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25,000,000 3Agency Floating Rate Notes, FNMA, 0.4000% 3135G0AQ6 24,999,993  02/01/2013 2/1/2013 Government Agency
16,565,000 3Agency Floating Rate Notes, FNMA, 0.4000% 3135G0AQ6 16,565,037  02/01/2013 2/1/2013 Government Agency
100,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.1600% 523-23453 100,000,000  02/01/2013 2/1/2013 Repurchase Agreement
200,000,000  Repurchase Agreements, Societe Generale, 0.1700% 523-23459 200,000,000  02/01/2013 2/1/2013 Repurchase Agreement
225,000,000 Repurchase Agreements, Deutsche Bank, 0.1400% 523-23460 225,000,000 02/01/2013 2/1/2013 Repurchase Agreement
183,093,000  Repurchase Agreements, RBS Securities, 0.1200% 523-23461 183,093,000 02/01/2013 2/1/2013 Repurchase Agreement
25,000,000 Agency Bullets, FHLMC, 0.1577% 3134G2DM1 24,999,861  02/04/2013 2/4/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.2900% 313374WR7 50,000,069  02/05/2013 2/5/2013 Government Agency
100,000,000  Term Repurchase Agreements, Barclays Capital Inc., 0.1700% 523-23273 100,000,000  02/07/2013 2/7/2013 Repurchase Agreement
200,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.1800% 523-23297 200,000,000  02/07/2013 2/7/2013 Repurchase Agreement
200,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.1400% 523-23318 200,000,000 02/07/2013 2/7/2013 Repurchase Agreement
200,000,000 Term Repurchase Agreements, Societe Generale, 0.1300% 523-23377 200,000,000 02/07/2013 2/7/2013 Repurchase Agreement
100,000,000  Term Repurchase Agreements, Jefferies and Company, Inc., 0.1400% 523-23455 100,000,000  02/07/2013 2/7/2013 Repurchase Agreement
200,000,000 Term Repurchase Agreements, Societe Generale, 0.1300% 523-23456 200,000,000 02/07/2013 2/7/2013 Repurchase Agreement
300,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.1300% 523-23332 300,000,000 02/14/2013 2/14/2013 Repurchase Agreement
200,000,000  Term Repurchase Agreements, Jefferies and Company, Inc., 0.1300% 523-23454 200,000,000  02/21/2013 2/21/2013 Repurchase Agreement
200,000,000  Term Repurchase Agreements, Barclays Capital Inc., 0.1300% 523-23458 200,000,000  02/21/2013 2/21/2013 Repurchase Agreement
25,000,000 3Agency Floating Rate Notes, FHLB, 0.3500% 313375FP7 25,000,000 02/14/2013 2/25/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FHLB, 0.3600% 313375H34 25,000,000 02/14/2013 2/25/2013 Government Agency
300,000,000 Term Repurchase Agreements, Goldman Sachs, 0.1300% 523-23457 300,000,000 03/04/2013 3/4/2013 Repurchase Agreement
25,000,000 3Agency Floating Rate Notes, FHLB, 0.3200% 313375FL6 24,999,757  02/14/2013 3/7/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.3200% 313375FL6 49,999,029  02/14/2013 3/7/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FHLB, 0.3600% 313375NJ2 25,000,000 02/14/2013 3/12/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.3300% 313375MU8 49,998,827  02/14/2013 3/13/2013 Government Agency
50,000,000 4Agency Variable Rate Notes, FNMA, 0.2360% 3135G0OBE2 49,999,425  02/20/2013 3/14/2013 Government Agency
25,000,000 4Agency Variable Rate Notes, FNMA, 0.2360% 3135G0OBE2 24,999,713  02/20/2013 3/14/2013 Government Agency
50,000,000 4Agency Variable Rate Notes, FNMA, 0.2360% 3135G0OBE2 50,000,592  02/20/2013 3/14/2013 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1757% 31331KYKO 24,999,705  02/28/2013 3/15/2013 Government Agency
25,000,000 Agency Bullets, FFCB, 0.5154% 31331KFF2 25,006,861  03/25/2013 3/25/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.2100% 313385DU7 49,982,500  04/01/2013 4/1/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1500% 313589DU4 49,987,500  04/01/2013 4/1/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1500% 313397EC1 49,985,833  04/09/2013 4/9/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FHLB, 0.3500% 3133752Y6 25,000,000 02/14/2013 4/12/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1600% 313397EK3 49,983,333  04/16/2013 4/16/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1600% 313397EK3 49,983,333  04/16/2013 4/16/2013 Government Agency
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50,000,000  Agency Discount Notes, FHLB, 0.1650% 313385EL6 49,982,583  04/17/2013 4/17/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1000% 313397EL1 49,989,444  04/17/2013 4/17/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1500% 313589EM1 49,983,958  04/18/2013 4/18/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1600% 313397EM9 49,982,889  04/18/2013 4/18/2013 Government Agency
25,000,000  Agency Discount Notes, FHLMC, 0.1600% 313397EM9 24,991,444  04/18/2013 4/18/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1700% 313385EN2 49,981,583  04/19/2013 4/19/2013 Government Agency
25,000,000  Agency Discount Notes, FHLMC, 0.1600% 313397ES6 24,990,889  04/23/2013 4/23/2013 Government Agency
25,000,000  Agency Discount Notes, FNMA, 0.1700% 313589ET6 24,990,201  04/24/2013 4/24/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1480% 912796AB5 49,982,733  04/25/2013 4/25/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1480% 912796AB5 49,982,733  04/25/2013 4/25/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1550% 9127956L0 49,980,410  05/02/2013 5/2/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1560% 9127956L0 49,980,283  05/02/2013 5/2/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1700% 9127956L0 49,978,514  05/02/2013 5/2/2013 U.S. Treasury Bills
25,000,000 Agency Discount Notes, FNMA, 0.1800% 313589FH1 24,987,875  05/08/2013 5/8/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1530% 912796AF6 49,979,175  05/09/2013 5/9/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1530% 912796 AF6 49,979,175  05/09/2013 5/9/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1500% 912796AF6 49,979,583  05/09/2013 5/9/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1500% 912796AF6 49,979,583  05/09/2013 5/9/2013 U.S. Treasury Bills
25,000,000 3Agency Floating Rate Notes, FFCB, 0.2700% 31331KNN6 24,998,199  02/14/2013 5/15/2013 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1480% 912796 AG4 49,978,417  05/16/2013 5/16/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1480% 912796AG4 49,978,417 05/16/2013 5/16/2013 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1600% 313385GE0 49,973,778  05/29/2013 5/29/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1450% 9127956R7 49,976,035  05/30/2013 5/30/2013 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1200% 313385GG5 49,980,000 05/31/2013 5/31/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589GK3 49,982,917 06/03/2013 6/3/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589GK3 49,982,917 06/03/2013 6/3/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589GK3 49,982,917 06/03/2013 6/3/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589GK3 49,982,917 06/03/2013 6/3/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589GK3 49,982,917 06/03/2013 6/3/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1580% 313589GM9 49,972,569  06/05/2013 6/5/2013 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1600% 313397GM7 49,972,222  06/05/2013 6/5/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1390% 912796AJ8 49,975,675  06/06/2013 6/6/2013 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1600% 313385GP5 49,971,778  06/07/2013 6/7/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1350% 912796AL3 49,975,063  06/13/2013 6/13/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1350% 912796AL3 49,975,063  06/13/2013 6/13/2013 U.S. Treasury Bills
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50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1200% 912796AL3 49,977,833  06/13/2013 6/13/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1270% 9127956W6 49,974,071  06/27/2013 6/27/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1275% 9127956W6 49,973,969  06/27/2013 6/27/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1260% 9127956W6 49,974,275  06/27/2013 6/27/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1250% 9127956W6 49,974,479  06/27/2013 6/27/2013 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589HLO 49,979,444  06/28/2013 6/28/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589HLO 49,979,444  06/28/2013 6/28/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589HLO 49,979,444  06/28/2013 6/28/2013 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1000% 313589HLO 49,979,444  06/28/2013 6/28/2013 Government Agency
13,057 1B Bank Deposit, US Bank, 0.0500% 523-144383 13,057 02/01/2013 Bank Deposits
35,343,291  IB Bank Deposit, Umpqua Bank, 0.3000% 523-14485 35,343,291  02/01/2013 Bank Deposits
436,158 NOW accounts, Whidbey Island\City Bank, 0.0500% 523-15415 436,158 02/01/2013 Bank Deposits
14,877,156 NOW accounts, First Citizens Bank\Venture Bank, 0.3000% 523-15536 14,877,156 02/01/2013 Bank Deposits
280,083,899  IB Bank Deposit, Key Bank, 0.2000% 523-16378 280,083,899  02/01/2013 Bank Deposits
117,665 1B Bank Deposit, Sterling Savings Bank, 0.1500% 523-16881 117,665  02/01/2013 Bank Deposits
40,229,081 NOW accounts, Union Bank\Frontier Bank, 0.2000% 523-16950 40,229,081  02/01/2013 Bank Deposits
2,563,370 1B Bank Deposit, Coastal Community Bank, 0.5000% 523-17486 2,563,370  02/01/2013 Bank Deposits
80,407,042 NOW accounts, EastWest Bank, 0.3000% 523-18461 80,407,042  02/01/2013 Bank Deposits
122,350 NOW accounts, Union Bank\Frontier Bank, 0.2000% 523-21096 122,350  02/01/2013 Bank Deposits
30,041,684  IB Bank Deposit, Umpqua Bank, 0.3000% 523-21425 30,041,684 02/01/2013 Bank Deposits
25,038,655 1B Bank Deposit, Umpqua Bank, 0.3000% 523-21426 25,038,655 02/01/2013 Bank Deposits
50,000,000  Agency Discount Notes, FHLB, 0.1370% 313385HRO 49,970,888  07/03/2013 7/3/2013 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1350% 313385HRO 49,971,313  07/03/2013 7/3/2013 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1300% 912796AN9 49,972,014  07/05/2013 7/5/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1270% 912796AN9 49,972,660  07/05/2013 7/5/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1280% 912796AN9 49,972,444  07/05/2013 7/5/2013 U.S. Treasury Bills
43,000,000  Agency Discount Notes, FHLB, 0.1350% 313385HT6 42,975,006  07/05/2013 7/5/2013 Government Agency
36,565,000  Certificate of Deposit - TCD, Office of the State Treasurer, 0.4200% 523-23326 36,565,000 07/10/2013 7/10/2013 Certificate of Deposit - TCD
4,150,000  Certificate of Deposit - TCD, Office of the State Treasurer, 0.4200% 523-23350 4,150,000 07/10/2013 7/10/2013 Certificate of Deposit - TCD
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1250% 912796AS8 49,972,049  07/11/2013 7/11/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1250% 912796AS8 49,972,049  07/11/2013 7/11/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1230% 912796AS8 49,972,496  07/11/2013 7/11/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1230% 912796AS8 49,972,496  07/11/2013 7/11/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0970% 912796AT6 49,977,367 07/18/2013 7/18/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0980% 912796AT6 49,977,134  07/18/2013 7/18/2013 U.S. Treasury Bills
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50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1030% 912796AT6 49,975,967 07/18/2013 7/18/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1070% 912796AT6 49,975,034  07/18/2013 7/18/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1070% 912796AT6 49,975,034  07/18/2013 7/18/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1050% 912796AT6 49,975,500 07/18/2013 7/18/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1075% 912796AT6 49,974917 07/18/2013 7/18/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1065% 9127957A3 49,974,114  07/25/2013 7/25/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0955% 9127957A3 49,976,788  07/25/2013 7/25/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0960% 9127957A3 49,976,667 07/25/2013 7/25/2013 U.S. Treasury Bills
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1505% 31331KJ92 50,000,880  04/29/2013 7/26/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.3000% 31331KSP6 24,997,519  02/14/2013 7/29/2013 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1070% 912796AU3 49,972,953  08/01/2013 8/1/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1080% 912796AU3 49,972,700  08/01/2013 8/1/2013 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1070% 912796AU3 49,972,953  08/01/2013 8/1/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1130% 912796AU3 49,971,436  08/01/2013 8/1/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1120% 912796AU3 49,971,689  08/01/2013 8/1/2013 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.1100% 912796AU3 49,972,195  08/01/2013 8/1/2013 U.S. Treasury Bills
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3800% 3135G0OCB7 25,001,315 02/14/2013 8/9/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3800% 3135G0CB7 25,001,311  02/14/2013 8/9/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3800% 3135G0CB7 25,001,313  02/14/2013 8/9/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLMC, 0.3600% 3134G2XL1 49,991,988  02/14/2013 8/12/2013 Government Agency
25,000,000 4Agency Variable Rate Notes, FNMA, 0.1957% 3135GOCE1 24,995,983  02/28/2013 8/12/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FHLMC, 0.3800% 3134G2B50 24,997,029  02/14/2013 9/3/2013 Government Agency
45,800,000 4Agency Variable Rate Notes, FFCB, 0.1960% 3133EAHSO 45,794,244  02/20/2013 9/16/2013 Government Agency
54,000,000 4Agency Variable Rate Notes, FFCB, 0.2660% 31331KFGO 53,968,856  02/20/2013 9/23/2013 Government Agency
50,000,000  U.S. Treasury Coupons, U.S. Treasury, 0.5000% 912828PB0 50,101,259  10/15/2013 10/15/2013 U.S. Treasury
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3600% 3135GOEV1 25,000,000 02/14/2013 10/17/2013 Government Agency
25,000,000 3Agency Floating Rate Notes, FNMA, 0.4100% 3135GOEZ2 24,996,305 02/14/2013 10/25/2013 Government Agency
25,000,000 4Agency Variable Rate Notes, FHLMC, 0.1777% 3134G25F5 24,994,252  02/14/2013 11/4/2013 Government Agency
25,000,000 4Agency Variable Rate Notes, FNMA, 0.1777% 3135GOFQ1 24,994,186  02/19/2013 11/8/2013 Government Agency
60,000,000 4Agency Variable Rate Notes, FNMA, 0.1777% 3135GOFQ1 59,986,264  02/19/2013 11/8/2013 Government Agency

100,000,000 3Agency Floating Rate Notes, FHLB, 0.2000% 313379CV9 99,969,290  02/14/2013 11/8/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.2300% 313379G52 49,980,067  02/14/2013 11/15/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLMC, 0.4500% 3134G3AGS5 49,996,003  02/14/2013 11/18/2013 Government Agency
24,750,000 4Agency Variable Rate Notes, FFCB, 0.3760% 31331KY20 24,745,917  02/20/2013 11/29/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.2500% 313379KT5 49,991,429  02/14/2013 12/6/2013 Government Agency
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50,000,000 3Agency Floating Rate Notes, FHLB, 0.2400% 313379QY8 49,986,561  02/14/2013 12/20/2013 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.2600% 313379X87 49,993,023  02/14/2013 1/2/2014 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.2160% 3133EASDI 49,995,297  02/15/2013 1/6/2014 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.2360% 3133EARPS 25,000,000 02/15/2013 3/24/2014 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.1900% 313380UWS5 49,994,053  02/14/2013 4/4/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FHLB, 0.3000% 313379PK9 24,998,331  02/14/2013 6/4/2014 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.2900% 3133EASN9 49,993,221  02/14/2013 6/4/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.2500% 3133EATL2 25,003,434  02/14/2013 6/11/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.2500% 3133EATL2 25,003,434  02/14/2013 6/11/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FNMA, 0.3600% 3135G0BQS5 25,021,130  02/14/2013 6/23/2014 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.1850% 3133ECCG7 49,996,635 02/14/2013 7/10/2014 Government Agency
25,200,000 3Agency Floating Rate Notes, FFCB, 0.2200% 3133EAMS54 25,211,269  02/14/2013 7/21/2014 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.2800% 3133EAB49 25,000,000 02/14/2013 8/1/2014 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.2360% 3133EAY85 49,991,682  02/20/2013 9/24/2014 Government Agency
28,000,000 4Agency Variable Rate Notes, FFCB, 0.2360% 3133EAY85 27,995,381  02/20/2013 9/24/2014 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.2000% 3133EC4S0 49,991,259  02/14/2013 10/23/2014 Government Agency

Current Assets: 8,830,396,409

2

'waM = Weighted average maturity, calculated using the Effective maturity

2 WAL = Weighted average life, calculated using Final maturity

I WAM: 60 Days
WAL: 115 Days

3FRN = Floating Rate Note, which has no established reset dates, therefore defining the effective maturity as the next reset date, which is the next business day

4 VRN = Variable Rate Note, which has an established reset date, therefore defining the effective maturity as the next reset date.



