
















* Does not Lock Down.

 

* Showing transactions with Trade Date within selected date range.     * MMF transactions are collapsed. 

* The Transaction Detail/Trading Activity reports provide our most up-to-date transactional details. As such, these reports are subject to change even after the other reports on the website have been locked down. While these reports can be useful tools in understanding recent activity,

due to their dynamic nature we do not recommend using them for booking journal entries or reconciliation.

Account Identifier Description Current Units Currency Transaction Type Trade Date Settle Date Final
Maturity

Price Principal Accrued Interest Amount

CNB-Chandler 009158AS5 AIR PRODUCTS & CHEMICALS 700,000.00 USD Buy 03/03/2015 03/06/2015 10/15/2017 99.793 698,551.00 3,290.00 -701,841.00

CNB-PFM 02665WAT8 AMERICAN HONDA FINANCE 810,000.00 USD Buy 03/10/2015 03/13/2015 03/13/2018 99.866 808,914.60 0.00 -808,914.60

CNB-PFM 06538CT50 The Bank of Tokyo-Mitsubishi UFJ,
Ltd.

-1,000,000.00 USD Sell 03/26/2015 03/27/2015 06/05/2015 99.953 -999,533.33 0.00 999,533.33

CNB-Chandler 191216AX8 COCA-COLA CO/THE -700,000.00 USD Maturity 03/13/2015 03/13/2015 03/13/2015 100.00 -700,000.00 0.00 700,000.00

CNB-PFM 191216BD1 COCA-COLA CO/THE -245,000.00 USD Sell 03/24/2015 03/27/2015 11/01/2016 100.158 -245,387.10 -745.21 246,132.31

CNB-PFM 30231GAL6 EXXON MOBIL CORPORATION 1,505,000.00 USD Buy 03/03/2015 03/06/2015 03/06/2018 100.00 1,505,000.00 0.00 -1,505,000.00

CNB-PFM 3130A1CR7 FEDERAL HOME LOAN BANK -1,080,000.00 USD Call Redemption 03/27/2015 03/27/2015 03/27/2017 100.00 -1,080,000.00 0.00 1,080,000.00

CNB-PFM 3130A2T97 FEDERAL HOME LOAN BANK -1,500,000.00 USD Sell 03/17/2015 03/24/2015 09/28/2016 99.887 -1,498,299.00 -3,666.67 1,501,965.67

CNB-PFM 3130A3J70 FEDERAL HOME LOAN BANK 1,600,000.00 USD Buy 03/27/2015 03/27/2015 11/23/2016 100.094 1,601,504.00 3,611.11 -1,605,115.11

CNB-Chandler 3130A4GJ5 FEDERAL HOME LOAN BANK 1,600,000.00 USD Buy 03/30/2015 03/31/2015 04/25/2018 100.369 1,605,910.40 1,700.00 -1,607,610.40

CNB-PFM 3130A4QV7 FEDERAL HOME LOAN BANK 1,500,000.00 USD Buy 03/17/2015 03/24/2015 03/24/2017 100.00 1,500,000.00 0.00 -1,500,000.00

CNB-PFM 313378A43 FEDERAL HOME LOAN BANK -400,000.00 USD Sell 03/10/2015 03/13/2015 03/09/2018 100.612 -402,448.00 -61.11 402,509.11

CNB-Chandler 3133834R9 FEDERAL HOME LOAN BANK -375,000.00 USD Sell 03/05/2015 03/06/2015 06/24/2016 99.912 -374,670.00 -281.25 374,951.25

CNB-Chandler 3133EADW5 FEDERAL FARM CREDIT BANK -1,175,000.00 USD Sell 03/05/2015 03/06/2015 08/17/2015 100.18 -1,177,115.00 -341.07 1,177,456.07

CNB-PFM 3135G0VA8 FANNIE MAE -750,000.00 USD Sell 03/18/2015 03/19/2015 03/30/2016 100.117 -750,877.50 -1,760.42 752,637.92

CNB-PFM 3137EADJ5 FREDDIE MAC 3,855,000.00 USD Buy 03/19/2015 03/20/2015 07/28/2017 100.339 3,868,070.80 5,568.33 -3,873,639.13

CNB-Cutwater 38141W315 GOLDMAN SACH FIN SQ TR OB-
AD

0.56 USD Buy 03/03/2015 03/03/2015 03/31/2015 1.00 0.56 0.00 -0.56

CNB-Chandler 43813CAC4 HAROT 2012-4 A3 -27,873.59 USD Principal Paydown 03/18/2015 03/18/2015 08/18/2016 --- -27,873.59 0.00 27,873.59

CNB-Chandler 47787RAC4 JDOT 2012-B A3 -26,025.96 USD Principal Paydown 03/15/2015 03/15/2015 07/15/2016 --- -26,025.97 0.00 26,025.97

CNB-Chandler 60934N104 FEDERATED GOVT OBLI FD-IS 3,547,440.13 USD Buy --- --- 03/31/2015 1.00 3,547,440.13 0.00 -3,547,440.13

CNB-Chandler 60934N104 FEDERATED GOVT OBLI FD-IS -5,083,188.90 USD Sell --- --- 03/31/2015 1.00 -5,083,188.90 0.00 5,083,188.90

CNB-PFM 60934N104 FEDERATED GOVT OBLI FD-IS 232,254.32 USD Buy --- --- 03/31/2015 1.00 232,254.32 0.00 -232,254.32

CNB-PFM 60934N104 FEDERATED GOVT OBLI FD-IS -313,757.68 USD Sell --- --- 03/31/2015 1.00 -313,757.68 0.00 313,757.68

CNB-Chandler 717081DA8 PFIZER INC -1,500,000.00 USD Maturity 03/15/2015 03/15/2015 03/15/2015 100.00 -1,500,000.00 0.00 1,500,000.00

CNB-Chandler 74005PAR5 PRAXAIR INC -247,000.00 USD Maturity 03/30/2015 03/30/2015 03/30/2015 100.00 -247,000.00 0.00 247,000.00

CNB-Chandler 808513AK1 CHARLES SCHWAB CORP 875,000.00 USD Buy 03/03/2015 03/10/2015 03/10/2018 99.874 873,897.50 0.00 -873,897.50

CNB-Chandler 89231NAC7 TAOT 2012-B A3 -24,821.63 USD Principal Paydown 03/15/2015 03/15/2015 07/15/2016 --- -24,821.63 0.00 24,821.63

CNB-PFM 912828PK0 US TREASURY N/B 1,325,000.00 USD Buy 03/26/2015 03/27/2015 11/30/2017 103.656 1,373,445.31 9,582.59 -1,383,027.90

CNB-PFM 912828QF0 US TREASURY N/B -825,000.00 USD Sell 03/18/2015 03/19/2015 04/30/2016 101.754 -839,469.73 -6,335.64 845,805.37

CNB-PFM 912828RM4 US TREASURY N/B -1,600,000.00 USD Sell 03/27/2015 03/27/2015 10/31/2016 100.82 -1,613,125.00 -6,497.24 1,619,622.24

CNB-PFM 912828SC5 US TREASURY N/B 1,275,000.00 USD Buy 03/26/2015 03/27/2015 01/31/2017 100.543 1,281,922.85 1,695.01 -1,283,617.86

CNB-PFM 912828TG5 US TREASURY N/B -3,900,000.00 USD Sell 03/19/2015 03/20/2015 07/31/2017 99.332 -3,873,949.22 -2,585.64 3,876,534.86

CNB-Chandler 912828TG5 US TREASURY N/B 300,000.00 USD Buy 03/30/2015 03/31/2015 07/31/2017 99.539 298,618.19 244.48 -298,862.67

CNB-PFM 912828UA6 US TREASURY N/B -410,000.00 USD Sell 03/10/2015 03/13/2015 11/30/2017 98.926 -405,595.70 -725.10 406,320.80

CNB-Chandler 912828UA6 US TREASURY N/B 700,000.00 USD Buy 03/30/2015 03/31/2015 11/30/2017 99.461 696,228.91 1,454.33 -697,683.24

CNB-PFM 912828UA6 US TREASURY N/B -1,520,000.00 USD Sell 03/03/2015 03/06/2015 11/30/2017 98.926 -1,503,671.88 -2,505.49 1,506,177.37

CNB-PFM 912828UE8 US TREASURY N/B 1,600,000.00 USD Buy 03/18/2015 03/19/2015 12/31/2017 99.309 1,588,937.50 2,585.64 -1,591,523.14

--- --- --- -1,277,972.76 USD --- --- --- --- --- -1,206,113.16 4,226.65 1,201,886.51

GAAP Trading Activity (Medium Term Portfolio)
03/01/2015 - 03/31/2015
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 Accrued Interest ‐ The interest that has accumulated on a bond since the last interest payment up to, but not including, the settlement date. Accrued interest occurs as a result 
of the difference in timing of cash flows and the measurement of these cash flows. 

 Amortized Cost ‐ The amount at which an investment is acquired, adjusted for accretion, amortization, and collection of cash. 
 Average Credit Rating ‐ The average credit worthiness of a portfolio, weighted in proportion to the dollar amount that is invested in the portfolio. 
 Convexity ‐ The relationship between bond prices and bond yields that demonstrates how the duration of a bond changes as the interest rate changes. 
 Credit Rating ‐ An assessment of the credit worthiness of an entity with respect to a particular financial obligation. The credit rating is inversely related to the possibility of debt 
default. 

 Duration ‐ A measure of the exposure to interest rate risk and sensitivity to price fluctuation of fixed‐income investments. Duration is expressed as a number of years. 
 Fair Value ‐ The price that a given property or asset would fetch in the open marketplace. 
 Income Return ‐ The percentage of the total return generated by the income from interest or dividends. 
 Market Value ‐ An assets fair value plus any accrued interest. 
 Original Cost ‐ The original cost of an asset takes into consideration all of the costs that can be attributed to its purchase and to putting the asset to use. 
 Par Value ‐ The face value of a bond. Par value is important for a bond or fixed‐income instrument because it determines its maturity value as well as the dollar value of coupon 
payments. 

 Price Return ‐ The percentage of the total return generated by capital appreciation due to changes in the market price of an asset. 
 Purchase Yield ‐The measure of a bond’s recurring realized investment income that combines both the bond’s coupon return plus it amortization. 
 Total Return ‐ The actual rate of return of an investment over a given evaluation period. Total return is the combination of income and price return. 
 Unrealized Gains/(Loss) ‐ a profitable/(losing) position that has yet to be cashed in. The actual gain/(loss) is not realized until the position is closed. A position with an unrealized 
gain may eventually turn into a position with an unrealized loss, as the market fluctuates and vice versa. 

 Weighted Average Effective Maturity – The average time it takes for securities in a portfolio to mature, taking into account the possibility that any of the bonds might be called 
back to the issuer. 

 Weighted Average Life ‐ The average number of years for which each dollar of unpaid principal on an investment remains outstanding, weighted by the size of each principal 
payout. 

 Weighted Average Maturity ‐ The average time it takes for securities in a portfolio to mature, weighted in proportion to the dollar amount that is invested in the portfolio. 
Weighted average maturity measures the sensitivity of fixed‐income portfolios to interest rate changes. 

 Yield ‐ The income return on an investment. This refers to the interest or dividends received from a security and is expressed as a percentage based on the investment's cost and 
its current market value. 

 Yield to Maturity at Cost (YTM @ Cost) ‐ The internal rate of return anticipated on a bond if held until the end of its lifetime. 
 Yield to Maturity at Market (YTM  @ Market) ‐ The internal rate of return of a bond adjusted for any capital gains or losses the price represents relative to the current market 
value. 
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