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523-25964 400,000,000  400,000,000 Term Repurchase Agreements, Scotia Capital, 0.0600% Repurchase Agreement7/1/201407/01/2014

523-26072 100,000,000  100,000,000 Repurchase Agreements, Societe Generale, 0.0800% Repurchase Agreement7/1/201407/01/2014

523-26073 400,000,000  400,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.1200% Repurchase Agreement7/1/201407/01/2014

523-26074 100,000,000  100,000,000 Repurchase Agreements, UBS Warburg, 0.0500% Repurchase Agreement7/1/201407/01/2014

313385YV2 50,000,000  49,999,647 Agency Discount Notes, FHLB, 0.1270% Government Agency7/2/201407/02/2014

313385YV2 29,000,000  28,999,807 Agency Discount Notes, FHLB, 0.1200% Government Agency7/2/201407/02/2014

313385YV2 100,000,000  99,999,650 Agency Discount Notes, FHLB, 0.0630% Government Agency7/2/201407/02/2014

313385YV2 300,000,000  299,999,067 Agency Discount Notes, FHLB, 0.0560% Government Agency7/2/201407/02/2014

313385ZA7 51,000,000  50,999,405 Agency Discount Notes, FHLB, 0.0600% Government Agency7/7/201407/07/2014

313385ZA7 100,000,000  99,998,911 Agency Discount Notes, FHLB, 0.0560% Government Agency7/7/201407/07/2014

313385ZA7 200,000,000  199,997,764 Agency Discount Notes, FHLB, 0.0575% Government Agency7/7/201407/07/2014

313385ZA7 150,000,000  149,998,367 Agency Discount Notes, FHLB, 0.0560% Government Agency7/7/201407/07/2014

313385ZC3 100,000,000  99,998,750 Agency Discount Notes, FHLB, 0.0500% Government Agency7/9/201407/09/2014

313385ZC3 100,000,000  99,998,750 Agency Discount Notes, FHLB, 0.0500% Government Agency7/9/201407/09/2014

3133ECCG7 50,000,000  49,999,936 Agency Floating Rate Notes, FFCB, 0.1650% Government Agency3 7/10/201407/01/2014

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 200,000,000  199,996,517 Agency Discount Notes, FHLB, 0.0570% Government Agency7/11/201407/11/2014

313385ZE9 50,000,000  49,999,129 Agency Discount Notes, FHLB, 0.0570% Government Agency7/11/201407/11/2014

313385ZE9 77,000,000  76,998,659 Agency Discount Notes, FHLB, 0.0570% Government Agency7/11/201407/11/2014

313385ZE9 150,000,000  149,997,388 Agency Discount Notes, FHLB, 0.0570% Government Agency7/11/201407/11/2014

523-26010 200,000,000  200,000,000 Term Repurchase Agreements, Scotia Capital, 0.0900% Repurchase Agreement7/15/201407/15/2014

313385ZK5 100,000,000  99,997,333 Agency Discount Notes, FHLB, 0.0600% Government Agency7/16/201407/16/2014

313385ZK5 100,000,000  99,997,333 Agency Discount Notes, FHLB, 0.0600% Government Agency7/16/201407/16/2014

313385ZK5 100,000,000  99,997,333 Agency Discount Notes, FHLB, 0.0600% Government Agency7/16/201407/16/2014

313385ZK5 229,000,000  228,993,893 Agency Discount Notes, FHLB, 0.0600% Government Agency7/16/201407/16/2014

313385ZM1 50,000,000  49,998,375 Agency Discount Notes, FHLB, 0.0650% Government Agency7/18/201407/18/2014

313313ZM3 25,000,000  24,999,250 Agency Discount Notes, FFCB, 0.0600% Government Agency7/18/201407/18/2014

313385ZM1 200,000,000  199,994,100 Agency Discount Notes, FHLB, 0.0590% Government Agency7/18/201407/18/2014

313385ZM1 29,000,000  28,999,130 Agency Discount Notes, FHLB, 0.0600% Government Agency7/18/201407/18/2014

313385ZM1 29,000,000  28,999,130 Agency Discount Notes, FHLB, 0.0600% Government Agency7/18/201407/18/2014

313385ZM1 200,000,000  199,994,500 Agency Discount Notes, FHLB, 0.0550% Government Agency7/18/201407/18/2014

3133EAM54 25,200,000  25,200,442 Agency Floating Rate Notes, FFCB, 0.2000% Government Agency3 7/21/201407/01/2014

313385ZS8 100,000,000  99,996,167 Agency Discount Notes, FHLB, 0.0600% Government Agency7/23/201407/23/2014

313385ZS8 100,000,000  99,996,167 Agency Discount Notes, FHLB, 0.0600% Government Agency7/23/201407/23/2014

313385ZS8 61,000,000  60,997,662 Agency Discount Notes, FHLB, 0.0600% Government Agency7/23/201407/23/2014
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313385ZS8 100,000,000  99,996,806 Agency Discount Notes, FHLB, 0.0500% Government Agency7/23/201407/23/2014

313385ZS8 100,000,000  99,996,806 Agency Discount Notes, FHLB, 0.0500% Government Agency7/23/201407/23/2014

313385ZU3 51,000,000  50,997,946 Agency Discount Notes, FHLB, 0.0580% Government Agency7/25/201407/25/2014

313385ZU3 100,000,000  99,996,042 Agency Discount Notes, FHLB, 0.0570% Government Agency7/25/201407/25/2014

313385ZU3 100,000,000  99,995,972 Agency Discount Notes, FHLB, 0.0580% Government Agency7/25/201407/25/2014

313385ZU3 100,000,000  99,995,972 Agency Discount Notes, FHLB, 0.0580% Government Agency7/25/201407/25/2014

313385ZU3 60,210,000  60,207,909 Agency Discount Notes, FHLB, 0.0500% Government Agency7/25/201407/25/2014

313385ZZ2 200,000,000  199,990,667 Agency Discount Notes, FHLB, 0.0560% Government Agency7/30/201407/30/2014

313385ZZ2 100,000,000  99,995,250 Agency Discount Notes, FHLB, 0.0570% Government Agency7/30/201407/30/2014

313385ZZ2 100,000,000  99,995,333 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 8/1/201407/01/2014

313385A30 100,000,000  99,990,222 Agency Discount Notes, FHLB, 0.1100% Government Agency8/1/201408/01/2014

313385A30 95,000,000  94,994,933 Agency Discount Notes, FHLB, 0.0600% Government Agency8/1/201408/01/2014

313385A30 100,000,000  99,994,667 Agency Discount Notes, FHLB, 0.0600% Government Agency8/1/201408/01/2014

313385A89 100,000,000  99,988,181 Agency Discount Notes, FHLB, 0.1150% Government Agency8/6/201408/06/2014

313385A89 50,000,000  49,996,917 Agency Discount Notes, FHLB, 0.0600% Government Agency8/6/201408/06/2014

313385B21 50,000,000  49,996,696 Agency Discount Notes, FHLB, 0.0610% Government Agency8/8/201408/08/2014

313385B21 50,000,000  49,996,750 Agency Discount Notes, FHLB, 0.0600% Government Agency8/8/201408/08/2014

313385B21 100,000,000  99,993,500 Agency Discount Notes, FHLB, 0.0600% Government Agency8/8/201408/08/2014

313385C61 200,000,000  199,971,667 Agency Discount Notes, FHLB, 0.1000% Government Agency8/20/201408/20/2014

313385C61 74,000,000  73,993,710 Agency Discount Notes, FHLB, 0.0600% Government Agency8/20/201408/20/2014

313385C61 100,000,000  99,991,783 Agency Discount Notes, FHLB, 0.0580% Government Agency8/20/201408/20/2014

313385C61 55,000,000  54,995,325 Agency Discount Notes, FHLB, 0.0600% Government Agency8/20/201408/20/2014

313385C87 40,000,000  39,994,229 Agency Discount Notes, FHLB, 0.0980% Government Agency8/22/201408/22/2014

313385C87 54,000,000  53,995,230 Agency Discount Notes, FHLB, 0.0600% Government Agency8/22/201408/22/2014

313385C87 53,000,000  52,995,318 Agency Discount Notes, FHLB, 0.0600% Government Agency8/22/201408/22/2014

313385D52 100,000,000  99,985,178 Agency Discount Notes, FHLB, 0.9200% Government Agency8/27/201408/27/2014

313385D52 150,000,000  149,985,017 Agency Discount Notes, FHLB, 0.0620% Government Agency8/27/201408/27/2014

313385D52 99,000,000  98,990,111 Agency Discount Notes, FHLB, 0.0620% Government Agency8/27/201408/27/2014

313385D78 50,000,000  49,992,250 Agency Discount Notes, FHLB, 0.0930% Government Agency8/29/201408/29/2014

313385D78 100,000,000  99,990,000 Agency Discount Notes, FHLB, 0.0600% Government Agency8/29/201408/29/2014

912796DV8 50,000,000  49,991,686 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/11/201409/11/2014

912796DV8 50,000,000  49,991,230 U.S. Treasury Bills, U.S. Treasury, 0.0865% U.S. Treasury Bills9/11/201409/11/2014

912796DV8 50,000,000  49,991,585 U.S. Treasury Bills, U.S. Treasury, 0.0830% U.S. Treasury Bills9/11/201409/11/2014

313313F52 25,000,000  24,992,292 Agency Discount Notes, FFCB, 0.1500% Government Agency9/12/201409/12/2014
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313385F50 50,000,000  49,989,928 Agency Discount Notes, FHLB, 0.0980% Government Agency9/12/201409/12/2014

313385F50 50,000,000  49,990,236 Agency Discount Notes, FHLB, 0.0950% Government Agency9/12/201409/12/2014

523-26021 1,500,000  1,500,000 Certificate of Deposit, Liberty Bay Bank, 0.3900% Certificate of Deposit9/16/201409/16/2014

313385G26 100,000,000  99,981,347 Agency Discount Notes, FHLB, 0.0850% Government Agency9/17/201409/17/2014

313385G26 100,000,000  99,981,128 Agency Discount Notes, FHLB, 0.0860% Government Agency9/17/201409/17/2014

912796CB3 50,000,000  49,990,889 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills9/18/201409/18/2014

313385G42 94,937,000  94,919,911 Agency Discount Notes, FHLB, 0.0800% Government Agency9/19/201409/19/2014

313385G42 125,000,000  124,977,500 Agency Discount Notes, FHLB, 0.0800% Government Agency9/19/201409/19/2014

3133EAY85 50,000,000  49,998,810 Agency Variable Rate Notes, FFCB, 0.1850% Government Agency4 9/24/201407/01/2014

3133EAY85 28,000,000  27,999,339 Agency Variable Rate Notes, FFCB, 0.1850% Government Agency4 9/24/201407/01/2014

313385G91 15,000,000  14,997,169 Agency Discount Notes, FHLB, 0.0790% Government Agency9/24/201409/24/2014

313385G91 100,000,000  99,978,500 Agency Discount Notes, FHLB, 0.0900% Government Agency9/24/201409/24/2014

912796DW6 50,000,000  49,989,729 U.S. Treasury Bills, U.S. Treasury, 0.0850% U.S. Treasury Bills9/25/201409/25/2014

912796DW6 50,000,000  49,990,092 U.S. Treasury Bills, U.S. Treasury, 0.0820% 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

313385H33 45,000,000  44,991,310 Agency Discount Notes, FHLB, 0.0790% Government Agency9/26/201409/26/2014

313385H66 100,000,000  99,982,306 Agency Discount Notes, FHLB, 0.0700% Government Agency9/29/201409/29/2014

3133EC4S0 50,000,000  49,998,404 Agency Floating Rate Notes, FFCB, 0.1800% Government Agency3 10/23/201407/01/2014

313385M60 50,000,000  49,986,333 Agency Discount Notes, FHLB, 0.0800% Government Agency10/31/201410/31/2014

313385M60 50,000,000  49,986,333 Agency Discount Notes, FHLB, 0.0800% Government Agency10/31/201410/31/2014

313385N36 50,000,000  49,985,778 Agency Discount Notes, FHLB, 0.0800% Government Agency11/5/201411/05/2014

313385N51 100,000,000  99,971,111 Agency Discount Notes, FHLB, 0.0800% Government Agency11/7/201411/07/2014

313385P75 25,000,000  24,984,931 Agency Discount Notes, FHLB, 0.1550% Government Agency11/17/201411/17/2014

313385Q33 23,000,000  22,992,640 Agency Discount Notes, FHLB, 0.0800% Government Agency11/21/201411/21/2014

313589R54 25,000,000  24,981,819 Agency Discount Notes, FNMA, 0.1700% Government Agency12/1/201412/01/2014

313589R54 25,000,000  24,981,819 Agency Discount Notes, FNMA, 0.1700% Government Agency12/1/201412/01/2014

313385S64 76,000,000  75,969,030 Agency Discount Notes, FHLB, 0.0900% Government Agency12/10/201412/10/2014

313397T35 50,000,000  49,959,167 Agency Discount Notes, FHLMC, 0.1750% Government Agency12/15/201412/15/2014

912796EK1 50,000,000  49,984,088 U.S. Treasury Bills, U.S. Treasury, 0.0670% U.S. Treasury Bills12/18/201412/18/2014

3133ECLU6 25,000,000  24,999,318 Agency Variable Rate Notes, FFCB, 0.1450% Government Agency4 1/16/201507/01/2014

3133ECQL1 50,000,000  49,996,880 Agency Variable Rate Notes, FFCB, 0.1250% Government Agency4 2/5/201507/01/2014

313384BZ1 50,000,000  49,964,556 Agency Discount Notes, FHLB, 0.1100% Government Agency2/17/201502/17/2015

3135G0VK6 50,000,000  49,991,663 Agency Variable Rate Notes, FNMA, 0.1210% Government Agency4 2/27/201507/07/2014

3133ECHJ6 50,000,000  49,992,929 Agency Variable Rate Notes, FFCB, 0.1222% Government Agency4 3/11/201507/21/2014

3133ECT46 25,000,000  24,998,119 Agency Variable Rate Notes, FFCB, 0.1250% Government Agency4 3/26/201507/01/2014
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3133ECKK9 25,000,000  25,000,000 Agency Variable Rate Notes, FFCB, 0.1650% Government Agency4 4/1/201507/01/2014

3133ECPC2 25,000,000  24,996,531 Agency Variable Rate Notes, FFCB, 0.1250% Government Agency4 4/13/201507/01/2014

3133ECSJ4 25,000,000  24,997,764 Agency Variable Rate Notes, FFCB, 0.1250% Government Agency4 5/18/201507/01/2014

3133ECXT6 25,000,000  24,997,733 Agency Variable Rate Notes, FFCB, 0.1450% Government Agency4 5/21/201507/02/2014

3133ECT87 50,000,000  49,990,906 Agency Variable Rate Notes, FFCB, 0.1250% Government Agency4 5/28/201507/01/2014

3133ECR89 50,000,000  49,986,175 Agency Variable Rate Notes, FFCB, 0.1250% Government Agency4 6/5/201507/01/2014

523-14483 176,954,196  176,954,196 IB Bank Deposit, US Bank, 0.0500% Bank Deposits07/01/2014

523-16378 280,673,460  280,673,460 IB Bank Deposit, Key Bank, 0.1000% Bank Deposits07/01/2014

523-16950 40,342,972  40,342,972 NOW accounts, Union Bank\Frontier Bank, 0.2000% Bank Deposits07/01/2014

523-17486 2,581,550  2,581,550 IB Bank Deposit, Coastal Community Bank, 0.5000% Bank Deposits07/01/2014

523-18461 61,589,589  61,589,589 NOW accounts, EastWest Bank, 0.1450% Bank Deposits07/01/2014

523-21425 346,031,235  346,031,235 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits07/01/2014

523-25454 50,026,240  50,026,240 IB Bank Deposit, Washington Federal, 0.2000% Bank Deposits07/01/2014

3133ECVW1 25,000,000  24,997,253 Agency Variable Rate Notes, FFCB, 0.1650% Government Agency4 8/5/201507/01/2014

3133ECVW1 25,000,000  24,997,253 Agency Variable Rate Notes, FFCB, 0.1650% Government Agency4 8/5/201507/01/2014

313383WH0 50,000,000  49,985,603 Agency Floating Rate Notes, FHLB, 0.2000% Government Agency3 8/19/201507/01/2014

3133ED3F7 50,000,000  49,993,632 Agency Variable Rate Notes, FFCB, 0.1550% Government Agency4 10/1/201507/01/2014

3130A06V7 50,000,000  49,993,397 Agency Floating Rate Notes, FHLB, 0.2100% Government Agency3 10/1/201507/01/2014

3133ED3F7 43,595,000  43,597,736 Agency Variable Rate Notes, FFCB, 0.1550% Government Agency4 10/1/201507/01/2014

3133EDHN5 50,000,000  50,006,693 Agency Floating Rate Notes, FFCB, 0.1500% Government Agency3 10/26/201507/01/2014

3134G4MZ8 50,000,000  50,000,000 Agency Variable Rate Notes, FHLMC, 0.1420% Government Agency4 11/25/201507/31/2014

3133EDAW2 25,000,000  24,998,219 Agency Floating Rate Notes, FFCB, 0.2000% Government Agency3 12/2/201507/01/2014

3130A0GD6 50,000,000  50,000,000 Agency Variable Rate Notes, FHLB, 0.1650% Government Agency4 12/16/201507/02/2014

3133ED2F8 50,000,000  49,992,607 Agency Floating Rate Notes, FFCB, 0.1700% Government Agency3 12/18/201507/01/2014

3133ED6A5 50,000,000  50,003,827 Agency Floating Rate Notes, FFCB, 0.2100% Government Agency3 1/4/201607/01/2014

3130A0KT6 50,000,000  49,996,094 Agency Variable Rate Notes, FHLB, 0.1418% Government Agency4 1/15/201607/16/2014

912828WK2 50,000,000  49,984,712 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0700% U.S. Treasury FRN1/31/201601/31/2016

912828WK2 50,000,000  49,982,299 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0700% U.S. Treasury FRN1/31/201601/31/2016

912828WK2 50,000,000  49,980,689 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0700% U.S. Treasury FRN1/31/201601/31/2016

3133ECP57 50,000,000  50,008,041 Agency Variable Rate Notes, FFCB, 0.1535% Government Agency4 2/10/201607/01/2014

912828D31 50,000,000  50,000,930 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0940% U.S. Treasury FRN4/30/201604/30/2016

912828D31 50,000,000  50,005,577 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0940% U.S. Treasury FRN4/30/201604/30/2016

912828D31 50,000,000  50,002,789 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0940% U.S. Treasury FRN4/30/201604/30/2016
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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

30 Days

85 Days

11,157,591,243 


