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400,000,000 Term Repurchase Agreements, Cantor Fitzgerald, 0.1600% 523-27365 400,000,000 07/01/2015 7/1/2015 Repurchase Agreement
300,000,000 Term Repurchase Agreements, Jefferies and Company, Inc., 0.1200% 523-27484 300,000,000 07/01/2015 7/1/2015 Repurchase Agreement
300,000,000 Term Repurchase Agreements, Daiwa Capital Markets, 0.1000% 523-27485 300,000,000 07/01/2015 7/1/2015 Repurchase Agreement
100,000,000  Repurchase Agreements, Cantor Fitzgerald, 0.1800% 523-27622 100,000,000  07/01/2015 7/1/2015 Repurchase Agreement
700,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.1700% 523-27623 700,000,000 07/01/2015 7/1/2015 Repurchase Agreement
500,000,000 Repurchase Agreements, Daiwa Capital Markets, 0.1900% 523-27624 500,000,000 07/01/2015 7/1/2015 Repurchase Agreement
150,000,000  Repurchase Agreements, UBS Warburg, 0.1800% 523-27625 150,000,000 07/01/2015 7/1/2015 Repurchase Agreement
268,200,000 Repurchase Agreements, UBS Warburg, 0.1000% 523-27626 268,200,000 07/01/2015 7/1/2015 Repurchase Agreement
100,000,000  Term Repurchase Agreements, Societe Generale, 0.1000% 523-27843 100,000,000  07/02/2015 7/2/2015 Repurchase Agreement
25,000,000  Agency Discount Notes, FHLMC, 0.1500% 313396HX4 24,999,063  07/09/2015 7/9/2015 Government Agency
37,610,000 Certificate of Deposit - TCD, Office of the State Treasurer, 0.4100% 523-26708 37,610,000 07/10/2015 7/10/2015 Certificate of Deposit - TCD
150,000,000  Term Repurchase Agreements, Cantor Fitzgerald, 0.1500% 523-27593 150,000,000 07/15/2015 7/15/2015 Repurchase Agreement
50,000,000  Agency Discount Notes, FHLB, 0.1450% 313384JF7 49,996,576  07/17/2015 7/17/2015 Government Agency
69,000,000  Agency Discount Notes, FHLB, 0.1500% 313384JF7 68,995,113  07/17/2015 7/17/2015 Government Agency
11,000,000  Agency Discount Notes, FHLB, 0.1450% 313384JL4 10,999,025 07/22/2015 7/22/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1430% 313384JL4 99,991,261  07/22/2015 7/22/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0820% 313384JL4 99,994,989  07/22/2015 7/22/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0800% 313384JL4 99,995,111  07/22/2015 7/22/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1400% 313384JNO 49,995,333  07/24/2015 7/24/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1430% 313384JNO 99,990,467  07/24/2015 7/24/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1400% 313384JNO 49,995,333  07/24/2015 7/24/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1400% 313384JNO 49,995,333  07/24/2015 7/24/2015 Government Agency
38,000,000  Agency Discount Notes, FHLB, 0.1400% 313384JN0O 37,996,453  07/24/2015 7/24/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0820% 313384JNO 99,994,533  07/24/2015 7/24/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0800% 313384JNO 99,994,667 07/24/2015 7/24/2015 Government Agency
26,000,000 Agency Discount Notes, FHLB, 0.0862% 313384JNO 25,998,527  07/24/2015 7/24/2015 Government Agency
85,000,000  Agency Discount Notes, FHLB, 0.1400% 313384JT7 84,990,414  07/29/2015 7/29/2015 Government Agency
85,000,000  Agency Discount Notes, FHLB, 0.1400% 313384JT7 84,990,414  07/29/2015 7/29/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1350% 313384JV2 99,988,375  07/31/2015 7/31/2015 Government Agency
45,000,000  Agency Discount Notes, FHLB, 0.1350% 313384JV2 44,994,769  07/31/2015 7/31/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0870% 313384JV2 99,992,508 07/31/2015 7/31/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0850% 313384JV2 99,992,681 07/31/2015 7/31/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1550% 3133ECVWI1 24,999,753  07/07/2015 8/5/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1550% 3133ECVWI1 24,999,753  07/07/2015 8/5/2015 Government Agency

100,000,000  Agency Discount Notes, FHLB, 0.1350% 313384KA6 99,986,500  08/05/2015 8/5/2015 Government Agency
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75,000,000  Agency Discount Notes, FHLB, 0.1350% 313384KA6 74,989,875  08/05/2015 8/5/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0920% 313384KA6 99,990,800  08/05/2015 8/5/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1330% 313384KC2 99,985,961  08/07/2015 8/7/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0940% 313384KC2 99,990,078  08/07/2015 8/7/2015 Government Agency
200,000,000  Agency Discount Notes, FHLB, 0.0940% 313384KC2 199,980,156  08/07/2015 8/7/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1360% 313384KH1 99,983,756  08/12/2015 8/12/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0960% 313384KH1 99,988,533  08/12/2015 8/12/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1400% 313384KK4 99,982,500  08/14/2015 8/14/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0980% 313384KK4 99,987,750  08/14/2015 8/14/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1700% 313396KP7 49,988,431  08/18/2015 8/18/2015 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.2000% 313383WHO 49,998,265 07/01/2015 8/19/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1400% 313384KQl1 99,980,556  08/19/2015 8/19/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1390% 313384KS7 99,979,922  08/21/2015 8/21/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1370% 313384KX6 49,989,154  08/26/2015 8/26/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1360% 313384KX6 49,989,233  08/26/2015 8/26/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1350% 313384KX6 49,989,313  08/26/2015 8/26/2015 Government Agency
48,000,000  Agency Discount Notes, FHLB, 0.1350% 313384KZ1 47,989,380  08/28/2015 8/28/2015 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1200% 313588LE3 49,989,333 09/02/2015 9/2/2015 Government Agency
200,000,000  Agency Discount Notes, FHLB, 0.0850% 313384LE7 199,969,778  09/02/2015 9/2/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0850% 313384LE7 99,984,889  09/02/2015 9/2/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0860% 313384LG2 99,984,233  09/04/2015 9/4/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0860% 313384LG2 99,984,233  09/04/2015 9/4/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0900% 313384LLM9 99,982,250  09/09/2015 9/9/2015 Government Agency
150,000,000  Agency Discount Notes, FHLB, 0.0880% 313384L.M9 149,973,967  09/09/2015 9/9/2015 Government Agency
100,000,000  Agency Discount Notes, FNMA, 0.0910% 313384LP2 99,981,356  09/15/2015 9/15/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0900% 313384LU1 99,980,500 09/16/2015 9/16/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0910% 313384LU1 99,980,283  09/16/2015 9/16/2015 Government Agency
200,000,000  Agency Discount Notes, FHLB, 0.0850% 313384LZ0 199,960,806  09/21/2015 9/21/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0850% 313384LZ0 99,980,403  09/21/2015 9/21/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0870% 313384MB2 49,989,729  09/23/2015 9/23/2015 Government Agency
36,000,000  Agency Discount Notes, FHLB, 0.0850% 313384MB2 35,992,775  09/23/2015 9/23/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0850% 313384MB2 99,979,931  09/23/2015 9/23/2015 Government Agency
25,000,000  Certificate of Deposit, EastWest Bank, 0.5000% 523-26382 25,000,000 09/25/2015 9/25/2015 Certificate of Deposit
50,000,000  Agency Discount Notes, FHLB, 0.0850% 313384MDS8 49,989,729  09/25/2015 9/25/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0860% 313384MDS8 99,979,217  09/25/2015 9/25/2015 Government Agency
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15,000,000  Agency Bullets, FNMA, 0.5000% 3135GONV1 15,013,720  09/28/2015 9/28/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1400% 3133ED3F7 49,998,707  07/07/2015 10/1/2015 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.2100% 3130A06V7 49,998,659  07/01/2015 10/1/2015 Government Agency
43,595,000 4Agency Variable Rate Notes, FFCB, 0.1400% 3133ED3F7 43,595,556 07/07/2015 10/1/2015 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.1500% 3133EDHNS 50,001,635 07/01/2015 10/26/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1700% 313396NU3 49,970,250  11/03/2015 11/3/2015 Government Agency
25,000,000  Agency Discount Notes, FFCB, 0.2700% 313312NV8 24,976,188  11/04/2015 11/4/2015 Government Agency
25,000,000  Agency Discount Notes, FFCB, 0.2700% 313312NV8 24,976,188  11/04/2015 11/4/2015 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0840% 912796FG9 49,984,250  11/12/2015 11/12/2015 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0870% 912796GP8 49,982,842  11/19/2015 11/19/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0880% 912796GP8 49,982,644  11/19/2015 11/19/2015 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1540% 313384PMS5 49,969,414  11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1540% 313384PM5 49,969,414  11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1530% 313384PM5 49,969,613  11/20/2015 11/20/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLMC, 0.1770% 3134G4MZ8 50,000,000 07/29/2015 11/25/2015 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.2000% 3133EDAW2 24,999,469  07/01/2015 12/2/2015 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0761% 912796GR4 49,983,512 12/03/2015 12/3/2015 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0760% 912796GR4 49,983,533  12/03/2015 12/3/2015 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0811% 912796FN4 49,981,640  12/10/2015 12/10/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0860% 912796FN4 49,980,530  12/10/2015 12/10/2015 U.S. Treasury Bills
50,000,000 4Agency Variable Rate Notes, FHLB, 0.1500% 3130A0GD6 50,000,000 07/01/2015 12/16/2015 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0925% 912796GTO0 49,978,160  12/17/2015 12/17/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0910% 912796GTO0 49,978,514  12/17/2015 12/17/2015 U.S. Treasury Bills
50,000,000 3Agency Floating Rate Notes, FFCB, 0.2100% 3133ED2F8 49,997,641  07/01/2015 12/18/2015 Government Agency

1,500,000  Certificate of Deposit, Liberty Bay Bank, 0.3800% 523-27476 1,500,000 12/22/2015 12/22/2015 Certificate of Deposit
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0770% 912796GU7 49,981,071  12/24/2015 12/24/2015 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0771% 912796GU7 49,981,046  12/24/2015 12/24/2015 U.S. Treasury Bills
50,000,000 3Agency Floating Rate Notes, FFCB, 0.2100% 3133ED6AS 50,001,301  07/01/2015 1/4/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLB, 0.1760% 3130A0KT6 49,998,622  07/20/2015 1/15/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1854% 3133ECP57 50,003,067 07/15/2015 2/10/2016 Government Agency
25,000,000  Agency Discount Notes, FHLB, 0.3000% 313384SZ3 24,952,708  02/12/2016 2/12/2016 Government Agency
25,000,000 Agency Discount Notes, FHLB, 0.3000% 313384SZ3 24,952,708  02/12/2016 2/12/2016 Government Agency
25,000,000 Agency Discount Notes, FHLB, 0.3000% 313384SZ3 24,952,708  02/12/2016 2/12/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.0950% 3133EDNR9 49,991,982  07/07/2015 4/18/2016 Government Agency

342 1B Bank Deposit, US Bank, 0.0500% 523-14483 342 07/01/2015 Bank Deposits
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341,230,649 1B Bank Deposit, Key Bank, 0.2000% 523-16378 341,230,649 07/01/2015 Bank Deposits
40,423,296  NOW accounts, Union Bank\Frontier Bank, 0.2000% 523-16950 40,423,296  07/01/2015 Bank Deposits
61,678,958 NOW accounts, EastWest Bank, 0.1450% 523-18461 61,678,958 07/01/2015 Bank Deposits

296,830,312  IB Bank Deposit, Umpqua Bank, 0.2500% 523-21425 296,830,312  07/01/2015 Bank Deposits
50,112,105 1B Bank Deposit, Washington Federal, 0.1500% 523-25454 50,112,105  07/01/2015 Bank Deposits
50,000,000 3Agency Floating Rate Notes, FFCB, 0.1700% 3133EDPF3 49,997,456  07/01/2015 7/1/2016 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.1700% 3133EDPF3 24,984,653  07/01/2015 7/1/2016 Government Agency
30,001,644  IB Bank Deposit, Heritage Bank, 0.2000% 523-27328 30,001,644 07/01/2015 Bank Deposits
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1250% 3133EDU75 49,994,127  07/07/2015 9/2/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1720% 3133EDZL9 50,000,000 07/01/2015 10/24/2016 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1768% 3133EEKH2 24,996,377 07/27/2015 11/22/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1640% 3133EEDE7 49,992,739  07/06/2015 12/1/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1840% 3133EEFN5S 49,987,433  07/06/2015 12/1/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.2160% 3133EDKA9 50,023,045 07/01/2015 12/28/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLMC, 0.1905% 3134G5732 49,992,142  07/15/2015 1/13/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FNMA, 0.2015% 3135G0B44 49,991,960 07/29/2015 1/26/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1741% 3133EEWW6 49,995,528  07/08/2015 4/6/2017 Government Agency
40,000,000 4Agency Variable Rate Notes, FFCB, 0.2352% 3133EDJX1 40,036,704  07/22/2015 4/17/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.2155% 3133EDV25 50,028,792  07/27/2015 5/15/2017 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.2300% 3133EDYW6 50,009,790 07/01/2015 5/30/2017 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.2500% 3133EDUS9 50,029,611  07/01/2015 6/12/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1655% 3133EEKS&2 49,982,903  07/14/2015 6/14/2017 Government Agency
51,400,000 3Agency Floating Rate Notes, FFCB, 0.2100% 3133EETL4 51,389,408 07/01/2015 7/13/2017 Government Agency

Current Assets: 10,945,582,305
I WAM: 36 Days
2 WAL: 86 Days

'wam = Weighted average maturity, calculated using the Effective maturity

2 WAL = Weighted average life, calculated using Final maturity

3FRN = 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

4 VRN = Variable Rate Note, which has an established reset date, therefore defining the effective maturity as the next reset date.



