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523-28831 400,000,000  400,000,000 Term Repurchase Agreements, Daiwa Capital Markets, 0.3500% Repurchase Agreement3/1/201603/01/2016

523-28832 200,000,000  200,000,000 Term Repurchase Agreements, HSBC Securities, Inc., 0.3300% Repurchase Agreement3/1/201603/01/2016

523-28833 300,000,000  300,000,000 Term Repurchase Agreements, Jefferies and Company, Inc., 0.3500% Repurchase Agreement3/1/201603/01/2016

523-28871 400,000,000  400,000,000 Repurchase Agreements, Cantor Fitzgerald, 0.3900% Repurchase Agreement3/1/201603/01/2016

523-28872 600,000,000  600,000,000 Repurchase Agreements, Daiwa Capital Markets, 0.4200% Repurchase Agreement3/1/201603/01/2016

523-28873 100,000,000  100,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.4000% Repurchase Agreement3/1/201603/01/2016

523-28874 199,680,000  199,680,000 Repurchase Agreements, UBS Warburg, 0.3300% Repurchase Agreement3/1/201603/01/2016

523-28848 400,000,000  400,000,000 Term Repurchase Agreements, Cantor Fitzgerald, 0.3800% Repurchase Agreement3/3/201603/03/2016

523-28849 400,000,000  400,000,000 Term Repurchase Agreements, Societe Generale, 0.3800% Repurchase Agreement3/3/201603/03/2016

523-28857 200,000,000  200,000,000 Term Repurchase Agreements, Daiwa Capital Markets, 0.3500% Repurchase Agreement3/4/201603/04/2016

523-28858 400,000,000  400,000,000 Term Repurchase Agreements, Cantor Fitzgerald, 0.3500% Repurchase Agreement3/4/201603/04/2016

523-28870 400,000,000  400,000,000 Term Repurchase Agreements, Societe Generale, 0.3800% Repurchase Agreement3/7/201603/07/2016

523-28785 400,000,000  400,000,000 Term Repurchase Agreements, Cantor Fitzgerald, 0.4000% Repurchase Agreement3/15/201603/15/2016

523-28491 10,000,000  10,000,000 Certificate of Deposit, Sound Community Bank, 0.6000% Certificate of Deposit3/17/201603/17/2016

313384UY3 100,000,000  99,969,167 Agency Discount Notes, FHLB, 0.3700% Government Agency3/30/201603/30/2016

313384VN6 100,000,000  99,969,444 Agency Discount Notes, FHLB, 0.2500% Government Agency4/13/201604/13/2016

313384VQ9 100,000,000  99,968,056 Agency Discount Notes, FHLB, 0.2500% Government Agency4/15/201604/15/2016

3133EDNR9 50,000,000  49,998,659 Agency Variable Rate Notes, FFCB, 0.4060% Government Agency4 4/18/201603/01/2016

313384VV8 50,000,000  49,982,292 Agency Discount Notes, FHLB, 0.2500% Government Agency4/20/201604/20/2016

313384VV8 79,000,000  78,971,014 Agency Discount Notes, FHLB, 0.2590% Government Agency4/20/201604/20/2016

313384VX4 50,000,000  49,981,597 Agency Discount Notes, FHLB, 0.2500% Government Agency4/22/201604/22/2016

313384VX4 50,000,000  49,981,597 Agency Discount Notes, FHLB, 0.2500% Government Agency4/22/201604/22/2016

912796GH6 50,000,000  49,982,710 U.S. Treasury Bills, U.S. Treasury, 0.2110% U.S. Treasury Bills4/28/201604/28/2016

313384WM7 50,000,000  49,967,524 Agency Discount Notes, FHLB, 0.3490% Government Agency5/6/201605/06/2016

912796HR3 50,000,000  49,964,514 U.S. Treasury Bills, U.S. Treasury, 0.3500% U.S. Treasury Bills5/12/201605/12/2016

912796HS1 50,000,000  49,963,778 U.S. Treasury Bills, U.S. Treasury, 0.3260% U.S. Treasury Bills5/19/201605/19/2016

912796HS1 50,000,000  49,963,556 U.S. Treasury Bills, U.S. Treasury, 0.3280% U.S. Treasury Bills5/19/201605/19/2016

912796GN3 50,000,000  49,958,010 U.S. Treasury Bills, U.S. Treasury, 0.3475% U.S. Treasury Bills5/26/201605/26/2016

912796GN3 50,000,000  49,959,883 U.S. Treasury Bills, U.S. Treasury, 0.3320% U.S. Treasury Bills5/26/201605/26/2016

912796HT9 50,000,000  49,945,819 U.S. Treasury Bills, U.S. Treasury, 0.4150% U.S. Treasury Bills6/2/201606/02/2016

313384XQ7 50,000,000  49,925,583 Agency Discount Notes, FHLB, 0.5700% Government Agency6/2/201606/02/2016

313384XR5 50,000,000  49,928,750 Agency Discount Notes, FHLB, 0.5400% Government Agency6/3/201606/03/2016

912796HW2 50,000,000  49,927,687 U.S. Treasury Bills, U.S. Treasury, 0.5155% U.S. Treasury Bills6/9/201606/09/2016

912796HW2 50,000,000  49,922,076 U.S. Treasury Bills, U.S. Treasury, 0.5555% U.S. Treasury Bills6/9/201606/09/2016

912796HX0 50,000,000  49,912,850 U.S. Treasury Bills, U.S. Treasury, 0.5810% U.S. Treasury Bills6/16/201606/16/2016
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912796HX0 50,000,000  49,912,250 U.S. Treasury Bills, U.S. Treasury, 0.5850% U.S. Treasury Bills6/16/201606/16/2016

3133EDA77 56,600,000  56,601,753 Agency Floating Rate Notes, FFCB, 0.5200% Government Agency3 6/20/201603/01/2016

912796HY8 50,000,000  49,904,688 U.S. Treasury Bills, U.S. Treasury, 0.5625% U.S. Treasury Bills6/30/201606/30/2016

523-14483 3,359  3,359 IB Bank Deposit, US Bank, 0.0500% Bank Deposits03/01/2016

523-16378 341,794,019  341,794,019 IB Bank Deposit, Key Bank, 0.4500% Bank Deposits03/01/2016

523-16950 100,535,779  100,535,779 NOW accounts, Union Bank\Frontier Bank, 0.4500% Bank Deposits03/01/2016

523-18461 61,762,749  61,762,749 NOW accounts, EastWest Bank, 0.4500% Bank Deposits03/01/2016

523-21425 317,638,985  317,638,985 IB Bank Deposit, Umpqua Bank, 0.4500% Bank Deposits03/01/2016

523-25454 100,349,835  100,349,835 IB Bank Deposit, Washington Federal, 0.4000% Bank Deposits03/01/2016

3133EDPF3 50,000,000  49,999,147 Agency Floating Rate Notes, FFCB, 0.4200% Government Agency3 7/1/201603/01/2016

3133EDPF3 25,000,000  24,994,857 Agency Floating Rate Notes, FFCB, 0.4200% Government Agency3 7/1/201603/01/2016

523-27328 60,088,524  60,088,524 IB Bank Deposit, Heritage Bank, 0.4500% Bank Deposits03/01/2016

313384YV5 50,000,000  49,897,500 Agency Discount Notes, FHLB, 0.6000% Government Agency7/1/201607/01/2016

912796HZ5 50,000,000  49,905,937 U.S. Treasury Bills, U.S. Treasury, 0.5250% U.S. Treasury Bills7/7/201607/07/2016

912796HZ5 50,000,000  49,909,431 U.S. Treasury Bills, U.S. Treasury, 0.5055% U.S. Treasury Bills7/7/201607/07/2016

912796HZ5 50,000,000  49,909,431 U.S. Treasury Bills, U.S. Treasury, 0.5055% U.S. Treasury Bills7/7/201607/07/2016

523-28599 42,320,000  42,320,000 Certificate of Deposit - TCD, Office of the State Treasurer, 0.8100% Certificate of Deposit - TCD7/11/201607/11/2016

912796JB6 50,000,000  49,908,295 U.S. Treasury Bills, U.S. Treasury, 0.4855% U.S. Treasury Bills7/14/201607/14/2016

912796GW3 62,270,000  62,178,480 U.S. Treasury Bills, U.S. Treasury, 0.3700% U.S. Treasury Bills7/21/201607/21/2016

3133EDAT9 100,000,000  99,995,841 Agency Floating Rate Notes, FFCB, 0.5300% Government Agency3 7/27/201603/01/2016

912796JC4 50,000,000  49,916,563 U.S. Treasury Bills, U.S. Treasury, 0.4005% U.S. Treasury Bills7/28/201607/28/2016

912796JC4 50,000,000  49,917,604 U.S. Treasury Bills, U.S. Treasury, 0.3955% U.S. Treasury Bills7/28/201607/28/2016

912828WX4 50,000,000  50,007,742 U.S. Treasury Coupons, U.S. Treasury, 0.5000% U.S. Treasury7/31/201607/31/2016

912796JD2 50,000,000  49,902,747 U.S. Treasury Bills, U.S. Treasury, 0.4460% U.S. Treasury Bills8/4/201608/04/2016

912796JD2 50,000,000  49,901,439 U.S. Treasury Bills, U.S. Treasury, 0.4520% U.S. Treasury Bills8/4/201608/04/2016

912796JD2 50,000,000  49,897,405 U.S. Treasury Bills, U.S. Treasury, 0.4705% U.S. Treasury Bills8/4/201608/04/2016

912796JF7 50,000,000  49,895,108 U.S. Treasury Bills, U.S. Treasury, 0.4605% U.S. Treasury Bills8/11/201608/11/2016

912796JF7 50,000,000  49,896,133 U.S. Treasury Bills, U.S. Treasury, 0.4560% U.S. Treasury Bills8/11/201608/11/2016

912796JF7 50,000,000  49,897,500 U.S. Treasury Bills, U.S. Treasury, 0.4500% U.S. Treasury Bills8/11/201608/11/2016

912796HA0 50,000,000  49,904,762 U.S. Treasury Bills, U.S. Treasury, 0.4010% U.S. Treasury Bills8/18/201608/18/2016

912796HA0 50,000,000  49,903,813 U.S. Treasury Bills, U.S. Treasury, 0.4050% U.S. Treasury Bills8/18/201608/18/2016

912796HA0 50,000,000  49,903,575 U.S. Treasury Bills, U.S. Treasury, 0.4060% U.S. Treasury Bills8/18/201608/18/2016

912796JG5 50,000,000  49,889,986 U.S. Treasury Bills, U.S. Treasury, 0.4450% U.S. Treasury Bills8/25/201608/25/2016

912796JG5 50,000,000  49,888,750 U.S. Treasury Bills, U.S. Treasury, 0.4500% U.S. Treasury Bills8/25/201608/25/2016

912796JG5 50,000,000  49,887,390 U.S. Treasury Bills, U.S. Treasury, 0.4555% U.S. Treasury Bills8/25/201608/25/2016



CUSIP

Final

MaturityPar

Amortized 

ValueDescription

Effective

Maturity Rule 2a-7 Category of 

Washington State Local Government Investment Pool

as of 02/29/2016

Treasury Management System

ReportID: HldgsReported

Page 3 of 4

State of Washington

Date:   03/11/2016

Time:   7:38 am

3133EDU75 50,000,000  49,997,460 Agency Variable Rate Notes, FFCB, 0.4360% Government Agency4 9/2/201603/01/2016

912828VW7 25,000,000  25,042,491 U.S. Treasury Coupons, U.S. Treasury, 0.8750% U.S. Treasury9/15/201609/15/2016

523-28036 25,000,000  25,000,000 Certificate of Deposit, EastWest Bank, 0.7500% Certificate of Deposit9/23/201609/23/2016

912796HJ1 25,000,000  24,963,743 U.S. Treasury Bills, U.S. Treasury, 0.2300% U.S. Treasury Bills10/13/201610/13/2016

3137EADS5 25,000,000  25,069,615 Agency Bullets, FHLMC, 0.8750% Government Agency10/14/201610/14/2016

3133EDZL9 50,000,000  50,000,000 Agency Variable Rate Notes, FFCB, 0.4185% Government Agency4 10/24/201603/24/2016

912828F88 25,000,000  24,978,792 U.S. Treasury Coupons, U.S. Treasury, 0.3750% U.S. Treasury10/31/201610/31/2016

912828F88 25,000,000  24,978,792 U.S. Treasury Coupons, U.S. Treasury, 0.3750% U.S. Treasury10/31/201610/31/2016

3133ED6T4 50,000,000  50,001,741 Agency Floating Rate Notes, FFCB, 0.5500% Government Agency3 11/7/201603/01/2016

3133EEKH2 25,000,000  24,998,107 Agency Variable Rate Notes, FFCB, 0.4220% Government Agency4 11/22/201603/22/2016

3133EEDE7 50,000,000  49,996,146 Agency Variable Rate Notes, FFCB, 0.4062% Government Agency4 12/1/201603/01/2016

3133EEFN5 50,000,000  49,993,330 Agency Variable Rate Notes, FFCB, 0.4262% Government Agency4 12/1/201603/01/2016

3133EDKA9 50,000,000  50,012,765 Agency Variable Rate Notes, FFCB, 0.4685% Government Agency4 12/28/201603/28/2016

3133EFFM4 50,000,000  49,997,903 Agency Variable Rate Notes, FFCB, 0.4385% Government Agency4 12/28/201603/28/2016

3134G5Z32 50,000,000  49,995,548 Agency Variable Rate Notes, FHLMC, 0.4320% Government Agency4 1/13/201703/13/2016

3135G0B44 50,000,000  49,995,366 Agency Variable Rate Notes, FNMA, 0.4488% Government Agency4 1/26/201703/28/2016

3133EFSE8 50,000,000  50,000,000 Agency Variable Rate Notes, FFCB, 0.6403% Government Agency4 2/14/201703/01/2016

3133EFEX1 50,000,000  49,940,789 Agency Floating Rate Notes, FFCB, 0.5200% Government Agency3 3/24/201703/01/2016

3133EDZM7 40,000,000  39,991,424 Agency Variable Rate Notes, FFCB, 0.4860% Government Agency4 3/27/201703/01/2016

3133EDWM0 30,000,000  29,986,922 Agency Variable Rate Notes, FFCB, 0.4660% Government Agency4 4/3/201703/01/2016

3133EEWW6 50,000,000  49,997,217 Agency Variable Rate Notes, FFCB, 0.4177% Government Agency4 4/6/201703/06/2016

3133EDJX1 40,000,000  40,023,073 Agency Variable Rate Notes, FFCB, 0.4792% Government Agency4 4/17/201703/17/2016

3134G72G5 50,000,000  49,991,285 Agency Variable Rate Notes, FHLMC, 0.4370% Government Agency4 4/20/201703/20/2016

3133EERF9 48,900,000  48,888,538 Agency Variable Rate Notes, FFCB, 0.4803% Government Agency4 4/27/201703/01/2016

3133EDV25 50,000,000  50,018,536 Agency Variable Rate Notes, FFCB, 0.4570% Government Agency4 5/15/201703/15/2016

3133EE4L1 50,000,000  49,993,789 Agency Floating Rate Notes, FFCB, 0.4400% Government Agency3 5/22/201703/01/2016

3133EE4L1 50,000,000  49,869,654 Agency Floating Rate Notes, FFCB, 0.4400% Government Agency3 5/22/201703/01/2016

3133EDYW6 50,000,000  50,006,378 Agency Floating Rate Notes, FFCB, 0.4800% Government Agency3 5/30/201703/01/2016

3133EDUS9 50,000,000  50,019,478 Agency Floating Rate Notes, FFCB, 0.5000% Government Agency3 6/12/201703/01/2016

3133EFNP8 50,000,000  50,000,000 Agency Variable Rate Notes, FFCB, 0.5703% Government Agency4 6/12/201703/01/2016

3133EEK82 50,000,000  49,988,737 Agency Variable Rate Notes, FFCB, 0.4070% Government Agency4 6/14/201703/14/2016

3133EETL4 51,400,000  51,392,882 Agency Floating Rate Notes, FFCB, 0.4600% Government Agency3 7/13/201703/01/2016

3135G0F24 50,000,000  49,992,604 Agency Variable Rate Notes, FNMA, 0.4405% Government Agency4 8/16/201703/16/2016

3133EFAL1 25,000,000  24,996,266 Agency Floating Rate Notes, FFCB, 0.4700% Government Agency3 8/21/201703/01/2016

3133EFAK3 50,000,000  49,996,194 Agency Variable Rate Notes, FFCB, 0.4170% Government Agency4 8/21/201703/21/2016
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3133EFAL1 25,000,000  24,957,094 Agency Floating Rate Notes, FFCB, 0.4700% Government Agency3 8/21/201703/01/2016

3133EFDH7 50,000,000  50,000,000 Agency Floating Rate Notes, FFCB, 0.5700% Government Agency3 9/18/201703/01/2016

3133EFDS3 25,000,000  24,997,037 Agency Variable Rate Notes, FFCB, 0.4420% Government Agency4 9/22/201703/22/2016

3133EFJT5 25,000,000  24,995,898 Agency Variable Rate Notes, FFCB, 0.4370% Government Agency4 10/13/201703/13/2016

912828M23 50,000,000  49,863,574 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.4883% U.S. Treasury FRN10/31/201703/01/2016

3133EEJ76 37,500,000  37,451,557 Agency Variable Rate Notes, FFCB, 0.5453% Government Agency4 11/13/201703/01/2016

3133EFQG5 25,000,000  24,991,288 Agency Floating Rate Notes, FFCB, 0.6300% Government Agency3 11/20/201703/01/2016

3133EFQB6 25,000,000  24,997,822 Agency Variable Rate Notes, FFCB, 0.5020% Government Agency4 11/20/201703/20/2016

3133EFWZ6 50,000,000  49,980,675 Agency Floating Rate Notes, FFCB, 0.6800% Government Agency3 2/1/201803/01/2016

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

33 Days

108 Days

9,879,843,249 


