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3134G2B50 25,000,000  24,999,959 Agency Floating Rate Notes, FHLMC, 0.3200% Government Agency3 9/3/201309/03/2013

523-25000 200,000,000  200,000,000 Repurchase Agreements, Societe Generale, 0.0500% Repurchase Agreement9/3/201309/03/2013

3133EAHS0 45,800,000  45,799,596 Agency Variable Rate Notes, FFCB, 0.1610% Government Agency4 9/16/201309/03/2013

523-24465 300,000,000  300,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.0600% Repurchase Agreement9/16/201309/16/2013

31331KFG0 54,000,000  53,996,952 Agency Variable Rate Notes, FFCB, 0.2310% Government Agency4 9/23/201309/03/2013

313385MF0 200,000,000  199,984,700 Agency Discount Notes, FHLB, 0.1020% Government Agency9/27/201309/27/2013

313385ML7 50,000,000  49,996,000 Agency Discount Notes, FHLB, 0.0900% Government Agency10/2/201310/02/2013

313385ML7 300,000,000  299,978,667 Agency Discount Notes, FHLB, 0.0800% Government Agency10/2/201310/02/2013

313397MR9 100,000,000  99,988,694 Agency Discount Notes, FHLMC, 0.1100% Government Agency10/7/201310/07/2013

313385MT0 200,000,000  199,984,183 Agency Discount Notes, FHLB, 0.0730% Government Agency10/9/201310/09/2013

912796BF5 50,000,000  49,994,556 U.S. Treasury Bills, U.S. Treasury, 0.0980% U.S. Treasury Bills10/10/201310/10/2013

912796BF5 50,000,000  49,994,861 U.S. Treasury Bills, U.S. Treasury, 0.0925% U.S. Treasury Bills10/10/201310/10/2013

313385MV5 100,000,000  99,992,597 Agency Discount Notes, FHLB, 0.0650% Government Agency10/11/201310/11/2013

313385MV5 100,000,000  99,992,028 Agency Discount Notes, FHLB, 0.0700% Government Agency10/11/201310/11/2013

313385MV5 50,000,000  49,996,299 Agency Discount Notes, FHLB, 0.0650% Government Agency10/11/201310/11/2013

523-24998 350,000,000  350,000,000 Term Repurchase Agreements, Scotia Capital, 0.0600% Repurchase Agreement10/15/201310/15/2013

523-24999 200,000,000  200,000,000 Term Repurchase Agreements, Barclays Capital Inc., 0.0500% Repurchase Agreement10/15/201310/15/2013

313385NA0 50,000,000  49,992,972 Agency Discount Notes, FHLB, 0.1100% Government Agency10/16/201310/16/2013

3135G0EV1 25,000,000  25,000,000 Agency Floating Rate Notes, FNMA, 0.3200% Government Agency3 10/17/201309/03/2013

912795Z87 50,000,000  49,994,288 U.S. Treasury Bills, U.S. Treasury, 0.0875% U.S. Treasury Bills10/17/201310/17/2013

313385NC6 50,000,000  49,992,000 Agency Discount Notes, FHLB, 0.1200% Government Agency10/18/201310/18/2013

313385NC6 104,400,000  104,385,245 Agency Discount Notes, FHLB, 0.1060% Government Agency10/18/201310/18/2013

313385NC6 100,000,000  99,990,667 Agency Discount Notes, FHLB, 0.0700% Government Agency10/18/201310/18/2013

313385NC6 100,000,000  99,990,267 Agency Discount Notes, FHLB, 0.0730% Government Agency10/18/201310/18/2013

313397NG2 79,500,000  79,487,368 Agency Discount Notes, FHLMC, 0.1100% Government Agency10/22/201310/22/2013

313397NG2 65,000,000  64,989,672 Agency Discount Notes, FHLMC, 0.1100% Government Agency10/22/201310/22/2013

313385NH5 50,000,000  49,992,639 Agency Discount Notes, FHLB, 0.1000% Government Agency10/23/201310/23/2013

313385NH5 55,000,000  54,991,903 Agency Discount Notes, FHLB, 0.1000% Government Agency10/23/201310/23/2013

313385NH5 55,000,000  54,991,903 Agency Discount Notes, FHLB, 0.1000% Government Agency10/23/201310/23/2013

313385NH5 100,000,000  99,985,278 Agency Discount Notes, FHLB, 0.1000% Government Agency10/23/201310/23/2013

912796BG3 50,000,000  49,993,550 U.S. Treasury Bills, U.S. Treasury, 0.0860% U.S. Treasury Bills10/24/201310/24/2013

3135G0EZ2 25,000,000  24,999,239 Agency Floating Rate Notes, FNMA, 0.3300% Government Agency3 10/25/201309/03/2013

313385NK8 50,000,000  49,992,361 Agency Discount Notes, FHLB, 0.1000% Government Agency10/25/201310/25/2013

313385NK8 150,000,000  149,988,542 Agency Discount Notes, FHLB, 0.0500% Government Agency10/25/201310/25/2013

313385NK8 250,000,000  249,980,903 Agency Discount Notes, FHLB, 0.0500% Government Agency10/25/201310/25/2013
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313385NK8 90,400,000  90,392,404 Agency Discount Notes, FHLB, 0.0550% Government Agency10/25/201310/25/2013

313589NK5 100,000,000  99,989,306 Agency Discount Notes, FNMA, 0.0700% Government Agency10/25/201310/25/2013

313385NQ5 59,000,000  58,989,872 Agency Discount Notes, FHLB, 0.1030% Government Agency10/30/201310/30/2013

313385NQ5 165,000,000  164,971,675 Agency Discount Notes, FHLB, 0.1030% Government Agency10/30/201310/30/2013

912796BH1 50,000,000  49,993,392 U.S. Treasury Bills, U.S. Treasury, 0.0780% U.S. Treasury Bills10/31/201310/31/2013

912796BH1 50,000,000  49,993,138 U.S. Treasury Bills, U.S. Treasury, 0.0810% U.S. Treasury Bills10/31/201310/31/2013

313385NS1 100,000,000  99,982,778 Agency Discount Notes, FHLB, 0.1000% Government Agency11/1/201311/01/2013

313385NS1 50,000,000  49,991,389 Agency Discount Notes, FHLB, 0.1000% Government Agency11/1/201311/01/2013

313385NS1 45,000,000  44,992,250 Agency Discount Notes, FHLB, 0.1000% Government Agency11/1/201311/01/2013

313385NS1 150,000,000  149,985,792 Agency Discount Notes, FHLB, 0.0550% Government Agency11/1/201311/01/2013

313385NS1 150,000,000  149,985,533 Agency Discount Notes, FHLB, 0.0560% Government Agency11/1/201311/01/2013

3134G25F5 25,000,000  24,998,651 Agency Variable Rate Notes, FHLMC, 0.1559% Government Agency4 11/4/201309/05/2013

313397NV9 100,000,000  99,981,944 Agency Discount Notes, FHLMC, 0.1000% Government Agency11/4/201311/04/2013

313397NV9 50,000,000  49,991,198 Agency Discount Notes, FHLMC, 0.0975% Government Agency11/4/201311/04/2013

313385NX0 54,000,000  53,989,448 Agency Discount Notes, FHLB, 0.1050% Government Agency11/6/201311/06/2013

313385NX0 100,000,000  99,987,903 Agency Discount Notes, FHLB, 0.0650% Government Agency11/6/201311/06/2013

313385NX0 100,000,000  99,987,903 Agency Discount Notes, FHLB, 0.0650% Government Agency11/6/201311/06/2013

313385NX0 100,000,000  99,987,903 Agency Discount Notes, FHLB, 0.0650% Government Agency11/6/201311/06/2013

313385NX0 100,000,000  99,987,903 Agency Discount Notes, FHLB, 0.0650% Government Agency11/6/201311/06/2013

912796BK4 50,000,000  49,992,208 U.S. Treasury Bills, U.S. Treasury, 0.0825% U.S. Treasury Bills11/7/201311/07/2013

912796BK4 50,000,000  49,991,972 U.S. Treasury Bills, U.S. Treasury, 0.0850% U.S. Treasury Bills11/7/201311/07/2013

3135G0FQ1 25,000,000  24,998,572 Agency Variable Rate Notes, FNMA, 0.1550% Government Agency4 11/8/201309/09/2013

3135G0FQ1 60,000,000  59,996,627 Agency Variable Rate Notes, FNMA, 0.1550% Government Agency4 11/8/201309/09/2013

313379CV9 100,000,000  99,992,459 Agency Floating Rate Notes, FHLB, 0.1500% Government Agency3 11/8/201309/03/2013

313397PD7 50,000,000  49,987,833 Agency Discount Notes, FHLMC, 0.1200% Government Agency11/12/201311/12/2013

313589PE7 50,000,000  49,989,208 Agency Discount Notes, FNMA, 0.1050% Government Agency11/13/201311/13/2013

912796AE9 50,000,000  49,991,563 U.S. Treasury Bills, U.S. Treasury, 0.0810% U.S. Treasury Bills11/14/201311/14/2013

912796AE9 50,000,000  49,991,563 U.S. Treasury Bills, U.S. Treasury, 0.0810% U.S. Treasury Bills11/14/201311/14/2013

313379G52 50,000,000  49,994,740 Agency Floating Rate Notes, FHLB, 0.1500% Government Agency3 11/15/201309/03/2013

313385PG5 25,000,000  24,994,828 Agency Discount Notes, FHLB, 0.0980% Government Agency11/15/201311/15/2013

313385PG5 171,000,000  170,971,120 Agency Discount Notes, FHLB, 0.0800% Government Agency11/15/201311/15/2013

313385PG5 200,000,000  199,966,222 Agency Discount Notes, FHLB, 0.0800% Government Agency11/15/201311/15/2013

3134G3AG5 50,000,000  49,998,915 Agency Floating Rate Notes, FHLMC, 0.3700% Government Agency3 11/18/201309/03/2013

912796BL2 50,000,000  49,990,547 U.S. Treasury Bills, U.S. Treasury, 0.0830% U.S. Treasury Bills11/21/201311/21/2013

912796BL2 50,000,000  49,990,661 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills11/21/201311/21/2013
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313385PP5 50,000,000  49,988,472 Agency Discount Notes, FHLB, 0.1000% Government Agency11/22/201311/22/2013

313397PS4 50,000,000  49,986,861 Agency Discount Notes, FHLMC, 0.1100% Government Agency11/25/201311/25/2013

31331KY20 24,750,000  24,748,783 Agency Variable Rate Notes, FFCB, 0.3410% Government Agency4 11/29/201309/03/2013

912796BM0 50,000,000  49,989,750 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills11/29/201311/29/2013

912796BM0 50,000,000  49,989,750 U.S. Treasury Bills, U.S. Treasury, 0.0820% U.S. Treasury Bills11/29/201311/29/2013

912796BN8 50,000,000  49,989,333 U.S. Treasury Bills, U.S. Treasury, 0.0800% U.S. Treasury Bills12/5/201312/05/2013

313379KT5 50,000,000  49,997,309 Agency Floating Rate Notes, FHLB, 0.1700% Government Agency3 12/6/201309/03/2013

912796AK5 50,000,000  49,988,556 U.S. Treasury Bills, U.S. Treasury, 0.0800% U.S. Treasury Bills12/12/201312/12/2013

313385QL3 100,000,000  99,966,778 Agency Discount Notes, FHLB, 0.1150% Government Agency12/13/201312/13/2013

313385QL3 50,000,000  49,983,389 Agency Discount Notes, FHLB, 0.1150% Government Agency12/13/201312/13/2013

313385QL3 50,000,000  49,983,389 Agency Discount Notes, FHLB, 0.1150% Government Agency12/13/201312/13/2013

313397QR5 50,000,000  49,984,861 Agency Discount Notes, FHLMC, 0.1000% Government Agency12/18/201312/18/2013

313397QR5 58,275,000  58,257,356 Agency Discount Notes, FHLMC, 0.1000% Government Agency12/18/201312/18/2013

313397QS3 100,000,000  99,969,444 Agency Discount Notes, FHLMC, 0.1000% Government Agency12/19/201312/19/2013

313397QS3 90,000,000  89,972,500 Agency Discount Notes, FHLMC, 0.1000% Government Agency12/19/201312/19/2013

912796BQ1 50,000,000  49,988,236 U.S. Treasury Bills, U.S. Treasury, 0.0770% U.S. Treasury Bills12/19/201312/19/2013

313379QY8 50,000,000  49,995,382 Agency Floating Rate Notes, FHLB, 0.1600% Government Agency3 12/20/201309/03/2013

912796BR9 50,000,000  49,983,588 U.S. Treasury Bills, U.S. Treasury, 0.1010% U.S. Treasury Bills12/26/201312/26/2013

313379X87 50,000,000  49,997,425 Agency Floating Rate Notes, FHLB, 0.1800% Government Agency3 1/2/201409/03/2013

3133EASD1 50,000,000  49,998,229 Agency Variable Rate Notes, FFCB, 0.1810% Government Agency4 1/6/201409/03/2013

912796AQ2 50,000,000  49,985,263 U.S. Treasury Bills, U.S. Treasury, 0.0810% U.S. Treasury Bills1/9/201401/09/2014

523-24404 33,775,000  33,775,000 Certificate of Deposit - TCD, Office of the State Treasurer, 0.3900% Certificate of Deposit - TCD1/10/201401/10/2014

912796BU2 50,000,000  49,986,392 U.S. Treasury Bills, U.S. Treasury, 0.0710% U.S. Treasury Bills1/16/201401/16/2014

313397SB8 50,000,000  49,981,926 Agency Discount Notes, FHLMC, 0.0910% Government Agency1/21/201401/21/2014

313589SC8 50,000,000  49,982,000 Agency Discount Notes, FNMA, 0.0900% Government Agency1/22/201401/22/2014

912796BV0 50,000,000  49,985,500 U.S. Treasury Bills, U.S. Treasury, 0.0720% U.S. Treasury Bills1/23/201401/23/2014

313589SS3 50,000,000  49,979,153 Agency Discount Notes, FNMA, 0.0950% Government Agency2/5/201402/05/2014

912796BY4 50,000,000  49,982,247 U.S. Treasury Bills, U.S. Treasury, 0.0770% U.S. Treasury Bills2/13/201402/13/2014

912796BZ1 50,000,000  49,981,499 U.S. Treasury Bills, U.S. Treasury, 0.0770% U.S. Treasury Bills2/20/201402/20/2014

313385TJ5 100,000,000  99,955,533 Agency Discount Notes, FHLB, 0.0920% Government Agency2/21/201402/21/2014

313397TP6 50,000,000  49,972,653 Agency Discount Notes, FHLMC, 0.1100% Government Agency2/26/201402/26/2014

3133EARP5 25,000,000  25,000,000 Agency Variable Rate Notes, FFCB, 0.2010% Government Agency4 3/24/201409/03/2013

313380UW5 50,000,000  49,996,999 Agency Floating Rate Notes, FHLB, 0.1500% Government Agency3 4/4/201409/03/2013

313379PK9 25,000,000  24,999,055 Agency Floating Rate Notes, FHLB, 0.2300% Government Agency3 6/4/201409/03/2013

3133EASN9 50,000,000  49,996,160 Agency Floating Rate Notes, FFCB, 0.2900% Government Agency3 6/4/201409/03/2013
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3133EATL2 25,000,000  25,001,966 Agency Floating Rate Notes, FFCB, 0.2500% Government Agency3 6/11/201409/03/2013

3133EATL2 25,000,000  25,001,966 Agency Floating Rate Notes, FFCB, 0.2500% Government Agency3 6/11/201409/03/2013

3135G0BQ5 25,000,000  25,012,312 Agency Floating Rate Notes, FNMA, 0.3600% Government Agency3 6/23/201409/03/2013

523-14483 486,228,851  486,228,851 IB Bank Deposit, US Bank, 0.0500% Bank Deposits09/03/2013

523-14485 35,406,072  35,406,072 IB Bank Deposit, Umpqua Bank, 0.3000% Bank Deposits09/03/2013

523-15536 14,890,922  14,890,922 NOW accounts, First Citizens Bank\Venture Bank, 0.1000% Bank Deposits09/03/2013

523-16378 280,372,188  280,372,188 IB Bank Deposit, Key Bank, 0.1500% Bank Deposits09/03/2013

523-16881 20,118,631  20,118,631 IB Bank Deposit, Sterling Savings Bank, 0.2000% Bank Deposits09/03/2013

523-16950 40,275,839  40,275,839 NOW accounts, Union Bank\Frontier Bank, 0.2000% Bank Deposits09/03/2013

523-17486 2,570,824  2,570,824 IB Bank Deposit, Coastal Community Bank, 0.5000% Bank Deposits09/03/2013

523-18461 80,510,679  80,510,679 NOW accounts, EastWest Bank, 0.1450% Bank Deposits09/03/2013

523-21425 30,094,070  30,094,070 IB Bank Deposit, Umpqua Bank, 0.3000% Bank Deposits09/03/2013

523-21426 25,082,317  25,082,317 IB Bank Deposit, Umpqua Bank, 0.3000% Bank Deposits09/03/2013

3133ECCG7 50,000,000  49,997,994 Agency Floating Rate Notes, FFCB, 0.1450% Government Agency3 7/10/201409/03/2013

3133EAM54 25,200,000  25,206,812 Agency Floating Rate Notes, FFCB, 0.1800% Government Agency3 7/21/201409/03/2013

3133EAB49 25,000,000  25,000,000 Agency Floating Rate Notes, FFCB, 0.2200% Government Agency3 8/1/201409/03/2013

912796BX6 50,000,000  49,934,424 U.S. Treasury Bills, U.S. Treasury, 0.1330% U.S. Treasury Bills8/21/201408/21/2014

3133EAY85 50,000,000  49,994,616 Agency Variable Rate Notes, FFCB, 0.2010% Government Agency4 9/24/201409/03/2013

3133EAY85 28,000,000  27,997,010 Agency Variable Rate Notes, FFCB, 0.2010% Government Agency4 9/24/201409/03/2013

3133EC4S0 50,000,000  49,994,200 Agency Floating Rate Notes, FFCB, 0.1600% Government Agency3 10/23/201409/03/2013

3133ECLU6 25,000,000  24,998,284 Agency Variable Rate Notes, FFCB, 0.1610% Government Agency4 1/16/201509/03/2013

3133ECQL1 50,000,000  49,992,584 Agency Variable Rate Notes, FFCB, 0.1410% Government Agency4 2/5/201509/03/2013

3135G0VK6 50,000,000  49,981,224 Agency Variable Rate Notes, FNMA, 0.1541% Government Agency4 2/27/201509/30/2013

3133ECHJ6 50,000,000  49,984,495 Agency Variable Rate Notes, FFCB, 0.1550% Government Agency4 3/11/201509/12/2013

3133ECT46 25,000,000  24,996,000 Agency Variable Rate Notes, FFCB, 0.1410% Government Agency4 3/26/201509/03/2013

3133ECKK9 25,000,000  25,000,000 Agency Variable Rate Notes, FFCB, 0.1810% Government Agency4 4/1/201509/03/2013

3133ECPC2 25,000,000  24,992,869 Agency Variable Rate Notes, FFCB, 0.1410% Government Agency4 4/13/201509/03/2013

3133ECSJ4 25,000,000  24,995,660 Agency Variable Rate Notes, FFCB, 0.1410% Government Agency4 5/18/201509/03/2013

3133ECXT6 25,000,000  24,995,620 Agency Variable Rate Notes, FFCB, 0.1610% Government Agency4 5/21/201509/04/2013

3133ECVW1 25,000,000  24,995,178 Agency Variable Rate Notes, FFCB, 0.1810% Government Agency4 8/5/201509/03/2013

3133ECVW1 25,000,000  24,995,178 Agency Variable Rate Notes, FFCB, 0.1810% Government Agency4 8/5/201509/03/2013

313383WH0 50,000,000  49,975,092 Agency Floating Rate Notes, FHLB, 0.2000% Government Agency3 8/19/201509/03/2013
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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

50 Days

93 Days

10,128,650,393 


