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523-25769 450,000,000  450,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.0700% Repurchase Agreement4/1/201404/01/2014

523-25672 300,000,000  300,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.0600% Repurchase Agreement4/3/201404/03/2014

313380UW5 50,000,000  49,999,944 Agency Floating Rate Notes, FHLB, 0.1600% Government Agency3 4/4/201404/01/2014

313385VH6 100,000,000  99,996,250 Agency Discount Notes, FHLB, 0.1500% Government Agency4/9/201404/09/2014

313385VH6 100,000,000  99,997,625 Agency Discount Notes, FHLB, 0.0950% Government Agency4/9/201404/09/2014

523-25713 500,000,000  500,000,000 Term Repurchase Agreements, Scotia Capital, 0.0600% Repurchase Agreement4/15/201404/15/2014

523-25714 300,000,000  300,000,000 Term Repurchase Agreements, Jefferies and Company, Inc., 0.0700% Repurchase Agreement4/15/201404/15/2014

313385WG7 50,000,000  49,995,467 Agency Discount Notes, FHLB, 0.1020% Government Agency5/2/201405/02/2014

523-25707 150,000,000  150,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.0700% Repurchase Agreement5/15/201405/15/2014

313397XB2 25,000,000  24,996,104 Agency Discount Notes, FHLMC, 0.1100% Government Agency5/21/201405/21/2014

313397XB2 25,000,000  24,996,104 Agency Discount Notes, FHLMC, 0.1100% Government Agency5/21/201405/21/2014

313385XB7 100,000,000  99,989,942 Agency Discount Notes, FHLB, 0.0710% Government Agency5/21/201405/21/2014

912796CZ0 50,000,000  49,992,922 U.S. Treasury Bills, U.S. Treasury, 0.0980% U.S. Treasury Bills5/22/201405/22/2014

912796CZ0 50,000,000  49,992,922 U.S. Treasury Bills, U.S. Treasury, 0.0980% U.S. Treasury Bills5/22/201405/22/2014

313385XD3 34,000,000  33,993,993 Agency Discount Notes, FHLB, 0.1200% Government Agency5/23/201405/23/2014

313385XD3 100,000,000  99,989,694 Agency Discount Notes, FHLB, 0.0700% Government Agency5/23/201405/23/2014

313385XJ0 100,000,000  99,990,172 Agency Discount Notes, FHLB, 0.0610% Government Agency5/28/201405/28/2014

313385XJ0 200,000,000  199,980,667 Agency Discount Notes, FHLB, 0.0600% Government Agency5/28/201405/28/2014

313385XJ0 50,000,000  49,995,167 Agency Discount Notes, FHLB, 0.0600% Government Agency5/28/201405/28/2014

313385XK7 50,000,000  49,990,986 Agency Discount Notes, FHLB, 0.1100% Government Agency5/29/201405/29/2014

912796BJ7 50,000,000  49,995,698 U.S. Treasury Bills, U.S. Treasury, 0.0525% U.S. Treasury Bills5/29/201405/29/2014

313385XL5 100,000,000  99,989,333 Agency Discount Notes, FHLB, 0.0640% Government Agency5/30/201405/30/2014

313385XL5 200,000,000  199,980,000 Agency Discount Notes, FHLB, 0.0600% Government Agency5/30/201405/30/2014

313379PK9 25,000,000  24,999,778 Agency Floating Rate Notes, FHLB, 0.2100% Government Agency3 6/4/201404/01/2014

3133EASN9 50,000,000  49,999,099 Agency Floating Rate Notes, FFCB, 0.2900% Government Agency3 6/4/201404/01/2014

313385XR2 88,000,000  87,988,878 Agency Discount Notes, FHLB, 0.0700% Government Agency6/4/201406/04/2014

313385XR2 76,000,000  75,990,394 Agency Discount Notes, FHLB, 0.0700% Government Agency6/4/201406/04/2014

313385XR2 48,000,000  47,993,933 Agency Discount Notes, FHLB, 0.0700% Government Agency6/4/201406/04/2014

313385XR2 50,000,000  49,993,681 Agency Discount Notes, FHLB, 0.0700% Government Agency6/4/201406/04/2014

912796DA4 50,000,000  49,990,237 U.S. Treasury Bills, U.S. Treasury, 0.1065% U.S. Treasury Bills6/5/201406/05/2014

313385XT8 100,000,000  99,975,806 Agency Discount Notes, FHLB, 0.1300% Government Agency6/6/201406/06/2014

313385XT8 83,000,000  82,988,028 Agency Discount Notes, FHLB, 0.0775% Government Agency6/6/201406/06/2014

3133EATL2 25,000,000  25,000,498 Agency Floating Rate Notes, FFCB, 0.2500% Government Agency3 6/11/201404/01/2014

3133EATL2 25,000,000  25,000,498 Agency Floating Rate Notes, FFCB, 0.2500% Government Agency3 6/11/201404/01/2014

313385YA8 32,000,000  31,991,120 Agency Discount Notes, FHLB, 0.1350% Government Agency6/13/201406/13/2014
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313385YF7 100,000,000  99,982,444 Agency Discount Notes, FHLB, 0.0800% Government Agency6/18/201406/18/2014

313385YF7 100,000,000  99,982,225 Agency Discount Notes, FHLB, 0.0810% Government Agency6/18/201406/18/2014

523-25741 1,500,000  1,500,000 Certificate of Deposit, Liberty Bay Bank, 0.3900% Certificate of Deposit6/18/201406/18/2014

912796DD8 50,000,000  49,990,000 U.S. Treasury Bills, U.S. Treasury, 0.0900% U.S. Treasury Bills6/19/201406/19/2014

912796DD8 50,000,000  49,990,000 U.S. Treasury Bills, U.S. Treasury, 0.0900% U.S. Treasury Bills6/19/201406/19/2014

313385YH3 50,000,000  49,984,250 Agency Discount Notes, FHLB, 0.1400% Government Agency6/20/201406/20/2014

313385YH3 50,000,000  49,984,250 Agency Discount Notes, FHLB, 0.1400% Government Agency6/20/201406/20/2014

313385YH3 50,000,000  49,984,250 Agency Discount Notes, FHLB, 0.1400% Government Agency6/20/201406/20/2014

313385YH3 82,159,000  82,134,968 Agency Discount Notes, FHLB, 0.1300% Government Agency6/20/201406/20/2014

313385YH3 74,000,000  73,986,680 Agency Discount Notes, FHLB, 0.0800% Government Agency6/20/201406/20/2014

3135G0BQ5 25,000,000  25,003,494 Agency Floating Rate Notes, FNMA, 0.3600% Government Agency3 6/23/201404/01/2014

313385YN0 50,000,000  49,983,278 Agency Discount Notes, FHLB, 0.1400% Government Agency6/25/201406/25/2014

313313YN2 43,000,000  42,987,673 Agency Discount Notes, FFCB, 0.1200% Government Agency6/25/201406/25/2014

313385YN0 100,000,000  99,982,561 Agency Discount Notes, FHLB, 0.0730% Government Agency6/25/201406/25/2014

313385YQ3 100,000,000  99,984,844 Agency Discount Notes, FHLB, 0.0620% Government Agency6/27/201406/27/2014

313385YQ3 200,000,000  199,969,689 Agency Discount Notes, FHLB, 0.0620% Government Agency6/27/201406/27/2014

523-14483 562,922,575  562,922,575 IB Bank Deposit, US Bank, 0.0500% Bank Deposits04/01/2014

523-14485 115,461,984  115,461,984 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits04/01/2014

523-15536 14,898,104  14,898,104 NOW accounts, First Citizens Bank\Venture Bank, 0.0700% Bank Deposits04/01/2014

523-16378 280,602,724  280,602,724 IB Bank Deposit, Key Bank, 0.1000% Bank Deposits04/01/2014

523-16881 100,161,732  100,161,732 IB Bank Deposit, Sterling Savings Bank, 0.2000% Bank Deposits04/01/2014

523-16950 40,322,652  40,322,652 NOW accounts, Union Bank\Frontier Bank, 0.2000% Bank Deposits04/01/2014

523-17486 2,578,299  2,578,299 IB Bank Deposit, Coastal Community Bank, 0.5000% Bank Deposits04/01/2014

523-18461 61,567,083  61,567,083 NOW accounts, EastWest Bank, 0.1450% Bank Deposits04/01/2014

523-21425 30,141,593  30,141,593 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits04/01/2014

523-21426 25,121,925  25,121,925 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits04/01/2014

523-25454 50,013,632  50,013,632 IB Bank Deposit, Washington Federal, 0.1000% Bank Deposits04/01/2014

313385YV2 50,000,000  49,983,596 Agency Discount Notes, FHLB, 0.1270% Government Agency7/2/201407/02/2014

313385YV2 29,000,000  28,991,010 Agency Discount Notes, FHLB, 0.1200% Government Agency7/2/201407/02/2014

313385ZA7 50,000,000  49,982,986 Agency Discount Notes, FHLB, 0.1250% Government Agency7/7/201407/07/2014

313385ZA7 30,000,000  29,989,792 Agency Discount Notes, FHLB, 0.1250% Government Agency7/7/201407/07/2014

3133ECCG7 50,000,000  49,999,353 Agency Floating Rate Notes, FFCB, 0.1450% Government Agency3 7/10/201404/01/2014

523-25496 35,950,000  35,950,000 Certificate of Deposit - TCD, Office of the State Treasurer, 0.3900% Certificate of Deposit - TCD7/10/201407/10/2014

313385ZE9 50,000,000  49,987,250 Agency Discount Notes, FHLB, 0.0900% Government Agency7/11/201407/11/2014

313385ZK5 85,000,000  84,977,263 Agency Discount Notes, FHLB, 0.0900% Government Agency7/16/201407/16/2014
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313385ZK5 50,000,000  49,986,328 Agency Discount Notes, FHLB, 0.0920% Government Agency7/16/201407/16/2014

3133EAM54 25,200,000  25,202,355 Agency Floating Rate Notes, FFCB, 0.1800% Government Agency3 7/21/201404/01/2014

3133EAB49 25,000,000  25,000,000 Agency Floating Rate Notes, FFCB, 0.2200% Government Agency3 8/1/201404/01/2014

313385A30 100,000,000  99,962,417 Agency Discount Notes, FHLB, 0.1100% Government Agency8/1/201408/01/2014

313385A89 100,000,000  99,959,111 Agency Discount Notes, FHLB, 0.1150% Government Agency8/6/201408/06/2014

313385C61 200,000,000  199,921,111 Agency Discount Notes, FHLB, 0.1000% Government Agency8/20/201408/20/2014

912796BX6 50,000,000  49,985,601 U.S. Treasury Bills, U.S. Treasury, 0.0725% U.S. Treasury Bills8/21/201408/21/2014

912796BX6 50,000,000  49,984,906 U.S. Treasury Bills, U.S. Treasury, 0.0760% U.S. Treasury Bills8/21/201408/21/2014

313385C87 40,000,000  39,984,320 Agency Discount Notes, FHLB, 0.0980% Government Agency8/22/201408/22/2014

313385D52 100,000,000  99,961,922 Agency Discount Notes, FHLB, 0.9200% Government Agency8/27/201408/27/2014

313385D78 50,000,000  49,980,496 Agency Discount Notes, FHLB, 0.0930% Government Agency8/29/201408/29/2014

912796DS5 50,000,000  49,983,210 U.S. Treasury Bills, U.S. Treasury, 0.0770% U.S. Treasury Bills9/4/201409/04/2014

912796DS5 50,000,000  49,983,101 U.S. Treasury Bills, U.S. Treasury, 0.0775% U.S. Treasury Bills9/4/201409/04/2014

912796DV8 50,000,000  49,981,322 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/11/201409/11/2014

912796DV8 50,000,000  49,980,297 U.S. Treasury Bills, U.S. Treasury, 0.0865% U.S. Treasury Bills9/11/201409/11/2014

912796DV8 50,000,000  49,981,094 U.S. Treasury Bills, U.S. Treasury, 0.0830% U.S. Treasury Bills9/11/201409/11/2014

313313F52 25,000,000  24,982,813 Agency Discount Notes, FFCB, 0.1500% Government Agency9/12/201409/12/2014

313385F50 50,000,000  49,977,542 Agency Discount Notes, FHLB, 0.0980% Government Agency9/12/201409/12/2014

313385F50 50,000,000  49,978,229 Agency Discount Notes, FHLB, 0.0950% Government Agency9/12/201409/12/2014

912796CB3 50,000,000  49,981,000 U.S. Treasury Bills, U.S. Treasury, 0.0800% U.S. Treasury Bills9/18/201409/18/2014

912796CB3 50,000,000  49,981,000 U.S. Treasury Bills, U.S. Treasury, 0.0800% U.S. Treasury Bills9/18/201409/18/2014

912796CB3 50,000,000  49,980,525 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/18/201409/18/2014

912796CB3 50,000,000  49,980,525 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/18/201409/18/2014

3133EAY85 50,000,000  49,997,550 Agency Variable Rate Notes, FFCB, 0.2110% Government Agency4 9/24/201404/01/2014

3133EAY85 28,000,000  27,998,640 Agency Variable Rate Notes, FFCB, 0.2110% Government Agency4 9/24/201404/01/2014

912796DW6 50,000,000  49,978,986 U.S. Treasury Bills, U.S. Treasury, 0.0850% U.S. Treasury Bills9/25/201409/25/2014

912796DW6 50,000,000  49,979,728 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/25/201409/25/2014

912796DW6 50,000,000  49,980,222 U.S. Treasury Bills, U.S. Treasury, 0.0800% U.S. Treasury Bills9/25/201409/25/2014

523-25054 25,000,000  25,000,000 Certificate of Deposit, EastWest Bank, 0.3500% Certificate of Deposit9/26/201409/26/2014

3133EC4S0 50,000,000  49,997,142 Agency Floating Rate Notes, FFCB, 0.1600% Government Agency3 10/23/201404/01/2014

313385P75 25,000,000  24,975,135 Agency Discount Notes, FHLB, 0.1550% Government Agency11/17/201411/17/2014

313589R54 25,000,000  24,971,076 Agency Discount Notes, FNMA, 0.1700% Government Agency12/1/201412/01/2014

313589R54 25,000,000  24,971,076 Agency Discount Notes, FNMA, 0.1700% Government Agency12/1/201412/01/2014

313397T35 50,000,000  49,937,049 Agency Discount Notes, FHLMC, 0.1750% Government Agency12/15/201412/15/2014

3133ECLU6 25,000,000  24,999,007 Agency Variable Rate Notes, FFCB, 0.1710% Government Agency4 1/16/201504/01/2014
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3133ECQL1 50,000,000  49,995,590 Agency Variable Rate Notes, FFCB, 0.1510% Government Agency4 2/5/201504/01/2014

3135G0VK6 50,000,000  49,988,527 Agency Variable Rate Notes, FNMA, 0.1238% Government Agency4 2/27/201504/03/2014

3133ECHJ6 50,000,000  49,990,396 Agency Variable Rate Notes, FFCB, 0.1255% Government Agency4 3/11/201504/18/2014

3133ECT46 25,000,000  24,997,482 Agency Variable Rate Notes, FFCB, 0.1510% Government Agency4 3/26/201504/01/2014

3133ECKK9 25,000,000  25,000,000 Agency Variable Rate Notes, FFCB, 0.1910% Government Agency4 4/1/201504/01/2014

3133ECPC2 25,000,000  24,995,431 Agency Variable Rate Notes, FFCB, 0.1510% Government Agency4 4/13/201504/01/2014

3133ECSJ4 25,000,000  24,997,132 Agency Variable Rate Notes, FFCB, 0.1510% Government Agency4 5/18/201504/01/2014

3133ECXT6 25,000,000  24,997,098 Agency Variable Rate Notes, FFCB, 0.1710% Government Agency4 5/21/201504/02/2014

3133ECT87 50,000,000  49,988,413 Agency Variable Rate Notes, FFCB, 0.1510% Government Agency4 5/28/201504/01/2014

3133ECR89 50,000,000  49,982,474 Agency Variable Rate Notes, FFCB, 0.1510% Government Agency4 6/5/201504/01/2014

3133ECVW1 25,000,000  24,996,630 Agency Variable Rate Notes, FFCB, 0.1910% Government Agency4 8/5/201504/01/2014

3133ECVW1 25,000,000  24,996,630 Agency Variable Rate Notes, FFCB, 0.1910% Government Agency4 8/5/201504/01/2014

313383WH0 50,000,000  49,982,446 Agency Floating Rate Notes, FHLB, 0.2000% Government Agency3 8/19/201504/01/2014

3133ED3F7 50,000,000  49,992,367 Agency Variable Rate Notes, FFCB, 0.1810% Government Agency4 10/1/201504/01/2014

3130A06V7 50,000,000  49,992,085 Agency Floating Rate Notes, FHLB, 0.2100% Government Agency3 10/1/201504/01/2014

3133ED3F7 43,595,000  43,598,280 Agency Variable Rate Notes, FFCB, 0.1810% Government Agency4 10/1/201504/01/2014

3134G4MZ8 50,000,000  50,000,000 Agency Variable Rate Notes, FHLMC, 0.1443% Government Agency4 11/25/201504/28/2014

3133EDAW2 25,000,000  24,997,908 Agency Floating Rate Notes, FFCB, 0.2000% Government Agency3 12/2/201504/01/2014

3130A0GD6 50,000,000  50,000,000 Agency Variable Rate Notes, FHLB, 0.1910% Government Agency4 12/16/201504/02/2014

3133ED2F8 50,000,000  49,991,352 Agency Floating Rate Notes, FFCB, 0.1500% Government Agency3 12/18/201504/01/2014

3133ED6A5 50,000,000  50,004,457 Agency Floating Rate Notes, FFCB, 0.2100% Government Agency3 1/4/201604/01/2014

3130A0KT6 50,000,000  49,995,464 Agency Variable Rate Notes, FHLB, 0.1450% Government Agency4 1/15/201604/14/2014

912828WK2 50,000,000  49,982,313 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0950% U.S. Treasury FRN1/31/201601/31/2016

912828WK2 50,000,000  49,979,522 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0950% U.S. Treasury FRN1/31/201601/31/2016

3133ECP57 50,000,000  50,009,282 Agency Variable Rate Notes, FFCB, 0.1544% Government Agency4 2/10/201604/01/2014

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

54 Days

117 Days

9,437,196,304 


