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Asset Backed AMERICAN EXPRESS CREDIT ACCOUN 3/15/2018 0.68                                                     13,034,000                     13,046,775                        

Asset Backed AMERICAN EXPRESS CREDIT ACCOUN 5/15/2018 0.59                                                     33,163,000                     33,183,525                        

Asset Backed AMERICAN EXPRESS CREDIT ACCOUN 1/15/2020 0.45                                                     11,000,000                     11,014,609                        

Asset Backed AMERICAN EXPRESS CREDIT ACCOUN 1/15/2020 1.26                                                     19,745,000                     19,818,685                        

Asset Backed AMERICAN EXPRESS CREDIT ACCOUN 4/15/2020 1.49                                                     14,500,000                     14,643,301                        

Asset Backed AMERICAN EXPRESS CREDIT ACCOUN 5/15/2020 0.47                                                     10,500,000                     10,500,000                        

Asset Backed BANK OF AMERICA CREDIT CARD TR 9/16/2019 0.45                                                     30,000,000                     29,987,500                        

Asset Backed BANK OF AMERICA CREDIT CARD TR 1/15/2020 0.47                                                     25,000,000                     25,007,617                        

Asset Backed BANK OF AMERICA CREDIT CARD TR 6/15/2020 0.51                                                     13,000,000                     13,000,000                        

Asset Backed BANK OF AMERICA CREDIT CARD TR 9/15/2020 1.36                                                     26,000,000                     25,996,881                        

Asset Backed BARCLAYS DRYROCK ISSUANCE TRUS 12/16/2019 0.54                                                     7,125,000                        7,130,566                          

Asset Backed BARCLAYS DRYROCK ISSUANCE TRUS 3/16/2020 0.52                                                     10,000,000                     9,987,891                          

Asset Backed BARCLAYS DRYROCK ISSUANCE TRUS 9/15/2020 0.57                                                     10,500,000                     10,500,000                        

Asset Backed CAPITAL ONE MULTI ASSET EXECUT 2/15/2019 0.36                                                     20,000,000                     19,980,469                        

Asset Backed CAPITAL ONE MULTI ASSET EXECUT 11/15/2019 0.48                                                     10,000,000                     10,000,000                        

Asset Backed CAPITAL ONE MULTI ASSET EXECUT 1/15/2020 1.26                                                     18,000,000                     18,035,391                        

Asset Backed CAPITAL ONE MULTI ASSET EXECUT 1/15/2021 1.39                                                     30,000,000                     29,995,692                        

Asset Backed CHASE ISSUANCE TRUST 6/15/2017 0.79                                                     136,210,000                   136,306,019                     

Asset Backed CHASE ISSUANCE TRUST 8/15/2017 0.59                                                     8,000,000                        8,004,375                          

Asset Backed CHASE ISSUANCE TRUST 5/15/2018 0.38                                                     8,500,000                        8,498,242                          

Asset Backed CHASE ISSUANCE TRUST 10/15/2018 1.01                                                     10,000,000                     10,020,313                        

Asset Backed CHASE ISSUANCE TRUST 11/15/2018 0.43                                                     18,000,000                     18,000,000                        

Asset Backed CHASE ISSUANCE TRUST 4/15/2019 0.23                                                     8,965,000                        8,931,381                          

Asset Backed CHASE ISSUANCE TRUST 4/15/2019 0.43                                                     28,600,000                     28,600,000                        

Asset Backed CHASE ISSUANCE TRUST 2/18/2020 0.50                                                     13,000,000                     13,000,000                        

Asset Backed CHASE ISSUANCE TRUST 2/18/2020 1.59                                                     28,000,000                     28,036,845                        

Asset Backed CHASE ISSUANCE TRUST 4/15/2020 1.35                                                     5,000,000                        4,999,119                          

Asset Backed CITIBANK CREDIT CARD ISSUANCE 3/15/2018 5.30                                                     22,512,000                     23,505,144                        

Asset Backed CITIBANK CREDIT CARD ISSUANCE 5/9/2018 0.38                                                     15,000,000                     15,005,273                        

Asset Backed CITIBANK CREDIT CARD ISSUANCE 7/23/2018 1.11                                                     26,370,000                     26,489,007                        

Asset Backed CITIBANK CREDIT CARD ISSUANCE 9/7/2018 1.32                                                     11,000,000                     11,080,781                        

Asset Backed CITIBANK CREDIT CARD ISSUANCE 12/17/2018 0.32                                                     20,000,000                     19,954,688                        

Asset Backed CNH EQUIPMENT TRUST 6/15/2017 0.49                                                     3,685,841                        3,685,841                          

Asset Backed CNH EQUIPMENT TRUST 8/15/2017 0.48                                                     5,764,077                        5,756,872                          

Asset Backed CNH EQUIPMENT TRUST 9/15/2017 1.29                                                     6,304,813                        6,325,008                          

Asset Backed CNH EQUIPMENT TRUST 12/15/2017 0.57                                                     10,024,546                     10,025,721                        

Asset Backed CNH EQUIPMENT TRUST 4/16/2018 0.65                                                     3,579,102                        3,578,263                          

Asset Backed CNH EQUIPMENT TRUST 6/15/2018 0.84                                                     6,000,000                        5,999,711                          

Asset Backed CNH EQUIPMENT TRUST 5/15/2019 0.84                                                     15,000,000                     14,946,094                        

Asset Backed CNH EQUIPMENT TRUST 4/15/2020 1.30                                                     8,000,000                        7,999,725                          

Asset Backed CNH EQUIPMENT TRUST 6/15/2020 1.16                                                     15,630,000                     15,679,632                        

Asset Backed DISCOVER CARD EXECUTION NOTE T 11/15/2017 0.86                                                     16,175,000                     16,181,362                        

Asset Backed DISCOVER CARD EXECUTION NOTE T 8/15/2018 0.69                                                     12,500,000                     12,507,461                        

Asset Backed DISCOVER CARD EXECUTION NOTE T 4/15/2019 1.04                                                     10,050,000                     10,073,555                        

Asset Backed DISCOVER CARD EXECUTION NOTE T 8/15/2019 0.46                                                     10,000,000                     10,005,078                        

Asset Backed DISCOVER CARD EXECUTION NOTE T 8/17/2020 0.53                                                     11,000,000                     11,000,000                        

Asset Backed FORD CREDIT AUTO OWNER TRUST 4/15/2016 0.32                                                     7,922,364                        7,922,364                          

Asset Backed FORD CREDIT AUTO OWNER TRUST 8/15/2017 0.61                                                     25,000,000                     24,999,160                        
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Asset Backed FORD CREDIT AUTO OWNER TRUST 10/15/2017 0.57                                                     29,442,825                     29,443,208                        

Asset Backed FORD CREDIT AUTO OWNER TRUST 1/15/2018 0.81                                                     3,500,000                        3,499,977                          

Asset Backed FORD CREDIT AUTO OWNER TRUST 9/15/2019 1.28                                                     3,500,000                        3,499,721                          

Asset Backed GE CAPITAL CREDIT CARD MASTER 3/15/2021 1.35                                                     15,000,000                     14,966,016                        

Asset Backed GE EQUIPMENT MIDTICKET LLC 5/23/2016 0.60                                                     3,508,774                        3,509,871                          

Asset Backed GE EQUIPMENT TRANSPORTATION LL 11/24/2017 0.89                                                     4,500,000                        4,499,516                          

Asset Backed HONDA AUTO RECEIVABLES OWNER T 12/15/2015 0.22                                                     9,767,624                        9,767,624                          

Asset Backed HONDA AUTO RECEIVABLES OWNER T 2/16/2016 0.24                                                     11,502,440                     11,502,440                        

Asset Backed HONDA AUTO RECEIVABLES OWNER T 9/21/2016 0.41                                                     5,050,714                        5,047,755                          

Asset Backed HONDA AUTO RECEIVABLES OWNER T 12/15/2016 0.48                                                     29,980,000                     29,956,578                        

Asset Backed HONDA AUTO RECEIVABLES OWNER T 1/17/2017 0.58                                                     6,000,000                        5,999,983                          

Asset Backed HONDA AUTO RECEIVABLES OWNER T 5/15/2017 0.77                                                     18,512,228                     18,533,353                        

Asset Backed HONDA AUTO RECEIVABLES OWNER T 6/15/2017 0.70                                                     9,000,000                        8,999,530                          

Asset Backed HONDA AUTO RECEIVABLES OWNER T 11/21/2017 0.67                                                     10,000,000                     9,992,969                          

Asset Backed HONDA AUTO RECEIVABLES OWNER T 10/15/2018 0.74                                                     21,736,500                     21,767,531                        

Asset Backed HONDA AUTO RECEIVABLES OWNER T 12/18/2018 0.66                                                     10,000,000                     10,006,641                        

Asset Backed HONDA AUTO RECEIVABLES OWNER T 3/21/2019 0.62                                                     5,270,000                        5,268,765                          

Asset Backed HYUNDAI AUTO RECEIVABLES TRUST 4/15/2016 0.33                                                     9,500,000                        9,500,000                          

Asset Backed HYUNDAI AUTO RECEIVABLES TRUST 4/16/2018 0.68                                                     9,000,000                        9,000,000                          

Asset Backed JOHN DEERE OWNER TRUST 4/1/2016 0.27                                                     11,591,216                     11,591,216                        

Asset Backed JOHN DEERE OWNER TRUST 7/15/2016 0.53                                                     5,440,788                        5,443,339                          

Asset Backed JOHN DEERE OWNER TRUST 7/17/2017 0.54                                                     9,000,000                        8,998,242                          

Asset Backed JOHN DEERE OWNER TRUST 8/15/2017 0.87                                                     8,351,335                        8,364,058                          

Asset Backed JOHN DEERE OWNER TRUST 2/15/2018 0.87                                                     7,500,000                        7,499,517                          

Asset Backed JOHN DEERE OWNER TRUST 6/17/2019 1.32                                                     7,000,000                        6,999,444                          

Asset Backed NISSAN AUTO RECEIVABLES OWN TR 12/15/2015 0.23                                                     2,578,624                        2,578,624                          

Asset Backed NISSAN AUTO RECEIVABLES OWNER 4/15/2016 0.35                                                     25,000,000                     25,000,000                        

Asset Backed NISSAN AUTO RECEIVABLES OWNER 6/15/2017 0.60                                                     7,500,000                        7,499,597                          

Asset Backed NISSAN AUTO RECEIVABLES OWNER 9/15/2017 0.67                                                     22,500,000                     22,498,866                        

Asset Backed NISSAN AUTO RECEIVABLES OWNER 11/15/2017 0.84                                                     18,502,212                     18,526,756                        

Asset Backed NISSAN AUTO RECEIVABLES OWNER 7/16/2018 1.00                                                     3,380,000                        3,387,790                          

Asset Backed NISSAN AUTO RECEIVABLES OWNER 8/15/2018 0.72                                                     30,000,000                     29,985,938                        

Asset Backed NISSAN MASTER OWNER TRUST RECE 5/15/2017 0.65                                                     11,635,000                     11,637,272                        

Asset Backed TOYOTA AUTO RECEIVABLES OWNER 12/15/2016 0.40                                                     6,864,441                        6,859,882                          

Asset Backed TOYOTA AUTO RECEIVABLES OWNER 7/17/2017 0.71                                                     3,750,000                        3,749,964                          

Asset Backed TOYOTA AUTO RECEIVABLES OWNER 2/15/2019 1.12                                                     14,500,000                     14,497,808                        

Asset Backed TOYOTA AUTO RECEIVABLES OWNER 4/15/2020 1.44                                                     15,000,000                     15,063,281                        

Asset Backed VOLKSWAGEN AUTO LOAN ENHANCED 8/21/2017 0.56                                                     10,885,703                     10,875,497                        

Commercial Paper BANK TOKYO MIT UFJ NY 5/1/2015 0.16                                                     15,000,000                     14,998,867                        

Commercial Paper BANK TOKYO MIT UFJ NY 5/1/2015 0.17                                                     50,000,000                     49,994,664                        

Commercial Paper BANK TOKYO MIT UFJ NY 5/7/2015 0.14                                                     50,000,000                     49,998,639                        

Commercial Paper BNP PARIBAS NEW YORK 5/1/2015 0.12                                                     25,000,000                     24,998,750                        

Commercial Paper CREDIT AGRICOLE 5/1/2015 0.12                                                     13,915,000                     13,914,907                        

Commercial Paper NATIXIS  NY 5/1/2015 0.13                                                     25,000,000                     24,999,097                        

Commercial Paper NSTAR ELEC CO 5/8/2015 0.17                                                     9,297,000                        9,296,649                          

Corporate ABBEY NATL TREASURY SERV 3/13/2017 0.78                                                     25,000,000                     25,000,000                        

Corporate ABBEY NATL TREASURY SERV 3/13/2017 1.38                                                     16,049,000                     16,068,901                        

Corporate AMERICA MOVIL SAB DE CV 9/12/2016 1.27                                                     79,500,000                     79,532,805                        
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Corporate AMERICAN EXPRESS BK FSB 6/12/2017 0.48                                                     3,250,000                        3,242,493                          

Corporate AMERICAN EXPRESS CREDIT 7/29/2016 0.79                                                     20,000,000                     20,000,000                        

Corporate AMERICAN EXPRESS CREDIT 9/19/2016 2.80                                                     6,863,000                        7,150,422                          

Corporate AMERICAN EXPRESS CREDIT 6/5/2017 0.54                                                     34,050,000                     34,046,946                        

Corporate AMERICAN EXPRESS CREDIT 9/22/2017 0.56                                                     27,345,000                     27,318,885                        

Corporate AMERICAN HONDA FINANCE 5/26/2016 0.64                                                     70,000,000                     70,000,000                        

Corporate AMERICAN HONDA FINANCE 10/7/2016 0.77                                                     38,760,000                     38,825,095                        

Corporate AMERICAN HONDA FINANCE 5/5/2017 0.95                                                     18,000,000                     17,983,620                        

Corporate AMERICAN HONDA FINANCE 7/14/2017 0.45                                                     35,000,000                     35,000,000                        

Corporate AMERICAN HONDA FINANCE 7/14/2017 1.20                                                     15,000,000                     14,978,850                        

Corporate AMERICAN HONDA FINANCE 12/11/2017 0.58                                                     40,000,000                     40,000,000                        

Corporate ANHEUSER BUSCH INBEV FIN 1/27/2017 0.47                                                     21,388,000                     21,385,515                        

Corporate ANHEUSER BUSCH INBEV FIN 1/27/2017 1.13                                                     10,000,000                     9,995,600                          

Corporate ANHEUSER BUSCH INBEV WOR 7/15/2017 1.38                                                     8,510,000                        8,523,629                          

Corporate APPLE INC 5/3/2016 0.30                                                     20,000,000                     19,990,200                        

Corporate APPLE INC 5/5/2017 0.33                                                     44,250,000                     44,244,922                        

Corporate AT+T INC 2/12/2016 0.64                                                     20,000,000                     20,000,000                        

Corporate AUST + NZ BANKING GRP NY 2/12/2016 0.90                                                     10,000,000                     9,989,100                          

Corporate AUST + NZ BANKING GRP NY 6/13/2017 1.25                                                     20,000,000                     19,996,400                        

Corporate BANK OF AMERICA CORP 9/1/2015 3.70                                                     20,885,000                     21,296,852                        

Corporate BANK OF AMERICA CORP 9/30/2015 5.30                                                     14,314,000                     15,658,514                        

Corporate BANK OF AMERICA CORP 10/9/2015 1.50                                                     25,000,000                     25,058,000                        

Corporate BANK OF AMERICA CORP 3/22/2016 1.08                                                     55,000,000                     55,000,000                        

Corporate BANK OF AMERICA CORP 7/12/2016 3.75                                                     21,327,000                     22,513,801                        

Corporate BANK OF AMERICA CORP 11/21/2016 1.35                                                     40,000,000                     39,989,600                        

Corporate BANK OF AMERICA CORP 8/25/2017 0.87                                                     33,500,000                     33,491,015                        

Corporate BANK OF AMERICA CORP 8/25/2017 1.70                                                     15,000,000                     14,988,430                        

Corporate BANK OF AMERICA CORP 1/11/2018 2.00                                                     11,652,000                     11,692,668                        

Corporate BANK OF AMERICA NA 6/15/2016 0.55                                                     23,600,000                     23,434,748                        

Corporate BANK OF AMERICA NA 11/14/2016 0.73                                                     50,000,000                     50,000,000                        

Corporate BANK OF AMERICA NA 11/14/2016 1.13                                                     25,000,000                     24,981,500                        

Corporate BANK OF AMERICA NA 2/14/2017 0.73                                                     30,000,000                     30,000,000                        

Corporate BANK OF AMERICA NA 2/14/2017 1.25                                                     10,000,000                     9,991,200                          

Corporate BANK OF AMERICA NA 5/8/2017 0.68                                                     10,000,000                     9,981,900                          

Corporate BANK OF AMERICA NA 3/26/2018 1.65                                                     25,000,000                     24,965,750                        

Corporate BANK OF MONTREAL 9/11/2015 0.74                                                     50,000,000                     50,000,000                        

Corporate BANK OF MONTREAL 7/15/2016 0.80                                                     25,000,000                     25,000,000                        

Corporate BANK OF MONTREAL 7/14/2017 1.30                                                     10,000,000                     9,999,700                          

Corporate BANK OF MONTREAL 4/10/2018 0.63                                                     5,000,000                        5,000,000                          

Corporate BANK OF MONTREAL 4/10/2018 1.40                                                     8,000,000                        7,994,880                          

Corporate BANK OF NOVA SCOTIA 3/15/2016 0.67                                                     50,000,000                     50,000,000                        

Corporate BANK OF NOVA SCOTIA 7/15/2016 0.80                                                     25,000,000                     25,000,000                        

Corporate BANK OF NOVA SCOTIA 7/15/2016 1.38                                                     10,000,000                     9,990,900                          

Corporate BANK OF NOVA SCOTIA 12/13/2016 0.69                                                     60,000,000                     60,000,000                        

Corporate BANK OF NOVA SCOTIA 3/17/2017 0.80                                                     29,515,000                     29,397,425                        

Corporate BANK OF NOVA SCOTIA 3/27/2017 0.82                                                     50,000,000                     50,000,000                        

Corporate BANK OF NOVA SCOTIA 4/11/2017 1.25                                                     10,000,000                     9,992,100                          

Corporate BANK OF NOVA SCOTIA 7/21/2017 1.30                                                     25,000,000                     24,982,500                        
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Corporate BARCLAYS BANK PLC 11/18/2016 1.05                                                     50,000,000                     50,000,000                        

Corporate BARCLAYS BANK PLC 11/27/2016 0.84                                                     50,000,000                     50,000,000                        

Corporate BARCLAYS BANK PLC 12/9/2016 0.80                                                     8,680,000                        8,694,235                          

Corporate BARCLAYS BANK PLC 4/13/2017 0.69                                                     25,000,000                     25,000,000                        

Corporate BEAR STEARNS COS LLC 11/21/2016 0.65                                                     7,208,000                        7,190,236                          

Corporate BERKSHIRE HATHAWAY FIN 1/10/2017 0.42                                                     35,000,000                     35,012,400                        

Corporate BERKSHIRE HATHAWAY INC 2/11/2016 0.80                                                     7,000,000                        6,999,370                          

Corporate BERKSHIRE HATHAWAY INC 1/31/2017 1.90                                                     15,000,000                     15,372,750                        

Corporate BLACKROCK INC 6/1/2015 1.38                                                     10,000,000                     9,988,500                          

Corporate BNP PARIBAS 2/23/2016 3.60                                                     12,301,000                     12,905,188                        

Corporate BNP PARIBAS 12/12/2016 0.86                                                     35,681,000                     35,804,181                        

Corporate BNP PARIBAS 12/12/2016 1.25                                                     44,965,000                     45,084,903                        

Corporate BNP PARIBAS 3/17/2017 0.75                                                     20,000,000                     20,009,900                        

Corporate BNP PARIBAS 3/17/2017 1.38                                                     10,000,000                     9,998,100                          

Corporate BNP PARIBAS 5/7/2017 0.72                                                     10,000,000                     10,002,700                        

Corporate BOEING CO 10/30/2017 0.40                                                     7,250,000                        7,249,298                          

Corporate BP CAPITAL MARKETS PLC 11/6/2015 0.70                                                     17,630,000                     17,604,568                        

Corporate BP CAPITAL MARKETS PLC 3/11/2016 3.20                                                     20,707,000                     21,960,488                        

Corporate BP CAPITAL MARKETS PLC 11/7/2016 0.68                                                     15,000,000                     15,000,000                        

Corporate BP CAPITAL MARKETS PLC 2/10/2017 0.61                                                     25,000,000                     25,000,000                        

Corporate BP CAPITAL MARKETS PLC 2/13/2018 0.68                                                     20,000,000                     20,000,000                        

Corporate BP CAPITAL MARKETS PLC 2/13/2018 1.67                                                     7,500,000                        7,501,650                          

Corporate BPCE SA 6/23/2017 0.87                                                     30,000,000                     30,000,000                        

Corporate CAPITAL ONE BANK USA NA 11/21/2016 0.81                                                     25,000,000                     25,000,000                        

Corporate CAPITAL ONE BANK USA NA 6/5/2017 1.30                                                     5,590,000                        5,564,286                          

Corporate CAPITAL ONE NA 9/5/2017 1.50                                                     10,000,000                     9,975,300                          

Corporate CAPITAL ONE NA 2/5/2018 0.94                                                     25,000,000                     25,000,000                        

Corporate CATERPILLAR FINANCIAL SE 5/29/2015 1.10                                                     5,000,000                        4,998,400                          

Corporate CATERPILLAR FINANCIAL SE 11/6/2015 0.70                                                     10,000,000                     9,990,800                          

Corporate CATERPILLAR FINANCIAL SE 2/26/2016 0.50                                                     25,000,000                     25,000,000                        

Corporate CATERPILLAR FINANCIAL SE 11/25/2016 1.00                                                     20,000,000                     19,984,200                        

Corporate CATERPILLAR FINANCIAL SE 3/3/2017 0.41                                                     7,000,000                        7,000,000                          

Corporate CATERPILLAR FINANCIAL SE 3/3/2017 0.49                                                     45,000,000                     45,000,000                        

Corporate CATERPILLAR FINANCIAL SE 8/18/2017 1.25                                                     10,000,000                     9,995,000                          

Corporate CHEVRON CORP 6/24/2016 0.89                                                     10,000,000                     10,000,000                        

Corporate CHEVRON CORP 11/15/2017 0.43                                                     31,515,000                     31,516,019                        

Corporate CHEVRON CORP 11/15/2017 1.35                                                     10,000,000                     10,000,000                        

Corporate CHEVRON CORP 3/2/2018 0.43                                                     25,000,000                     25,000,000                        

Corporate CISCO SYSTEMS INC 3/3/2017 0.54                                                     25,000,000                     25,000,000                        

Corporate CITIGROUP INC 12/15/2015 4.59                                                     498,000                           524,728                             

Corporate CITIGROUP INC 1/15/2016 1.25                                                     2,226,000                        2,234,570                          

Corporate CITIGROUP INC 4/1/2016 1.06                                                     49,313,000                     49,380,333                        

Corporate CITIGROUP INC 4/1/2016 1.30                                                     25,000,000                     25,087,375                        

Corporate CITIGROUP INC 7/25/2016 1.24                                                     35,000,000                     35,112,350                        

Corporate CITIGROUP INC 7/25/2016 1.70                                                     12,000,000                     12,158,520                        

Corporate CITIGROUP INC 8/2/2016 5.85                                                     10,000,000                     10,792,300                        

Corporate CITIGROUP INC 11/15/2016 0.94                                                     25,600,000                     25,665,230                        

Corporate CITIGROUP INC 11/15/2016 1.30                                                     47,660,000                     47,687,213                        
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Corporate CITIGROUP INC 1/10/2017 4.45                                                     11,325,000                     12,055,192                        

Corporate CITIGROUP INC 3/10/2017 0.80                                                     56,680,000                     56,691,063                        

Corporate CITIGROUP INC 8/14/2017 0.75                                                     15,000,000                     15,022,950                        

Corporate CITIGROUP INC 8/14/2017 1.55                                                     40,000,000                     39,944,000                        

Corporate CITIGROUP INC 11/24/2017 0.96                                                     33,950,000                     33,944,628                        

Corporate CITIGROUP INC 11/24/2017 1.85                                                     20,000,000                     19,996,000                        

Corporate CITIGROUP INC 2/5/2018 1.80                                                     15,000,000                     14,977,600                        

Corporate CITIGROUP INC 4/27/2018 0.97                                                     25,000,000                     25,000,000                        

Corporate CITIGROUP INC 4/27/2018 1.70                                                     20,000,000                     19,936,600                        

Corporate CNOOC FINANCE 2013 LTD 5/9/2016 1.13                                                     21,150,000                     21,087,733                        

Corporate CNOOC FINANCE 2014 ULC 4/30/2017 1.63                                                     26,646,000                     26,597,201                        

Corporate COMMONWEALTH BK AUSTR NY 3/13/2017 1.13                                                     15,000,000                     14,974,050                        

Corporate COMMONWEALTH BK AUSTR NY 3/12/2018 1.63                                                     15,000,000                     14,981,250                        

Corporate CREDIT SUISSE NEW YORK 3/11/2016 0.57                                                     47,300,000                     47,289,040                        

Corporate CREDIT SUISSE NEW YORK 5/26/2017 0.75                                                     35,000,000                     34,998,650                        

Corporate CREDIT SUISSE NEW YORK 5/26/2017 1.38                                                     11,625,000                     11,601,096                        

Corporate CREDIT SUISSE NEW YORK 1/29/2018 0.97                                                     15,000,000                     15,000,000                        

Corporate CREDIT SUISSE NEW YORK 1/29/2018 1.75                                                     10,000,000                     9,994,200                          

Corporate CREDIT SUISSE NEW YORK 4/27/2018 0.96                                                     10,000,000                     10,000,000                        

Corporate CREDIT SUISSE NEW YORK 4/27/2018 1.70                                                     10,000,000                     9,989,000                          

Corporate CREDIT SUISSE USA INC 3/2/2016 5.38                                                     5,966,000                        6,213,947                          

Corporate DEUTSCHE BANK AG LONDON 2/13/2017 0.87                                                     75,000,000                     75,000,000                        

Corporate DUKE ENERGY FLORIDA INC 11/15/2015 0.65                                                     4,000,000                        3,996,440                          

Corporate DUKE ENERGY INDIANA INC 7/11/2016 0.63                                                     7,000,000                        7,000,000                          

Corporate DUKE ENERGY PROGRESS INC 3/6/2017 0.46                                                     7,000,000                        7,000,000                          

Corporate DUKE ENERGY PROGRESS INC 11/20/2017 0.46                                                     10,000,000                     10,000,000                        

Corporate EBAY INC 7/28/2017 0.48                                                     50,000,000                     50,000,000                        

Corporate FIFTH THIRD BANK 2/26/2016 0.67                                                     70,000,000                     69,982,000                        

Corporate FIFTH THIRD BANK 11/18/2016 0.77                                                     50,000,000                     50,000,000                        

Corporate GENERAL ELEC CAP CORP 7/2/2015 1.30                                                     25,000,000                     25,000,000                        

Corporate GENERAL ELEC CAP CORP 7/2/2015 1.63                                                     25,000,000                     24,978,750                        

Corporate GENERAL ELEC CAP CORP 8/7/2015 0.88                                                     75,000,000                     75,000,000                        

Corporate GENERAL ELEC CAP CORP 9/30/2015 0.92                                                     11,062,000                     11,098,957                        

Corporate GENERAL ELEC CAP CORP 12/11/2015 0.87                                                     57,378,000                     57,760,377                        

Corporate GENERAL ELEC CAP CORP 1/8/2016 5.00                                                     27,200,000                     30,025,280                        

Corporate GENERAL ELEC CAP CORP 1/14/2016 0.51                                                     15,000,000                     15,000,000                        

Corporate GENERAL ELEC CAP CORP 7/12/2016 0.93                                                     85,000,000                     85,024,090                        

Corporate GENERAL ELEC CAP CORP 7/12/2016 1.50                                                     19,579,000                     19,633,544                        

Corporate GENERAL ELEC CAP CORP 1/9/2017 0.55                                                     25,000,000                     25,000,000                        

Corporate GENERAL ELEC CAP CORP 3/20/2017 0.44                                                     5,700,000                        5,668,536                          

Corporate GENERAL ELEC CAP CORP 4/27/2017 2.30                                                     10,000,000                     10,302,000                        

Corporate GENERAL ELEC CAP CORP 5/15/2017 0.54                                                     48,315,000                     48,336,377                        

Corporate GEORGIA POWER COMPANY 8/10/2015 0.75                                                     7,500,000                        7,495,125                          

Corporate GLAXOSMITHKLINE CAP INC 3/18/2016 0.70                                                     10,000,000                     9,936,200                          

Corporate GOLDMAN SACHS GROUP INC 5/3/2015 3.30                                                     24,000,000                     24,698,720                        

Corporate GOLDMAN SACHS GROUP INC 7/22/2015 0.68                                                     54,954,000                     54,311,377                        

Corporate GOLDMAN SACHS GROUP INC 11/23/2015 1.60                                                     15,000,000                     15,083,400                        

Corporate GOLDMAN SACHS GROUP INC 1/15/2016 5.35                                                     7,500,000                        7,759,875                          
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Corporate GOLDMAN SACHS GROUP INC 2/7/2016 3.63                                                     13,034,000                     13,306,020                        

Corporate GOLDMAN SACHS GROUP INC 3/22/2016 0.71                                                     120,332,000                   119,557,834                     

Corporate GOLDMAN SACHS GROUP INC 4/3/2016 0.92                                                     7,785,000                        7,773,323                          

Corporate GOLDMAN SACHS GROUP INC 10/1/2016 5.75                                                     56,635,000                     63,781,163                        

Corporate GOLDMAN SACHS GROUP INC 6/4/2017 0.89                                                     75,000,000                     75,000,000                        

Corporate GOLDMAN SACHS GROUP INC 12/15/2017 1.07                                                     75,000,000                     75,000,000                        

Corporate HARLEY DAVIDSON FINL SER 9/15/2015 1.15                                                     10,000,000                     10,028,817                        

Corporate HSBC FINANCE CORP 6/30/2015 5.00                                                     30,296,000                     30,935,202                        

Corporate HSBC USA INC 6/23/2017 0.56                                                     15,000,000                     15,000,000                        

Corporate HSBC USA INC 11/13/2017 0.60                                                     35,000,000                     35,000,000                        

Corporate IBM CORP 2/5/2016 0.33                                                     10,000,000                     10,000,000                        

Corporate IBM CORP 2/6/2018 0.45                                                     60,000,000                     60,000,000                        

Corporate JOHN DEERE CAPITAL CORP 2/25/2016 0.36                                                     15,000,000                     15,000,000                        

Corporate JOHN DEERE CAPITAL CORP 4/12/2016 0.38                                                     5,000,000                        5,000,000                          

Corporate JOHN DEERE CAPITAL CORP 3/1/2017 0.38                                                     20,000,000                     20,000,000                        

Corporate JP MORGAN CHASE BANK NA 6/2/2017 0.68                                                     13,200,000                     13,203,762                        

Corporate JPMORGAN CHASE + CO 5/1/2015 5.25                                                     2,120,000                        2,126,106                          

Corporate JPMORGAN CHASE + CO 10/15/2015 0.94                                                     65,000,000                     65,000,000                        

Corporate JPMORGAN CHASE + CO 2/26/2016 0.88                                                     110,000,000                   110,217,800                     

Corporate JPMORGAN CHASE + CO 2/26/2016 1.13                                                     10,000,000                     10,022,990                        

Corporate JPMORGAN CHASE + CO 11/18/2016 0.71                                                     60,000,000                     60,000,000                        

Corporate JPMORGAN CHASE + CO 2/15/2017 0.78                                                     75,000,000                     75,000,000                        

Corporate JPMORGAN CHASE + CO 2/15/2017 1.35                                                     10,000,000                     9,995,000                          

Corporate JPMORGAN CHASE + CO 3/1/2018 1.70                                                     15,000,000                     14,996,100                        

Corporate KEY BANK NA 11/25/2016 0.75                                                     25,000,000                     25,000,000                        

Corporate MBNA CORP 6/15/2015 5.00                                                     20,605,000                     22,319,130                        

Corporate MCDONALD S CORP 10/15/2017 5.80                                                     14,320,000                     16,130,764                        

Corporate MERCK + CO INC 5/18/2016 0.45                                                     15,000,000                     15,000,000                        

Corporate MISSISSIPPI POWER CO 10/15/2016 2.35                                                     9,000,000                        9,296,730                          

Corporate MONSANTO CO 11/7/2016 0.46                                                     12,000,000                     12,000,000                        

Corporate MORGAN STANLEY 10/15/2015 0.76                                                     101,511,000                   99,491,464                        

Corporate MORGAN STANLEY 11/2/2015 3.45                                                     7,892,000                        8,158,347                          

Corporate MORGAN STANLEY 2/25/2016 1.51                                                     79,894,000                     79,932,516                        

Corporate MORGAN STANLEY 2/25/2016 1.75                                                     3,000,000                        3,020,520                          

Corporate MORGAN STANLEY 4/29/2016 3.80                                                     11,129,000                     11,457,942                        

Corporate MORGAN STANLEY 6/6/2016 1.11                                                     118,297,000                   118,247,218                     

Corporate MORGAN STANLEY 10/18/2016 0.73                                                     37,500,000                     37,416,913                        

Corporate MORGAN STANLEY 8/28/2017 6.25                                                     9,945,000                        11,145,461                        

Corporate MORGAN STANLEY 1/5/2018 1.88                                                     19,907,000                     19,962,500                        

Corporate NATIONAL AUSTRALIA BANK 10/8/2015 0.77                                                     30,000,000                     30,041,700                        

Corporate NATIONAL AUSTRALIA BK LT 8/7/2015 1.39                                                     10,000,000                     10,000,000                        

Corporate NATIONAL AUSTRALIA BK LT 8/7/2015 1.60                                                     15,000,000                     14,990,400                        

Corporate NATIONAL AUSTRALIA BK LT 7/25/2016 0.83                                                     75,000,000                     75,000,000                        

Corporate NATIONAL BANK OF CANADA 6/26/2015 1.50                                                     12,500,000                     12,469,750                        

Corporate NATIONAL RURAL UTIL COOP 11/23/2016 0.56                                                     50,000,000                     50,000,000                        

Corporate NATIONAL RURAL UTIL COOP 4/24/2017 0.95                                                     6,000,000                        5,996,220                          

Corporate NATIONAL RURAL UTIL COOP 5/12/2017 0.51                                                     25,000,000                     25,000,000                        

Corporate ORACLE CORP 7/7/2017 0.47                                                     64,270,000                     64,270,285                        



Oregon State Treasury

Investment Compliance

Oregon Short Term Fund Holdings

April 30, 2015

 350 Winter St NE

Salem,  OR  97301

Investment Type Security Name Legal Maturity Date Coupon/Discount Rate Par Value Original Cost
Corporate ORACLE CORP 10/15/2017 1.20                                                     15,000,000                     14,940,495                        

Corporate PACCAR FINANCIAL CORP 2/8/2016 0.53                                                     15,000,000                     15,000,000                        

Corporate PACCAR FINANCIAL CORP 5/16/2016 0.75                                                     5,000,000                        4,982,000                          

Corporate PACCAR FINANCIAL CORP 8/16/2016 1.15                                                     20,000,000                     19,980,600                        

Corporate PACCAR FINANCIAL CORP 6/6/2017 0.45                                                     12,650,000                     12,650,089                        

Corporate PACCAR FINANCIAL CORP 3/9/2018 1.45                                                     10,000,000                     9,990,600                          

Corporate PEPSICO INC 2/26/2016 0.47                                                     27,500,000                     27,500,000                        

Corporate PEPSICO INC 4/30/2018 0.45                                                     12,000,000                     12,000,000                        

Corporate PFIZER INC 5/15/2017 0.41                                                     50,000,000                     50,000,000                        

Corporate PHILIP MORRIS INTL INC 11/9/2017 1.25                                                     20,000,000                     19,944,400                        

Corporate PNC BANK NA 11/1/2016 1.15                                                     10,000,000                     10,042,200                        

Corporate PROCTER + GAMBLE CO/THE 11/4/2016 0.33                                                     20,000,000                     20,000,000                        

Corporate ROCKWELL COLLINS INC 12/15/2016 0.62                                                     8,000,000                        8,000,000                          

Corporate ROYAL BANK OF CANADA 11/15/2016 0.51                                                     50,000,000                     49,925,000                        

Corporate ROYAL BANK OF CANADA 1/23/2017 0.61                                                     65,000,000                     65,000,000                        

Corporate ROYAL BANK OF CANADA 1/23/2017 1.20                                                     10,000,000                     10,019,400                        

Corporate ROYAL BANK OF CANADA 6/16/2017 1.25                                                     25,000,000                     24,990,500                        

Corporate ROYAL BANK OF CANADA 10/13/2017 1.40                                                     16,585,000                     16,581,985                        

Corporate SHELL INTERNATIONAL FIN 11/15/2016 0.47                                                     35,000,000                     35,000,000                        

Corporate SHELL INTERNATIONAL FIN 11/15/2016 0.90                                                     50,000,000                     49,938,000                        

Corporate STATE STREET BANK + TRST 12/8/2015 0.46                                                     15,000,000                     14,888,400                        

Corporate STATOIL ASA 11/9/2017 0.46                                                     25,000,000                     24,986,107                        

Corporate STATOIL ASA 11/9/2017 1.25                                                     20,000,000                     19,947,200                        

Corporate SUMITOMO MITSUI BANKING 1/10/2017 0.70                                                     15,000,000                     15,000,000                        

Corporate SUMITOMO MITSUI BANKING 7/11/2017 0.60                                                     9,000,000                        9,000,000                          

Corporate SUMITOMO MITSUI BANKING 7/11/2017 1.35                                                     7,000,000                        6,991,180                          

Corporate TEVA PHARMA FIN II/III 6/15/2015 3.00                                                     42,297,000                     42,472,776                        

Corporate TORONTO DOMINION BANK 9/9/2016 0.72                                                     70,000,000                     70,094,530                        

Corporate TOTAL CAPITAL CANADA LTD 1/15/2016 0.66                                                     25,000,000                     25,000,000                        

Corporate TOTAL CAPITAL INTL SA 8/12/2016 1.00                                                     7,000,000                        6,980,820                          

Corporate TOTAL CAPITAL SA 3/15/2016 2.30                                                     12,672,000                     13,116,787                        

Corporate TOYOTA MOTOR CREDIT CORP 5/17/2016 0.55                                                     30,000,000                     30,000,000                        

Corporate TOYOTA MOTOR CREDIT CORP 9/23/2016 0.38                                                     15,000,000                     15,000,000                        

Corporate TOYOTA MOTOR CREDIT CORP 2/16/2017 0.45                                                     25,000,000                     25,000,000                        

Corporate TOYOTA MOTOR CREDIT CORP 3/5/2017 0.75                                                     57,625,000                     57,605,938                        

Corporate TOYOTA MOTOR CREDIT CORP 5/16/2017 0.46                                                     16,001,000                     16,012,639                        

Corporate TOYOTA MOTOR CREDIT CORP 1/12/2018 0.60                                                     18,000,000                     18,000,000                        

Corporate TOYOTA MOTOR CREDIT CORP 1/12/2018 1.45                                                     5,000,000                        4,993,150                          

Corporate UBS AG STAMFORD CT 9/26/2016 0.77                                                     25,000,000                     25,000,000                        

Corporate UBS AG STAMFORD CT 3/26/2018 0.97                                                     20,000,000                     20,000,000                        

Corporate UBS AG STAMFORD CT 3/26/2018 1.80                                                     15,000,000                     14,987,490                        

Corporate UNILEVER CAPITAL CORP 2/10/2016 2.75                                                     10,000,000                     10,545,900                        

Corporate UNITED TECHNOLOGIES CORP 5/1/2015 4.88                                                     2,250,000                        2,251,980                          

Corporate US BANK NA CINCINNATI 1/30/2017 0.51                                                     30,000,000                     30,000,000                        

Corporate US BANK NA CINCINNATI 1/30/2017 1.10                                                     15,000,000                     14,997,750                        

Corporate US BANK NA CINCINNATI 9/11/2017 1.38                                                     15,000,000                     14,991,600                        

Corporate VERIZON COMMUNICATIONS 9/15/2016 1.80                                                     15,000,000                     15,000,000                        

Corporate VODAFONE GROUP PLC 2/19/2016 0.64                                                     40,000,000                     40,000,000                        
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Corporate WACHOVIA CORP 10/28/2015 0.62                                                     31,529,000                     31,282,562                        

Corporate WACHOVIA CORP 10/15/2016 0.65                                                     7,097,000                        7,087,011                          

Corporate WELLS FARGO + COMPANY 6/26/2015 1.19                                                     90,000,000                     90,000,000                        

Corporate WELLS FARGO + COMPANY 7/1/2015 1.50                                                     10,000,000                     10,136,700                        

Corporate WELLS FARGO + COMPANY 7/20/2016 1.25                                                     25,000,000                     24,976,000                        

Corporate WELLS FARGO + COMPANY 6/2/2017 0.56                                                     28,350,000                     28,322,318                        

Corporate WELLS FARGO BANK NA 3/15/2016 0.60                                                     15,434,000                     15,381,753                        

Corporate WELLS FARGO BANK NA 5/16/2016 0.47                                                     64,144,000                     63,651,008                        

Corporate WELLS FARGO BANK NA 5/16/2016 5.75                                                     6,500,000                        7,247,955                          

Corporate WESTPAC BANKING CORP 9/25/2015 1.03                                                     25,000,000                     25,000,000                        

Corporate WESTPAC BANKING CORP 11/25/2016 0.69                                                     75,000,000                     75,000,000                        

Corporate WESTPAC BANKING CORP 11/25/2016 1.05                                                     20,000,000                     19,987,600                        

Corporate WESTPAC BANKING CORP 5/19/2017 0.59                                                     40,000,000                     40,000,000                        

Corporate WESTPAC BANKING CORP 12/1/2017 0.63                                                     31,000,000                     30,999,200                        

Corporate WESTPAC BANKING CORP 12/1/2017 1.50                                                     20,000,000                     19,998,800                        

Foreign Government BRITISH COLUMBIA PROV OF 6/15/2015 2.85                                                     14,831,000                     15,204,545                        

Foreign Government CANADA GOV T 12/15/2016 8.25                                                     5,000,000                        6,007,200                          

Foreign Government EUROPEAN INVT BNK 5/4/2015 0.11                                                     20,000,000                     19,997,550                        

Foreign Government EUROPEAN INVT BNK 5/26/2015 0.15                                                     20,000,000                     19,993,475                        

Foreign Government EUROPEAN INVT BNK 6/1/2015 0.12                                                     50,000,000                     49,989,000                        

Foreign Government EUROPEAN INVT BNK 6/30/2015 0.14                                                     15,000,000                     14,994,633                        

Foreign Government EXPORT DEVELOPMNT CANADA 5/28/2015 2.25                                                     9,275,000                        9,309,225                          

Foreign Government EXPORT IMPORT BK KOREA 10/20/2016 3.75                                                     20,000,000                     21,321,600                        

Foreign Government EXPORT IMPORT BK KOREA 1/14/2017 1.03                                                     12,000,000                     12,000,000                        

Foreign Government HYDRO QUEBEC 6/30/2016 2.00                                                     25,000,000                     25,797,875                        

Foreign Government ONTARIO (PROVINCE OF) 5/26/2015 0.95                                                     50,000,000                     50,274,750                        

Foreign Government ONTARIO (PROVINCE OF) 5/10/2016 2.30                                                     10,000,000                     10,393,100                        

Foreign Government ONTARIO (PROVINCE OF) 7/22/2016 1.00                                                     135,000,000                   135,146,640                     

Foreign Government PROVINCE OF ONTARIO 5/7/2015 0.11                                                     10,000,000                     9,997,647                          

Municipal CALIFORNIA STATE UNIV 6/4/2015 0.14                                                     13,470,000                     13,470,000                        

Municipal CATHOLIC HLTH INTS 5/1/2015 0.22                                                     25,000,000                     24,990,986                        

Municipal CATHOLIC HLTH INTS 5/11/2015 0.20                                                     15,000,000                     14,996,250                        

Municipal CATHOLIC HLTH INTS 7/7/2015 0.32                                                     15,000,000                     14,989,067                        

Municipal CATHOLIC HLTH INTS 7/28/2015 0.37                                                     15,000,000                     14,986,125                        

Municipal CONNECTICUT ST HSG FIN AUTH HS 11/15/2031 0.14                                                     19,900,000                     19,900,000                        

Municipal DISTRICT COLUMBIA WTR & SWR AU 5/18/2015 0.15                                                     29,200,000                     29,200,000                        

Municipal GULF COAST TX INDL DEV AUTH 11/1/2041 0.11                                                     49,025,000                     49,025,000                        

Municipal HENNEPIN CNTY MN 5/8/2015 0.15                                                     10,000,000                     10,000,000                        

Municipal LOWER NECHES VLY TX AUTH INDL 11/1/2038 0.11                                                     44,085,000                     44,085,000                        

Municipal LOWER NECHES VLY TX AUTH INDL 12/1/2039 0.13                                                     16,400,000                     16,400,000                        

Municipal LOWER NECHES VLY TX AUTH INDL 11/1/2051 0.11                                                     18,485,000                     18,485,000                        

Municipal MECKLENBURG CNTY NC COPS 2/1/2028 0.43                                                     50,000,000                     50,000,000                        

Municipal METROPOLITAN GOVT NSVL 5/13/2015 0.07                                                     12,500,000                     12,498,976                        

Municipal MISSISSIPPI ST BUSINESS FIN CO 12/1/2030 0.11                                                     11,400,000                     11,400,000                        

Municipal MISSISSIPPI ST BUSINESS FIN CO 11/1/2035 0.12                                                     13,700,000                     13,700,000                        

Municipal NEW YORK CITY NY MUNI WTR FINA 6/15/2048 0.13                                                     21,135,000                     21,135,000                        

Municipal NEW YORK CITY NY MUNI WTR FINA 6/15/2050 0.11                                                     20,620,000                     20,620,000                        

Municipal NEW YORK NY 1/1/2036 0.35                                                     15,900,000                     15,900,000                        
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Municipal NORTHWESTERN UNIVERS 6/3/2015 0.12                                                     25,000,000                     24,996,667                        

Municipal PASADENA CA UNIF SCH DIST 11/1/2016 0.94                                                     15,060,000                     15,060,000                        

Municipal RGTS OF UNIV OF CA 6/11/2015 0.12                                                     15,000,000                     14,995,450                        

Municipal RGTS OF UNIV OF CA 6/15/2015 0.13                                                     36,000,000                     35,992,828                        

Municipal SAN FRANCISCO CA CITY + CNTY 5/5/2015 0.15                                                     14,710,000                     14,710,000                        

Municipal SAN FRANCISCO CALIF CITY 5/19/2015 0.15                                                     45,000,000                     45,000,000                        

Municipal SAN FRANCISCO CALIF CITY 6/16/2015 0.18                                                     35,000,000                     35,000,000                        

Municipal SOUTH CAROLINA PUB SVC 5/7/2015 0.13                                                     15,000,000                     15,000,000                        

Municipal SOUTH CAROLINA PUB SVC AUTH 5/18/2015 0.15                                                     16,791,000                     16,791,000                        

Municipal SOUTH CAROLINA ST PUB SVC AUTH 5/27/2015 0.17                                                     20,000,000                     20,000,000                        

Municipal STATE OF CA G.O. 6/18/2015 0.14                                                     20,000,000                     20,000,000                        

Municipal TEXAS DEPT OF COMMER 5/15/2015 0.13                                                     15,000,000                     14,998,483                        

Municipal TEXAS ST PUB FIN AUTH TAXABLE 5/13/2015 0.13                                                     25,000,000                     25,000,000                        

Municipal UNIV OF CALIFORNIA CA REVENUES 5/15/2015 0.53                                                     10,000,000                     10,000,000                        

Municipal UNIV OF CALIFORNIA CA REVENUES 5/15/2016 0.91                                                     7,000,000                        7,000,000                          

Municipal UNIVERSITY TX PERM UNIV FD 5/1/2015 0.12                                                     15,000,000                     15,000,000                        

Municipal UNIVERSITY TX PERM UNIV FD 5/5/2015 0.11                                                     20,000,000                     20,000,000                        

Municipal UNIVERSITY TX PERM UNIV FD 5/12/2015 0.10                                                     15,000,000                     15,000,000                        

Municipal UNIVERSITY TX PERM UNIV FD 6/15/2015 0.13                                                     25,000,000                     25,000,000                        

Municipal UNIVERSITY TX PERM UNIV FD 7/1/2015 0.10                                                     25,000,000                     24,999,612                        

Municipal UNIVERSITY TX PERM UNIV FD 8/3/2015 0.11                                                     25,000,000                     24,995,042                        

Municipal VALDEZ AK MARINE TERMINAL REVE 12/1/2033 0.13                                                     7,215,000                        7,215,000                          

Municipal WALNUT ENERGY CTR AUTH 5/20/2015 0.17                                                     25,000,000                     24,989,257                        

Municipal WISCONSIN ST GEN FUND ANNUAL A 5/1/2016 1.08                                                     5,000,000                        5,025,400                          

Time Certificate of Deposit COLUMBIA COMMUNITY BANK 5/13/2015 0.21                                                     100,000                           100,000                             

Time Certificate of Deposit COLUMBIA COMMUNITY BANK 7/8/2015 0.23                                                     100,000                           100,000                             

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 5/13/2015 0.20                                                     15,000,000                     15,000,000                        

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 6/10/2015 0.19                                                     15,000,000                     15,000,000                        

Time Certificate of Deposit UMPQUA BANK 5/13/2015 0.21                                                     15,000,000                     15,000,000                        

Time Certificate of Deposit UMPQUA BANK 6/10/2015 0.23                                                     15,000,000                     15,000,000                        

Time Certificate of Deposit UMPQUA BANK 7/8/2015 0.23                                                     15,000,000                     15,000,000                        

United States Agency FANNIE DISCOUNT NOTE 5/1/2015 0.05                                                     17,191,000                     17,190,200                        

United States Agency FANNIE DISCOUNT NOTE 5/4/2015 0.03                                                     23,199,000                     23,198,697                        

United States Agency FANNIE DISCOUNT NOTE 5/18/2015 0.06                                                     6,000,000                        5,999,661                          

United States Agency FANNIE DISCOUNT NOTE 5/21/2015 0.06                                                     22,925,000                     22,923,531                        

United States Agency FANNIE DISCOUNT NOTE 6/1/2015 0.06                                                     33,000,000                     32,996,916                        

United States Agency FANNIE DISCOUNT NOTE 6/15/2015 0.06                                                     5,970,000                        5,969,403                          

United States Agency FANNIE DISCOUNT NOTE 6/16/2015 0.07                                                     2,800,000                        2,799,706                          

United States Agency FANNIE DISCOUNT NOTE 6/30/2015 0.06                                                     9,475,000                        9,473,547                          

United States Agency FANNIE DISCOUNT NOTE 7/1/2015 0.07                                                     17,014,000                     17,011,465                        

United States Agency FANNIE DISCOUNT NOTE 10/1/2015 0.14                                                     10,000,000                     9,993,078                          

United States Agency FANNIE MAE 7/2/2015 0.50                                                     30,000,000                     30,090,900                        

United States Agency FANNIE MAE 7/25/2016 0.19                                                     50,000,000                     49,977,400                        

United States Agency FANNIE MAE 11/21/2016 0.53                                                     10,000,000                     10,060,900                        

United States Agency FANNIE MAE 3/14/2017 0.75                                                     10,000,000                     10,011,200                        

United States Agency FANNIE MAE 10/17/2017 2.00                                                     10,000,000                     10,267,500                        

United States Agency FANNIE MAE 10/26/2017 0.88                                                     150,000,000                   149,260,910                     

United States Agency FANNIE MAE 2/8/2018 0.88                                                     20,000,000                     19,849,350                        
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United States Agency FANNIE MAE 2/27/2018 1.20                                                     15,000,000                     15,034,950                        

United States Agency FANNIE MAE 4/30/2018 1.13                                                     20,000,000                     19,990,000                        

United States Agency FED FARM CRD DISCOUNT NT 5/5/2015 0.05                                                     20,000,000                     19,999,444                        

United States Agency FED HOME LN DISCOUNT NT 5/1/2015 0.04                                                     187,708,000                   187,684,028                     

United States Agency FED HOME LN DISCOUNT NT 5/4/2015 0.08                                                     48,400,000                     48,393,581                        

United States Agency FED HOME LN DISCOUNT NT 5/5/2015 0.03                                                     9,700,000                        9,699,693                          

United States Agency FED HOME LN DISCOUNT NT 5/6/2015 0.06                                                     65,000,000                     64,990,024                        

United States Agency FED HOME LN DISCOUNT NT 5/7/2015 0.06                                                     19,000,000                     18,998,431                        

United States Agency FED HOME LN DISCOUNT NT 5/8/2015 0.07                                                     43,300,000                     43,293,679                        

United States Agency FED HOME LN DISCOUNT NT 5/12/2015 0.07                                                     25,000,000                     24,997,229                        

United States Agency FED HOME LN DISCOUNT NT 5/13/2015 0.06                                                     53,700,000                     53,691,159                        

United States Agency FED HOME LN DISCOUNT NT 5/14/2015 0.06                                                     26,600,000                     26,597,603                        

United States Agency FED HOME LN DISCOUNT NT 5/15/2015 0.06                                                     43,900,000                     43,893,478                        

United States Agency FED HOME LN DISCOUNT NT 5/18/2015 0.06                                                     11,300,000                     11,299,518                        

United States Agency FED HOME LN DISCOUNT NT 5/20/2015 0.10                                                     40,000,000                     39,992,763                        

United States Agency FED HOME LN DISCOUNT NT 5/21/2015 0.06                                                     25,300,000                     25,297,362                        

United States Agency FED HOME LN DISCOUNT NT 5/22/2015 0.06                                                     68,550,000                     68,540,007                        

United States Agency FED HOME LN DISCOUNT NT 5/27/2015 0.08                                                     30,000,000                     29,994,883                        

United States Agency FED HOME LN DISCOUNT NT 5/28/2015 0.01                                                     25,000,000                     24,996,000                        

United States Agency FED HOME LN DISCOUNT NT 5/29/2015 0.07                                                     55,885,000                     55,876,916                        

United States Agency FED HOME LN DISCOUNT NT 6/1/2015 0.06                                                     68,100,000                     68,092,119                        

United States Agency FED HOME LN DISCOUNT NT 6/2/2015 0.06                                                     50,000,000                     49,993,739                        

United States Agency FED HOME LN DISCOUNT NT 6/3/2015 0.07                                                     49,405,000                     49,398,032                        

United States Agency FED HOME LN DISCOUNT NT 6/4/2015 0.06                                                     35,000,000                     34,995,442                        

United States Agency FED HOME LN DISCOUNT NT 6/5/2015 0.07                                                     58,994,000                     58,984,679                        

United States Agency FED HOME LN DISCOUNT NT 6/8/2015 0.07                                                     32,700,000                     32,694,944                        

United States Agency FED HOME LN DISCOUNT NT 6/9/2015 0.08                                                     20,000,000                     19,996,267                        

United States Agency FED HOME LN DISCOUNT NT 6/10/2015 0.06                                                     68,400,000                     68,391,621                        

United States Agency FED HOME LN DISCOUNT NT 6/11/2015 0.08                                                     15,000,000                     14,997,133                        

United States Agency FED HOME LN DISCOUNT NT 6/12/2015 0.06                                                     112,900,000                   112,885,221                     

United States Agency FED HOME LN DISCOUNT NT 6/15/2015 0.05                                                     127,659,000                   127,648,112                     

United States Agency FED HOME LN DISCOUNT NT 6/17/2015 0.07                                                     60,000,000                     59,984,872                        

United States Agency FED HOME LN DISCOUNT NT 6/19/2015 0.08                                                     47,000,000                     46,991,551                        

United States Agency FED HOME LN DISCOUNT NT 6/22/2015 0.07                                                     28,500,000                     28,497,024                        

United States Agency FED HOME LN DISCOUNT NT 6/23/2015 0.07                                                     6,120,000                        6,119,334                          

United States Agency FED HOME LN DISCOUNT NT 6/24/2015 0.07                                                     65,000,000                     64,989,403                        

United States Agency FED HOME LN DISCOUNT NT 6/25/2015 0.08                                                     30,000,000                     29,995,560                        

United States Agency FED HOME LN DISCOUNT NT 6/26/2015 0.07                                                     25,000,000                     24,996,815                        

United States Agency FED HOME LN DISCOUNT NT 7/1/2015 0.07                                                     103,000,000                   102,980,448                     

United States Agency FED HOME LN DISCOUNT NT 7/6/2015 0.07                                                     41,900,000                     41,893,444                        

United States Agency FED HOME LN DISCOUNT NT 7/8/2015 0.07                                                     26,100,000                     26,094,965                        

United States Agency FED HOME LN DISCOUNT NT 7/10/2015 0.08                                                     20,000,000                     19,996,602                        

United States Agency FED HOME LN DISCOUNT NT 7/15/2015 0.09                                                     32,700,000                     32,693,538                        

United States Agency FED HOME LN DISCOUNT NT 7/17/2015 0.08                                                     50,000,000                     49,990,268                        

United States Agency FED HOME LN DISCOUNT NT 7/20/2015 0.08                                                     3,750,000                        3,749,359                          

United States Agency FED HOME LN DISCOUNT NT 7/21/2015 0.08                                                     3,000,000                        2,999,453                          

United States Agency FED HOME LN DISCOUNT NT 7/22/2015 0.08                                                     25,000,000                     24,994,917                        

United States Agency FED HOME LN DISCOUNT NT 7/24/2015 0.08                                                     40,000,000                     39,991,848                        
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United States Agency FED HOME LN DISCOUNT NT 7/29/2015 0.08                                                     35,000,000                     34,992,742                        

United States Agency FED HOME LN DISCOUNT NT 7/31/2015 0.09                                                     30,000,000                     29,993,554                        

United States Agency FEDERAL FARM CREDIT BANK 5/1/2015 0.35                                                     48,000,000                     48,055,768                        

United States Agency FEDERAL FARM CREDIT BANK 6/1/2015 0.35                                                     15,750,000                     15,771,578                        

United States Agency FEDERAL FARM CREDIT BANK 6/30/2015 0.10                                                     15,000,000                     14,997,435                        

United States Agency FEDERAL FARM CREDIT BANK 7/10/2015 0.20                                                     15,000,000                     14,994,315                        

United States Agency FEDERAL FARM CREDIT BANK 7/30/2015 0.35                                                     10,500,000                     10,516,275                        

United States Agency FEDERAL FARM CREDIT BANK 8/7/2015 0.13                                                     15,000,000                     14,999,790                        

United States Agency FEDERAL FARM CREDIT BANK 8/10/2015 0.20                                                     10,000,000                     9,995,830                          

United States Agency FEDERAL FARM CREDIT BANK 8/25/2015 0.16                                                     15,000,000                     15,004,196                        

United States Agency FEDERAL FARM CREDIT BANK 9/18/2015 0.18                                                     25,000,000                     24,996,992                        

United States Agency FEDERAL FARM CREDIT BANK 9/18/2015 0.21                                                     50,000,000                     49,991,525                        

United States Agency FEDERAL FARM CREDIT BANK 10/1/2015 0.18                                                     15,000,000                     15,007,900                        

United States Agency FEDERAL FARM CREDIT BANK 10/1/2015 0.19                                                     20,000,000                     20,000,000                        

United States Agency FEDERAL FARM CREDIT BANK 10/26/2015 0.21                                                     50,000,000                     49,971,492                        

United States Agency FEDERAL FARM CREDIT BANK 12/10/2015 0.23                                                     15,000,000                     15,000,074                        

United States Agency FEDERAL FARM CREDIT BANK 5/2/2016 0.20                                                     40,000,000                     39,998,000                        

United States Agency FEDERAL FARM CREDIT BANK 8/26/2016 0.20                                                     15,000,000                     14,991,919                        

United States Agency FEDERAL FARM CREDIT BANK 10/3/2016 0.20                                                     20,000,000                     19,988,820                        

United States Agency FEDERAL FARM CREDIT BANK 11/15/2016 0.23                                                     30,000,000                     30,000,300                        

United States Agency FEDERAL FARM CREDIT BANK 3/9/2017 0.20                                                     27,500,000                     27,493,400                        

United States Agency FEDERAL FARM CREDIT BANK 3/22/2017 0.24                                                     15,000,000                     14,996,205                        

United States Agency FEDERAL FARM CREDIT BANK 4/17/2017 0.23                                                     50,000,000                     50,000,000                        

United States Agency FEDERAL FARM CREDIT BANK 7/14/2017 0.21                                                     100,000,000                   99,956,300                        

United States Agency FEDERAL FARM CREDIT BANK 8/29/2017 0.22                                                     20,000,000                     19,991,080                        

United States Agency FEDERAL FARM CREDIT BANK 10/10/2017 1.15                                                     40,000,000                     40,218,604                        

United States Agency FEDERAL FARM CREDIT BANK 2/2/2018 0.23                                                     25,000,000                     24,986,871                        

United States Agency FEDERAL FARM CREDIT BANK 4/16/2018 0.23                                                     25,000,000                     24,996,234                        

United States Agency FEDERAL HOME LOAN BANK 5/1/2015 0.11                                                     15,000,000                     14,994,750                        

United States Agency FEDERAL HOME LOAN BANK 5/1/2015 0.12                                                     20,000,000                     19,998,234                        

United States Agency FEDERAL HOME LOAN BANK 5/8/2015 0.13                                                     20,000,000                     19,999,600                        

United States Agency FEDERAL HOME LOAN BANK 5/14/2015 0.13                                                     4,500,000                        4,499,456                          

United States Agency FEDERAL HOME LOAN BANK 6/1/2015 0.11                                                     7,550,000                        7,550,310                          

United States Agency FEDERAL HOME LOAN BANK 6/12/2015 2.88                                                     15,000,000                     15,331,200                        

United States Agency FEDERAL HOME LOAN BANK 6/30/2015 0.17                                                     117,985,000                   117,984,520                     

United States Agency FEDERAL HOME LOAN BANK 7/1/2015 0.13                                                     75,000,000                     74,961,075                        

United States Agency FEDERAL HOME LOAN BANK 7/29/2015 0.13                                                     15,000,000                     14,992,680                        

United States Agency FEDERAL HOME LOAN BANK 8/28/2015 0.13                                                     15,000,000                     14,988,360                        

United States Agency FEDERAL HOME LOAN BANK 9/8/2015 0.13                                                     15,000,000                     14,987,100                        

United States Agency FEDERAL HOME LOAN BANK 9/30/2015 0.13                                                     10,000,000                     9,992,300                          

United States Agency FEDERAL HOME LOAN BANK 10/1/2015 0.21                                                     16,000,000                     16,006,240                        

United States Agency FEDERAL HOME LOAN BANK 9/9/2016 2.00                                                     15,000,000                     15,389,100                        

United States Agency FEDERAL HOME LOAN BANK 3/26/2018 1.25                                                     15,000,000                     14,996,250                        

United States Agency FREDDIE MAC 9/10/2015 1.75                                                     15,000,000                     15,238,440                        

United States Agency FREDDIE MAC 9/25/2015 0.50                                                     43,775,000                     43,824,904                        

United States Agency FREDDIE MAC 9/29/2016 0.70                                                     10,000,000                     10,008,000                        

United States Agency FREDDIE MAC 11/25/2016 0.75                                                     25,000,000                     25,000,000                        

United States Agency FREDDIE MAC 12/19/2016 0.75                                                     15,000,000                     14,994,750                        
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United States Agency FREDDIE MAC 12/29/2016 0.82                                                     5,500,000                        5,504,400                          

United States Agency FREDDIE MAC 3/8/2017 1.00                                                     10,000,000                     10,047,200                        

United States Agency FREDDIE MAC 4/28/2017 0.75                                                     25,000,000                     25,000,000                        

United States Agency FREDDIE MAC 11/3/2017 1.13                                                     50,000,000                     50,000,000                        

United States Agency FREDDIE MAC 11/27/2017 1.30                                                     60,000,000                     60,000,000                        

United States Agency FREDDIE MAC DISCOUNT NT 5/4/2015 0.06                                                     3,000,000                        2,999,935                          

United States Agency FREDDIE MAC DISCOUNT NT 5/11/2015 0.06                                                     14,700,000                     14,699,314                        

United States Agency FREDDIE MAC DISCOUNT NT 5/12/2015 0.05                                                     10,000,000                     9,999,542                          

United States Agency FREDDIE MAC DISCOUNT NT 5/14/2015 0.06                                                     5,330,000                        5,329,662                          

United States Agency FREDDIE MAC DISCOUNT NT 5/19/2015 0.04                                                     11,500,000                     11,499,696                        

United States Agency FREDDIE MAC DISCOUNT NT 5/21/2015 0.06                                                     4,000,000                        3,999,807                          

United States Agency FREDDIE MAC DISCOUNT NT 6/1/2015 0.06                                                     50,000,000                     49,995,667                        

United States Agency FREDDIE MAC DISCOUNT NT 6/5/2015 0.08                                                     15,000,000                     14,997,333                        

United States Agency FREDDIE MAC DISCOUNT NT 6/9/2015 0.06                                                     10,000,000                     9,999,217                          

United States Agency TENN VALLEY AUTHORITY 6/15/2015 4.38                                                     5,645,000                        5,834,390                          

United States Agency TVA DISCOUNT NOTE 5/5/2015 0.05                                                     15,000,000                     14,999,417                        

United States Agency TVA DISCOUNT NOTE 5/26/2015 0.06                                                     15,000,000                     14,999,381                        

United States Treasury US TREASURY FRN 1/31/2016 0.07                                                     300,000,000                   299,945,449                     

United States Treasury US TREASURY FRN 4/30/2016 0.09                                                     320,000,000                   320,032,454                     

United States Treasury US TREASURY FRN 7/31/2016 0.10                                                     90,000,000                     90,004,359                        

United States Treasury US TREASURY FRN 10/31/2016 0.07                                                     275,000,000                   274,880,058                     

United States Treasury US TREASURY FRN 4/30/2017 0.09                                                     75,000,000                     75,003,549                        

United States Treasury US TREASURY N/B 6/30/2015 0.38                                                     75,000,000                     75,116,211                        

United States Treasury US TREASURY N/B 11/15/2016 0.63                                                     75,000,000                     74,797,461                        

United States Treasury US TREASURY N/B 2/28/2017 0.88                                                     70,000,000                     70,161,328                        

United States Treasury US TREASURY N/B 4/30/2017 0.50                                                     40,000,000                     39,930,469                        

United States Treasury US TREASURY N/B 5/15/2017 0.88                                                     60,000,000                     59,939,453                        

United States Treasury US TREASURY N/B 6/15/2017 0.88                                                     50,000,000                     49,917,188                        

United States Treasury US TREASURY N/B 8/15/2017 0.88                                                     50,000,000                     49,807,227                        

United States Treasury US TREASURY N/B 4/15/2018 0.75                                                     50,000,000                     49,729,102                        

United States Treasury WI TREASURY SEC 5/31/2015 0.25                                                     45,000,000                     44,939,258                        


