
CUSIP
Final

MaturityPar
Amortized 

ValueDescription
Effective
Maturity Rule 2a-7 Category of 

Washington State Local Government Investment Pool
as of 06/30/2012

Treasury Management System
ReportID: HldgsReported

Page 1 of 5

State of Washington
Date:   08/06/2012
Time:   2:06 pm

523-21449 100,000,000  100,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.1900% Repurchase Agreement7/2/201207/02/2012

523-21450 500,000,000  500,000,000 Repurchase Agreements, JP Morgan/Chase, 0.1800% Repurchase Agreement7/2/201207/02/2012

523-21451 200,000,000  200,000,000 Repurchase Agreements, HSBC Securities, Inc., 0.1300% Repurchase Agreement7/2/201207/02/2012

523-21452 100,000,000  100,000,000 Repurchase Agreements, BNP Paribas, 0.1000% Repurchase Agreement7/2/201207/02/2012

523-21453 309,500,000  309,500,000 Repurchase Agreements, UBS Warburg, 0.1500% Repurchase Agreement7/2/201207/02/2012

523-21422 200,000,000  200,000,000 Term Repurchase Agreements, UBS Warburg, 0.1300% Repurchase Agreement7/3/201207/03/2012

523-21194 200,000,000  200,000,000 Term Repurchase Agreements, BNP Paribas, 0.1700% Repurchase Agreement7/5/201207/05/2012

523-21262 300,000,000  300,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.1700% Repurchase Agreement7/5/201207/05/2012

523-21379 200,000,000  200,000,000 Term Repurchase Agreements, BNP Paribas, 0.1400% Repurchase Agreement7/5/201207/05/2012

523-21434 250,000,000  250,000,000 Term Repurchase Agreements, UBS Warburg, 0.1100% Repurchase Agreement7/5/201207/05/2012

523-20403 47,840,000  47,840,000 Certificate of Deposit - TCD, Office of the State Treasurer, 0.3600% Certificate of Deposit - TCD7/10/201207/10/2012

523-20718 5,000,000  5,000,000 Certificate of Deposit, UniBank, 0.3600% Certificate of Deposit7/10/201207/10/2012

523-21221 5,000,000  5,000,000 Certificate of Deposit, UniBank, 0.3000% Certificate of Deposit7/10/201207/10/2012

523-21253 200,000,000  200,000,000 Term Repurchase Agreements, BNP Paribas, 0.1700% Repurchase Agreement7/12/201207/12/2012

523-21303 200,000,000  200,000,000 Term Repurchase Agreements, Jefferies and Company, Inc., 0.1600% Repurchase Agreement7/16/201207/16/2012

523-21304 150,000,000  150,000,000 Term Repurchase Agreements, Jefferies and Company, Inc., 0.1500% Repurchase Agreement7/16/201207/16/2012

523-21313 300,000,000  300,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.1300% Repurchase Agreement7/16/201207/16/2012

523-21354 200,000,000  200,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.1500% Repurchase Agreement7/16/201207/16/2012

523-21391 200,000,000  200,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.1500% Repurchase Agreement7/19/201207/19/2012

313384ZV4 150,000,000  149,988,021 Agency Discount Notes, FHLB, 0.1150% Government Agency7/25/201207/25/2012

313384ZX0 107,400,000  107,390,334 Agency Discount Notes, FHLB, 0.1200% Government Agency7/27/201207/27/2012

313384A41 50,000,000  49,994,889 Agency Discount Notes, FHLB, 0.1150% Government Agency8/1/201208/01/2012

313384A41 50,000,000  49,994,889 Agency Discount Notes, FHLB, 0.1150% Government Agency8/1/201208/01/2012

313384A41 50,000,000  49,994,889 Agency Discount Notes, FHLB, 0.1150% Government Agency8/1/201208/01/2012

313384A41 50,000,000  49,994,667 Agency Discount Notes, FHLB, 0.1200% Government Agency8/1/201208/01/2012

313384A66 50,000,000  49,994,215 Agency Discount Notes, FHLB, 0.1225% Government Agency8/3/201208/03/2012

313384A66 100,000,000  99,988,431 Agency Discount Notes, FHLB, 0.1225% Government Agency8/3/201208/03/2012

313384A66 50,000,000  49,994,097 Agency Discount Notes, FHLB, 0.1250% Government Agency8/3/201208/03/2012

313396A94 50,000,000  49,993,063 Agency Discount Notes, FHLMC, 0.1350% Government Agency8/6/201208/06/2012

523-21174 5,000,000  5,000,000 Certificate of Deposit, Umpqua Bank, 0.4000% Certificate of Deposit8/16/201208/16/2012

313396C76 48,210,000  48,200,438 Agency Discount Notes, FHLMC, 0.1400% Government Agency8/20/201208/20/2012

9127955C1 50,000,000  49,982,803 U.S. Treasury Bills, U.S. Treasury, 0.1510% U.S. Treasury Bills9/20/201209/20/2012

313588G66 50,000,000  49,987,472 Agency Discount Notes, FNMA, 0.1100% Government Agency9/20/201209/20/2012

313588G66 50,000,000  49,987,472 Agency Discount Notes, FNMA, 0.1100% Government Agency9/20/201209/20/2012

9127956J5 50,000,000  49,981,829 U.S. Treasury Bills, U.S. Treasury, 0.1470% U.S. Treasury Bills9/27/201209/27/2012
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9127956J5 50,000,000  49,981,829 U.S. Treasury Bills, U.S. Treasury, 0.1470% U.S. Treasury Bills9/27/201209/27/2012

313588H99 25,000,000  24,987,729 Agency Discount Notes, FNMA, 0.1900% Government Agency10/1/201210/01/2012

313588H99 25,000,000  24,987,729 Agency Discount Notes, FNMA, 0.1900% Government Agency10/1/201210/01/2012

313588H99 25,000,000  24,993,542 Agency Discount Notes, FNMA, 0.1000% Government Agency10/1/201210/01/2012

313588H99 25,000,000  24,993,542 Agency Discount Notes, FNMA, 0.1000% Government Agency10/1/201210/01/2012

9127956K2 50,000,000  49,980,667 U.S. Treasury Bills, U.S. Treasury, 0.1450% U.S. Treasury Bills10/4/201210/04/2012

9127956K2 50,000,000  49,982,267 U.S. Treasury Bills, U.S. Treasury, 0.1330% U.S. Treasury Bills10/4/201210/04/2012

9127956K2 50,000,000  49,980,933 U.S. Treasury Bills, U.S. Treasury, 0.1430% U.S. Treasury Bills10/4/201210/04/2012

9127956K2 50,000,000  49,983,733 U.S. Treasury Bills, U.S. Treasury, 0.1220% U.S. Treasury Bills10/4/201210/04/2012

9127956M8 50,000,000  49,979,257 U.S. Treasury Bills, U.S. Treasury, 0.1450% U.S. Treasury Bills10/11/201210/11/2012

9127956M8 50,000,000  49,979,257 U.S. Treasury Bills, U.S. Treasury, 0.1450% U.S. Treasury Bills10/11/201210/11/2012

9127956M8 50,000,000  49,979,829 U.S. Treasury Bills, U.S. Treasury, 0.1410% U.S. Treasury Bills10/11/201210/11/2012

3134G1WN0 50,000,000  50,000,000 Agency Floating Rate Notes, FHLMC, 0.2900% Government Agency3 10/12/201208/07/2012

313588K79 50,000,000  49,980,681 Agency Discount Notes, FNMA, 0.1300% Government Agency10/15/201210/15/2012

31398A5A6 25,000,000  24,998,475 Agency Variable Rate Notes, FNMA, 0.2727% Government Agency4 10/18/201209/06/2012

9127955G2 50,000,000  49,979,375 U.S. Treasury Bills, U.S. Treasury, 0.1350% U.S. Treasury Bills10/18/201210/18/2012

9127956N6 50,000,000  49,979,525 U.S. Treasury Bills, U.S. Treasury, 0.1260% U.S. Treasury Bills10/25/201210/25/2012

9127956N6 50,000,000  49,978,550 U.S. Treasury Bills, U.S. Treasury, 0.1320% U.S. Treasury Bills10/25/201210/25/2012

9127956N6 50,000,000  49,978,388 U.S. Treasury Bills, U.S. Treasury, 0.1330% U.S. Treasury Bills10/25/201210/25/2012

9127956N6 50,000,000  49,978,388 U.S. Treasury Bills, U.S. Treasury, 0.1330% U.S. Treasury Bills10/25/201210/25/2012

31331KSU5 50,000,000  49,995,155 Agency Variable Rate Notes, FFCB, 0.1752% Government Agency4 10/26/201209/06/2012

9127956P1 50,000,000  49,975,372 U.S. Treasury Bills, U.S. Treasury, 0.1430% U.S. Treasury Bills11/1/201211/01/2012

9127956P1 50,000,000  49,974,167 U.S. Treasury Bills, U.S. Treasury, 0.1500% U.S. Treasury Bills11/1/201211/01/2012

9127956P1 50,000,000  49,974,167 U.S. Treasury Bills, U.S. Treasury, 0.1500% U.S. Treasury Bills11/1/201211/01/2012

313396M83 25,000,000  24,987,083 Agency Discount Notes, FHLMC, 0.1500% Government Agency11/1/201211/01/2012

3134G16A7 44,000,000  43,995,557 Agency Variable Rate Notes, FHLMC, 0.1788% Government Agency4 11/2/201208/09/2012

313384M97 50,000,000  49,972,656 Agency Discount Notes, FHLB, 0.1575% Government Agency11/2/201211/02/2012

313312N71 50,000,000  49,970,889 Agency Discount Notes, FFCB, 0.1600% Government Agency11/8/201211/08/2012

9127956S5 50,000,000  49,974,528 U.S. Treasury Bills, U.S. Treasury, 0.1400% U.S. Treasury Bills11/8/201211/08/2012

9127956S5 50,000,000  49,974,528 U.S. Treasury Bills, U.S. Treasury, 0.1400% U.S. Treasury Bills11/8/201211/08/2012

313588P41 100,000,000  99,943,333 Agency Discount Notes, FNMA, 0.1500% Government Agency11/13/201211/13/2012

9127955L1 50,000,000  49,971,250 U.S. Treasury Bills, U.S. Treasury, 0.1500% U.S. Treasury Bills11/15/201211/15/2012

523-21145 25,000,000  25,000,000 Certificate of Deposit, Sterling Savings Bank, 0.2500% Certificate of Deposit11/15/201211/15/2012

313312Q45 25,000,000  24,984,000 Agency Discount Notes, FFCB, 0.1600% Government Agency11/21/201211/21/2012

313312Q45 50,000,000  49,968,000 Agency Discount Notes, FFCB, 0.1600% Government Agency11/21/201211/21/2012
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9127956T3 50,000,000  49,969,583 U.S. Treasury Bills, U.S. Treasury, 0.1500% U.S. Treasury Bills11/23/201211/23/2012

31331KJN1 25,000,000  24,997,900 Agency Variable Rate Notes, FFCB, 0.1952% Government Agency4 11/29/201208/09/2012

9127956U0 50,000,000  49,970,233 U.S. Treasury Bills, U.S. Treasury, 0.1410% U.S. Treasury Bills11/29/201211/29/2012

9127956U0 50,000,000  49,969,811 U.S. Treasury Bills, U.S. Treasury, 0.1430% U.S. Treasury Bills11/29/201211/29/2012

9127956U0 50,000,000  49,969,811 U.S. Treasury Bills, U.S. Treasury, 0.1430% U.S. Treasury Bills11/29/201211/29/2012

9127956V8 50,000,000  49,972,838 U.S. Treasury Bills, U.S. Treasury, 0.1230% U.S. Treasury Bills12/6/201212/06/2012

9127955Q0 50,000,000  49,966,800 U.S. Treasury Bills, U.S. Treasury, 0.1440% U.S. Treasury Bills12/13/201212/13/2012

31398A7G1 50,000,000  49,995,203 Agency Variable Rate Notes, FNMA, 0.2738% Government Agency4 12/20/201209/06/2012

9127956X4 50,000,000  49,964,439 U.S. Treasury Bills, U.S. Treasury, 0.1480% U.S. Treasury Bills12/20/201212/20/2012

9127956X4 50,000,000  49,963,958 U.S. Treasury Bills, U.S. Treasury, 0.1500% U.S. Treasury Bills12/20/201212/20/2012

9127956Y2 50,000,000  49,962,875 U.S. Treasury Bills, U.S. Treasury, 0.1485% U.S. Treasury Bills12/27/201212/27/2012

9127956Y2 50,000,000  49,962,500 U.S. Treasury Bills, U.S. Treasury, 0.1500% U.S. Treasury Bills12/27/201212/27/2012

9127956Y2 50,000,000  49,960,500 U.S. Treasury Bills, U.S. Treasury, 0.1580% U.S. Treasury Bills12/27/201212/27/2012

9127956Y2 50,000,000  49,960,000 U.S. Treasury Bills, U.S. Treasury, 0.1600% U.S. Treasury Bills12/27/201212/27/2012

313589AB9 50,000,000  49,963,833 Agency Discount Notes, FNMA, 0.1400% Government Agency1/2/201301/02/2013

3134G1U69 25,000,000  24,998,662 Agency Floating Rate Notes, FHLMC, 0.3400% Government Agency3 1/10/201308/07/2012

313374XZ8 25,000,000  25,000,000 Agency Floating Rate Notes, FHLB, 0.3100% Government Agency3 1/22/201308/07/2012

31331KRS1 50,000,000  49,994,286 Agency Floating Rate Notes, FFCB, 0.2500% Government Agency3 1/22/201308/07/2012

313374UF5 50,000,000  50,000,000 Agency Floating Rate Notes, FHLB, 0.2400% Government Agency3 1/25/201308/07/2012

3135G0AQ6 25,000,000  24,998,496 Agency Floating Rate Notes, FNMA, 0.4000% Government Agency3 2/1/201308/07/2012

3135G0AQ6 16,565,000  16,572,906 Agency Floating Rate Notes, FNMA, 0.4000% Government Agency3 2/1/201308/07/2012

3134G2DM1 25,000,000  24,992,368 Agency Variable Rate Notes, FHLMC, 0.1888% Government Agency4 2/4/201308/23/2012

313374WR7 50,000,000  50,003,035 Agency Floating Rate Notes, FHLB, 0.2400% Government Agency3 2/5/201308/07/2012

313375FP7 25,000,000  25,000,000 Agency Floating Rate Notes, FHLB, 0.3500% Government Agency3 2/25/201308/07/2012

313375H34 25,000,000  25,000,000 Agency Floating Rate Notes, FHLB, 0.3000% Government Agency3 2/25/201308/07/2012

313375FL6 25,000,000  24,998,267 Agency Floating Rate Notes, FHLB, 0.2600% Government Agency3 3/7/201308/07/2012

313375FL6 50,000,000  49,993,064 Agency Floating Rate Notes, FHLB, 0.2600% Government Agency3 3/7/201308/07/2012

313375NJ2 25,000,000  25,000,000 Agency Floating Rate Notes, FHLB, 0.3000% Government Agency3 3/12/201308/07/2012

313375MU8 50,000,000  49,992,676 Agency Floating Rate Notes, FHLB, 0.2700% Government Agency3 3/13/201308/07/2012

3135G0BE2 50,000,000  49,996,484 Agency Variable Rate Notes, FNMA, 0.2560% Government Agency4 3/14/201308/07/2012

3135G0BE2 25,000,000  24,998,247 Agency Variable Rate Notes, FNMA, 0.2560% Government Agency4 3/14/201308/07/2012

3135G0BE2 50,000,000  50,003,620 Agency Variable Rate Notes, FNMA, 0.2560% Government Agency4 3/14/201308/07/2012

31331KYK0 25,000,000  24,998,231 Agency Variable Rate Notes, FFCB, 0.2118% Government Agency4 3/15/201308/23/2012

31331KFF2 25,000,000  25,034,693 Agency Variable Rate Notes, FFCB, 0.5999% Government Agency4 3/25/201309/25/2012

313385DU7 50,000,000  49,919,792 Agency Discount Notes, FHLB, 0.2100% Government Agency4/1/201304/01/2013
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313375ZY6 25,000,000  25,000,000 Agency Floating Rate Notes, FHLB, 0.2900% Government Agency3 4/12/201308/07/2012

31331KNN6 25,000,000  24,994,477 Agency Floating Rate Notes, FFCB, 0.2700% Government Agency3 5/15/201308/07/2012

523-14483 535,069  535,069 IB Bank Deposit, US Bank, 0.0500% Bank Deposits07/02/2012

523-14485 35,287,852  35,287,852 IB Bank Deposit, Umpqua Bank, 0.4400% Bank Deposits07/02/2012

523-15415 436,030  436,030 NOW accounts, Whidbey Island\City Bank, 0.1000% Bank Deposits07/02/2012

523-15536 14,853,118  14,853,118 NOW accounts, First Citizens Bank\Venture Bank, 0.4000% Bank Deposits07/02/2012

523-16378 279,756,562  279,756,562 IB Bank Deposit, Key Bank, 0.2000% Bank Deposits07/02/2012

523-16881 117,564  117,564 IB Bank Deposit, Sterling Savings Bank, 0.1300% Bank Deposits07/02/2012

523-16950 40,182,076  40,182,076 NOW accounts, Union Bank\Frontier Bank, 0.2000% Bank Deposits07/02/2012

523-17486 2,555,868  2,555,868 IB Bank Deposit, Coastal Community Bank, 0.5000% Bank Deposits07/02/2012

523-18461 80,265,729  80,265,729 NOW accounts, EastWest Bank, 0.3000% Bank Deposits07/02/2012

523-21096 100,051,556  100,051,556 NOW accounts, Union Bank\Frontier Bank, 0.1400% Bank Deposits07/02/2012

523-21425 20,000,000  20,000,000 IB Bank Deposit, Umpqua Bank, 0.3000% Bank Deposits07/02/2012

523-21426 25,000,000  25,000,000 IB Bank Deposit, Umpqua Bank, 0.3000% Bank Deposits07/02/2012

31331KJ92 50,000,000  50,001,955 Agency Variable Rate Notes, FFCB, 0.3159% Government Agency4 7/26/201310/26/2012

31331KSP6 25,000,000  24,994,540 Agency Floating Rate Notes, FFCB, 0.3000% Government Agency3 7/29/201308/07/2012

3135G0CB7 25,000,000  25,002,803 Agency Floating Rate Notes, FNMA, 0.3800% Government Agency3 8/9/201308/07/2012

3135G0CB7 25,000,000  25,002,795 Agency Floating Rate Notes, FNMA, 0.3800% Government Agency3 8/9/201308/07/2012

3135G0CB7 25,000,000  25,002,800 Agency Floating Rate Notes, FNMA, 0.3800% Government Agency3 8/9/201308/07/2012

3134G2XL1 50,000,000  49,983,063 Agency Floating Rate Notes, FHLMC, 0.3000% Government Agency3 8/12/201308/07/2012

3135G0CE1 25,000,000  24,991,508 Agency Variable Rate Notes, FNMA, 0.2307% Government Agency4 8/12/201308/23/2012

3134G2B50 25,000,000  24,994,057 Agency Floating Rate Notes, FHLMC, 0.3200% Government Agency3 9/3/201308/07/2012

3133EAHS0 45,800,000  45,788,817 Agency Variable Rate Notes, FFCB, 0.2160% Government Agency4 9/16/201308/07/2012

31331KFG0 54,000,000  53,940,362 Agency Variable Rate Notes, FFCB, 0.2860% Government Agency4 9/23/201308/07/2012

3135G0EV1 25,000,000  25,000,000 Agency Floating Rate Notes, FNMA, 0.3900% Government Agency3 10/17/201308/07/2012

3135G0EZ2 25,000,000  24,993,330 Agency Floating Rate Notes, FNMA, 0.3500% Government Agency3 10/25/201308/07/2012

3134G25F5 25,000,000  24,989,790 Agency Variable Rate Notes, FHLMC, 0.2088% Government Agency4 11/4/201308/09/2012

3135G0FQ1 25,000,000  24,989,737 Agency Variable Rate Notes, FNMA, 0.2107% Government Agency4 11/8/201308/13/2012

3135G0FQ1 60,000,000  59,975,754 Agency Variable Rate Notes, FNMA, 0.2107% Government Agency4 11/8/201308/13/2012

313379CV9 100,000,000  99,945,792 Agency Floating Rate Notes, FHLB, 0.1700% Government Agency3 11/8/201308/07/2012

313379G52 50,000,000  49,965,186 Agency Floating Rate Notes, FHLB, 0.1700% Government Agency3 11/15/201308/07/2012

3134G3AG5 50,000,000  49,993,049 Agency Floating Rate Notes, FHLMC, 0.3900% Government Agency3 11/18/201308/07/2012

31331KY20 24,750,000  24,743,011 Agency Variable Rate Notes, FFCB, 0.3960% Government Agency4 11/29/201308/07/2012

313379KT5 50,000,000  49,985,466 Agency Floating Rate Notes, FHLB, 0.1900% Government Agency3 12/6/201308/07/2012

313379QY8 50,000,000  49,977,616 Agency Floating Rate Notes, FHLB, 0.1800% Government Agency3 12/20/201308/07/2012
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3133EASD1 50,000,000  49,992,323 Agency Variable Rate Notes, FFCB, 0.2360% Government Agency4 1/6/201408/09/2012

3133EARP5 25,000,000  25,000,000 Agency Variable Rate Notes, FFCB, 0.2560% Government Agency4 3/24/201408/09/2012

313379PK9 25,000,000  24,997,598 Agency Floating Rate Notes, FHLB, 0.2400% Government Agency3 6/4/201408/07/2012

3133EASN9 50,000,000  49,990,240 Agency Floating Rate Notes, FFCB, 0.2900% Government Agency3 6/4/201408/07/2012

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

40 Days

112 Days

9,272,106,423 


