Treasury Management System
ReportID: HldgsReported

State of Washington

Date: 09/10/2014 Washington State Local Government Investment Pool

Time: 8:41 am as of 08/31/2014 Page 1 of 5
Amortized Effective Final
Par Description CUSIP Value Maturity Maturity Rule 2a-7 Category of
250,000,000 Repurchase Agreements, Jefferies and Company, Inc., 0.0600% 523-26323 250,000,000 09/02/2014 9/2/2014 Repurchase Agreement
250,000,000 Repurchase Agreements, Societe Generale, 0.0400% 523-26324 250,000,000 09/02/2014 9/2/2014 Repurchase Agreement
50,000,000  Agency Discount Notes, FHLB, 0.1000% 313385E69 49,999,306  09/05/2014 9/5/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0700% 313385F35 99,998,056  09/10/2014 9/10/2014 Government Agency
25,000,000  Agency Discount Notes, FFCB, 0.1500% 313313F52 24,998,750  09/12/2014 9/12/2014 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0980% 313385F50 49,998,367  09/12/2014 9/12/2014 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0950% 313385F50 49,998,417  09/12/2014 9/12/2014 Government Agency
150,000,000  Agency Discount Notes, FHLB, 0.0720% 313385F50 149,996,400  09/12/2014 9/12/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0710% 313385F50 99,997,633  09/12/2014 9/12/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0710% 313385F50 99,997,633  09/12/2014 9/12/2014 Government Agency
250,000,000 Term Repurchase Agreements, Scotia Capital, 0.0700% 523-26277 250,000,000 09/15/2014 9/15/2014 Repurchase Agreement
1,500,000  Certificate of Deposit, Liberty Bay Bank, 0.3900% 523-26021 1,500,000 09/16/2014 9/16/2014 Certificate of Deposit
100,000,000  Agency Discount Notes, FHLB, 0.0850% 313385G26 99,995,986 09/17/2014 9/17/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0860% 313385G26 99,995,939  09/17/2014 9/17/2014 Government Agency
94,937,000  Agency Discount Notes, FHLB, 0.0800% 313385G42 94,932,992  09/19/2014 9/19/2014 Government Agency
125,000,000  Agency Discount Notes, FHLB, 0.0800% 313385G42 124,994,722 09/19/2014 9/19/2014 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1900% 3133EAY8S 49,999,668  09/02/2014 9/24/2014 Government Agency
28,000,000 4Agency Variable Rate Notes, FFCB, 0.1900% 3133EAY85 27,999,816  09/02/2014 9/24/2014 Government Agency
15,000,000  Agency Discount Notes, FHLB, 0.0790% 313385G91 14,999,210  09/24/2014 9/24/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0900% 313385G91 99,994,000  09/24/2014 9/24/2014 Government Agency
25,000,000  Certificate of Deposit, EastWest Bank, 0.3500% 523-25054 25,000,000 09/26/2014 9/26/2014 Certificate of Deposit
45,000,000 Agency Discount Notes, FHLB, 0.0790% 313385H33 44,997,433  09/26/2014 9/26/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0700% 313385H66 99,994,361  09/29/2014 9/29/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0750% 313385H82 99,993,542 10/01/2014 10/1/2014 Government Agency
58,000,000  Agency Discount Notes, FHLB, 0.0780% 313385H82 57,996,104 10/01/2014 10/1/2014 Government Agency
58,000,000  Agency Discount Notes, FHLB, 0.0780% 313385H82 57,996,104 10/01/2014 10/1/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0780% 313385H82 99,993,283  10/01/2014 10/1/2014 Government Agency
79,000,000  Agency Discount Notes, FHLB, 0.0770% 313385J23 78,994,424  10/03/2014 10/3/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0770% 313385J23 99,992,942  10/03/2014 10/3/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0770% 313385J23 99,992,942  10/03/2014 10/3/2014 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0780% 313385J23 49,996,425 10/03/2014 10/3/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0770% 313385J72 99,991,872  10/08/2014 10/8/2014 Government Agency
200,000,000  Agency Discount Notes, FHLB, 0.0800% 313385J72 199,983,111  10/08/2014 10/8/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0790% 313385J98 99,991,222  10/10/2014 10/10/2014 Government Agency

100,000,000  Agency Discount Notes, FHLB, 0.0750% 313385K54 99,990,833  10/14/2014 10/14/2014 Government Agency
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100,000,000  Agency Discount Notes, FHLB, 0.0900% 313385K62 99,988,750  10/15/2014 10/15/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0810% 313385K62 99,989,875 10/15/2014 10/15/2014 Government Agency
125,000,000  Agency Discount Notes, FHLB, 0.0700% 313385K62 124,989,063  10/15/2014 10/15/2014 Government Agency
47,000,000 Agency Discount Notes, FHLB, 0.0710% 313385K62 46,995,829  10/15/2014 10/15/2014 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0900% 313385K88 49,994,125 10/17/2014 10/17/2014 Government Agency
150,000,000  Agency Discount Notes, FHLB, 0.0680% 313385K88 149,986,683  10/17/2014 10/17/2014 Government Agency
65,000,000  Agency Discount Notes, FHLB, 0.0700% 313385K88 64,994,060 10/17/2014 10/17/2014 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.1500% 3133EC4S0 49,999,265  09/02/2014 10/23/2014 Government Agency
123,000,000  Agency Discount Notes, FHLB, 0.0920% 313385L79 122,983,026  10/24/2014 10/24/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0910% 313385L79 99,986,350  10/24/2014 10/24/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0850% 313385M45 99,986,069  10/29/2014 10/29/2014 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0800% 313385M60 49,993,222  10/31/2014 10/31/2014 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0800% 313385M60 49,993,222  10/31/2014 10/31/2014 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0800% 313385N36 49,992,667 11/05/2014 11/5/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0800% 313385N51 99,984,889  11/07/2014 11/7/2014 Government Agency
25,000,000 Agency Discount Notes, FHLB, 0.1550% 313385P75 24,991,604 11/17/2014 11/17/2014 Government Agency
58,000,000  Agency Discount Notes, FHLB, 0.0750% 313385P91 57,990,333  11/19/2014 11/19/2014 Government Agency
23,000,000  Agency Discount Notes, FHLB, 0.0800% 313385Q33 22,995,809 11/21/2014 11/21/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0730% 313385Q82 99,982,358  11/26/2014 11/26/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0720% 313385Q82 99,982,600 11/26/2014 11/26/2014 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0700% 313385Q82 99,983,083  11/26/2014 11/26/2014 Government Agency
100,000,000  Agency Discount Notes, FHLMC, 0.0720% 313385R24 99,982,200 11/28/2014 11/28/2014 Government Agency
25,000,000 Agency Discount Notes, FNMA, 0.1700% 313589R54 24,989,139  12/01/2014 12/1/2014 Government Agency
25,000,000 Agency Discount Notes, FNMA, 0.1700% 313589R54 24,989,139  12/01/2014 12/1/2014 Government Agency
76,000,000  Agency Discount Notes, FHLB, 0.0900% 313385564 75,980,810 12/10/2014 12/10/2014 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1750% 313397135 49,974,236  12/15/2014 12/15/2014 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0670% 912796EK 1 49,989,857  12/18/2014 12/18/2014 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.0950% 313384AG4 49,982,979  01/07/2015 1/7/2015 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0620% 912796DF3 49,988,806  01/08/2015 1/8/2015 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0625% 912796DF3 49,988,715  01/08/2015 1/8/2015 U.S. Treasury Bills
35,435,000  Certificate of Deposit - TCD, Office of the State Treasurer, 0.3400% 523-26133 35,435,000 01/09/2015 1/9/2015 Certificate of Deposit - TCD
75,000,000  Agency Discount Notes, FHLB, 0.0980% 313384AP4 74,972,233  01/14/2015 1/14/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0950% 313384AP4 49,982,056  01/14/2015 1/14/2015 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0580% 912796EPO 49,988,964 01/15/2015 1/15/2015 U.S. Treasury Bills
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0580% 912796EPO 49,988,964  01/15/2015 1/15/2015 U.S. Treasury Bills
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25,000,000 4Agency Variable Rate Notes, FFCB, 0.1500% 3133ECLU6 24,999,529  09/02/2014 1/16/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1000% 313384AR0 49,980,833  01/16/2015 1/16/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.0900% 313396AW3 49,982,125  01/21/2015 1/21/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.0900% 313396AW3 49,982,125 01/21/2015 1/21/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.0900% 313396AW3 49,982,125  01/21/2015 1/21/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.0900% 313396AX1 49,982,000 01/22/2015 1/22/2015 Government Agency
50,000,000 U.S. Treasury Bills, U.S. Treasury, 0.0580% 912796EQ8 49,988,400 01/22/2015 1/22/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0580% 912796EQ8 49,988,400 01/22/2015 1/22/2015 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLMC, 0.0900% 313396BC6 49,981,375 01/27/2015 1/27/2015 Government Agency
25,000,000 Agency Discount Notes, FHLB, 0.1000% 313384BD0 24,989,583  01/28/2015 1/28/2015 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0600% 912796ER6 49,987,417  01/29/2015 1/29/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0580% 912796ER6 49,987,836  01/29/2015 1/29/2015 U.S. Treasury Bills
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1300% 3133ECQL1 49,997,760  09/02/2014 2/5/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1100% 313384BZ1 49,974,028  02/17/2015 2/17/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FNMA, 0.1250% 3135GOVK6 49,993,799  09/08/2014 2/27/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1000% 313384CK3 49,975,000 02/27/2015 2/27/2015 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1100% 313588CN3 49,972,042  03/02/2015 3/2/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1270% 3133ECHIJ6 49,994,655 09/22/2014 3/11/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1300% 3133ECT46 24,998,552 09/02/2014 3/26/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1700% 3133ECKK9 25,000,000 09/02/2014 4/1/2015 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1200% 313588DU6 49,964,500  04/01/2015 4/1/2015 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1200% 313588DU6 49,964,500  04/01/2015 4/1/2015 Government Agency
25,000,000 Agency Discount Notes, FNMA, 0.1200% 313588DU6 24,982,250  04/01/2015 4/1/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1300% 3133ECPC2 24,997,280  09/02/2014 4/13/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1150% 313396EJ8 49,963,743  04/15/2015 4/15/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1300% 3133ECSJ4 24,998,194  09/02/2014 5/18/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1500% 3133ECXT6 24,998,166  09/03/2014 5/21/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1300% 3133ECTS87 49,992,604  09/02/2014 5/28/2015 Government Agency
25,000,000  Agency Discount Notes, FNMA, 0.1400% 313588GH2 24,973,361  06/01/2015 6/1/2015 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.1400% 313588GH2 49,946,722  06/01/2015 6/1/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1300% 3133ECRS89 49,988,696  09/02/2014 6/5/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1500% 313396GT4 49,940,833  06/11/2015 6/11/2015 Government Agency

568,408,615 1B Bank Deposit, US Bank, 0.0500% 523-144383 568,408,615  09/02/2014 Bank Deposits

280,720,371  IB Bank Deposit, Key Bank, 0.1000% 523-16378 280,720,371  09/02/2014 Bank Deposits
40,356,459 NOW accounts, Union Bank\Frontier Bank, 0.2000% 523-16950 40,356,459  09/02/2014 Bank Deposits
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2,583,708  IB Bank Deposit, Coastal Community Bank, 0.5000% 523-17486 2,583,708  09/02/2014 Bank Deposits
61,604,516 NOW accounts, EastWest Bank, 0.1450% 523-18461 61,604,516 09/02/2014 Bank Deposits
346,162,974 1B Bank Deposit, Umpqua Bank, 0.2500% 523-21425 346,162,974  09/02/2014 Bank Deposits
50,040,906 1B Bank Deposit, Washington Federal, 0.2000% 523-25454 50,040,906  09/02/2014 Bank Deposits
25,000,000  Agency Discount Notes, FHLMC, 0.1500% 313396HX4 24,967,500  07/09/2015 7/9/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1700% 3133ECVWI1 24,997,678  09/02/2014 8/5/2015 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1700% 3133ECVWI1 24,997,678  09/02/2014 8/5/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1700% 313396KP7 49,916,889  08/18/2015 8/18/2015 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.2000% 313383WHO 49,987,754  09/02/2014 8/19/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1600% 3133ED3F7 49,994,494  09/02/2014 10/1/2015 Government Agency
50,000,000 3Agency Floating Rate Notes, FHLB, 0.2100% 3130A06V7 49,994,291  09/02/2014 10/1/2015 Government Agency
43,595,000 4Agency Variable Rate Notes, FFCB, 0.1600% 3133ED3F7 43,597,366  09/02/2014 10/1/2015 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.1500% 3133EDHNS 50,005,834  09/02/2014 10/26/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLMC, 0.1450% 3134G4MZ8 50,000,000 09/02/2014 11/25/2015 Government Agency
25,000,000 3Agency Floating Rate Notes, FFCB, 0.2000% 3133EDAW?2 24,998,432  09/02/2014 12/2/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLB, 0.1700% 3130A0GD6 50,000,000 09/03/2014 12/16/2015 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.1400% 3133ED2F8 49,993,462  09/02/2014 12/18/2015 Government Agency
50,000,000 3Agency Floating Rate Notes, FFCB, 0.2100% 3133ED6AS 50,003,398  09/02/2014 1/4/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLB, 0.1450% 3130A0KT6 49,996,524  09/18/2014 1/15/2016 Government Agency
50,000,000  U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0750% 912828WK2 49,984,191  01/31/2016 1/31/2016 U.S. Treasury FRN
50,000,000  U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0750% 912828WK2 49,982,754  01/31/2016 1/31/2016 U.S. Treasury FRN
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1570% 3133ECP57 50,007,196  09/02/2014 2/10/2016 Government Agency
50,000,000 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0990% 912828D31 50,000,844  04/30/2016 4/30/2016 U.S. Treasury FRN
50,000,000 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0990% 912828D31 50,005,061  04/30/2016 4/30/2016 U.S. Treasury FRN
50,000,000 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0990% 912828D31 50,002,530  04/30/2016 4/30/2016 U.S. Treasury FRN
50,000,000 U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.0990% 912828D31 50,000,843  04/30/2016 4/30/2016 U.S. Treasury FRN
50,000,000 3Agency Floating Rate Notes, FFCB, 0.1700% 3133EDPF3 49,995,355  09/02/2014 7/1/2016 Government Agency
50,000,000  U.S. Treasury Floating Rate Notes, U.S. Treasury, 0.1000% 912828WV8 49,999,042  07/31/2016 7/31/2016 U.S. Treasury FRN
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Current Assets: 9,525,344,548
I WAM: 48 Days
2 WAL: 111 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.



