
CUSIP
Final

MaturityPar
Amortized 

ValueDescription
Effective
Maturity Rule 2a-7 Category of 

Washington State Local Government Investment Pool
as of 07/31/2014

Treasury Management System
ReportID: HldgsReported

Page 1 of 5

State of Washington
Date:   08/11/2014
Time:  11:24 am

3133EAB49 25,000,000  25,000,000 Agency Floating Rate Notes, FFCB, 0.2300% Government Agency3 8/1/201408/01/2014

313385A30 100,000,000  99,999,694 Agency Discount Notes, FHLB, 0.1100% Government Agency8/1/201408/01/2014

313385A30 95,000,000  94,999,842 Agency Discount Notes, FHLB, 0.0600% Government Agency8/1/201408/01/2014

313385A30 100,000,000  99,999,833 Agency Discount Notes, FHLB, 0.0600% Government Agency8/1/201408/01/2014

523-26227 500,000,000  500,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.1100% Repurchase Agreement8/1/201408/01/2014

523-26228 100,000,000  100,000,000 Repurchase Agreements, Societe Generale, 0.0700% Repurchase Agreement8/1/201408/01/2014

523-26229 253,300,000  253,300,000 Repurchase Agreements, UBS Warburg, 0.0800% Repurchase Agreement8/1/201408/01/2014

313385A89 100,000,000  99,998,083 Agency Discount Notes, FHLB, 0.1150% Government Agency8/6/201408/06/2014

313385A89 50,000,000  49,999,500 Agency Discount Notes, FHLB, 0.0600% Government Agency8/6/201408/06/2014

523-26112 400,000,000  400,000,000 Term Repurchase Agreements, Scotia Capital, 0.0700% Repurchase Agreement8/7/201408/07/2014

313385B21 50,000,000  49,999,322 Agency Discount Notes, FHLB, 0.0610% Government Agency8/8/201408/08/2014

313385B21 50,000,000  49,999,333 Agency Discount Notes, FHLB, 0.0600% Government Agency8/8/201408/08/2014

313385B21 100,000,000  99,998,667 Agency Discount Notes, FHLB, 0.0600% Government Agency8/8/201408/08/2014

313385B70 200,000,000  199,995,306 Agency Discount Notes, FHLB, 0.0650% Government Agency8/13/201408/13/2014

313385C61 74,000,000  73,997,533 Agency Discount Notes, FHLB, 0.0600% Government Agency8/20/201408/20/2014

313385C61 100,000,000  99,996,778 Agency Discount Notes, FHLB, 0.0580% Government Agency8/20/201408/20/2014

313385C61 55,000,000  54,998,167 Agency Discount Notes, FHLB, 0.0600% Government Agency8/20/201408/20/2014

313385C87 54,000,000  53,998,020 Agency Discount Notes, FHLB, 0.0600% Government Agency8/22/201408/22/2014

313385C87 53,000,000  52,998,057 Agency Discount Notes, FHLB, 0.0600% Government Agency8/22/201408/22/2014

313385D52 100,000,000  99,993,100 Agency Discount Notes, FHLB, 0.9200% Government Agency8/27/201408/27/2014

313385D52 150,000,000  149,993,025 Agency Discount Notes, FHLB, 0.0620% Government Agency8/27/201408/27/2014

313385D52 99,000,000  98,995,397 Agency Discount Notes, FHLB, 0.0620% Government Agency8/27/201408/27/2014

313385D52 100,000,000  99,995,125 Agency Discount Notes, FHLB, 0.0650% Government Agency8/27/201408/27/2014

313385D78 50,000,000  49,996,254 Agency Discount Notes, FHLB, 0.0930% Government Agency8/29/201408/29/2014

313385D78 100,000,000  99,995,167 Agency Discount Notes, FHLB, 0.0600% Government Agency8/29/201408/29/2014

313385E69 50,000,000  49,995,000 Agency Discount Notes, FHLB, 0.1000% Government Agency9/5/201409/05/2014

313385F35 100,000,000  99,992,028 Agency Discount Notes, FHLB, 0.0700% Government Agency9/10/201409/10/2014

313313F52 25,000,000  24,995,521 Agency Discount Notes, FFCB, 0.1500% Government Agency9/12/201409/12/2014

313385F50 50,000,000  49,994,147 Agency Discount Notes, FHLB, 0.0980% Government Agency9/12/201409/12/2014

313385F50 50,000,000  49,994,326 Agency Discount Notes, FHLB, 0.0950% Government Agency9/12/201409/12/2014

313385F50 150,000,000  149,987,100 Agency Discount Notes, FHLB, 0.0720% Government Agency9/12/201409/12/2014

313385F50 100,000,000  99,991,519 Agency Discount Notes, FHLB, 0.0710% Government Agency9/12/201409/12/2014

313385F50 100,000,000  99,991,519 Agency Discount Notes, FHLB, 0.0710% 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  99,988,667 Agency Discount Notes, FHLB, 0.0850% Government Agency9/17/201409/17/2014
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313385G26 100,000,000  99,988,533 Agency Discount Notes, FHLB, 0.0860% Government Agency9/17/201409/17/2014

313385G42 94,937,000  94,926,451 Agency Discount Notes, FHLB, 0.0800% Government Agency9/19/201409/19/2014

313385G42 125,000,000  124,986,111 Agency Discount Notes, FHLB, 0.0800% Government Agency9/19/201409/19/2014

3133EAY85 50,000,000  49,999,239 Agency Variable Rate Notes, FFCB, 0.1900% Government Agency4 9/24/201408/05/2014

3133EAY85 28,000,000  27,999,577 Agency Variable Rate Notes, FFCB, 0.1900% Government Agency4 9/24/201408/05/2014

313385G91 15,000,000  14,998,190 Agency Discount Notes, FHLB, 0.0790% Government Agency9/24/201409/24/2014

313385G91 100,000,000  99,986,250 Agency Discount Notes, FHLB, 0.0900% Government Agency9/24/201409/24/2014

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  44,994,371 Agency Discount Notes, FHLB, 0.0790% Government Agency9/26/201409/26/2014

313385H66 100,000,000  99,988,333 Agency Discount Notes, FHLB, 0.0700% Government Agency9/29/201409/29/2014

313385H82 100,000,000  99,987,083 Agency Discount Notes, FHLB, 0.0750% Government Agency10/1/201410/01/2014

313385H82 58,000,000  57,992,209 Agency Discount Notes, FHLB, 0.0780% Government Agency10/1/201410/01/2014

313385H82 58,000,000  57,992,209 Agency Discount Notes, FHLB, 0.0780% Government Agency10/1/201410/01/2014

313385H82 100,000,000  99,986,567 Agency Discount Notes, FHLB, 0.0780% Government Agency10/1/201410/01/2014

313385J23 79,000,000  78,989,186 Agency Discount Notes, FHLB, 0.0770% Government Agency10/3/201410/03/2014

313385J23 100,000,000  99,986,311 Agency Discount Notes, FHLB, 0.0770% Government Agency10/3/201410/03/2014

313385J23 100,000,000  99,986,311 Agency Discount Notes, FHLB, 0.0770% Government Agency10/3/201410/03/2014

313385J72 100,000,000  99,985,242 Agency Discount Notes, FHLB, 0.0770% Government Agency10/8/201410/08/2014

313385J72 200,000,000  199,969,333 Agency Discount Notes, FHLB, 0.0800% Government Agency10/8/201410/08/2014

313385J98 100,000,000  99,984,419 Agency Discount Notes, FHLB, 0.0790% Government Agency10/10/201410/10/2014

313385K54 100,000,000  99,984,375 Agency Discount Notes, FHLB, 0.0750% Government Agency10/14/201410/14/2014

313385K62 100,000,000  99,981,000 Agency Discount Notes, FHLB, 0.0900% Government Agency10/15/201410/15/2014

313385K62 100,000,000  99,982,900 Agency Discount Notes, FHLB, 0.0810% Government Agency10/15/201410/15/2014

313385K88 50,000,000  49,990,250 Agency Discount Notes, FHLB, 0.0900% Government Agency10/17/201410/17/2014

3133EC4S0 50,000,000  49,998,835 Agency Floating Rate Notes, FFCB, 0.1700% Government Agency3 10/23/201408/01/2014

313385L79 123,000,000  122,973,282 Agency Discount Notes, FHLB, 0.0920% Government Agency10/24/201410/24/2014

313385L79 100,000,000  99,978,514 Agency Discount Notes, FHLB, 0.0910% Government Agency10/24/201410/24/2014

313385M45 100,000,000  99,978,750 Agency Discount Notes, FHLB, 0.0850% Government Agency10/29/201410/29/2014

313385M60 50,000,000  49,989,778 Agency Discount Notes, FHLB, 0.0800% Government Agency10/31/201410/31/2014

313385M60 50,000,000  49,989,778 Agency Discount Notes, FHLB, 0.0800% Government Agency10/31/201410/31/2014

313385N36 50,000,000  49,989,222 Agency Discount Notes, FHLB, 0.0800% Government Agency11/5/201411/05/2014

313385N51 100,000,000  99,978,000 Agency Discount Notes, FHLB, 0.0800% Government Agency11/7/201411/07/2014

313385P75 25,000,000  24,988,267 Agency Discount Notes, FHLB, 0.1550% Government Agency11/17/201411/17/2014

313385Q33 23,000,000  22,994,224 Agency Discount Notes, FHLB, 0.0800% Government Agency11/21/201411/21/2014

313589R54 25,000,000  24,985,479 Agency Discount Notes, FNMA, 0.1700% Government Agency12/1/201412/01/2014
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313589R54 25,000,000  24,985,479 Agency Discount Notes, FNMA, 0.1700% Government Agency12/1/201412/01/2014

313385S64 76,000,000  75,974,920 Agency Discount Notes, FHLB, 0.0900% Government Agency12/10/201412/10/2014

313397T35 50,000,000  49,966,701 Agency Discount Notes, FHLMC, 0.1750% Government Agency12/15/201412/15/2014

912796EK1 50,000,000  49,986,972 U.S. Treasury Bills, U.S. Treasury, 0.0670% U.S. Treasury Bills12/18/201412/18/2014

313384AG4 50,000,000  49,978,889 Agency Discount Notes, FHLB, 0.0950% Government Agency1/7/201501/07/2015

912796DF3 50,000,000  49,986,136 U.S. Treasury Bills, U.S. Treasury, 0.0620% U.S. Treasury Bills1/8/201501/08/2015

912796DF3 50,000,000  49,986,024 U.S. Treasury Bills, U.S. Treasury, 0.0625% U.S. Treasury Bills1/8/201501/08/2015

523-26133 35,435,000  35,435,000 Certificate of Deposit - TCD, Office of the State Treasurer, 0.3400% Certificate of Deposit - TCD1/9/201501/09/2015

313384AP4 75,000,000  74,965,904 Agency Discount Notes, FHLB, 0.0980% Government Agency1/14/201501/14/2015

313384AP4 50,000,000  49,977,965 Agency Discount Notes, FHLB, 0.0950% Government Agency1/14/201501/14/2015

912796EP0 50,000,000  49,986,467 U.S. Treasury Bills, U.S. Treasury, 0.0580% U.S. Treasury Bills1/15/201501/15/2015

912796EP0 50,000,000  49,986,467 U.S. Treasury Bills, U.S. Treasury, 0.0580% U.S. Treasury Bills1/15/201501/15/2015

3133ECLU6 25,000,000  24,999,423 Agency Variable Rate Notes, FFCB, 0.1500% Government Agency4 1/16/201508/05/2014

313384AR0 50,000,000  49,976,528 Agency Discount Notes, FHLB, 0.1000% Government Agency1/16/201501/16/2015

313396AW3 50,000,000  49,978,250 Agency Discount Notes, FHLMC, 0.0900% Government Agency1/21/201501/21/2015

313396AW3 50,000,000  49,978,250 Agency Discount Notes, FHLMC, 0.0900% Government Agency1/21/201501/21/2015

313396AW3 50,000,000  49,978,250 Agency Discount Notes, FHLMC, 0.0900% Government Agency1/21/201501/21/2015

313396AX1 50,000,000  49,978,125 Agency Discount Notes, FHLMC, 0.0900% Government Agency1/22/201501/22/2015

912796EQ8 50,000,000  49,985,903 U.S. Treasury Bills, U.S. Treasury, 0.0580% U.S. Treasury Bills1/22/201501/22/2015

912796EQ8 50,000,000  49,985,903 U.S. Treasury Bills, U.S. Treasury, 0.0580% U.S. Treasury Bills1/22/201501/22/2015

313396BC6 50,000,000  49,977,500 Agency Discount Notes, FHLMC, 0.0900% Government Agency1/27/201501/27/2015

912796ER6 50,000,000  49,984,834 U.S. Treasury Bills, U.S. Treasury, 0.0600% U.S. Treasury Bills1/29/201501/29/2015

912796ER6 50,000,000  49,985,339 U.S. Treasury Bills, U.S. Treasury, 0.0580% U.S. Treasury Bills1/29/201501/29/2015

3133ECQL1 50,000,000  49,997,320 Agency Variable Rate Notes, FFCB, 0.1300% Government Agency4 2/5/201508/05/2014

313384BZ1 50,000,000  49,969,292 Agency Discount Notes, FHLB, 0.1100% Government Agency2/17/201502/17/2015

3135G0VK6 50,000,000  49,992,731 Agency Variable Rate Notes, FNMA, 0.1243% Government Agency4 2/27/201508/07/2014

313384CK3 50,000,000  49,970,694 Agency Discount Notes, FHLB, 0.1000% Government Agency2/27/201502/27/2015

313588CN3 50,000,000  49,967,306 Agency Discount Notes, FNMA, 0.1100% Government Agency3/2/201503/02/2015

3133ECHJ6 50,000,000  49,993,792 Agency Variable Rate Notes, FFCB, 0.1222% Government Agency4 3/11/201508/21/2014

3133ECT46 25,000,000  24,998,336 Agency Variable Rate Notes, FFCB, 0.1300% Government Agency4 3/26/201508/05/2014

3133ECKK9 25,000,000  25,000,000 Agency Variable Rate Notes, FFCB, 0.1700% Government Agency4 4/1/201508/05/2014

313588DU6 50,000,000  49,959,333 Agency Discount Notes, FNMA, 0.1200% Government Agency4/1/201504/01/2015

313588DU6 50,000,000  49,959,333 Agency Discount Notes, FNMA, 0.1200% Government Agency4/1/201504/01/2015

313588DU6 25,000,000  24,979,667 Agency Discount Notes, FNMA, 0.1200% Government Agency4/1/201504/01/2015

3133ECPC2 25,000,000  24,996,906 Agency Variable Rate Notes, FFCB, 0.1300% Government Agency4 4/13/201508/05/2014
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313396EJ8 50,000,000  49,958,792 Agency Discount Notes, FHLMC, 0.1150% Government Agency4/15/201504/15/2015

3133ECSJ4 25,000,000  24,997,979 Agency Variable Rate Notes, FFCB, 0.1300% Government Agency4 5/18/201508/05/2014

3133ECXT6 25,000,000  24,997,949 Agency Variable Rate Notes, FFCB, 0.1500% Government Agency4 5/21/201508/06/2014

3133ECT87 50,000,000  49,991,755 Agency Variable Rate Notes, FFCB, 0.1300% Government Agency4 5/28/201508/05/2014

313588GH2 25,000,000  24,970,347 Agency Discount Notes, FNMA, 0.1400% Government Agency6/1/201506/01/2015

313588GH2 50,000,000  49,940,694 Agency Discount Notes, FNMA, 0.1400% Government Agency6/1/201506/01/2015

3133ECR89 50,000,000  49,987,435 Agency Variable Rate Notes, FFCB, 0.1300% Government Agency4 6/5/201508/05/2014

313396GT4 50,000,000  49,934,375 Agency Discount Notes, FHLMC, 0.1500% Government Agency6/11/201506/11/2015

523-14483 97,474  97,474 IB Bank Deposit, US Bank, 0.0500% Bank Deposits08/01/2014

523-16378 280,696,530  280,696,530 IB Bank Deposit, Key Bank, 0.1000% Bank Deposits08/01/2014

523-16950 40,349,605  40,349,605 NOW accounts, Union Bank\Frontier Bank, 0.2000% Bank Deposits08/01/2014

523-17486 2,582,611  2,582,611 IB Bank Deposit, Coastal Community Bank, 0.5000% Bank Deposits08/01/2014

523-18461 61,596,929  61,596,929 NOW accounts, EastWest Bank, 0.1450% Bank Deposits08/01/2014

523-21425 346,089,489  346,089,489 IB Bank Deposit, Umpqua Bank, 0.2500% Bank Deposits08/01/2014

523-25454 50,032,407  50,032,407 IB Bank Deposit, Washington Federal, 0.2000% Bank Deposits08/01/2014

313396HX4 25,000,000  24,964,271 Agency Discount Notes, FHLMC, 0.1500% Government Agency7/9/201507/09/2015

3133ECVW1 25,000,000  24,997,466 Agency Variable Rate Notes, FFCB, 0.1700% Government Agency4 8/5/201508/05/2014

3133ECVW1 25,000,000  24,997,466 Agency Variable Rate Notes, FFCB, 0.1700% Government Agency4 8/5/201508/05/2014

313383WH0 50,000,000  49,986,679 Agency Floating Rate Notes, FHLB, 0.2000% Government Agency3 8/19/201508/01/2014

3133ED3F7 50,000,000  49,994,063 Agency Variable Rate Notes, FFCB, 0.1600% Government Agency4 10/1/201508/05/2014

3130A06V7 50,000,000  49,993,844 Agency Floating Rate Notes, FHLB, 0.2100% Government Agency3 10/1/201508/01/2014

3133ED3F7 43,595,000  43,597,551 Agency Variable Rate Notes, FFCB, 0.1600% Government Agency4 10/1/201508/05/2014

3133EDHN5 50,000,000  50,006,263 Agency Floating Rate Notes, FFCB, 0.1500% Government Agency3 10/26/201508/01/2014

3134G4MZ8 50,000,000  50,000,000 Agency Variable Rate Notes, FHLMC, 0.1450% Government Agency4 11/25/201509/02/2014

3133EDAW2 25,000,000  24,998,325 Agency Floating Rate Notes, FFCB, 0.2000% Government Agency3 12/2/201508/01/2014

3130A0GD6 50,000,000  50,000,000 Agency Variable Rate Notes, FHLB, 0.1700% Government Agency4 12/16/201508/06/2014

3133ED2F8 50,000,000  49,993,034 Agency Floating Rate Notes, FFCB, 0.1600% Government Agency3 12/18/201508/01/2014

3133ED6A5 50,000,000  50,003,612 Agency Floating Rate Notes, FFCB, 0.2100% Government Agency3 1/4/201608/01/2014

3130A0KT6 50,000,000  49,996,309 Agency Variable Rate Notes, FHLB, 0.1418% Government Agency4 1/15/201608/18/2014

912828WK2 50,000,000  49,983,245 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0750% U.S. Treasury FRN1/31/201601/31/2016

912828WK2 50,000,000  49,981,721 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0750% U.S. Treasury FRN1/31/201601/31/2016

3133ECP57 50,000,000  50,007,619 Agency Variable Rate Notes, FFCB, 0.1535% Government Agency4 2/10/201608/01/2014

912828D31 50,000,000  50,000,887 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0990% U.S. Treasury FRN4/30/201604/30/2016

912828D31 50,000,000  50,005,319 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0990% U.S. Treasury FRN4/30/201604/30/2016

912828D31 50,000,000  50,002,659 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0990% U.S. Treasury FRN4/30/201604/30/2016
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912828D31 50,000,000  50,000,886 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0990% U.S. Treasury FRN4/30/201604/30/2016

3133EDPF3 50,000,000  49,995,140 Agency Floating Rate Notes, FFCB, 0.1700% Government Agency3 7/1/201608/01/2014

912828WV8 50,000,000  49,999,000 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0950% U.S. Treasury FRN7/31/201607/31/2016

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

54 Days

117 Days

10,295,212,046 


