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523-14485 115,472,238  115,472,238 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits05/01/2014

523-16881 100,174,636  100,174,636 IB Bank Deposit, Sterling Savings Bank, 0.2000% Bank Deposits05/01/2014

523-21426 25,127,260  25,127,260 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits05/01/2014

523-25877 350,000,000  350,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.0500% Repurchase Agreement5/1/201405/01/2014

523-25878 86,047,000  86,047,000 Repurchase Agreements, RBS Securities, 0.0400% Repurchase Agreement5/1/201405/01/2014

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

523-25782 300,000,000  300,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.0500% Repurchase Agreement5/20/201405/20/2014

523-25790 300,000,000  300,000,000 Term Repurchase Agreements, Societe Generale, 0.0500% Repurchase Agreement5/20/201405/20/2014

523-25823 200,000,000  200,000,000 Term Repurchase Agreements, Scotia Capital, 0.0600% Repurchase Agreement5/20/201405/20/2014

313385XJ0 100,000,000  99,995,256 Agency Discount Notes, FHLB, 0.0610% Government Agency5/28/201405/28/2014

313385XJ0 200,000,000  199,990,667 Agency Discount Notes, FHLB, 0.0600% Government Agency5/28/201405/28/2014

313385XJ0 50,000,000  49,997,667 Agency Discount Notes, FHLB, 0.0600% Government Agency5/28/201405/28/2014

313385XK7 50,000,000  49,995,569 Agency Discount Notes, FHLB, 0.1100% Government Agency5/29/201405/29/2014

313385XL5 100,000,000  99,994,667 Agency Discount Notes, FHLB, 0.0640% Government Agency5/30/201405/30/2014

313385XL5 200,000,000  199,990,000 Agency Discount Notes, FHLB, 0.0600% Government Agency5/30/201405/30/2014

523-25869 300,000,000  300,000,000 Term Repurchase Agreements, Scotia Capital, 0.0600% Repurchase Agreement6/2/201406/02/2014

313379PK9 25,000,000  24,999,881 Agency Floating Rate Notes, FHLB, 0.2400% Government Agency3 6/4/201405/01/2014

3133EASN9 50,000,000  49,999,515 Agency Floating Rate Notes, FFCB, 0.2900% Government Agency3 6/4/201405/01/2014

313385XR2 88,000,000  87,994,011 Agency Discount Notes, FHLB, 0.0700% Government Agency6/4/201406/04/2014

313385XR2 76,000,000  75,994,828 Agency Discount Notes, FHLB, 0.0700% Government Agency6/4/201406/04/2014

313385XR2 48,000,000  47,996,733 Agency Discount Notes, FHLB, 0.0700% Government Agency6/4/201406/04/2014

313385XR2 50,000,000  49,996,597 Agency Discount Notes, FHLB, 0.0700% Government Agency6/4/201406/04/2014

313385XT8 100,000,000  99,986,639 Agency Discount Notes, FHLB, 0.1300% Government Agency6/6/201406/06/2014

313385XT8 83,000,000  82,993,389 Agency Discount Notes, FHLB, 0.0775% Government Agency6/6/201406/06/2014

3133EATL2 25,000,000  25,000,291 Agency Floating Rate Notes, FFCB, 0.2500% Government Agency3 6/11/201405/01/2014

3133EATL2 25,000,000  25,000,291 Agency Floating Rate Notes, FFCB, 0.2500% Government Agency3 6/11/201405/01/2014

313385YA8 32,000,000  31,994,720 Agency Discount Notes, FHLB, 0.1350% Government Agency6/13/201406/13/2014

313385YF7 100,000,000  99,989,111 Agency Discount Notes, FHLB, 0.0800% Government Agency6/18/201406/18/2014

313385YF7 100,000,000  99,988,975 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

313385YH3 50,000,000  49,990,083 Agency Discount Notes, FHLB, 0.1400% Government Agency6/20/201406/20/2014

313385YH3 50,000,000  49,990,083 Agency Discount Notes, FHLB, 0.1400% Government Agency6/20/201406/20/2014

313385YH3 50,000,000  49,990,083 Agency Discount Notes, FHLB, 0.1400% Government Agency6/20/201406/20/2014

313385YH3 82,159,000  82,143,869 Agency Discount Notes, FHLB, 0.1300% Government Agency6/20/201406/20/2014

313385YH3 74,000,000  73,991,613 Agency Discount Notes, FHLB, 0.0800% Government Agency6/20/201406/20/2014
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3135G0BQ5 25,000,000  25,002,246 Agency Floating Rate Notes, FNMA, 0.3600% Government Agency3 6/23/201405/01/2014

313385YN0 50,000,000  49,989,111 Agency Discount Notes, FHLB, 0.1400% Government Agency6/25/201406/25/2014

313313YN2 43,000,000  42,991,973 Agency Discount Notes, FFCB, 0.1200% Government Agency6/25/201406/25/2014

313385YN0 100,000,000  99,988,644 Agency Discount Notes, FHLB, 0.0730% Government Agency6/25/201406/25/2014

313385YQ3 100,000,000  99,990,011 Agency Discount Notes, FHLB, 0.0620% Government Agency6/27/201406/27/2014

313385YQ3 200,000,000  199,980,022 Agency Discount Notes, FHLB, 0.0620% Government Agency6/27/201406/27/2014

523-14483 591,923,017  591,923,017 IB Bank Deposit, US Bank, 0.0500% Bank Deposits05/01/2014

523-15536 14,898,737  14,898,737 NOW accounts, First Citizens Bank\Venture Bank, 0.0500% Bank Deposits05/01/2014

523-16378 280,626,557  280,626,557 IB Bank Deposit, Key Bank, 0.1000% Bank Deposits05/01/2014

523-16950 40,329,502  40,329,502 NOW accounts, Union Bank\Frontier Bank, 0.2000% Bank Deposits05/01/2014

523-17486 2,579,394  2,579,394 IB Bank Deposit, Coastal Community Bank, 0.5000% Bank Deposits05/01/2014

523-18461 61,574,666  61,574,666 NOW accounts, EastWest Bank, 0.1450% Bank Deposits05/01/2014

523-21425 30,147,993  30,147,993 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits05/01/2014

523-25454 50,017,880  50,017,880 IB Bank Deposit, Washington Federal, 0.1000% Bank Deposits05/01/2014

313385YV2 50,000,000  49,988,888 Agency Discount Notes, FHLB, 0.1270% Government Agency7/2/201407/02/2014

313385YV2 29,000,000  28,993,910 Agency Discount Notes, FHLB, 0.1200% Government Agency7/2/201407/02/2014

313385YV2 100,000,000  99,988,975 Agency Discount Notes, FHLB, 0.0630% Government Agency7/2/201407/02/2014

313385ZA7 50,000,000  49,988,194 Agency Discount Notes, FHLB, 0.1250% Government Agency7/7/201407/07/2014

313385ZA7 30,000,000  29,992,917 Agency Discount Notes, FHLB, 0.1250% Government Agency7/7/201407/07/2014

313385ZA7 51,000,000  50,994,220 Agency Discount Notes, FHLB, 0.0600% Government Agency7/7/201407/07/2014

313385ZA7 100,000,000  99,989,422 Agency Discount Notes, FHLB, 0.0560% Government Agency7/7/201407/07/2014

313385ZA7 200,000,000  199,978,278 Agency Discount Notes, FHLB, 0.0575% Government Agency7/7/201407/07/2014

3133ECCG7 50,000,000  49,999,545 Agency Floating Rate Notes, FFCB, 0.1650% Government Agency3 7/10/201405/01/2014

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  49,991,000 Agency Discount Notes, FHLB, 0.0900% Government Agency7/11/201407/11/2014

313385ZE9 200,000,000  199,977,200 Agency Discount Notes, FHLB, 0.0570% Government Agency7/11/201407/11/2014

313385ZE9 50,000,000  49,994,300 Agency Discount Notes, FHLB, 0.0570% Government Agency7/11/201407/11/2014

313385ZE9 77,000,000  76,991,222 Agency Discount Notes, FHLB, 0.0570% Government Agency7/11/201407/11/2014

313385ZE9 150,000,000  149,982,900 Agency Discount Notes, FHLB, 0.0570% Government Agency7/11/201407/11/2014

313385ZK5 85,000,000  84,983,638 Agency Discount Notes, FHLB, 0.0900% Government Agency7/16/201407/16/2014

313385ZK5 50,000,000  49,990,161 Agency Discount Notes, FHLB, 0.0920% Government Agency7/16/201407/16/2014

313385ZK5 100,000,000  99,987,167 Agency Discount Notes, FHLB, 0.0600% Government Agency7/16/201407/16/2014

313385ZK5 100,000,000  99,987,167 Agency Discount Notes, FHLB, 0.0600% Government Agency7/16/201407/16/2014

313385ZK5 100,000,000  99,987,167 Agency Discount Notes, FHLB, 0.0600% Government Agency7/16/201407/16/2014

313385ZK5 229,000,000  228,970,612 Agency Discount Notes, FHLB, 0.0600% Government Agency7/16/201407/16/2014
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313385ZM1 50,000,000  49,992,868 Agency Discount Notes, FHLB, 0.0650% Government Agency7/18/201407/18/2014

313313ZM3 25,000,000  24,996,708 Agency Discount Notes, FFCB, 0.0600% Government Agency7/18/201407/18/2014

313385ZM1 200,000,000  199,974,106 Agency Discount Notes, FHLB, 0.0590% Government Agency7/18/201407/18/2014

313385ZM1 29,000,000  28,996,182 Agency Discount Notes, FHLB, 0.0600% Government Agency7/18/201407/18/2014

313385ZM1 29,000,000  28,996,182 Agency Discount Notes, FHLB, 0.0600% Government Agency7/18/201407/18/2014

313385ZM1 200,000,000  199,975,861 Agency Discount Notes, FHLB, 0.0550% Government Agency7/18/201407/18/2014

3133EAM54 25,200,000  25,201,724 Agency Floating Rate Notes, FFCB, 0.2000% Government Agency3 7/21/201405/01/2014

313385ZS8 100,000,000  99,986,000 Agency Discount Notes, FHLB, 0.0600% Government Agency7/23/201407/23/2014

313385ZS8 100,000,000  99,986,000 Agency Discount Notes, FHLB, 0.0600% Government Agency7/23/201407/23/2014

313385ZS8 61,000,000  60,991,460 Agency Discount Notes, FHLB, 0.0600% Government Agency7/23/201407/23/2014

313385ZU3 51,000,000  50,992,934 Agency Discount Notes, FHLB, 0.0580% Government Agency7/25/201407/25/2014

313385ZU3 100,000,000  99,986,383 Agency Discount Notes, FHLB, 0.0570% Government Agency7/25/201407/25/2014

313385ZU3 100,000,000  99,986,144 Agency Discount Notes, FHLB, 0.0580% Government Agency7/25/201407/25/2014

313385ZU3 100,000,000  99,986,144 Agency Discount Notes, FHLB, 0.0580% Government Agency7/25/201407/25/2014

313385ZU3 60,210,000  60,202,808 Agency Discount Notes, FHLB, 0.0500% Government Agency7/25/201407/25/2014

313385ZZ2 200,000,000  199,971,689 Agency Discount Notes, FHLB, 0.0560% Government Agency7/30/201407/30/2014

313385ZZ2 100,000,000  99,985,592 Agency Discount Notes, FHLB, 0.0570% Government Agency7/30/201407/30/2014

313385ZZ2 100,000,000  99,985,844 Agency Discount Notes, FHLB, 0.0560% Government Agency7/30/201407/30/2014

3133EAB49 25,000,000  25,000,000 Agency Floating Rate Notes, FFCB, 0.2400% Government Agency3 8/1/201405/01/2014

313385A30 100,000,000  99,971,583 Agency Discount Notes, FHLB, 0.1100% Government Agency8/1/201408/01/2014

313385A89 100,000,000  99,968,694 Agency Discount Notes, FHLB, 0.1150% Government Agency8/6/201408/06/2014

313385C61 200,000,000  199,937,778 Agency Discount Notes, FHLB, 0.1000% Government Agency8/20/201408/20/2014

912796BX6 50,000,000  49,988,621 U.S. Treasury Bills, U.S. Treasury, 0.0725% U.S. Treasury Bills8/21/201408/21/2014

912796BX6 50,000,000  49,988,072 U.S. Treasury Bills, U.S. Treasury, 0.0760% U.S. Treasury Bills8/21/201408/21/2014

313385C87 40,000,000  39,987,587 Agency Discount Notes, FHLB, 0.0980% Government Agency8/22/201408/22/2014

313385D52 100,000,000  99,969,589 Agency Discount Notes, FHLB, 0.9200% Government Agency8/27/201408/27/2014

313385D78 50,000,000  49,984,371 Agency Discount Notes, FHLB, 0.0930% Government Agency8/29/201408/29/2014

912796DS5 50,000,000  49,986,418 U.S. Treasury Bills, U.S. Treasury, 0.0770% U.S. Treasury Bills9/4/201409/04/2014

912796DS5 50,000,000  49,986,330 U.S. Treasury Bills, U.S. Treasury, 0.0775% U.S. Treasury Bills9/4/201409/04/2014

912796DV8 50,000,000  49,984,739 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/11/201409/11/2014

912796DV8 50,000,000  49,983,901 U.S. Treasury Bills, U.S. Treasury, 0.0865% U.S. Treasury Bills9/11/201409/11/2014

912796DV8 50,000,000  49,984,553 U.S. Treasury Bills, U.S. Treasury, 0.0830% U.S. Treasury Bills9/11/201409/11/2014

313313F52 25,000,000  24,985,938 Agency Discount Notes, FFCB, 0.1500% Government Agency9/12/201409/12/2014

313385F50 50,000,000  49,981,625 Agency Discount Notes, FHLB, 0.0980% Government Agency9/12/201409/12/2014

313385F50 50,000,000  49,982,188 Agency Discount Notes, FHLB, 0.0950% Government Agency9/12/201409/12/2014
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912796CB3 50,000,000  49,984,334 U.S. Treasury Bills, U.S. Treasury, 0.0800% U.S. Treasury Bills9/18/201409/18/2014

912796CB3 50,000,000  49,984,334 U.S. Treasury Bills, U.S. Treasury, 0.0800% U.S. Treasury Bills9/18/201409/18/2014

912796CB3 50,000,000  49,983,941 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/18/201409/18/2014

912796CB3 50,000,000  49,983,941 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/18/201409/18/2014

313385G42 94,937,000  94,907,042 Agency Discount Notes, FHLB, 0.0800% Government Agency9/19/201409/19/2014

3133EAY85 50,000,000  49,997,965 Agency Variable Rate Notes, FFCB, 0.1800% Government Agency4 9/24/201405/06/2014

3133EAY85 28,000,000  27,998,870 Agency Variable Rate Notes, FFCB, 0.1800% Government Agency4 9/24/201405/06/2014

912796DW6 50,000,000  49,982,528 U.S. Treasury Bills, U.S. Treasury, 0.0850% U.S. Treasury Bills9/25/201409/25/2014

912796DW6 50,000,000  49,983,144 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/25/201409/25/2014

912796DW6 50,000,000  49,983,556 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  49,997,558 Agency Floating Rate Notes, FFCB, 0.1800% Government Agency3 10/23/201405/01/2014

313385P75 25,000,000  24,978,365 Agency Discount Notes, FHLB, 0.1550% Government Agency11/17/201411/17/2014

313589R54 25,000,000  24,974,618 Agency Discount Notes, FNMA, 0.1700% Government Agency12/1/201412/01/2014

313589R54 25,000,000  24,974,618 Agency Discount Notes, FNMA, 0.1700% Government Agency12/1/201412/01/2014

313397T35 50,000,000  49,944,340 Agency Discount Notes, FHLMC, 0.1750% Government Agency12/15/201412/15/2014

3133ECLU6 25,000,000  24,999,110 Agency Variable Rate Notes, FFCB, 0.1400% Government Agency4 1/16/201505/06/2014

3133ECQL1 50,000,000  49,996,015 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 2/5/201505/06/2014

313384BZ1 50,000,000  49,955,236 Agency Discount Notes, FHLB, 0.1100% Government Agency2/17/201502/17/2015

3135G0VK6 50,000,000  49,989,561 Agency Variable Rate Notes, FNMA, 0.1218% Government Agency4 2/27/201505/05/2014

3133ECHJ6 50,000,000  49,991,231 Agency Variable Rate Notes, FFCB, 0.1209% Government Agency4 3/11/201505/19/2014

3133ECT46 25,000,000  24,997,692 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 3/26/201505/06/2014

3133ECKK9 25,000,000  25,000,000 Agency Variable Rate Notes, FFCB, 0.1600% Government Agency4 4/1/201505/06/2014

3133ECPC2 25,000,000  24,995,794 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 4/13/201505/06/2014

3133ECSJ4 25,000,000  24,997,340 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 5/18/201505/06/2014

3133ECXT6 25,000,000  24,997,308 Agency Variable Rate Notes, FFCB, 0.1400% Government Agency4 5/21/201505/07/2014

3133ECT87 50,000,000  49,989,235 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 5/28/201505/06/2014

3133ECR89 50,000,000  49,983,694 Agency Variable Rate Notes, FFCB, 0.1200% Government Agency4 6/5/201505/06/2014

3133ECVW1 25,000,000  24,996,836 Agency Variable Rate Notes, FFCB, 0.1600% Government Agency4 8/5/201505/06/2014

3133ECVW1 25,000,000  24,996,836 Agency Variable Rate Notes, FFCB, 0.1600% Government Agency4 8/5/201505/06/2014

313383WH0 50,000,000  49,983,487 Agency Floating Rate Notes, FHLB, 0.2000% Government Agency3 8/19/201505/01/2014

3133ED3F7 50,000,000  49,992,784 Agency Variable Rate Notes, FFCB, 0.1500% Government Agency4 10/1/201505/06/2014

3130A06V7 50,000,000  49,992,518 Agency Floating Rate Notes, FHLB, 0.2100% Government Agency3 10/1/201505/01/2014

3133ED3F7 43,595,000  43,598,101 Agency Variable Rate Notes, FFCB, 0.1500% Government Agency4 10/1/201505/06/2014

3134G4MZ8 50,000,000  50,000,000 Agency Variable Rate Notes, FHLMC, 0.1423% Government Agency4 11/25/201505/28/2014
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3133EDAW2 25,000,000  24,998,010 Agency Floating Rate Notes, FFCB, 0.2000% Government Agency3 12/2/201505/01/2014

3130A0GD6 50,000,000  50,000,000 Agency Variable Rate Notes, FHLB, 0.1600% Government Agency4 12/16/201505/07/2014

3133ED2F8 50,000,000  49,991,766 Agency Floating Rate Notes, FFCB, 0.1700% Government Agency3 12/18/201505/01/2014

3133ED6A5 50,000,000  50,004,249 Agency Floating Rate Notes, FFCB, 0.2100% Government Agency3 1/4/201605/01/2014

3130A0KT6 50,000,000  49,995,672 Agency Variable Rate Notes, FHLB, 0.1422% Government Agency4 1/15/201605/14/2014

912828WK2 50,000,000  49,983,104 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0650% U.S. Treasury FRN1/31/201601/31/2016

912828WK2 50,000,000  49,980,437 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0650% U.S. Treasury FRN1/31/201601/31/2016

912828WK2 50,000,000  49,978,658 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0650% U.S. Treasury FRN1/31/201601/31/2016

3133ECP57 50,000,000  50,008,873 Agency Variable Rate Notes, FFCB, 0.1504% Government Agency4 2/10/201605/01/2014

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

53 Days

102 Days

11,825,469,880 


