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313588CN3 50,000,000  49,999,694 Agency Discount Notes, FNMA, 0.1100% Government Agency3/2/201503/02/2015

523-26893 350,000,000  350,000,000 Term Repurchase Agreements, Scotia Capital, 0.0600% Repurchase Agreement3/2/201503/02/2015

523-26913 250,000,000  250,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.1200% Repurchase Agreement3/2/201503/02/2015

523-26914 600,000,000  600,000,000 Repurchase Agreements, Daiwa Capital Markets, 0.1000% Repurchase Agreement3/2/201503/02/2015

523-26915 300,000,000  300,000,000 Repurchase Agreements, Societe Generale, 0.0600% Repurchase Agreement3/2/201503/02/2015

523-26916 442,927,000  442,927,000 Repurchase Agreements, UBS Warburg, 0.0900% Repurchase Agreement3/2/201503/02/2015

523-26904 150,000,000  150,000,000 Term Repurchase Agreements, Societe Generale, 0.0500% Repurchase Agreement3/4/201503/04/2015

313384CS6 100,000,000  99,998,217 Agency Discount Notes, FHLB, 0.1070% Government Agency3/6/201503/06/2015

3133ECHJ6 50,000,000  49,999,694 Agency Bullets, FFCB, 0.1422% Government Agency3/11/201503/11/2015

313384CX5 100,000,000  99,996,486 Agency Discount Notes, FHLB, 0.1150% Government Agency3/11/201503/11/2015

523-26856 400,000,000  400,000,000 Term Repurchase Agreements, Daiwa Capital Markets, 0.1300% Repurchase Agreement3/16/201503/16/2015

313384DE6 100,000,000  99,993,500 Agency Discount Notes, FHLB, 0.1300% Government Agency3/18/201503/18/2015

3133ECT46 25,000,000  24,999,818 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 3/26/201503/03/2015

3133ECKK9 25,000,000  25,000,000 Agency Variable Rate Notes, FFCB, 0.1600% Government Agency4 4/1/201503/03/2015

313588DU6 50,000,000  49,994,667 Agency Discount Notes, FNMA, 0.1200% Government Agency4/1/201504/01/2015

313588DU6 50,000,000  49,994,667 Agency Discount Notes, FNMA, 0.1200% Government Agency4/1/201504/01/2015

313588DU6 25,000,000  24,997,333 Agency Discount Notes, FNMA, 0.1200% Government Agency4/1/201504/01/2015

313588DU6 100,000,000  99,992,444 Agency Discount Notes, FNMA, 0.0850% Government Agency4/1/201504/01/2015

3133ECPC2 25,000,000  24,999,468 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 4/13/201503/03/2015

313396EJ8 50,000,000  49,992,653 Agency Discount Notes, FHLMC, 0.1150% Government Agency4/15/201504/15/2015

313384EY1 50,000,000  49,992,333 Agency Discount Notes, FHLB, 0.0920% Government Agency4/29/201504/29/2015

3133ECSJ4 25,000,000  24,999,451 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 5/18/201503/03/2015

3133ECXT6 25,000,000  24,999,428 Agency Variable Rate Notes, FFCB, 0.1400% Government Agency4 5/21/201503/03/2015

313396FW8 50,000,000  49,988,611 Agency Discount Notes, FHLMC, 0.1000% Government Agency5/21/201505/21/2015

313384FX2 50,000,000  49,986,397 Agency Discount Notes, FHLB, 0.1180% Government Agency5/22/201505/22/2015

313384GC7 25,000,000  24,992,300 Agency Discount Notes, FHLB, 0.1260% Government Agency5/27/201505/27/2015

3133ECT87 50,000,000  49,997,562 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 5/28/201503/03/2015

313396GE7 50,000,000  49,985,000 Agency Discount Notes, FHLMC, 0.1200% Government Agency5/29/201505/29/2015

313588GH2 25,000,000  24,990,958 Agency Discount Notes, FNMA, 0.1400% Government Agency6/1/201506/01/2015

313588GH2 50,000,000  49,981,917 Agency Discount Notes, FNMA, 0.1400% Government Agency6/1/201506/01/2015

3133ECR89 50,000,000  49,996,056 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 6/5/201503/03/2015

313384GM5 50,000,000  49,981,274 Agency Discount Notes, FHLB, 0.1390% Government Agency6/5/201506/05/2015

313396GT4 50,000,000  49,978,542 Agency Discount Notes, FHLMC, 0.1500% Government Agency6/11/201506/11/2015

523-26362 1,500,000  1,500,000 Certificate of Deposit, Liberty Bay Bank, 0.3400% Certificate of Deposit6/23/201506/23/2015

523-14483 57,132  57,132 IB Bank Deposit, US Bank, 0.0500% Bank Deposits03/02/2015



CUSIP
Final

MaturityPar
Amortized 

ValueDescription
Effective
Maturity Rule 2a-7 Category of 

Washington State Local Government Investment Pool
as of 02/28/2015

Treasury Management System
ReportID: HldgsReported

Page 2 of 4

State of Washington
Date:   03/13/2015
Time:   7:24 am

523-16378 341,006,352  341,006,352 IB Bank Deposit, Key Bank, 0.2000% Bank Deposits03/02/2015

523-16950 40,397,167  40,397,167 NOW accounts, Union Bank\Frontier Bank, 0.2000% Bank Deposits03/02/2015

523-17486 2,590,227  2,590,227 IB Bank Deposit, Coastal Community Bank, 0.5000% Bank Deposits03/02/2015

523-18461 61,649,562  61,649,562 NOW accounts, EastWest Bank, 0.1450% Bank Deposits03/02/2015

523-21425 296,581,978  296,581,978 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits03/02/2015

523-25454 50,087,810  50,087,810 IB Bank Deposit, Washington Federal, 0.1500% Bank Deposits03/02/2015

912796FS3 50,000,000  49,977,181 U.S. Treasury Bills, U.S. Treasury, 0.1325% U.S. Treasury Bills7/2/201507/02/2015

912796FS3 50,000,000  49,977,095 U.S. Treasury Bills, U.S. Treasury, 0.1330% U.S. Treasury Bills7/2/201507/02/2015

912796FS3 50,000,000  49,978,731 U.S. Treasury Bills, U.S. Treasury, 0.1235% U.S. Treasury Bills7/2/201507/02/2015

912796FS3 50,000,000  49,978,472 U.S. Treasury Bills, U.S. Treasury, 0.1250% U.S. Treasury Bills7/2/201507/02/2015

313396HX4 25,000,000  24,986,354 Agency Discount Notes, FHLMC, 0.1500% Government Agency7/9/201507/09/2015

912796FT1 50,000,000  49,977,712 U.S. Treasury Bills, U.S. Treasury, 0.1225% U.S. Treasury Bills7/9/201507/09/2015

912796FT1 50,000,000  49,977,985 U.S. Treasury Bills, U.S. Treasury, 0.1210% U.S. Treasury Bills7/9/201507/09/2015

523-26708 37,610,000  37,610,000 Certificate of Deposit - TCD, Office of the State Treasurer, 0.4100% Certificate of Deposit - TCD7/10/201507/10/2015

912796FW4 50,000,000  49,983,517 U.S. Treasury Bills, U.S. Treasury, 0.0860% U.S. Treasury Bills7/16/201507/16/2015

912796FW4 50,000,000  49,983,517 U.S. Treasury Bills, U.S. Treasury, 0.0860% U.S. Treasury Bills7/16/201507/16/2015

313384JF7 50,000,000  49,972,007 Agency Discount Notes, FHLB, 0.1450% Government Agency7/17/201507/17/2015

313384JF7 69,000,000  68,960,038 Agency Discount Notes, FHLB, 0.1500% Government Agency7/17/201507/17/2015

313384JL4 11,000,000  10,993,620 Agency Discount Notes, FHLB, 0.1450% Government Agency7/22/201507/22/2015

313384JL4 100,000,000  99,942,800 Agency Discount Notes, FHLB, 0.1430% Government Agency7/22/201507/22/2015

912796EN5 50,000,000  49,983,889 U.S. Treasury Bills, U.S. Treasury, 0.0800% U.S. Treasury Bills7/23/201507/23/2015

912796EN5 50,000,000  49,984,493 U.S. Treasury Bills, U.S. Treasury, 0.0770% U.S. Treasury Bills7/23/201507/23/2015

313384JN0 50,000,000  49,971,611 Agency Discount Notes, FHLB, 0.1400% Government Agency7/24/201507/24/2015

313384JN0 100,000,000  99,942,006 Agency Discount Notes, FHLB, 0.1430% Government Agency7/24/201507/24/2015

313384JN0 50,000,000  49,971,611 Agency Discount Notes, FHLB, 0.1400% Government Agency7/24/201507/24/2015

313384JN0 50,000,000  49,971,611 Agency Discount Notes, FHLB, 0.1400% Government Agency7/24/201507/24/2015

313384JN0 38,000,000  37,978,424 Agency Discount Notes, FHLB, 0.1400% Government Agency7/24/201507/24/2015

313384JT7 85,000,000  84,950,086 Agency Discount Notes, FHLB, 0.1400% Government Agency7/29/201507/29/2015

313384JT7 85,000,000  84,950,086 Agency Discount Notes, FHLB, 0.1400% Government Agency7/29/201507/29/2015

912796FX2 50,000,000  49,983,533 U.S. Treasury Bills, U.S. Treasury, 0.0780% U.S. Treasury Bills7/30/201507/30/2015

912796FX2 50,000,000  49,983,322 U.S. Treasury Bills, U.S. Treasury, 0.0790% U.S. Treasury Bills7/30/201507/30/2015

313384JV2 100,000,000  99,942,625 Agency Discount Notes, FHLB, 0.1350% Government Agency7/31/201507/31/2015

313384JV2 45,000,000  44,974,181 Agency Discount Notes, FHLB, 0.1350% Government Agency7/31/201507/31/2015

3133ECVW1 25,000,000  24,998,918 Agency Variable Rate Notes, FFCB, 0.1600% Government Agency4 8/5/201503/03/2015

3133ECVW1 25,000,000  24,998,918 Agency Variable Rate Notes, FFCB, 0.1600% Government Agency4 8/5/201503/03/2015
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313384KA6 100,000,000  99,940,750 Agency Discount Notes, FHLB, 0.1350% Government Agency8/5/201508/05/2015

313384KA6 75,000,000  74,955,563 Agency Discount Notes, FHLB, 0.1350% Government Agency8/5/201508/05/2015

313384KC2 100,000,000  99,940,889 Agency Discount Notes, FHLB, 0.1330% Government Agency8/7/201508/07/2015

313384KH1 100,000,000  99,937,667 Agency Discount Notes, FHLB, 0.1360% Government Agency8/12/201508/12/2015

313384KK4 100,000,000  99,935,056 Agency Discount Notes, FHLB, 0.1400% Government Agency8/14/201508/14/2015

313396KP7 50,000,000  49,959,625 Agency Discount Notes, FHLMC, 0.1700% Government Agency8/18/201508/18/2015

313383WH0 50,000,000  49,994,033 Agency Floating Rate Notes, FHLB, 0.2000% Government Agency3 8/19/201503/02/2015

313384KQ1 100,000,000  99,933,111 Agency Discount Notes, FHLB, 0.1400% Government Agency8/19/201508/19/2015

912796ET2 50,000,000  49,983,901 U.S. Treasury Bills, U.S. Treasury, 0.0670% U.S. Treasury Bills8/20/201508/20/2015

313384KS7 100,000,000  99,932,817 Agency Discount Notes, FHLB, 0.1390% Government Agency8/21/201508/21/2015

313384KX6 50,000,000  49,965,940 Agency Discount Notes, FHLB, 0.1370% Government Agency8/26/201508/26/2015

313384KX6 50,000,000  49,966,189 Agency Discount Notes, FHLB, 0.1360% Government Agency8/26/201508/26/2015

313384KX6 50,000,000  49,966,438 Agency Discount Notes, FHLB, 0.1350% Government Agency8/26/201508/26/2015

912796GB9 50,000,000  49,983,500 U.S. Treasury Bills, U.S. Treasury, 0.0660% U.S. Treasury Bills8/27/201508/27/2015

313384KZ1 48,000,000  47,967,420 Agency Discount Notes, FHLB, 0.1350% Government Agency8/28/201508/28/2015

523-26382 25,000,000  25,000,000 Certificate of Deposit, EastWest Bank, 0.5000% Certificate of Deposit9/25/201509/25/2015

3133ED3F7 50,000,000  49,997,011 Agency Variable Rate Notes, FFCB, 0.1500% Government Agency4 10/1/201503/03/2015

3130A06V7 50,000,000  49,996,900 Agency Floating Rate Notes, FHLB, 0.2100% Government Agency3 10/1/201503/02/2015

3133ED3F7 43,595,000  43,596,285 Agency Variable Rate Notes, FFCB, 0.1500% Government Agency4 10/1/201503/03/2015

3133EDHN5 50,000,000  50,003,326 Agency Floating Rate Notes, FFCB, 0.1500% Government Agency3 10/26/201503/02/2015

313396NU3 50,000,000  49,941,444 Agency Discount Notes, FHLMC, 0.1700% Government Agency11/3/201511/03/2015

313312NV8 25,000,000  24,953,313 Agency Discount Notes, FFCB, 0.2700% Government Agency11/4/201511/04/2015

313312NV8 25,000,000  24,953,313 Agency Discount Notes, FFCB, 0.2700% Government Agency11/4/201511/04/2015

3134G4MZ8 50,000,000  50,000,000 Agency Variable Rate Notes, FHLMC, 0.1610% Government Agency4 11/25/201503/26/2015

3133EDAW2 25,000,000  24,999,051 Agency Floating Rate Notes, FFCB, 0.2000% Government Agency3 12/2/201503/02/2015

912796FN4 25,000,000  24,960,713 U.S. Treasury Bills, U.S. Treasury, 0.1985% U.S. Treasury Bills12/10/201512/10/2015

3130A0GD6 50,000,000  50,000,000 Agency Variable Rate Notes, FHLB, 0.1600% Government Agency4 12/16/201503/04/2015

3133ED2F8 50,000,000  49,995,959 Agency Floating Rate Notes, FFCB, 0.1300% Government Agency3 12/18/201503/02/2015

3133ED6A5 50,000,000  50,002,145 Agency Floating Rate Notes, FFCB, 0.2100% Government Agency3 1/4/201603/02/2015

3130A0KT6 50,000,000  49,997,777 Agency Variable Rate Notes, FHLB, 0.1620% Government Agency4 1/15/201603/17/2015

3133ECP57 50,000,000  50,004,729 Agency Variable Rate Notes, FFCB, 0.1715% Government Agency4 2/10/201603/12/2015

313384SZ3 25,000,000  24,927,292 Agency Discount Notes, FHLB, 0.3000% Government Agency2/12/201602/12/2016

313384SZ3 25,000,000  24,927,292 Agency Discount Notes, FHLB, 0.3000% Government Agency2/12/201602/12/2016

313384SZ3 25,000,000  24,927,292 Agency Discount Notes, FHLB, 0.3000% Government Agency2/12/201602/12/2016

3133EDNR9 50,000,000  49,988,643 Agency Variable Rate Notes, FFCB, 0.1000% Government Agency4 4/18/201603/03/2015
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912828D31 50,000,000  50,000,592 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0890% U.S. Treasury FRN4/30/201603/02/2015

3133EDPF3 50,000,000  49,996,610 Agency Floating Rate Notes, FFCB, 0.1700% Government Agency3 7/1/201603/02/2015

3133EDPF3 25,000,000  24,979,552 Agency Floating Rate Notes, FFCB, 0.1700% Government Agency3 7/1/201603/02/2015

912828WV8 50,000,000  49,999,290 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0900% U.S. Treasury FRN7/31/201603/02/2015

3133EDU75 50,000,000  49,992,461 Agency Variable Rate Notes, FFCB, 0.1250% Government Agency4 9/2/201603/03/2015

3133EDZL9 50,000,000  50,000,000 Agency Variable Rate Notes, FFCB, 0.1565% Government Agency4 10/24/201603/02/2015

3133EEKH2 25,000,000  24,995,512 Agency Variable Rate Notes, FFCB, 0.1635% Government Agency4 11/22/201603/23/2015

3133EEDE7 50,000,000  49,991,035 Agency Variable Rate Notes, FFCB, 0.1495% Government Agency4 12/1/201603/02/2015

3133EEFN5 50,000,000  49,984,484 Agency Variable Rate Notes, FFCB, 0.1695% Government Agency4 12/1/201603/02/2015

3133EDKA9 50,000,000  50,028,185 Agency Variable Rate Notes, FFCB, 0.2019% Government Agency4 12/28/201603/31/2015

3134G5Z32 50,000,000  49,990,439 Agency Variable Rate Notes, FHLMC, 0.1767% Government Agency4 1/13/201703/13/2015

3135G0B44 50,000,000  49,990,257 Agency Variable Rate Notes, FNMA, 0.1865% Government Agency4 1/26/201703/26/2015

2

1
WAM = Weighted average maturity, calculated using the Effective maturity

WAL = Weighted average life, calculated using Final maturity

4

3
FRN = 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

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

Current Assets:

WAM:

WAL:

1

2

61 Days

120 Days

8,549,002,229 


