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200,000,000  Repurchase Agreements, Cantor Fitzgerald, 0.2400% 523-27908 200,000,000  09/01/2015 9/1/2015 Repurchase Agreement
250,000,000  Repurchase Agreements, Jefferies and Company, Inc., 0.2500% 523-27909 250,000,000 09/01/2015 9/1/2015 Repurchase Agreement
500,000,000  Repurchase Agreements, Daiwa Capital Markets, 0.2400% 523-27910 500,000,000  09/01/2015 9/1/2015 Repurchase Agreement
179,494,000  Repurchase Agreements, UBS Warburg, 0.1800% 523-27911 179,494,000  09/01/2015 9/1/2015 Repurchase Agreement
300,000,000  Term Repurchase Agreements, Cantor Fitzgerald, 0.1700% 523-27893 300,000,000  09/03/2015 9/3/2015 Repurchase Agreement
200,000,000  Term Repurchase Agreements, Daiwa Capital Markets, 0.1500% 523-27901 200,000,000  09/04/2015 9/4/2015 Repurchase Agreement
200,000,000  Term Repurchase Agreements, Cantor Fitzgerald, 0.2000% 523-27907 200,000,000  09/08/2015 9/8/2015 Repurchase Agreement
100,000,000  Agency Discount Notes, FNMA, 0.0910% 313384LP2 99,996,368  09/15/2015 9/15/2015 Government Agency
200,000,000  Term Repurchase Agreements, Cantor Fitzgerald, 0.2000% 523-27828 200,000,000  09/15/2015 9/15/2015 Repurchase Agreement
200,000,000  Term Repurchase Agreements, HSBC Securities, Inc., 0.1700% 523-27829 200,000,000  09/15/2015 9/15/2015 Repurchase Agreement
100,000,000  Agency Discount Notes, FHLB, 0.0900% 313384LU1 99,996,000  09/16/2015 9/16/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0910% 313384LU1 99,995,956  09/16/2015 9/16/2015 Government Agency
200,000,000  Agency Discount Notes, FHLB, 0.0850% 313384L720 199,990,083  09/21/2015 9/21/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0850% 313384L720 99,995,042  09/21/2015 9/21/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0870% 313384MB2 49,997,221  09/23/2015 9/23/2015 Government Agency
36,000,000  Agency Discount Notes, FHLB, 0.0850% 313384MB2 35,998,045  09/23/2015 9/23/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0850% 313384MB2 99,994,569  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% 313384MD8 49,997,049  09/25/2015 9/25/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0860% 313384MD8 99,994,028  09/25/2015 9/25/2015 Government Agency
15,000,000  Agency Bullets, FNMA, 0.5000% 3135GONV1 15,004,268  09/28/2015 9/28/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1810% 3133ED3F7 49,999,569  09/01/2015 10/1/2015 Government Agency
50,000,000 3 Agency Floating Rate Notes, FHLB, 0.2100% 3130A06V7 49,999,553 09/01/2015 10/1/2015 Government Agency
43,595,000 4Agency Variable Rate Notes, FFCB, 0.1810% 3133ED3F7 43,595,185  09/01/2015 10/1/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1000% 313384MK2 99,991,389  10/01/2015 10/1/2015 Government Agency
200,000,000  Agency Discount Notes, FHLB, 0.0930% 313384MLO 199,983,467  10/02/2015 10/2/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0900% 313384MLO 99,992,000  10/02/2015 10/2/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1000% 313384MP1 99,990,278  10/05/2015 10/5/2015 Government Agency
47,000,000  Agency Discount Notes, FHLB, 0.0930% 313384MR7 46,995,508  10/07/2015 10/7/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0930% 313384MR7 99,990,442 10/07/2015 10/7/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0940% 313384MT3 49,994,908 10/09/2015 10/9/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.0930% 313384MT3 99,989,925 10/09/2015 10/9/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0900% 313384NA3 49,994,250  10/16/2015 10/16/2015 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.1500% 3133EDHNS 50,000,776  09/01/2015 10/26/2015 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1700% 313396NU3 49,984,889  11/03/2015 11/3/2015 Government Agency
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25,000,000  Agency Discount Notes, FFCB, 0.2700% 313312NV8 24,987,813  11/04/2015 11/4/2015 Government Agency
25,000,000  Agency Discount Notes, FFCB, 0.2700% 313312NV8 24,987,813  11/04/2015 11/4/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1600% 313384NX3 49,985,111 11/06/2015 11/6/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1600% 313384NX3 49,985,111  11/06/2015 11/6/2015 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0880% 912796GP8 49,990,222 11/19/2015 11/19/2015 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1540% 313384PMS5 49,982,675 11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1540% 313384PMS5 49,982,675 11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1530% 313384PMS5 49,982,788 11/20/2015 11/20/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1890% 313384PMS5 99,957,475 11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1890% 313384PM5 49,978,738 11/20/2015 11/20/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLMC, 0.1894% 3134G4MZ8 50,000,000  09/30/2015 11/25/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1890% 313384PS2 49,977,425  11/25/2015 11/25/2015 Government Agency
25,000,000 3 Agency Floating Rate Notes, FFCB, 0.2000% 3133EDAW2 24,999,682  09/01/2015 12/2/2015 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0761% 912796GR4 49,990,065  12/03/2015 12/3/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0760% 912796GR4 49,990,078  12/03/2015 12/3/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0811% 912796FN4 49,988,623  12/10/2015 12/10/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0860% 912796FN4 49,987,936 12/10/2015 12/10/2015 U.S. Treasury Bills
50,000,000 4Agency Variable Rate Notes, FHLB, 0.1910% 3130A0GD6 50,000,000  09/02/2015 12/16/2015 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0925% 912796GTO0 49,986,125  12/17/2015 12/17/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0910% 912796GTO0 49,986,350  12/17/2015 12/17/2015 U.S. Treasury Bills
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.2100% 3133ED2F8 49,998,497  09/01/2015 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 49,987,701  12/24/2015 12/24/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0771% 912796GU7 49,987,686  12/24/2015 12/24/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1850% 912796GU7 49,970,451  12/24/2015 12/24/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1955% 912796GU7 49,968,774  12/24/2015 12/24/2015 U.S. Treasury Bills
100,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1100% 912796GV5 99,962,722 12/31/2015 12/31/2015 U.S. Treasury Bills
100,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1100% 912796GV5 99,962,722 12/31/2015 12/31/2015 U.S. Treasury Bills
100,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1100% 912796GV5 99,962,722 12/31/2015 12/31/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1150% 912796GV5 49,980,514  12/31/2015 12/31/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1360% 912796GV5 49,976,956  12/31/2015 12/31/2015 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1350% 912796GV5 49,977,125  12/31/2015 12/31/2015 U.S. Treasury Bills
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.2100% 3133ED6AS 50,000,872  09/01/2015 1/4/2016 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.2232% 313588RK3 49,961,194  01/05/2016 1/5/2016 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.2232% 313588RK3 49,961,194  01/05/2016 1/5/2016 Government Agency
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50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0830% 912796FP9 49,985,129 01/07/2016 1/7/2016 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0820% 912796FP9 49,985,308  01/07/2016 1/7/2016 U.S. Treasury Bills
41,760,000  Certificate of Deposit - TCD, Office of the State Treasurer, 0.3900% 523-27669 41,760,000 01/11/2016 1/11/2016 Certificate of Deposit - TCD
50,000,000  Agency Discount Notes, FHLMC, 0.2232% 313396RR6 49,959,361  01/11/2016 1/11/2016 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.2232% 313396RR6 49,959,361  01/11/2016 1/11/2016 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.0911% 912796GX1 49,982,792 01/14/2016 1/14/2016 U.S. Treasury Bills
100,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1010% 912796GX1 99,961,845  01/14/2016 1/14/2016 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1010% 912796GX1 49,980,922 01/14/2016 1/14/2016 U.S. Treasury Bills
50,000,000 4Agency Variable Rate Notes, FHLB, 0.1880% 3130A0KT6 49,999,051  09/21/2015 1/15/2016 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1260% 912796GY9 49,974,975  01/21/2016 1/21/2016 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1270% 912796GY9 49,974,776 01/21/2016 1/21/2016 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1425% 912796GZ6 49,970,312 01/28/2016 1/28/2016 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1610% 912796FV6 49,964,893 02/04/2016 2/4/2016 U.S. Treasury Bills
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1915% 3133ECP57 50,002,222  09/17/2015 2/10/2016 Government Agency
25,000,000  Agency Discount Notes, FHLB, 0.3000% 313384SZ3 24,965,625  02/12/2016 2/12/2016 Government Agency
25,000,000  Agency Discount Notes, FHLB, 0.3000% 313384SZ3 24,965,625  02/12/2016 2/12/2016 Government Agency
25,000,000  Agency Discount Notes, FHLB, 0.3000% 313384SZ3 24,965,625  02/12/2016 2/12/2016 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.2640% 313396TK9 49,936,806  02/22/2016 2/22/2016 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.2010% 912796HD4 49,950,308  02/25/2016 2/25/2016 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.2010% 912796HD4 49,950,308  02/25/2016 2/25/2016 U.S. Treasury Bills
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1310% 3133EDNR9 49,993,678  09/01/2015 4/18/2016 Government Agency
453 1B Bank Deposit, US Bank, 0.0500% 523-14483 453 09/01/2015 Bank Deposits
341,344,722 1B Bank Deposit, Key Bank, 0.2000% 523-16378 341,344,722 09/01/2015 Bank Deposits
40,437,252  NOW accounts, Union Bank\Frontier Bank, 0.2000% 523-16950 40,437,252 09/01/2015 Bank Deposits
61,693,907 NOW accounts, EastWest Bank, 0.1450% 523-18461 61,693,907  09/01/2015 Bank Deposits
317,177,344 1B Bank Deposit, Umpqua Bank, 0.2500% 523-21425 317,177,344 09/01/2015 Bank Deposits
100,245,081 1B Bank Deposit, Washington Federal, 0.1500% 523-25454 100,245,081  09/01/2015 Bank Deposits
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.1700% 3133EDPF3 49,997,886  09/01/2015 7/1/2016 Government Agency
25,000,000 3 Agency Floating Rate Notes, FFCB, 0.1700% 3133EDPF3 24,987,246  09/01/2015 7/1/2016 Government Agency
60,011,673 1B Bank Deposit, Heritage Bank, 0.2000% 523-27328 60,011,673  09/01/2015 Bank Deposits
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1610% 3133EDU75 49,994,974  09/01/2015 9/2/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1854% 3133EDZL9 50,000,000  09/01/2015 10/24/2016 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1904% 3133EEKH2 24,996,817  09/28/2015 11/22/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1695% 3133EEDE7 49,993,604  09/08/2015 12/1/2016 Government Agency

50,000,000 4Agency Variable Rate Notes, FFCB, 0.1895% 3133EEFNS 49,988,931  09/08/2015 12/1/2016 Government Agency
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50,000,000 4Agency Variable Rate Notes, FFCB, 0.2280% 3133EDKA9 50,020,433  09/03/2015 12/28/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLMC, 0.1984% 3134G5Z732 49,993,007  09/17/2015 1/13/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FNMA, 0.2144% 3135G0B44 49,992,825  09/30/2015 1/26/2017 Government Agency
40,000,000 4Agency Variable Rate Notes, FFCB, 0.2110% 3133EDZM7 39,987,442  09/01/2015 3/27/2017 Government Agency
30,000,000 4Agency Variable Rate Notes, FFCB, 0.1910% 3133EDWMO 29,980,956  09/08/2015 4/3/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1807% 3133EEWW6 49,995,957  09/10/2015 4/6/2017 Government Agency
40,000,000 4Agency Variable Rate Notes, FFCB, 0.2476% 3133EDJX1 40,033,241  09/24/2015 4/17/2017 Government Agency
48,900,000 4Agency Variable Rate Notes, FFCB, 0.2110% 3133EERF9 48,883,607  09/01/2015 4/27/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.2276% 3133EDV25 50,026,186  09/28/2015 5/15/2017 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.1900% 3133EE4L1 49,991,266  09/01/2015 5/22/2017 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.2300% 3133EDYW6 50,008,923  09/01/2015 5/30/2017 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.2500% 3133EDUS9 50,027,036  09/01/2015 6/12/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1740% 3133EEK82 49,984,385  09/14/2015 6/14/2017 Government Agency
51,400,000 3 Agency Floating Rate Notes, FFCB, 0.2100% 3133EETL4 51,390,291  09/01/2015 7/13/2017 Government Agency
25,000,000 3 Agency Floating Rate Notes, FFCB, 0.2200% 3133EFALI 24,995,005  09/01/2015 8/21/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1870% 3133EFAK3 49,994,909  09/21/2015 8/21/2017 Government Agency

Current Assets: 9,095,559,433

1
2

! WAM = Weighted average maturity, calculated using the Effective maturity

2 WAL = Weighted average life, calculated using Final maturity

WAM: 41 Days
WAL: 108 Days

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

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



