treasurer

Par Market Book % of Days to YT™M YT™M

Investments Value value Value  Portfolio Term Maturity 360 Equiv. 365 Equiv.
U.S. Treasury Securities - Coupon 616,559,000.00 620,237,494.87 619,350,038.09 18.27 531 474 0.589 0.597
U.S. Agency Discount Notes 96,900,000.00 96,898,500.00 96,892,646.28 2.86 112 19 0.128 0.129
U.S. Agency Issues - Coupon 178,100,000.00 179,812,601.56 178,778,224.71 5.27 603 98 2.333 2.366
Amortizing Commercial Paper Disc. 33,500,000.00 33,497,350.50 33,498,529.17 0.99 64 14 0.112 0.114
U.S. Agency Issues - Callable 642,330,000.00 646,644,968.54 644,820,582.06 19.02 1,395 1,225 2.841 2.881
Overnight Repos 549,559,000.00 549,559,000.00 549,559,000.00 16.21 3 0 0.109 0.110
Time Deposits - Treasury Rate 399,785,000.00 399,785,000.00 399,785,000.00 11.79 309 118 0.675 0.684
Time Deposits - Market Rate 65,650,000.00 65,650,000.00 65,650,000.00 1.94 354 327 0.952 0.965
Linked Deposits 147,043,806.00 147,043,806.00 147,043,806.00 4.34 364 182 0.773 0.784
Linked Deposits - FFCB 61,417,000.00 61,417,000.00 61,417,000.00 1.81 364 136 0.885 0.898
US Treasury Bills 447,000,000.00 446,570,659.49 446,544,814.29 13.17 225 176 0.188 0.190
U.S. Agency Mortgage Backed Sec 119,898,268.99 124,272,339.24 121,124,987.76 3.57 1,257 693 4.069 4.126
U.S. Agency Issues - Floating Rate 25,000,000.00 24,993,500.00 25,000,000.00 0.74 1,095 525 1.927 1.954

3,382,742,074.99 3,396,382,220.20 3,389,464,628.36 100.00% 547 408 1.126 1.141
Investments
Cash and Accrued Interest
Accrued Interest at Purchase 1,113,482.35 1,113,482.35
Subtotal 1,113,482.35 1,113,482.35
Total Cash and Investments 3,382,742,074.99 3,397,495,702.55 3,390,578,110.71 547 408 1.126 1.141

Total Earnings

February 28 Month Ending

Fiscal Year To Date

Current Year
Average Daily Balance
Effective Rate of Return

2,478,310.64
3,756,090,793.17
0.86%

27,575,273.89
3,514,269,037.94
1.18%

Mark Mathers, Director of Investments

Reporting period 02/01/2010-02/28/2010

Run Date: 03/04/2010 - 09:14
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MO State FY10
Summary by Type
February 28, 2010
Grouped by Fund

Missouri State Treasurer

Run Date: 03/04/2010 - 09:27

Number of Par % of Average Average Days
Security Type Investments Value Book Value Portfolio YTM 365 to Maturity
Fund: General Fund : Short Term
US Treasury Bills 4 128,000,000.00 127,839,289.44 3.77 0.205 213
Overnight Repos 1 157,061,000.00 157,061,000.00 4.63 0.081 0
U.S. Agency Issues - Coupon 3 45,000,000.00 45,008,061.38 1.33 0.782 8
U.S. Agency Discount Notes 1 50,000,000.00 49,998,638.89 1.48 0.072 14
U.S. Agency Issues - Callable 6 93,970,000.00 94,081,252.08 2.78 3.030 1,151
U.S. Treasury Securities - Coupon 2 60,000,000.00 60,268,626.00 1.78 0.396 306
Amortizing Commercial Paper Disc. 1 13,500,000.00 13,499,662.50 0.40 0.101 9
Subtotal 18 547,531,000.00 547,756,530.29 16.17 0.709 283
Fund: General Funds : Reserve
U.S. Agency Issues - Coupon 10 89,600,000.00 90,149,706.09 2.66 3.110 146
U.S. Agency Issues - Callable 6 82,550,000.00 82,872,407.97 2.44 2,912 1,263
U.S. Agency Mortgage Backed Sec 13 91,359,254.59 92,149,009.45 2.72 4.131 765
U.S. Agency Issues - Floating Rate 1 25,000,000.00 25,000,000.00 0.74 1.954 525
U.S. Treasury Securities - Coupon 7 160,000,000.00 160,837,574.26 4.75 0.796 642
Subtotal 37 448,509,254.59 451,008,697.77 13.31 2.393 675
Fund: Bond Pool : Investments
US Treasury Bills 1 10,000,000.00 9,974,736.66 0.29 0.295 318
Overnight Repos 1 35,192,000.00 35,192,000.00 1.04 0.122 0
U.S. Agency Issues - Coupon 3 20,500,000.00 20,513,164.56 0.61 3.360 80
U.S. Agency Issues - Callable 8 102,285,000.00 103,008,050.84 3.04 3.030 1,231
U.S. Agency Mortgage Backed Sec 5 14,939,946.85 15,123,604.93 0.45 4.108 407
U.S. Treasury Securities - Coupon 8 90,000,000.00 90,260,457.59 2.66 0.694 493
Subtotal 26 272,916,946.85 274,072,014.58 8.09 1.872 665
Fund: GO Bond - General Time Deposit
Time Deposits - Treasury Rate 18 26,700,000.00 26,700,000.00 0.79 0.213 106
Time Deposits - Market Rate 5 8,150,000.00 8,150,000.00 0.24 0.431 65
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MO State FY10
Summary by Type
February 28, 2010
Grouped by Fund

Number of Par % of Average Average Days
Security Type Investments Value Book Value Portfolio YTM 365 to Maturity
Subtotal 23 34,850,000.00 34,850,000.00 1.03 0.264 97
Fund: Bond Pool - Debt Service
U.S. Agency Issues - Callable 2 25,000,000.00 25,167,795.10 0.74 3.431 1,413
Subtotal 2 25,000,000.00 25,167,795.10 0.74 3.431 1,413
Fund: Trust Pool : Investments
Overnight Repos 1 990,000.00 990,000.00 0.03 0.122 0
Subtotal 1 990,000.00 990,000.00 0.03 0.122 0
Fund: General Time Deposits
Time Deposits - Market Rate 12 24,250,000.00 24,250,000.00 0.72 1.364 574
Time Deposits - Treasury Rate 164 342,840,000.00 342,840,000.00 10.11 0.759 106
Subtotal 176 367,090,000.00 367,090,000.00 10.83 0.799 137
Fund: Linked: Alternative Energy
Linked Deposits 1 11,000.00 11,000.00 0.00 0.500 312
Subtotal 1 11,000.00 11,000.00 0.00 0.500 312
Fund: Linked: Agriculture
Linked Deposits 327 62,654,985.00 62,654,985.00 1.85 0.787 169
Subtotal 327 62,654,985.00 62,654,985.00 1.85 0.787 169
Fund: Linked: Small Business
Linked Deposits 394 79,681,850.00 79,681,850.00 2.35 0.787 189
Subtotal 394 79,681,850.00 79,681,850.00 2.35 0.787 189
Fund: Linked: Job Creation
Linked Deposits 3 2,167,500.00 2,167,500.00 0.06 0.527 264
Subtotal 3 2,167,500.00 2,167,500.00 0.06 0.527 264
Fund: Linked: Government Entity
Linked Deposits 2 155,949.00 155,949.00 0.00 0.982 339
Subtotal 2 155,949.00 155,949.00 0.00 0.982 339
Fund: Linked: Multi Family Housing
Linked Deposits 9 2,372,522.00 2,372,522.00 0.07 0.837 176

Run Date: 03/04/2010 - 09:27
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MO State FY10
Summary by Type
February 28, 2010
Grouped by Fund

Number of Par % of Average Average Days
Security Type Investments Value Book Value Portfolio YTM 365 to Maturity
Subtotal 9 2,372,522.00 2,372,522.00 0.07 0.837 176
Fund: Agribank
Linked Deposits - FFCB 36 61,417,000.00 61,417,000.00 1.81 0.898 136
Subtotal 36 61,417,000.00 61,417,000.00 1.81 0.898 136
Fund: MODOT Funds-Investments
US Treasury Bills 12 285,000,000.00 284,736,188.19 8.40 0.188 161
Overnight Repos 1 143,303,000.00 143,303,000.00 4.23 0.122 0
U.S. Agency Issues - Coupon 3 23,000,000.00 23,107,292.68 0.68 1.666 104
U.S. Agency Mortgage Backed Sec 3 13,599,067.55 13,852,373.38 0.41 4.110 524
U.S. Agency Discount Notes 3 46,900,000.00 46,894,007.39 1.38 0.191 25
U.S. Agency Issues - Callable 25 338,525,000.00 339,691,076.07 10.02 2.746 1,221
Amortizing Commercial Paper Disc. 1 20,000,000.00 19,998,866.67 0.59 0.122 17
U.S. Treasury Securities - Coupon 11 306,559,000.00 307,983,380.24 9.09 0.505 413
Subtotal 59 1,176,886,067.55 1,179,566,184.62 34.80 1.073 508
Fund: Modot - General Time Deposits
Time Deposits - Market Rate 13 33,250,000.00 33,250,000.00 0.98 0.805 211
Time Deposits - Treasury Rate 18 30,245,000.00 30,245,000.00 0.89 0.251 272
Subtotal 31 63,495,000.00 63,495,000.00 1.87 0.541 240
Fund: Budget Stabilization Fund
US Treasury Bills 2 20,000,000.00 19,995,500.00 0.59 0.086 94
Overnight Repos 1 195,893,000.00 195,893,000.00 5.78 0.122 0
Subtotal 3 215,893,000.00 215,888,500.00 6.37 0.118 9
Fund: Stimulus Fund
US Treasury Bills 2 4,000,000.00 3,999,100.00 0.12 0.086 94
Overnight Repos 1 17,120,000.00 17,120,000.00 0.51 0.122 0
Subtotal 3 21,120,000.00 21,119,100.00 0.63 0.115 18
Total and Average 1,151 3,382,742,074.99 3,389,464,628.36 100.00 1.141 408
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MO State FY10
Portfolio Management

Portfolio Details - Investments

February 28, 2010

Page 2

Average Purchase Stated YTM Daysto Maturity
CusIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Moody's 365 Maturity Date
U.S. Treasury Securities - Coupon
912828J3V3 091590300 US Treasury Note 06/08/2009 10,000,000.00 10,048,051.30 9,992,071.20 0.875 Aaa 0.971 305 12/31/2010
912828DP2 091600002 US Treasury Note 06/09/2009 10,000,000.00 10,014,451.40 10,013,132.84  4.000 Aaa 0.571 14 03/15/2010
912828KU3 091620002 US Treasury Note 06/11/2009 10,000,000.00 10,058,592.10 9,937,074.06 0.875 Aaa 1.387 456 05/31/2011
912828KX7 091660001 US Treasury Note 06/15/2009 10,000,000.00 10,209,380.90 9,966,588.73  1.875 Aaa 2.026 837 06/15/2012
912828HU7 092730400 US Treasury Note 09/30/2009 50,000,000.00 50,066,405.50 50,064,388.74  1.750 Aaa 0.186 30 03/31/2010
912828HU7 092730401 US Treasury Note 09/30/2009 26,559,000.00 26,594,273.27 26,593,202.01 1.750 Aaa 0.186 30 03/31/2010
912828ML1 100140001 US Treasury Note 01/14/2010 10,000,000.00 10,050,001.40 10,008,041.64 1.000 Aaa 0.956 670 12/31/2011
912828LG3 100140002 US Treasury Note 01/14/2010 20,000,000.00 20,146,102.60 20,084,655.31  1.000 Aaa 0.700 517 07/31/2011
912828KL3 100200001 US Treasury Note 01/20/2010 25,000,000.00 25,140,628.50 25,108,891.97  0.875 Aaa  0.500 425 04/30/2011
912828KL3 100280001 US Treasury Note 01/28/2010 25,000,000.00 25,140,628.50 25,138,951.81 0.875 Aaa 0.397 425 04/30/2011
912828KK5 100280002 US Treasury Note 01/28/2010 25,000,000.00 25,271,480.25 25,219,465.51 1.375 Aaa 0.956 776 04/15/2012
912828LT5 100280003 US Treasury Note 01/28/2010 25,000,000.00 25,156,253.50 25,131,749.10 1.000 Aaa 0.681 609 10/31/2011
912828LT5 100280004 US Treasury Note 01/28/2010 25,000,000.00 25,156,253.50 25,124,326.62  1.000 Aaa 0.699 609 10/31/2011
912828KG4 100280005 US Treasury Note 01/28/2010 25,000,000.00 25,275,401.75 25,239,703.99 1.375 Aaa 0.899 745 03/15/2012
912828LG3 100330001 US Treasury Note 02/02/2010 25,000,000.00 25,182,628.25 25,154,991.60 1.000 Aaa 0.561 517 07/31/2011
912828KB5 100330002 US Treasury Note 02/02/2010 25,000,000.00 25,173,827.75 25,135,292.31  1.125 Aaa 0.834 685 01/15/2012
912828KK5 100330004 US Treasury Note 02/02/2010 25,000,000.00 25,271,480.25 25,210,451.05 1.375 Aaa 0.973 776 04/15/2012
912828KL3 100330005 US Treasury Note 02/02/2010 25,000,000.00 25,140,628.50 25,125,797.23  0.875 Aaa 0.442 425 04/30/2011
912828LG3 100350001 US Treasury Note 02/04/2010 10,000,000.00 10,073,051.30 10,067,069.30 1.000 Aaa 0.525 517 07/31/2011
912828KE9 100350002 US Treasury Note 02/04/2010 20,000,000.00 20,103,902.80 20,103,807.84  0.875 Aaa 0.353 364 02/28/2011
912828LT5 100360001 US Treasury Note 02/05/2010 10,000,000.00 10,062,501.40 10,055,996.37  1.000 Aaa 0.661 609 10/31/2011
912828MJ6 100360002 US Treasury Note 02/05/2010 10,000,000.00 10,020,701.40 10,014,730.07  0.875 Aaa 0.798 701 01/31/2012
912828KL3 100390001 US Treasury Note 02/08/2010 50,000,000.00 50,281,257.00 50,297,785.87 0.875 Aaa 0.363 425 04/30/2011
912828KE9 100400002 US Treasury Note 02/09/2010 50,000,000.00 50,259,757.00 50,255,493.16  0.875 Aaa 0.361 364 02/28/2011
912828LG3 100400003 US Treasury Note 02/09/2010 25,000,000.00 25,182,628.25 25,172,995.23  1.000 Aaa 0.510 517 07/31/2011
912828MJ6 100400004 US Treasury Note 02/09/2010 25,000,000.00 25,051,753.50 25,043,675.78  0.875 Aaa 0.783 701 01/31/2012
912828MM9 100540001 US Treasury Note 02/24/2010 10,000,000.00 10,014,451.40 10,002,713.15 0.750 Aaa 0.734 639 11/30/2011
912828LF5 100540002 US Treasury Note 02/24/2010 10,000,000.00 10,091,021.60 10,086,995.60  1.125 Aaa 0.470 486 06/30/2011

Subtotal and Average 601,299,872.76 616,559,000.00 620,237,494.87 619,350,038.09 0.597 474
U.S. Agency Discount Notes
313397UW9 092720900 FHLMC Discount Note 09/29/2009 20,000,000.00 20,000,000.00 19,996,888.89  0.200 Aaa 0.206 28 03/29/2010
313589TU7 092730403 FNMA Discount Note 09/30/2009 11,900,000.00 11,900,000.00 11,899,881.00 0.180 Aaa 0.185 2 03/03/2010
313589VH3 093100003 FNMA Discount Note 11/06/2009 15,000,000.00 14,998,500.00 14,997,237.50 0.170 Aaa 0.175 39 04/09/2010
313589UG6 100120002 FNMA Discount Note 01/12/2010 50,000,000.00 50,000,000.00 49,998,638.89 0.070 Aaa 0.072 14 03/15/2010
Subtotal and Average 96,888,074.28 96,900,000.00 96,898,500.00 96,892,646.28 0.129 19
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Portfolio Details - Investments
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Average Purchase Stated YTM Daysto Maturity
CusIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Moody's 365 Maturity Date
U.S. Agency Issues - Coupon
3133XPY57 081160001 FHLB Note 04/25/2008 5,000,000.00 5,004,687.50 4,999,628.65 2.750 Aaa  3.000 11 03/12/2010
3133XPY57 081160002 FHLB Note 04/25/2008 10,000,000.00 10,009,375.00 9,999,286.71  2.750 Aaa  2.990 11 03/12/2010
3133XC6Y4 081410010 FHLB Note 05/20/2008 7,515,000.00 7,615,982.81 7,547,124.23  4.500 Aaa  3.057 113 06/22/2010
3133XR2Y5 081410011 FHLB Note 05/20/2008 10,000,000.00 10,078,125.00 9,998,016.19  3.000 Aaa 3.072 102 06/11/2010
3133XR2Y5 081440021 FHLB Note 05/23/2008 5,500,000.00 5,542,968.75 5,497,980.35  3.000 Aaa  3.135 102 06/11/2010
3133XR2Y5 081500003 FHLB Note 05/29/2008 10,000,000.00 10,078,125.00 9,993,169.40  3.000 Aaa  3.253 102 06/11/2010
3133XR2Y5 081500005 FHLB Note 05/29/2008 10,000,000.00 10,078,125.00 9,993,060.11  3.000 Aaa  3.258 102 06/11/2010
3133XBTH8 081620001 FHLB Note 06/10/2008 10,000,000.00 10,115,625.00 10,023,828.02  4.250 Aaa  3.356 102 06/11/2010
3133XBTH8 081620002 FHLB Note 06/10/2008 7,200,000.00 7,283,250.00 7,214,340.08  4.250 Aaa  3.501 102 06/11/2010
3133XBTH8 081630005 FHLB Note 06/11/2008 10,000,000.00 10,115,625.00 10,015,555.56  4.250 Aaa 3.664 102 06/11/2010
3133XBTH8 082050002 FHLB Note 07/23/2008 10,000,000.00 10,115,625.00 10,019,144.54  4.250 Aaa  3.530 102 06/11/2010
3133XPY57 090210001 FHLB Note 01/21/2009 10,000,000.00 10,009,375.00 10,005,558.88  2.750 Aaa 0.916 11 03/12/2010
3133XF5T9 090840002 FHLB Note 03/25/2009 10,000,000.00 10,596,875.00 10,448,628.51  5.000 Aaa  1.966 557 09/09/2011
3133XTC53 091070050 FHLB Note 04/17/2009 25,000,000.00 25,007,812.50 25,002,124.61  1.100 Aaa 0.758 9 03/10/2010
3133XTBN5 091120002 FHLB Note 04/22/2009 10,000,000.00 10,000,000.00 10,000,377.89 1.050 Aaa 0.708 4 03/05/2010
3133XBTH8 092390001 FHLB Note 08/27/2009 6,945,000.00 7,025,301.56 7,017,971.41  4.250 Aaa  0.456 102 06/11/2010
3133XQU26 092400001 FHLB Note 08/28/2009 6,055,000.00 6,102,304.69 6,096,151.87  2.750 Aaa  0.456 109 06/18/2010
3136F7BD8 082050003 FNMA Note 07/23/2008 4,885,000.00 4,952,168.75 4,904,099.92  5.000 Aaa 3.586 106 06/15/2010
3136F9RJ4 082530001 FNMA Note 09/09/2008 10,000,000.00 10,081,250.00 10,002,177.78  3.255 Aaa 3.170 100 06/09/2010

Subtotal and Average 197,527,777.09 178,100,000.00 179,812,601.56 178,778,224.71 2.366 98
Amortizing Commercial Paper Disc.
43851UCJ0 100080003 Honeywell Int 01/08/2010 20,000,000.00 19,998,120.00 19,998,866.67  0.120 P-1  0.122 17 03/18/2010
2546R3CA0 100120001 Disney (Walt) Co 01/12/2010 13,500,000.00 13,499,230.50 13,499,662.50 0.100 P-1  0.101 9 03/10/2010
Subtotal and Average 40,996,893.75 33,500,000.00 33,497,350.50 33,498,529.17 0.114 14

U.S. Agency Issues - Callable
3133XRHK9 090350001 FHLB Note 02/04/2009 15,000,000.00 15,707,812.50 15,322,130.01  4.220 Aaa 3.247 1,204 06/17/2013
3133XPZ31 091950003 FHLB Note 07/14/2009 10,000,000.00 10,018,750.00 10,015,355.10  4.000 Aaa 3.390 1,114 03/19/2013
3133XUAY9 092100001 FHLB Note 07/29/2009 15,000,000.00 15,135,937.50 15,152,440.00  4.000 Aaa 3.457 1,611 07/29/2014
3133XULB7 092380001 FHLB Note 08/26/2009 7,285,000.00 7,417,040.63 7,278,463.74  2.010 Aaa 3.759 1,639 08/26/2014
3133XV5R8 092950001 FHLB Note 10/22/2009 50,000,000.00 49,937,500.00 50,000,000.00  1.000 Aaa 4.140 1,696 10/22/2014
3133XTPZ3 092950002 FHLB Note 10/22/2009 5,000,000.00 5,009,375.00 5,001,845.58  1.000 Aaa  1.660 647 12/08/2011
3133XVGF2 093140001 FHLB Note 11/10/2009 12,550,000.00 12,620,593.75 12,550,000.00  1.500 Aaa 3.465 1,715 11/10/2014
3133XV5R8 093380004 FHLB Note 12/04/2009 25,000,000.00 24,968,750.00 25,009,239.13 1.000 Aaa 4.199 1,696 10/22/2014
3133XWAP4 093630001 FHLB Note 12/29/2009 5,000,000.00 5,009,375.00 4,996,722.22  2.000 Aaa 2992 1,764 12/29/2014
3133XU7K3 093630010 FHLB Note 12/29/2009 7,300,000.00 7,315,968.75 7,306,405.05 0.875 Aaa  1.347 513 07/27/2011
3133XWEW5 093640001 FHLB Note 12/30/2009 25,000,000.00 25,031,250.00 25,000,000.00 0.875 Aaa 3.440 1,765 12/30/2014

Run Date: 03/04/2010 - 09:14
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MO State FY10
Portfolio Management Page 4
Portfolio Details - Investments
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Average Purchase Stated YTM Daysto Maturity
CusIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Moody's 365 Maturity Date
U.S. Agency Issues - Callable
3133XW6T1 093640002 FHLB Note 12/30/2009 15,000,000.00 15,042,187.50 15,000,000.00  0.925 Aaa 3.667 1,765 12/30/2014
3128X8RF1 090850001 FHLMC Note 03/26/2009 15,000,000.00 15,019,800.00 15,000,000.00  2.050 Aaa 3.582 1,486 03/26/2014
3128X8XV9 091170001 FHLMC Note 04/27/2009 20,000,000.00 20,037,820.00 19,972,669.75 1.750 Aaa 1.850 513 07/27/2011
3128X7RW6 091340999 FHLMC Note 05/14/2009 15,000,000.00 15,108,765.00 15,092,130.92  4.000 Aaa 3.178 1,169 05/13/2013
3128X83M2 092090001 FHLMC Note 07/28/2009 10,000,000.00 10,093,670.00 10,017,032.94  3.500 Aaa 3.399 1,590 07/08/2014
3128X8QX3 092370002 FHLMC Note 08/25/2009 5,000,000.00 5,001,335.00 5,002,390.89  1.500 Aaa 2.080 382 03/18/2011
3128X8NB4 092380003 FHLMC Note 08/26/2009 20,000,000.00 20,006,200.00 20,006,839.38 2.050 Aaa 1.505 373 03/09/2011
3128X8QH8 092380004 FHLMC Note 08/26/2009 21,200,000.00 21,210,536.40 21,212,266.85  2.000 Aaa  1.496 380 03/16/2011
3128X8S52 092520002 FHLMC Note 09/09/2009 15,000,000.00 15,093,405.00 15,066,277.34  2.450 Aaa 2.049 851 06/29/2012
3128X8S78 092520003 FHLMC Note 09/09/2009 10,000,000.00 10,103,760.00 10,061,619.72  3.700 Aaa 3.343 1,575 06/23/2014
3128X8S52 093210001 FHLMC Note 11/17/2009 15,000,000.00 15,093,405.00 15,098,864.86 2.450 Aaa 1.961 851 06/29/2012
3128X8RR5 093210003 FHLMC Note 11/17/2009 7,500,000.00 7,508,977.50 7,508,697.54  2.625 Aaa 2.277 749 03/19/2012
3128X8XE7 093370001 FHLMC Note 12/03/2009 15,000,000.00 15,156,885.00 15,155,218.97  2.350 Aaa 1.839 966 10/22/2012
3128X8XE7 093380005 FHLMC Note 12/04/2009 25,000,000.00 25,261,475.00 25,230,091.98  2.350 Aaa 1.896 966 10/22/2012
3128X8NES8 093450008 FHLMC Note 12/11/2009 8,500,000.00 8,591,621.50 8,560,497.57 2.125 Aaa 3.392 1,470 03/10/2014
3128X8S45 093520012 FHLMC Note 12/18/2009 5,000,000.00 5,020,495.00 5,017,854.45  1.700 Aaa 1.317 485 06/29/2011
3128X8S52 093520013 FHLMC Note 12/18/2009 5,000,000.00 5,031,135.00 5,030,117.80  2.450 Aaa  2.052 851 06/29/2012
3136FHGB5 090840001 FNMA Note 03/25/2009 15,000,000.00 15,018,750.00 15,000,000.00 2.480 Aaa 3.517 1,485 03/25/2014
3136FHFM2 090890001 FNMA Note 03/30/2009 15,000,000.00 15,023,437.50 15,000,000.00 2.100 Aaa 2.692 760 03/30/2012
3136FHQTS 091330001 FNMA Note 05/13/2009 15,000,000.00 15,201,562.50 14,995,500.00 2.125 Aaa 3.153 1,534 05/13/2014
3136FHDP7 091390001 FNMA Note 05/19/2009 8,970,000.00 8,978,409.38 8,977,136.07  4.000 Aaa 3471 1,471 03/11/2014
31398AVRO 091470002 FNMA Note 05/27/2009 10,000,000.00 10,009,375.00 10,001,590.11  3.375 Aaa 3.261 1,470 03/10/2014
3136FHU37 091950002 FNMA Note 07/14/2009 25,000,000.00 25,031,250.00 25,011,985.09 1.000 Aaa 2.364 858 07/06/2012
31398AYR7 092170001 FNMA Note 08/05/2009 10,000,000.00 10,109,375.00 9,980,524.79  3.300 Aaa 3.348 1,612 07/30/2014
31398AYW6 092370001 FNMA Note 08/25/2009 10,000,000.00 10,131,250.00 9,955,166.67  3.500 Aaa 3.610 1,638 08/25/2014
3136FJEN7 092720001 FNMA Note 09/29/2009 15,000,000.00 15,093,750.00 15,000,000.00 1.500 Aaa 3.465 1,673 09/29/2014
3136FJERS8 092790001 FNMA Note 10/06/2009 5,000,000.00 5,098,437.50 5,070,054.17 4.000 Aaa 3485 1,680 10/06/2014
3136F8WY7 092890001 FNMA Note 10/16/2009 25,000,000.00 25,718,750.00 25,699,969.15  4.648 Aaa 3.175 990 11/15/2012
3136F8WY7 092940001 FNMA Note 10/21/2009 10,000,000.00 10,287,500.00 10,279,968.85  4.648 Aaa 3.188 990 11/15/2012
3136FIDMO 093130010 FNMA Note 11/09/2009 10,000,000.00 10,159,375.00 10,030,518.10  2.000 Aaa 3.114 1,667 09/23/2014
31398AYK2 093130011 FNMA Note 11/09/2009 20,000,000.00 20,011,780.00 20,000,000.00 0.373 Aaa 0.373 851 06/29/2012
3136FHU37 093160099 FNMA Note 11/12/2009 7,500,000.00 7,509,375.00 7,511,658.65  1.000 Aaa 2.476 858 07/06/2012
31398AVX7 093210002 FNMA Note 11/17/2009 5,000,000.00 5,006,250.00 5,005,459.02  2.500 Aaa 2.173 749 03/19/2012
31398AYW6 093220001 FNMA Note 11/18/2009 10,000,000.00 10,131,250.00 10,105,342.24  3.500 Aaa 3.118 1,638 08/25/2014
3136FHDC6 093270008 FNMA Note 11/23/2009 6,525,000.00 6,529,078.13 6,530,537.36 2.000 Aaa 2.613 749 03/19/2012
3136FJIN98 100200999 FNMA Note 01/20/2010 15,000,000.00 15,042,187.50 15,000,000.00  1.500 Aaa 3.551 1,786 01/20/2015

Subtotal and Average 759,922,155.47 642,330,000.00 646,644,968.54 644,820,582.06 2.881 1,225
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Average Purchase Stated YTM Daysto Maturity
CusIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Moody's 365 Maturity Date
Overnight Repos
SYS10057TR04 10057TRO4 Bank of America Tri-party 02/26/2010 35,192,000.00 35,192,000.00 35,192,000.00 0.120 P-1  0.122 0 03/01/2010
SYS10057TR0O6 10057TRO6 Bank of America Tri-party 02/26/2010 143,303,000.00 143,303,000.00 143,303,000.00 0.120 P-1  0.122 0 03/01/2010
SYS10057TR0O8 10057TR0O8 Bank of America Tri-party 02/26/2010 195,893,000.00 195,893,000.00 195,893,000.00 0.120 P-1 0.122 0 03/01/2010
SYS10057TR101 10057TR101 Bank of America Tri-party 02/26/2010 17,120,000.00 17,120,000.00 17,120,000.00  0.120 P-1  0.122 0 03/01/2010
SYS10057TR11 10057TR11 Bank of America Tri-party 02/26/2010 990,000.00 990,000.00 990,000.00 0.120 P-1  0.122 0 03/01/2010
SYS10057TRO1 10057TRO1 Citigroup Tri-Party 02/26/2010 157,061,000.00 157,061,000.00 157,061,000.00 0.080 0.081 0 03/01/2010

Subtotal and Average 818,316,214.29 549,559,000.00 549,559,000.00 549,559,000.00 0.110 0

Time Deposits - Treasury Rate
SYS021TBCJJI31V 021TBCJJ31V United Security Bank (01427) 02/05/2010 200,000.00 200,000.00 200,000.00 0.100 0.100 165 08/13/2010
SYS021TBCJKO7L 021TBCJKO7L United Security Bank (01427) 02/05/2010 200,000.00 200,000.00 200,000.00 0.100 0.100 74 05/14/2010
SYS021TBCJIK16F 021TBCJK16F United Security Bank (01427) 02/05/2010 200,000.00 200,000.00 200,000.00 0.300 0.300 354 02/18/2011
SYS025TBCJJI38V 025TBCJJ38V Belgrade State Bank (12208) 02/05/2010 2,000,000.00 2,000,000.00 2,000,000.00 0.300 0.300 354 02/18/2011
SYS025TBCJJ394 025TBCJJ394 Belgrade State Bank (12208) 02/05/2010 2,000,000.00 2,000,000.00 2,000,000.00 0.300 0.300 354 02/18/2011
SYS025TLOIP30G 025TLOIP30G Belgrade State Bank (12208) 12/18/2009 3,000,000.00 3,000,000.00 3,000,000.00 0.100 0.100 109 06/18/2010
SYS0300JTIL41F 0300JTIL41F First Community Bank (16207) 10/23/2009 1,250,000.00 1,250,000.00 1,250,000.00 0.200 0.200 46 04/16/2010
SYS030TIVIQO3M 030TIVIQO3M First Community Bank (16207) 09/25/2009 5,000,000.00 5,000,000.00 5,000,000.00  0.200 0.200 25 03/26/2010
SYS030TKII0234 030TKI0234 First Community Bank (16207) 11/13/2009 5,000,000.00 5,000,000.00 5,000,000.00 0.200 0.200 81 05/21/2010
SYS031TBCJK10M 031TBCJK10M BTC Bank (10618) 02/05/2010 2,000,000.00 2,000,000.00 2,000,000.00 0.300 0.300 354 02/18/2011
SYS031TFQHO394 031TFQHO394 BTC Bank (10618) 06/20/2008 5,000,000.00 5,000,000.00 5,000,000.00 2.900 2.900 109 06/18/2010
SYS0410ATIG44T 0410ATJIG44T Bank of Bloomsdale (09788) 01/22/2010 1,000,000.00 1,000,000.00 1,000,000.00 0.400 0.400 333 01/28/2011
SYS0410JTIL42R 0410JTIL42R Bank of Bloomsdale (09788) 10/23/2009 1,000,000.00 1,000,000.00 1,000,000.00 0.200 0.200 46 04/16/2010
SYS041TBCJJ28B 041TBCJJ28B Bank of Bloomsdale (09788) 02/05/2010 1,500,000.00 1,500,000.00 1,500,000.00 0.100 0.100 165 08/13/2010
SYS041TBXJL042 041TBXJL042 Bank of Bloomsdale (09788) 02/26/2010 1,000,000.00 1,000,000.00 1,000,000.00 0.200 0.200 179 08/27/2010
SYS041TBXJL12G 041TBXJL12G Bank of Bloomsdale (09788) 02/26/2010 1,500,000.00 1,500,000.00 1,500,000.00 0.300 0.300 368 03/04/2011
SYS041TJINII20N 041TJNII20N Bank of Bloomsdale (09788) 10/16/2009 1,000,000.00 1,000,000.00 1,000,000.00 0.200 0.200 46 04/16/2010
SYS0510JTIL43P 0510JTIL43P Branson Bank (35420) 10/23/2009 2,000,000.00 2,000,000.00 2,000,000.00 0.200 0.200 46 04/16/2010
SYS051TBCJJ29Y 051TBCJJ29Y Branson Bank (35420) 02/05/2010 2,000,000.00 2,000,000.00 2,000,000.00 0.100 0.100 165 08/13/2010
SYS053TBCJJ425 053TBCJJ425 Community State Bank (01936) 02/05/2010 2,000,000.00 2,000,000.00 2,000,000.00 0.300 0.300 354 02/18/2011
SYS057TBCJIK15R 057TBCJK15R Pony Express Bank (04526) 02/05/2010 1,000,000.00 1,000,000.00 1,000,000.00 0.300 0.300 354 02/18/2011
SYS0630JTIL44E 0630JTIL44E Bank of Bolivar (34397) 10/23/2009 1,000,000.00 1,000,000.00 1,000,000.00 0.200 0.200 46 04/16/2010
SYS063TETHP24R 063TETHP24R Bank of Bolivar (34397) 05/23/2008 2,000,000.00 2,000,000.00 2,000,000.00 2.400 2.400 81 05/21/2010
SYS063TFQHO41H 063TFQHO41H Bank of Bolivar (34397) 06/20/2008 600,000.00 600,000.00 600,000.00 2.900 2.900 109 06/18/2010
SYS063TIOIQ030 063TIOIQ030 Bank of Bolivar (34397) 09/18/2009 500,000.00 500,000.00 500,000.00 0.200 0.200 25 03/26/2010
SYSO063TJINII22J 063TJNII22J Bank of Bolivar (34397) 10/16/2009 2,000,000.00 2,000,000.00 2,000,000.00 0.200 0.200 46 04/16/2010
SYS063TLAIQO3B 063TLAIQO3B Bank of Bolivar (34397) 12/04/2009 1,000,000.00 1,000,000.00 1,000,000.00 0.100 0.100 95 06/04/2010
SYS063TLAIQO4W 063TLAIQO4W Bank of Bolivar (34397) 12/04/2009 2,000,000.00 2,000,000.00 2,000,000.00 0.100 0.100 95 06/04/2010
SYS065TAFJH45C 065TAFJH45C OBannon Banking Co (08295) 01/08/2010 750,000.00 750,000.00 750,000.00 0.100 0.100 46 04/16/2010
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Purchase Stated YTM Daysto Maturity
CUSIP Investment # Issuer Date Par Value Market Value Book Value Rate Moody's 365 Maturity Date
Time Deposits - Treasury Rate
SYS0670ATJIG381 0670ATJIG381 First MO St Bk-Cape Co(58230) 01/22/2010 2,000,000.00 2,000,000.00 2,000,000.00  0.400 0.400 333 01/28/2011
SYSO0700JTIL461 0700JTIL461 Regional Missouri Bank(18385) 10/23/2009 500,000.00 500,000.00 500,000.00  0.200 0.200 46 04/16/2010
SYSO070TIVIQO4U 070TIVIQO4U Regional Missouri Bank(18385) 09/25/2009 500,000.00 500,000.00 500,000.00 0.200 0.200 25 03/26/2010
SYS1030JTIL57B 1030JTIL57B FOCUS BANK (01426) 10/23/2009 2,500,000.00 2,500,000.00 2,500,000.00  0.200 0.200 46 04/16/2010
SYS1030KQI0460 1030KQIO460 FOCUS BANK (01426) 11/20/2009 5,000,000.00 5,000,000.00 5,000,000.00 0.200 0.200 81 05/21/2010
SYS103TFQHO42Y 103TFQHO42Y  FOCUS BANK (01426) 06/20/2008 10,000,000.00 10,000,000.00 10,000,000.00  2.900 2.900 109 06/18/2010
SYS103TLIIH13D 103TLIIH13D FOCUS BANK (01426) 12/11/2009 2,000,000.00 2,000,000.00 2,000,000.00 0.200 0.200 95 06/04/2010
SYS1060ATIG411 1060ATJIG411 Investors National Bank(29093) 01/22/2010 500,000.00 500,000.00 500,000.00  0.200 0.200 151 07/30/2010
SYS1060JTIO32S 1060JTI032S Investors National Bank(29093) 10/23/2009 500,000.00 500,000.00 500,000.00  0.200 0.200 46 04/16/2010
SYS106TBXJL28A 106 TBXJL28A Investors National Bank(29093) 02/26/2010 500,000.00 500,000.00 500,000.00  0.300 0.300 368 03/04/2011
SYS107TBCJI40Y 107TBCJJ40Y Chillicothe State Bank (15546) 02/05/2010 500,000.00 500,000.00 500,000.00 0.300 0.300 354 02/18/2011
SYS107TKIIH14C 107TKIIH14C Chillicothe State Bank (15546) 12/11/2009 855,000.00 855,000.00 855,000.00 0.200 0.200 95 06/04/2010
SYS1250JTIL583 1250JTIL583 Landmark Bank, NA(04537) 10/23/2009 1,000,000.00 1,000,000.00 1,000,000.00  0.200 0.200 46 04/16/2010
SYS1250JTIM002 1250JTIM002 Landmark Bank, NA(04537) 10/23/2009 1,000,000.00 1,000,000.00 1,000,000.00  0.200 0.200 46 04/16/2010
SYS125TLOIP31F 125TLOIP31F Landmark Bank, NA(04537) 12/18/2009 10,000,000.00 10,000,000.00 10,000,000.00 0.100 0.100 109 06/18/2010
SYS417TFQHO48Y 417TFQHO48Y  Landmark Bank, NA(04537) 06/20/2008 5,000,000.00 5,000,000.00 5,000,000.00  2.900 2.900 109 06/18/2010
SYS1370JTIL48U 1370JTIL48U Peoples Bank of Cuba (12230) 10/23/2009 2,000,000.00 2,000,000.00 2,000,000.00  0.200 0.200 46 04/16/2010
SYS137TBCJIK06Q 137TBCJIK06Q Peoples Bank of Cuba (12230) 02/05/2010 1,000,000.00 1,000,000.00 1,000,000.00  0.100 0.100 74 05/14/2010
SYS137TBCJIK093 137TBCJK093 Peoples Bank of Cuba (12230) 02/05/2010 1,000,000.00 1,000,000.00 1,000,000.00 0.100 0.100 165 08/13/2010
SYS137TBCJK14U 137TBCJIK14U Peoples Bank of Cuba (12230) 02/05/2010 2,000,000.00 2,000,000.00 2,000,000.00  0.300 0.300 354 02/18/2011
SYS155TBXJLO6A 155TBXJLO6A Citizens Bank of Eldon-(01956) 02/26/2010 1,500,000.00 1,500,000.00 1,500,000.00  0.200 0.200 179 08/27/2010
SYS1700JTIL491 1700JTIL491 1st State Community Bk(17323) 10/23/2009 2,500,000.00 2,500,000.00 2,500,000.00 0.200 0.200 46 04/16/2010
SYS170TETHP25A 170TETHP25A 1st State Community Bk(17323) 05/23/2008 3,000,000.00 3,000,000.00 3,000,000.00 2.400 2.400 81 05/21/2010
SYS170TFQHO43Z 170TFQHO43Z  1st State Community Bk(17323) 06/20/2008 5,000,000.00 5,000,000.00 5,000,000.00  2.900 2.900 109 06/18/2010
SYS170TIVIQO4Y 170TIVIQO4Y 1st State Community Bk(17323) 09/25/2009 665,000.00 665,000.00 665,000.00 0.200 0.200 25 03/26/2010
SYS170TJ2IH12C 170TJ2IH12C 1st State Community Bk(17323) 10/30/2009 3,000,000.00 3,000,000.00 3,000,000.00 0.200 0.200 66 05/06/2010
SYS170TJ2IH13S 170TJ2IH13S 1st State Community Bk(17323) 10/30/2009 1,000,000.00 1,000,000.00 1,000,000.00 0.200 0.200 66 05/06/2010
SYS170TJ2IH142 170TJ2IH142 1st State Community Bk(17323) 10/30/2009 1,000,000.00 1,000,000.00 1,000,000.00  0.200 0.200 66 05/06/2010
SYS170TLAIQO05J 170TLAIQO5J 1st State Community Bk(17323) 12/04/2009 2,000,000.00 2,000,000.00 2,000,000.00 0.100 0.100 95 06/04/2010
SYS170TLAIQO6R 170TLAIQO6R 1st State Community Bk(17323) 12/04/2009 500,000.00 500,000.00 500,000.00 0.100 0.100 95 06/04/2010
SYS172TLIH17H 172TLIIH17H Commercial Trust Co (09791) 12/11/2009 500,000.00 500,000.00 500,000.00 0.200 0.200 95 06/04/2010
SYS196TI3IP37Y 196TI3IP37Y Tri County Trust Co (11465) 10/02/2009 900,000.00 900,000.00 900,000.00  0.200 0.200 25 03/26/2010
SYS196TLOIP38R 196TLOIP38R Tri County Trust Co (11465) 12/18/2009 500,000.00 500,000.00 500,000.00  0.100 0.100 46 04/16/2010
SYS197TFQHO44B 197TFQHO44B  Glasgow Savings Bank (01056) 06/20/2008 600,000.00 600,000.00 600,000.00 2.900 2.900 109 06/18/2010
SYS197TLIH19Y 197TLIIH19Y Glasgow Savings Bank (01056) 12/11/2009 2,000,000.00 2,000,000.00 2,000,000.00 0.200 0.200 95 06/04/2010
SYS201TBCJJ52D 201TBCJJ52D Bank of Gower (08262) 02/05/2010 1,000,000.00 1,000,000.00 1,000,000.00  0.300 0.300 354 02/18/2011
SYS201TLIIH22H 201TLIIH22H Bank of Gower (08262) 12/11/2009 2,000,000.00 2,000,000.00 2,000,000.00  0.200 0.200 95 06/04/2010
SYS207TBXJL26D 207TBXJL26D Farmers Bk - Green City(16103) 02/26/2010 250,000.00 250,000.00 250,000.00 0.100 0.100 88 05/28/2010
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CUSIP Investment # Issuer Date Par Value Market Value Book Value Rate Moody's 365 Maturity Date
Time Deposits - Treasury Rate
SYS231TBCJKO1S 231TBCJKO01S Eagle Bk & Trst Co Mo (17691) 02/05/2010 1,000,000.00 1,000,000.00 1,000,000.00  0.100 0.100 74 05/14/2010
SYS231TBCJIKO8F 231TBCJKO08F Eagle Bk & Trst Co Mo (17691) 02/05/2010 2,000,000.00 2,000,000.00 2,000,000.00 0.100 0.100 165 08/13/2010
SYS231TBCJIK12U 231TBCJK12U Eagle Bk & Trst Co Mo (17691) 02/05/2010 1,000,000.00 1,000,000.00 1,000,000.00 0.300 0.300 354 02/18/2011
SYS231TBXJL30I 231TBXJL30I Eagle Bk & Trst Co Mo (17691) 02/26/2010 3,000,000.00 3,000,000.00 3,000,000.00 0.300 0.300 368 03/04/2011
SYS232TBCJJ30A 232TBCJJ30A F & C Bank (09378) 02/05/2010 2,000,000.00 2,000,000.00 2,000,000.00  0.100 0.100 165 08/13/2010
SYS232TFQHO46H 232TFQHO46H  F & C Bank (09378) 06/20/2008 1,000,000.00 1,000,000.00 1,000,000.00  2.900 2.900 109 06/18/2010
SYS232TJ2IH153 232TJ2IH153 F & C Bank (09378) 10/30/2009 1,000,000.00 1,000,000.00 1,000,000.00 0.200 0.200 66 05/06/2010
SYS232TKIIO24A 232TKII024A F & C Bank (09378) 11/13/2009 1,000,000.00 1,000,000.00 1,000,000.00  0.200 0.200 81 05/21/2010
SYS232TLIIH24V 232TLIIH24V F & C Bank (09378) 12/11/2009 2,000,000.00 2,000,000.00 2,000,000.00  0.200 0.200 95 06/04/2010
SYS242TBCJJ363 242TBCJJ363 Bank of Iberia (08584) 02/05/2010 315,000.00 315,000.00 315,000.00 0.300 0.300 354 02/18/2011
SYS250TLAIQO71 250TLAIQO71 Unico Bank (10608) 12/04/2009 8,000,000.00 8,000,000.00 8,000,000.00 0.100 0.100 95 06/04/2010
SYS2570ATIG434 2570ATJIG434 Jefferson Bank of MO (19762) 01/22/2010 4,000,000.00 4,000,000.00 4,000,000.00 0.100 0.100 60 04/30/2010
SYS257TIIIH56R 257TIIH56R Jefferson Bank of MO (19762) 09/11/2009 3,000,000.00 3,000,000.00 3,000,000.00  0.200 0.200 11 03/12/2010
SYS258TFCHM355 258TFCHM355 Hawthorn Bank (10619) 06/06/2008 2,500,000.00 2,500,000.00 2,500,000.00 2.600 2.600 95 06/04/2010
SYS258TLAIQ083 258TLAIQ083 Hawthorn Bank (10619) 12/04/2009 5,150,000.00 5,150,000.00 5,150,000.00 0.100 0.100 95 06/04/2010
SYS259TBXJL10M 259TBXJL10M Central Trust Bank (12633) 02/26/2010 7,000,000.00 7,000,000.00 7,000,000.00  0.300 0.300 368 03/04/2011
SYS263TLOIP32Q 263TLOIP32Q Jonesburg State Bank(08896) 12/18/2009 150,000.00 150,000.00 150