
Exhibit B – LGIP Information (Holdings as of 1/31/2011)
Security CUSIP Rate Maturity Par Security CUSIP Rate Maturity Par

Agy-FRN - FFCB 31331GS91 0.2500 03/23/2011 100,000,000 DN - FHLB 313384EW5 0.1750 04/27/2011 350,000,000 

Agy-FRN - FFCB 31331G2Z1 0.1800 05/06/2011 50,000,000 DN - FHLB 313384GH6 0.5200 06/01/2011 25,000,000 

Agy-FRN - FFCB 31331JBE2 0.2400 07/12/2011 100,000,000 DN - FHLMC 313396DA8 0.2000 03/14/2011 100,000,000 

Agy-FRN - FFCB 31331GC80 0.5000 07/27/2011 100,000,000 DN - FHLMC 313396DH3 0.2000 03/21/2011 50,000,000 

Agy-FRN - FFCB 31331GK81 0.3700 08/17/2011 50,000,000 DN - FHLMC 313396DZ3 0.1900 04/06/2011 50,000,000 

Agy-FRN - FFCB 31331GH93 0.3500 08/17/2011 50,000,000 DN - FHLMC 313396EE9 0.2100 04/11/2011 50,000,000 

Agy-FRN - FFCB 31331G2V0 0.2300 11/04/2011 150,000,000 DN - FHLMC 313396EQ2 0.2000 04/21/2011 190,000,000 

Agy-FRN - FFCB 31331G4C0 0.2300 11/23/2011 50,000,000 DN - FHLMC 313396FB4 0.1900 05/02/2011 100,000,000 

Agy-FRN - FFCB 31331J6R9 0.2800 12/28/2011 50,000,000 DN - FHLMC 313396FT5 0.1950 05/18/2011 50,000,000 

Agy-FRN - FFCB 31331JT86 0.3100 07/25/2012 25,000,000 DN - FHLMC 313396GP2 0.1900 06/07/2011 225,000,000 

Agy-FRN - FFCB 31331GNH8 0.7600 02/17/2011 25,000,000 DN - FHLMC 313396HC0 0.2200 06/20/2011 400,000,000 

Agy-FRN - FFCB 31331GQE2 0.9400 03/16/2011 100,000,000 DN - FHLMC 313396HK2 0.2400 06/27/2011 200,000,000 

Agy-FRN - FFCB 31331JB77 0.2950 09/07/2012 50,000,000 DN - FHLMC 313396HT3 0.2250 07/05/2011 200,000,000 

Agy-FRN - FHLB 3133XVXT3 0.2500 06/07/2011 50,000,000 DN - FHLMC 313396HV8 0.1950 07/07/2011 150,000,000 

Agy-FRN - FHLB 313372EB6 0.2900 01/20/2012 25,000,000 DN - FHLMC 313396HZ9 0.2100 07/11/2011 200,000,000 

Agy-FRN - FHLB 3133XYM51 0.3850 11/28/2011 50,000,000 DN - FHLMC 313396JQ7 0.2400 07/26/2011 150,000,000 

Agy-FRN - FHLMC 3134G1U69 0.3600 01/10/2013 25,000,000 DN - FNMA 313588CM5 0.4200 03/01/2011 50,000,000 

Agy-FRN - FHLMC 3128X9MQ0 0.1600 11/09/2011 40,000,000 DN - FNMA 313588DA0 0.1900 03/14/2011 100,000,000 

Agy-FRN - FHLMC 3134G1EL4 0.3300 11/21/2011 50,000,000 DN - FNMA 313588FB6 0.5100 05/02/2011 25,000,000 

Agy-FRN - FHLMC 3134G1WN0 0.3100 10/12/2012 50,000,000 DN - FNMA 313588HC2 0.2150 06/20/2011 25,000,000 

Agy-FRN - FNMA 31398A6R8 0.3700 11/23/2012 50,000,000 DN - FNMA 313588HM0 0.2300 06/29/2011 50,000,000 

Agy-FRN - FNMA 31398A6V9 0.3700 12/03/2012 100,000,000 TBills - U.S. Treasury 9127952U4 0.1950 06/09/2011 100,000,000 

Agy-VRN - FFCB 31331GWG0 0.3513 05/18/2011 50,000,000 TBills - U.S. Treasury 9127952V2 0.1910 06/16/2011 100,000,000 

Agy-VRN - FFCB 31331GC31 0.3506 07/20/2011 50,000,000 TBills - U.S. Treasury 9127952W0 0.1865 06/23/2011 50,000,000 

Agy-VRN - FFCB 31331GF79 0.3506 08/03/2011 150,000,000 TBills - U.S. Treasury 912795X22 0.2300 06/30/2011 250,000,000 

Agy-VRN - FFCB 31331GN47 0.3306 09/01/2011 50,000,000 TBills - U.S. Treasury 9127952Z3 0.1860 07/14/2011 50,000,000 

Agy-VRN - FFCB 31331GQ44 0.3013 09/15/2011 90,000,000 TBills - U.S. Treasury 9127953A7 0.1850 07/21/2011 100,000,000 

Agy-VRN - FFCB 31331JEY5 0.2270 02/22/2011 50,000,000 

Agy-VRN - FFCB 31331G2B4 0.2470 06/27/2011 50,000,000 

Agy-VRN - FFCB 31331JR62 0.3070 04/12/2012 50,000,000 

Agy-VRN - FNMA 31398A5A6 0.2913 10/18/2012 25,000,000 

Agy-VRN - FNMA 31398A7G1 0.2906 12/20/2012 50,000,000 

Bullet - FFCB 31331GJ34 0.2313 02/14/2011 47,000,000 

Bullet - FHLMC 3128X8D41 0.1469 02/01/2011 50,000,000 

Bullet - FHLMC 3128X8RC8 0.3722 03/09/2011 50,000,000 

TNotes - U.S. Treasury 912828FU9 4.5000 09/30/2011 100,000,000 

Repo - BNP Paribas 523-18523 0.2000 02/01/2011 250,000,000 

Repo - Deutsche Bank 523-18524 0.2000 02/01/2011 250,000,000 

Repo - RBS Securities 523-18525 0.2100 02/01/2011 350,441,000 

TermRepo - Barclays Capital Inc. 523-18479 0.1800 02/15/2011 300,000,000 

TermRepo - Citigroup 523-18458 0.2000 02/02/2011 100,000,000 

TermRepo - Citigroup 523-18501 0.1900 02/02/2011 100,000,000 

TermRepo - Citigroup 523-18420 0.2200 02/03/2011 200,000,000 

TermRepo - Citigroup 523-18471 0.1950 02/15/2011 225,000,000 

TermRepo - Morgan Stanley 523-18478 0.1800 02/15/2011 200,000,000 

TermRepo - RBS Securities 523-18486 0.2000 02/03/2011 400,000,000 

Average Balance by Security Type (Calendar Year)
2010 2009 2008

Agency Bullets 183,157 480,790 585,464 

Agency Callables 6,301 - 23,425 

Agency Discount Notes 2,789,060 1,812,279 2,856,842 

Agency Floating Rate Notes 1,433,621 1,854,459 1,562,304 

Agency Variable Rate Notes 538,469 506,510 244,910 

Certificates of Deposit 67,610 271,933 576,781 

IBDDAs 812,326 546,832 302,041 

NOW Accounts 101,389 954,241 183,183 

Repurchase Agreements 1,873,014 148,973 468,706 

Reverse Repo - (109,292) -

US Treasury Bills 1,088,210 1,653,113 12,580 

US Treasury Coupons 4,242 18,816 5,162 

Total 8,897,399 8,138,654 6,821,398 


