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300,000,000  Term Repurchase Agreements, Daiwa Capital Markets, 0.1100% 523-28192 300,000,000  11/02/2015 11/2/2015 Repurchase Agreement
300,000,000  Repurchase Agreements, Cantor Fitzgerald, 0.0900% 523-28235 300,000,000  11/02/2015 11/2/2015 Repurchase Agreement
150,000,000  Repurchase Agreements, Daiwa Capital Markets, 0.0500% 523-28236 150,000,000  11/02/2015 11/2/2015 Repurchase Agreement
750,000,000  Repurchase Agreements, Jefferies and Company, Inc., 0.0900% 523-28237 750,000,000  11/02/2015 11/2/2015 Repurchase Agreement
700,000,000  Repurchase Agreements, Daiwa Capital Markets, 0.1000% 523-28238 700,000,000  11/02/2015 11/2/2015 Repurchase Agreement
100,000,000  Repurchase Agreements, UBS Warburg, 0.0700% 523-28239 100,000,000  11/02/2015 11/2/2015 Repurchase Agreement
300,000,000  Term Repurchase Agreements, Jefteries and Company, Inc., 0.1200% 523-28200 300,000,000  11/03/2015 11/3/2015 Repurchase Agreement
200,000,000  Term Repurchase Agreements, HSBC Securities, Inc., 0.0700% 523-28211 200,000,000  11/04/2015 11/4/2015 Repurchase Agreement
400,000,000  Term Repurchase Agreements, Societe Generale, 0.0800% 523-28212 400,000,000  11/04/2015 11/4/2015 Repurchase Agreement
400,000,000  Term Repurchase Agreements, Daiwa Capital Markets, 0.1200% 523-28225 400,000,000  11/05/2015 11/5/2015 Repurchase Agreement
300,000,000  Term Repurchase Agreements, Cantor Fitzgerald, 0.1300% 523-28234 300,000,000  11/06/2015 11/6/2015 Repurchase Agreement
400,000,000  Term Repurchase Agreements, Cantor Fitzgerald, 0.1600% 523-28131 400,000,000  11/16/2015 11/16/2015 Repurchase Agreement
100,000,000  Agency Discount Notes, FHLB, 0.1180% 313384PK9 99,994,100  11/18/2015 11/18/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1180% 313384PK9 99,994,100  11/18/2015 11/18/2015 Government Agency
200,000,000  Agency Discount Notes, FHLB, 0.1150% 313384PK9 199,988,500  11/18/2015 11/18/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1100% 313384PK9 99,994,500  11/18/2015 11/18/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1540% 313384PMS5 49,995,722 11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1540% 313384PMS5 49,995,722 11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1530% 313384PMS5 49,995,750  11/20/2015 11/20/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1890% 313384PMS5 99,989,500  11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1890% 313384PMS5 49,994,750  11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1070% 313384PM5 49,997,028 11/20/2015 11/20/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1070% 313384PM5 99,994,056  11/20/2015 11/20/2015 Government Agency
50,000,000  Agency Bullets, FHLMC, 0.1870% 3134G4MZ8 50,000,000  11/25/2015 11/25/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1890% 313384PS2 49,993,438  11/25/2015 11/25/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.0850% 313384PU7 49,996,813  11/27/2015 11/27/2015 Government Agency
25,000,000 3 Agency Floating Rate Notes, FFCB, 0.2000% 3133EDAW2 24,999,890  11/02/2015 12/2/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.2080% 313384QG7 99,977,467  12/09/2015 12/9/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.2250% 313384QJ1 99,974,375  12/11/2015 12/11/2015 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLB, 0.1600% 3130A0GD6 50,000,000  11/04/2015 12/16/2015 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.1400% 3133ED2F8 49,999,338 11/02/2015 12/18/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1500% 313384QU6 99,978,750  12/21/2015 12/21/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1600% 313384QW2 99,976,444  12/23/2015 12/23/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1600% 313384QW2 99,976,444  12/23/2015 12/23/2015 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1600% 313384QW2 49,988,222 12/23/2015 12/23/2015 Government Agency
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100,000,000  Agency Discount Notes, FHLB, 0.1550% 313384QW2 99,977,181  12/23/2015 12/23/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1550% 313384QW2 99,977,181 12/23/2015 12/23/2015 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1500% 313384RB7 99,975,833  12/28/2015 12/28/2015 Government Agency
135,000,000  Agency Discount Notes, FHLB, 0.1450% 313384RB7 134,968,463 12/28/2015 12/28/2015 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.2100% 3133ED6AS 50,000,450  11/02/2015 1/4/2016 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.2232% 313588RK3 49,979,833  01/05/2016 1/5/2016 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.2232% 313588RK3 49,979,833  01/05/2016 1/5/2016 Government Agency
39,585,000  Certificate of Deposit - TCD, Office of the State Treasurer, 0.3900% 523-27669 39,585,000 01/11/2016 1/11/2016 Certificate of Deposit - TCD
50,000,000  Agency Discount Notes, FHLMC, 0.2232% 313396RR6 49,978,000 01/11/2016 1/11/2016 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.2232% 313396RR6 49,978,000 01/11/2016 1/11/2016 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1000% 313384RS0 99,979,722 01/12/2016 1/12/2016 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.2300% 313396RT2 49,976,361  01/13/2016 1/13/2016 Government Agency
100,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1010% 912796GX1 99,978,958  01/14/2016 1/14/2016 U.S. Treasury Bills
50,000,000 4Agency Variable Rate Notes, FHLB, 0.1860% 3130A0KT6 49,999,474  11/15/2015 1/15/2016 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SA8 99,973,000  01/20/2016 1/20/2016 Government Agency
150,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SA8 149,959,500  01/20/2016 1/20/2016 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1270% 912796GY9 49,985,536 01/21/2016 1/21/2016 U.S. Treasury Bills
100,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SC4 99,972,333 01/22/2016 1/22/2016 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SC4 99,972,333 01/22/2016 1/22/2016 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SC4 99,972,333 01/22/2016 1/22/2016 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.2500% 313396SG9Y 49,969,792  01/26/2016 1/26/2016 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SG5 49,985,500  01/26/2016 1/26/2016 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SG5 49,985,500  01/26/2016 1/26/2016 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SG5 49,985,500  01/26/2016 1/26/2016 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SG5 49,985,500  01/26/2016 1/26/2016 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.1200% 313384SG5 49,985,500  01/26/2016 1/26/2016 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1230% 313384SH3 99,969,933  01/27/2016 1/27/2016 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1230% 313384SH3 99,969,933 01/27/2016 1/27/2016 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1425% 912796GZ6 49,982,385  01/28/2016 1/28/2016 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLMC, 0.1700% 313396SK0 49,978,750  01/29/2016 1/29/2016 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.1700% 313396SK0 49,978,750  01/29/2016 1/29/2016 Government Agency
50,000,000  Agency Discount Notes, FNMA, 0.2600% 313588SP1 49,966,056  02/02/2016 2/2/2016 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.1610% 912796FV6 49,978,533 02/04/2016 2/4/2016 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1300% 313384SS9 49,982,486  02/05/2016 2/5/2016 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.1300% 313384SV2 99,963,889  02/08/2016 2/8/2016 Government Agency
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50,000,000 4Agency Variable Rate Notes, FFCB, 0.1955% 3133ECP57 50,001,390  11/10/2015 2/10/2016 Government Agency
25,000,000  Agency Discount Notes, FHLB, 0.3000% 313384SZ3 24,978,333  02/12/2016 2/12/2016 Government Agency
25,000,000  Agency Discount Notes, FHLB, 0.3000% 313384SZ3 24,978,333  02/12/2016 2/12/2016 Government Agency
25,000,000  Agency Discount Notes, FHLB, 0.3000% 313384SZ3 24,978,333 02/12/2016 2/12/2016 Government Agency
50,000,000  Agency Discount Notes, FHLMC, 0.2640% 313396TK9 49,958,833 02/22/2016 2/22/2016 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.2010% 912796HD4 49,967,337 02/25/2016 2/25/2016 U.S. Treasury Bills
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.2010% 912796HD4 49,967,337 02/25/2016 2/25/2016 U.S. Treasury Bills
50,000,000  Agency Discount Notes, FHLB, 0.1700% 313384TS8 49,971,431  02/29/2016 2/29/2016 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.2705% 912796FZ7 49,953,414  03/03/2016 3/3/2016 U.S. Treasury Bills
100,000,000  Agency Discount Notes, FHLB, 0.2500% 313384VN6 99,885,417  04/13/2016 4/13/2016 Government Agency
100,000,000  Agency Discount Notes, FHLB, 0.2500% 313384VQ9 99,884,028  04/15/2016 4/15/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1000% 3133EDNR9 49,995,348  11/03/2015 4/18/2016 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.2500% 313384VVS8 49,940,278  04/20/2016 4/20/2016 Government Agency
79,000,000  Agency Discount Notes, FHLB, 0.2590% 313384VV8 78,902,242  04/20/2016 4/20/2016 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.2500% 313384VX4 49,939,583  04/22/2016 4/22/2016 Government Agency
50,000,000  Agency Discount Notes, FHLB, 0.2500% 313384VX4 49,939,583 04/22/2016 4/22/2016 Government Agency
50,000,000  U.S. Treasury Bills, U.S. Treasury, 0.2110% 912796GH6 49,947,250  04/28/2016 4/28/2016 U.S. Treasury Bills
77,486,568  IB Bank Deposit, US Bank, 0.0500% 523-14483 77,486,568  11/02/2015 Bank Deposits
341,458,834 1B Bank Deposit, Key Bank, 0.2000% 523-16378 341,458,834  11/02/2015 Bank Deposits
40,450,770  NOW accounts, Union Bank\Frontier Bank, 0.2000% 523-16950 40,450,770  11/02/2015 Bank Deposits
61,708,859  NOW accounts, EastWest Bank, 0.1450% 523-18461 61,708,859  11/02/2015 Bank Deposits
317,308,076 1B Bank Deposit, Umpqua Bank, 0.2500% 523-21425 317,308,076  11/02/2015 Bank Deposits
100,267,536 1B Bank Deposit, Washington Federal, 0.1500% 523-25454 100,267,536 11/02/2015 Bank Deposits
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.1700% 3133EDPF3 49,998,309  11/02/2015 7/1/2016 Government Agency
25,000,000 3 Agency Floating Rate Notes, FFCB, 0.1700% 3133EDPF3 24,989,797  11/02/2015 7/1/2016 Government Agency
60,029,598  IB Bank Deposit, Heritage Bank, 0.2000% 523-27328 60,029,598  11/02/2015 Bank Deposits
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1300% 3133EDU75 49,995,807  11/03/2015 9/2/2016 Government Agency
25,000,000  Certificate of Deposit, EastWest Bank, 0.7500% 523-28036 25,000,000  09/23/2016 9/23/2016 Certificate of Deposit
25,000,000  U.S. Treasury Bills, U.S. Treasury, 0.2300% 912796HI1 24,944,417  10/13/2016 10/13/2016 U.S. Treasury Bills
25,000,000  U.S. Treasury Bills, U.S. Treasury, 0.2260% 912796HJ1 24,945,383 10/13/2016 10/13/2016 U.S. Treasury Bills
25,000,000  Agency Bullets, FHLMC, 0.8750% 3137EADSS 25,106,559  10/14/2016 10/14/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1820% 3133EDZL9 50,000,000  11/24/2015 10/24/2016 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.3000% 3133ED6T4 50,002,577 11/02/2015 11/7/2016 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.1865% 3133EEKH2 24,997,249  11/22/2015 11/22/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1730% 3133EEDE7 49,994,456  11/01/2015 12/1/2016 Government Agency
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50,000,000 4Agency Variable Rate Notes, FFCB, 0.1930% 3133EEFNS 49,990,405  11/01/2015 12/1/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.2236% 3133EDKA9 50,017,863  11/28/2015 12/28/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1936% 3133EFFM4 49,997,065  11/28/2015 12/28/2016 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLMC, 0.2018% 3134G5Z732 49,993,859  11/13/2015 1/13/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FNMA, 0.2120% 3135G0B44 49,993,677  11/26/2015 1/26/2017 Government Agency
40,000,000 4Agency Variable Rate Notes, FFCB, 0.1800% 3133EDZM7 39,988,777 11/03/2015 3/27/2017 Government Agency
30,000,000 4Agency Variable Rate Notes, FFCB, 0.1600% 3133EDWMO 29,982,955 11/03/2015 4/3/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1847% 3133EEWW6 49,996,379  11/06/2015 4/6/2017 Government Agency
40,000,000 4Agency Variable Rate Notes, FFCB, 0.2468% 3133EDJX1 40,029,833 11/17/2015 4/17/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FHLMC, 0.1993% 3134G72G5 49,988,749  11/20/2015 4/20/2017 Government Agency
48,900,000 4Agency Variable Rate Notes, FFCB, 0.1800% 3133EERF9 48,885,259  11/03/2015 4/27/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.2257% 3133EDV25 50,023,622  11/15/2015 5/15/2017 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.1900% 3133EE4L1 49,992,112 11/02/2015 5/22/2017 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.2300% 3133EDYW6 50,008,070  11/02/2015 5/30/2017 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.2500% 3133EDUS9 50,024,503  11/02/2015 6/12/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1732% 3133EEK82 49,985,844  11/14/2015 6/14/2017 Government Agency
51,400,000 3 Agency Floating Rate Notes, FFCB, 0.2100% 3133EETL4 51,391,159 11/02/2015 7/13/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FNMA, 0.2090% 3135G0F24 49,990,929  11/16/2015 8/16/2017 Government Agency
25,000,000 3 Agency Floating Rate Notes, FFCB, 0.2200% 3133EFAL1 24,995,428 11/02/2015 8/21/2017 Government Agency
50,000,000 4Agency Variable Rate Notes, FFCB, 0.1810% 3133EFAK3 49,995,340  11/21/2015 8/21/2017 Government Agency
25,000,000 3 Agency Floating Rate Notes, FFCB, 0.2200% 3133EFALIL 24,947,462 11/02/2015 8/21/2017 Government Agency
50,000,000 3 Agency Floating Rate Notes, FFCB, 0.3200% 3133EFDH7 50,000,000  11/02/2015 9/18/2017 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.2065% 3133EFDS3 24,996,409  11/22/2015 9/22/2017 Government Agency
25,000,000 4Agency Variable Rate Notes, FFCB, 0.2068% 3133EFJTS 24,995,060  11/13/2015 10/13/2017 Government Agency

Current Assets: 11,962,595,242

I WAM: 36 Days

2 WAL: 9% Days

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

2 WAL = Weighted average life, calculated using Final maturity

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.



