






� 
FirstSouthwest 
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Executive Summary 
As of03/31!17 

Account Summary Allocation by Security Type 

Beginning Values as of 12/31/16 Ending Values as of 03/31/17 

Par Value 

Market Value 

Book Value 

Unrealized Gain /(Loss) 

Market Value % 

Weighted Avg. YTW 

Weighted Avg. YTM 

534,946,280.91 

534,291,372.57 

534,500,865.41 

(209,492.84) 

99.96% 

0.907% 

0.907% 

530,101,595.88 

529,478,091.91 

529,685,968.33 

(207,876.42) 

99.96% 

1.022% 

1.022% 

a AGCY BULLET 21% 
AGCYCALL 5% 

a BANKDEP 0% 
a CP 28% 
a LGIP 42% 

MUNICIPAL 1% 
a TREASURY 2% 

Total: 100% 

Allocation by Issuer Maturity Distribution % Credit Quality 

• LOGIC 26% 
TEX PRIME 14% 

• JPMSEC 12% 
a TOYMCC 10% 
• FFCB 9% 

FHLB 9% 
• Other Issuers 20% 

Total: 100% 

Print Date: 4/17/2017 Print Time: 4:35 pm 

45% 

•l"' 

Overnight 2 -90 Days 91 -180 8-12 1 -2 Years 2-3 Veers 
Days Months 

Weighted Average Days to Maturity: 119 
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• A-1+ 28% 
AAA 71% 

• Collateralized 0% 

Total: 100% 

Page 1 of 1 




































































