
CUSIP
Final

MaturityPar
Amortized 

ValueDescription
Effective
Maturity Rule 2a-7 Category of 

Washington State Local Government Investment Pool
as of 03/31/2015

Treasury Management System
ReportID: HldgsReported

Page 1 of 4

State of Washington
Date:   04/20/2015
Time:   9:40 am

3133ECKK9 25,000,000  25,000,000 Agency Bullets, FFCB, 0.1600% Government Agency4/1/201504/01/2015

313588DU6 50,000,000  49,999,833 Agency Discount Notes, FNMA, 0.1200% Government Agency4/1/201504/01/2015

313588DU6 50,000,000  49,999,833 Agency Discount Notes, FNMA, 0.1200% Government Agency4/1/201504/01/2015

313588DU6 100,000,000  99,999,764 Agency Discount Notes, FNMA, 0.0850% Government Agency4/1/201504/01/2015

523-27055 600,000,000  600,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.2000% Repurchase Agreement4/1/201504/01/2015

523-27056 500,000,000  500,000,000 Repurchase Agreements, Daiwa Capital Markets, 0.2300% Repurchase Agreement4/1/201504/01/2015

523-27057 150,000,000  150,000,000 Repurchase Agreements, BNP Paribas, 0.0500% Repurchase Agreement4/1/201504/01/2015

523-27058 175,000,000  175,000,000 Repurchase Agreements, RBS Securities, 0.0800% Repurchase Agreement4/1/201504/01/2015

523-27026 300,000,000  300,000,000 Term Repurchase Agreements, Scotia Capital, 0.1000% Repurchase Agreement4/2/201504/02/2015

523-27039 300,000,000  300,000,000 Term Repurchase Agreements, Scotia Capital, 0.1000% Repurchase Agreement4/6/201504/06/2015

523-27040 300,000,000  300,000,000 Term Repurchase Agreements, Daiwa Capital Markets, 0.1200% Repurchase Agreement4/6/201504/06/2015

313384ED7 34,000,000  33,999,481 Agency Discount Notes, FHLB, 0.0550% Government Agency4/10/201504/10/2015

3133ECPC2 25,000,000  24,999,843 Agency Variable Rate Notes, FFCB, 0.1360% Government Agency4 4/13/201504/07/2015

313396EJ8 50,000,000  49,997,604 Agency Discount Notes, FHLMC, 0.1150% Government Agency4/15/201504/15/2015

523-26977 400,000,000  400,000,000 Term Repurchase Agreements, Daiwa Capital Markets, 0.1500% Repurchase Agreement4/15/201504/15/2015

313384EY1 50,000,000  49,996,294 Agency Discount Notes, FHLB, 0.0920% Government Agency4/29/201504/29/2015

3133ECSJ4 25,000,000  24,999,667 Agency Variable Rate Notes, FFCB, 0.1360% Government Agency4 5/18/201504/07/2015

3133ECXT6 25,000,000  24,999,644 Agency Variable Rate Notes, FFCB, 0.1560% Government Agency4 5/21/201504/07/2015

313396FW8 50,000,000  49,992,917 Agency Discount Notes, FHLMC, 0.1000% Government Agency5/21/201505/21/2015

313384FX2 50,000,000  49,991,478 Agency Discount Notes, FHLB, 0.1180% Government Agency5/22/201505/22/2015

313384GC7 25,000,000  24,995,013 Agency Discount Notes, FHLB, 0.1260% Government Agency5/27/201505/27/2015

3133ECT87 50,000,000  49,998,411 Agency Variable Rate Notes, FFCB, 0.1360% Government Agency4 5/28/201504/07/2015

313396GE7 50,000,000  49,990,167 Agency Discount Notes, FHLMC, 0.1200% Government Agency5/29/201505/29/2015

313588GH2 25,000,000  24,993,972 Agency Discount Notes, FNMA, 0.1400% Government Agency6/1/201506/01/2015

313588GH2 50,000,000  49,987,944 Agency Discount Notes, FNMA, 0.1400% Government Agency6/1/201506/01/2015

3133ECR89 50,000,000  49,997,316 Agency Variable Rate Notes, FFCB, 0.1360% Government Agency4 6/5/201504/07/2015

313384GM5 50,000,000  49,987,258 Agency Discount Notes, FHLB, 0.1390% Government Agency6/5/201506/05/2015

313396GT4 50,000,000  49,985,000 Agency Discount Notes, FHLMC, 0.1500% Government Agency6/11/201506/11/2015

313384GU7 38,000,000  37,993,836 Agency Discount Notes, FHLB, 0.0800% Government Agency6/12/201506/12/2015

313384GU7 50,000,000  49,991,889 Agency Discount Notes, FHLB, 0.0800% Government Agency6/12/201506/12/2015

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 148,711,205  148,711,205 IB Bank Deposit, US Bank, 0.0500% Bank Deposits04/01/2015

523-16378 341,058,675  341,058,675 IB Bank Deposit, Key Bank, 0.2000% Bank Deposits04/01/2015

523-16950 40,403,366  40,403,366 NOW accounts, Union Bank\Frontier Bank, 0.2000% Bank Deposits04/01/2015

523-17486 2,591,220  2,591,220 IB Bank Deposit, Coastal Community Bank, 0.5000% Bank Deposits04/01/2015
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523-18461 61,656,420  61,656,420 NOW accounts, EastWest Bank, 0.1450% Bank Deposits04/01/2015

523-21425 296,638,862  296,638,862 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits04/01/2015

523-25454 50,093,574  50,093,574 IB Bank Deposit, Washington Federal, 0.1500% Bank Deposits04/01/2015

313396HX4 25,000,000  24,989,583 Agency Discount Notes, FHLMC, 0.1500% Government Agency7/9/201507/09/2015

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

313384JF7 50,000,000  49,978,250 Agency Discount Notes, FHLB, 0.1450% Government Agency7/17/201507/17/2015

313384JF7 69,000,000  68,968,950 Agency Discount Notes, FHLB, 0.1500% Government Agency7/17/201507/17/2015

313384JL4 11,000,000  10,994,993 Agency Discount Notes, FHLB, 0.1450% Government Agency7/22/201507/22/2015

313384JL4 100,000,000  99,955,114 Agency Discount Notes, FHLB, 0.1430% Government Agency7/22/201507/22/2015

313384JN0 50,000,000  49,977,639 Agency Discount Notes, FHLB, 0.1400% Government Agency7/24/201507/24/2015

313384JN0 100,000,000  99,954,319 Agency Discount Notes, FHLB, 0.1430% Government Agency7/24/201507/24/2015

313384JN0 50,000,000  49,977,639 Agency Discount Notes, FHLB, 0.1400% Government Agency7/24/201507/24/2015

313384JN0 50,000,000  49,977,639 Agency Discount Notes, FHLB, 0.1400% Government Agency7/24/201507/24/2015

313384JN0 38,000,000  37,983,006 Agency Discount Notes, FHLB, 0.1400% Government Agency7/24/201507/24/2015

313384JT7 85,000,000  84,960,333 Agency Discount Notes, FHLB, 0.1400% Government Agency7/29/201507/29/2015

313384JT7 85,000,000  84,960,333 Agency Discount Notes, FHLB, 0.1400% Government Agency7/29/201507/29/2015

313384JV2 100,000,000  99,954,250 Agency Discount Notes, FHLB, 0.1350% Government Agency7/31/201507/31/2015

313384JV2 45,000,000  44,979,413 Agency Discount Notes, FHLB, 0.1350% Government Agency7/31/201507/31/2015

3133ECVW1 25,000,000  24,999,130 Agency Variable Rate Notes, FFCB, 0.1760% Government Agency4 8/5/201504/07/2015

3133ECVW1 25,000,000  24,999,130 Agency Variable Rate Notes, FFCB, 0.1760% Government Agency4 8/5/201504/07/2015

313384KA6 100,000,000  99,952,375 Agency Discount Notes, FHLB, 0.1350% Government Agency8/5/201508/05/2015

313384KA6 75,000,000  74,964,281 Agency Discount Notes, FHLB, 0.1350% Government Agency8/5/201508/05/2015

313384KC2 100,000,000  99,952,342 Agency Discount Notes, FHLB, 0.1330% Government Agency8/7/201508/07/2015

313384KH1 100,000,000  99,949,378 Agency Discount Notes, FHLB, 0.1360% Government Agency8/12/201508/12/2015

313384KK4 100,000,000  99,947,111 Agency Discount Notes, FHLB, 0.1400% Government Agency8/14/201508/14/2015

313396KP7 50,000,000  49,966,944 Agency Discount Notes, FHLMC, 0.1700% Government Agency8/18/201508/18/2015

313383WH0 50,000,000  49,995,109 Agency Floating Rate Notes, FHLB, 0.2000% Government Agency3 8/19/201504/01/2015

313384KQ1 100,000,000  99,945,167 Agency Discount Notes, FHLB, 0.1400% Government Agency8/19/201508/19/2015

912796ET2 50,000,000  49,986,786 U.S. Treasury Bills, U.S. Treasury, 0.0670% U.S. Treasury Bills8/20/201508/20/2015

313384KS7 100,000,000  99,944,786 Agency Discount Notes, FHLB, 0.1390% Government Agency8/21/201508/21/2015

313384KX6 50,000,000  49,971,839 Agency Discount Notes, FHLB, 0.1370% Government Agency8/26/201508/26/2015

313384KX6 50,000,000  49,972,044 Agency Discount Notes, FHLB, 0.1360% Government Agency8/26/201508/26/2015

313384KX6 50,000,000  49,972,250 Agency Discount Notes, FHLB, 0.1350% Government Agency8/26/201508/26/2015

912796GB9 50,000,000  49,986,342 U.S. Treasury Bills, U.S. Treasury, 0.0660% U.S. Treasury Bills8/27/201508/27/2015

313384KZ1 48,000,000  47,973,000 Agency Discount Notes, FHLB, 0.1350% Government Agency8/28/201508/28/2015
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912796GC7 50,000,000  49,983,100 U.S. Treasury Bills, U.S. Treasury, 0.0780% U.S. Treasury Bills9/3/201509/03/2015

912796GC7 50,000,000  49,983,317 U.S. Treasury Bills, U.S. Treasury, 0.0770% U.S. Treasury Bills9/3/201509/03/2015

912796GE3 50,000,000  49,977,361 U.S. Treasury Bills, U.S. Treasury, 0.1000% U.S. Treasury Bills9/10/201509/10/2015

912796GE3 50,000,000  49,976,116 U.S. Treasury Bills, U.S. Treasury, 0.1055% U.S. Treasury Bills9/10/201509/10/2015

912796EX3 50,000,000  49,965,410 U.S. Treasury Bills, U.S. Treasury, 0.1465% U.S. Treasury Bills9/17/201509/17/2015

912796EX3 50,000,000  49,973,319 U.S. Treasury Bills, U.S. Treasury, 0.1130% U.S. Treasury Bills9/17/201509/17/2015

912796EX3 50,000,000  49,973,556 U.S. Treasury Bills, U.S. Treasury, 0.1120% U.S. Treasury Bills9/17/201509/17/2015

912796GF0 50,000,000  49,973,696 U.S. Treasury Bills, U.S. Treasury, 0.1070% U.S. Treasury Bills9/24/201509/24/2015

912796GF0 50,000,000  49,974,188 U.S. Treasury Bills, U.S. Treasury, 0.1050% U.S. Treasury Bills9/24/201509/24/2015

912796GF0 50,000,000  49,976,154 U.S. Treasury Bills, U.S. Treasury, 0.0970% U.S. Treasury Bills9/24/201509/24/2015

912796GF0 50,000,000  49,973,696 U.S. Treasury Bills, U.S. Treasury, 0.1070% U.S. Treasury Bills9/24/201509/24/2015

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  49,997,442 Agency Variable Rate Notes, FFCB, 0.1500% Government Agency4 10/1/201504/07/2015

3130A06V7 50,000,000  49,997,347 Agency Floating Rate Notes, FHLB, 0.2100% Government Agency3 10/1/201504/01/2015

3133ED3F7 43,595,000  43,596,099 Agency Variable Rate Notes, FFCB, 0.1500% Government Agency4 10/1/201504/07/2015

3133EDHN5 50,000,000  50,002,896 Agency Floating Rate Notes, FFCB, 0.1500% Government Agency3 10/26/201504/01/2015

313396NU3 50,000,000  49,948,764 Agency Discount Notes, FHLMC, 0.1700% Government Agency11/3/201511/03/2015

313312NV8 25,000,000  24,959,125 Agency Discount Notes, FFCB, 0.2700% Government Agency11/4/201511/04/2015

313312NV8 25,000,000  24,959,125 Agency Discount Notes, FFCB, 0.2700% Government Agency11/4/201511/04/2015

3134G4MZ8 50,000,000  50,000,000 Agency Variable Rate Notes, FHLMC, 0.1638% Government Agency4 11/25/201504/27/2015

3133EDAW2 25,000,000  24,999,158 Agency Floating Rate Notes, FFCB, 0.2000% Government Agency3 12/2/201504/01/2015

3130A0GD6 50,000,000  50,000,000 Agency Variable Rate Notes, FHLB, 0.1600% Government Agency4 12/16/201504/01/2015

3133ED2F8 50,000,000  49,996,386 Agency Floating Rate Notes, FFCB, 0.1900% Government Agency3 12/18/201504/01/2015

3133ED6A5 50,000,000  50,001,931 Agency Floating Rate Notes, FFCB, 0.2100% Government Agency3 1/4/201604/01/2015

3130A0KT6 50,000,000  49,997,992 Agency Variable Rate Notes, FHLB, 0.1650% Government Agency4 1/15/201604/17/2015

3133ECP57 50,000,000  50,004,307 Agency Variable Rate Notes, FFCB, 0.1750% Government Agency4 2/10/201604/13/2015

313384SZ3 25,000,000  24,933,750 Agency Discount Notes, FHLB, 0.3000% Government Agency2/12/201602/12/2016

313384SZ3 25,000,000  24,933,750 Agency Discount Notes, FHLB, 0.3000% Government Agency2/12/201602/12/2016

313384SZ3 25,000,000  24,933,750 Agency Discount Notes, FHLB, 0.3000% Government Agency2/12/201602/12/2016

3133EDNR9 50,000,000  49,989,491 Agency Variable Rate Notes, FFCB, 0.1160% Government Agency4 4/18/201604/07/2015

3133EDPF3 50,000,000  49,996,825 Agency Floating Rate Notes, FFCB, 0.1700% Government Agency3 7/1/201604/01/2015

3133EDPF3 25,000,000  24,980,848 Agency Floating Rate Notes, FFCB, 0.1700% Government Agency3 7/1/201604/01/2015

912828WV8 50,000,000  49,999,332 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.1050% U.S. Treasury FRN7/31/201604/01/2015

3133EDU75 50,000,000  49,992,884 Agency Variable Rate Notes, FFCB, 0.1460% Government Agency4 9/2/201604/07/2015

3133EDZL9 50,000,000  50,000,000 Agency Variable Rate Notes, FFCB, 0.1590% Government Agency4 10/24/201604/01/2015
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3133EEKH2 25,000,000  24,995,732 Agency Variable Rate Notes, FFCB, 0.1632% Government Agency4 11/22/201604/23/2015

3133EEDE7 50,000,000  49,991,468 Agency Variable Rate Notes, FFCB, 0.1519% Government Agency4 12/1/201604/02/2015

3133EEFN5 50,000,000  49,985,233 Agency Variable Rate Notes, FFCB, 0.1719% Government Agency4 12/1/201604/02/2015

3133EDKA9 50,000,000  50,026,879 Agency Variable Rate Notes, FFCB, 0.2077% Government Agency4 12/28/201604/30/2015

3134G5Z32 50,000,000  49,990,872 Agency Variable Rate Notes, FHLMC, 0.1810% Government Agency4 1/13/201704/13/2015

3135G0B44 50,000,000  49,990,690 Agency Variable Rate Notes, FNMA, 0.1877% Government Agency4 1/26/201704/27/2015

3133EDJX1 40,000,000  40,041,788 Agency Variable Rate Notes, FFCB, 0.2265% Government Agency4 4/17/201704/20/2015

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

52 Days

107 Days

8,516,858,322 


