
Oregon State Treasury

Investment Risk and Compliance

OSTF Monthly Holdings

July 2012

 350 Winter St NE Suite 100

Salem, Oregon  97301-3896

Investment Type Security Name Legal Maturity Date

 Coupon /

Discount Rate  Par Value  Original Cost 

Commercial Paper BP CAPITAL MARKETS PLC 2/8/2013 0.67                               75,000,000.00           75,016,275.00      

Commercial Paper ALLIANCEBERNSTEIN 8/1/2012 0.36                               25,000,000.00           24,998,000.00      

Commercial Paper CPPIB CAPITAL INC 8/2/2012 0.10                               50,000,000.00           49,999,722.22      

Commercial Paper COCA-COLA COMPANY 11/5/2012 0.23                               9,550,000.00              9,542,556.31        

Commercial Paper CONOCOPHILLIPS QATAR F 8/2/2012 0.16                               1,550,000.00              1,549,814.00        

Commercial Paper PRUDENTIAL FNDG LLC 8/1/2012 0.15                               50,000,000.00           49,997,916.66      

Commercial Paper RECKITT BENCKISER TREAS 10/10/2012 0.75                               27,000,000.00           26,862,187.50      

Commercial Paper RECKITT BENCKISER TREAS 2/1/2013 0.95                               25,000,000.00           24,761,840.28      

Commercial Paper RECKITT BENCKISER TREAS 6/28/2013 0.75                               10,000,000.00           9,926,666.67        

Commercial Paper UNION BK N A CAYMAN 8/3/2012 0.10                               100,000,000.00         99,999,166.67      

Commercial Paper UNION BANK NA 8/1/2012 0.15                               35,000,000.00           34,997,958.33      

Commercial Paper WHEELS INC 8/1/2012 0.29                               20,000,000.00           19,997,905.56      

Commercial Paper WHEELS INC 8/1/2012 0.28                               53,500,000.00           53,499,583.89      

Commercial Paper WHEELS INC 8/1/2012 0.30                               12,000,000.00           11,998,600.00      

Corporate ANZ NATIONAL INTL NZ 12/20/2013 1.47                               100,000,000.00         100,000,000.00    

Corporate AMERICAN HONDA FINANCE 9/20/2013 1.63                               5,000,000.00              4,998,100.00        

Corporate ANHEUSER BUSCH INBEV WOR 7/15/2015 0.80                               5,000,000.00              4,990,850.00        

Corporate AUST + NZ BANKING GROUP 5/2/2014 1.14                               50,000,000.00           50,000,000.00      

Corporate BB+T CORPORATION 4/28/2014 1.15                               24,655,000.00           24,633,981.50      

Corporate BHP BILLITON FIN USA LTD 11/21/2014 1.13                               10,000,000.00           9,964,500.00        

Corporate BHP BILLITON FIN USA LTD 2/18/2014 0.74                               15,000,000.00           15,000,000.00      

Corporate BP CAPITAL MARKETS PLC 11/7/2013 5.25                               13,000,000.00           14,047,698.00      

Corporate BP CAPITAL MARKETS PLC 5/8/2014 3.63                               20,000,000.00           20,996,200.00      

Corporate BP CAPITAL MARKETS PLC 12/6/2013 1.09                               60,000,000.00           60,000,000.00      

Corporate BP CAPITAL MARKETS PLC 12/5/2014 1.70                               15,000,000.00           14,999,100.00      

Corporate BANK OF AMERICA CORP 1/30/2014 1.89                               50,000,000.00           50,000,000.00      

Corporate BANK OF NEW YORK MELLON 11/24/2014 1.32                               50,000,000.00           50,000,000.00      

Corporate BANK OF NOVA SCOTIA 1/22/2013 2.25                               50,000,000.00           50,796,000.00      

Corporate BANK OF NOVA SCOTIA 1/12/2015 1.50                               50,000,000.00           50,000,000.00      

Corporate BARCLAYS BANK PLC 3/28/2014 1.46                               50,000,000.00           50,000,000.00      

Corporate BARCLAYS BANK PLC 5/9/2014 1.57                               60,000,000.00           60,000,000.00      
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Corporate BARCLAYS BANK PLC 9/18/2012 1.62                               75,000,000.00           75,000,000.00      

Corporate BARCLAYS BANK PLC 1/13/2014 1.50                               35,000,000.00           35,000,000.00      

Corporate BERKSHIRE HATHAWAY INC 2/11/2013 2.13                               40,000,000.00           39,986,000.00      

Corporate BERKSHIRE HATHAWAY INC 8/15/2014 1.17                               25,000,000.00           25,000,000.00      

Corporate BLACKROCK INC 5/24/2013 0.77                               40,000,000.00           40,000,000.00      

Corporate BLACKROCK INC 6/1/2015 1.38                               10,000,000.00           9,988,500.00        

Corporate BROADCOM CORP 11/1/2013 1.50                               17,830,000.00           17,824,233.69      

Corporate CAISSE CENTRALE DESJARDN 9/16/2013 1.70                               15,000,000.00           14,992,500.00      

Corporate CATERPILLAR FINANCIAL SE 6/17/2013 0.64                               25,000,000.00           25,000,000.00      

Corporate CATERPILLAR FINANCIAL SE 2/9/2015 0.82                               25,000,000.00           25,000,000.00      

Corporate CATERPILLAR FINANCIAL SE 5/29/2015 1.10                               5,000,000.00              4,998,400.00        

Corporate CITIGROUP INC 3/7/2014 0.59                               10,000,000.00           9,779,800.00        

Corporate CITIGROUP INC 10/17/2012 5.30                               141,121,000.00         148,759,965.20    

Corporate CITIGROUP INC 4/11/2013 5.50                               25,000,000.00           26,975,300.00      

Corporate CITIGROUP INC 4/1/2014 1.39                               25,000,000.00           25,000,000.00      

Corporate COCA COLA CO/THE 11/15/2013 0.75                               60,000,000.00           59,913,300.00      

Corporate COMMONWEALTH BANK AUST 10/28/2013 0.90                               86,600,000.00           86,600,000.00      

Corporate COMMONWEALTH BANK AUST 3/17/2014 1.20                               35,000,000.00           35,000,000.00      

Corporate COMMONWEALTH BANK AUST 8/7/2013 1.17                               70,000,000.00           70,000,000.00      

Corporate COMMONWEALTH BANK AUST 2/13/2015 1.80                               100,000,000.00         100,000,000.00    

Corporate DAIMLER FINANCE NA LLC 9/15/2014 1.88                               9,675,000.00              9,776,331.00        

Corporate DAIMLER FINANCE NA LLC 4/10/2014 1.24                               25,000,000.00           25,000,000.00      

Corporate JOHN DEERE CAPITAL CORP 9/22/2014 1.00                               25,000,000.00           25,000,000.00      

Corporate JOHN DEERE CAPITAL CORP 6/16/2014 0.64                               15,000,000.00           15,000,000.00      

Corporate WALT DISNEY COMPANY/THE 12/1/2014 0.88                               10,000,000.00           9,967,300.00        

Corporate HP ENTERPRISE SERVICES 8/1/2013 6.00                               14,478,000.00           16,254,452.62      

Corporate GENERAL ELEC CAP CORP 9/20/2013 5.40                               20,000,000.00           21,397,600.00      

Corporate GENERAL ELEC CAP CORP 9/16/2013 1.88                               120,000,000.00         120,318,550.00    

Corporate GENERAL ELEC CAP CORP 2/6/2014 0.97                               39,410,000.00           39,423,237.50      

Corporate GENERAL ELEC CAP CORP 1/7/2014 1.31                               35,000,000.00           35,000,000.00      

Corporate GENERAL ELEC CAP CORP 4/7/2014 1.09                               40,000,000.00           40,000,000.00      
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Corporate GENERAL ELEC CAP CORP 7/2/2015 1.63                               25,000,000.00           24,978,750.00      

Corporate GENERAL ELEC CAP CORP 7/2/2015 1.00                               25,000,000.00           25,000,000.00      

Corporate GLAXOSMITHKLINE CAPITAL 5/8/2015 0.75                               10,000,000.00           9,974,600.00        

Corporate GOLDMAN SACHS GROUP INC 9/1/2012 5.70                               16,591,000.00           17,868,433.43      

Corporate GOLDMAN SACHS GROUP INC 8/19/2013 1.52                               75,000,000.00           75,000,000.00      

Corporate GOLDMAN SACHS GROUP INC 8/31/2012 1.22                               32,500,000.00           32,500,000.00      

Corporate GOLDMAN SACHS GROUP INC 9/23/2013 1.52                               50,000,000.00           50,000,000.00      

Corporate GOLDMAN SACHS GROUP INC 2/7/2014 1.47                               75,000,000.00           75,140,500.00      

Corporate GOLDMAN SACHS GROUP INC 11/1/2012 5.45                               20,000,000.00           21,571,200.00      

Corporate HEWLETT PACKARD CO 9/13/2013 1.25                               59,050,000.00           59,044,799.50      

Corporate HEWLETT PACKARD CO 5/30/2014 0.87                               28,000,000.00           28,000,000.00      

Corporate HSBC BANK PLC 8/12/2013 1.63                               19,200,000.00           19,294,444.80      

Corporate IBM CORP 2/6/2015 0.55                               15,000,000.00           14,926,650.00      

Corporate JPMORGAN CHASE + CO 1/24/2014 1.25                               100,000,000.00         100,000,000.00    

Corporate JPMORGAN CHASE + CO 5/2/2014 1.22                               121,650,000.00         120,958,244.90    

Corporate JPMORGAN CHASE + CO 3/20/2015 1.52                               75,000,000.00           75,000,000.00      

Corporate MELLON FUNDING CORP 5/15/2014 5.20                               8,541,000.00              9,461,634.39        

Corporate MERRILL LYNCH + CO 8/15/2012 6.05                               24,880,000.00           26,211,966.00      

Corporate MERRILL LYNCH + CO 2/5/2013 5.45                               16,661,000.00           17,588,218.98      

Corporate MERRILL LYNCH + CO 4/25/2013 6.15                               5,350,000.00              5,740,207.60        

Corporate MORGAN STANLEY 1/9/2014 0.76                               26,950,000.00           26,435,780.50      

Corporate MORGAN STANLEY 1/24/2014 2.05                               125,000,000.00         124,816,660.00    

Corporate MORGAN STANLEY 5/14/2013 2.97                               64,000,000.00           64,539,996.00      

Corporate MORGAN STANLEY 4/29/2013 1.45                               50,000,000.00           50,000,000.00      

Corporate NYSE EURONEXT 6/28/2013 4.80                               15,000,000.00           16,011,028.60      

Corporate NATIONAL AUSTRALIA BK LT 8/7/2015 1.60                               15,000,000.00           14,990,400.00      

Corporate NATIONAL AUSTRALIA BANK 8/7/2015 1.00                               10,000,000.00           10,000,000.00      

Corporate NATIONAL AUSTRALIA BANK 11/12/2013 1.07                               75,000,000.00           75,000,000.00      

Corporate NATIONAL BANK OF CANADA 6/26/2015 1.50                               12,500,000.00           12,469,750.00      

Corporate NEW YORK LIFE GLOBAL FDG 5/9/2013 4.65                               5,761,000.00              6,257,425.37        

Corporate PROCTER + GAMBLE CO/THE 8/15/2014 0.70                               7,000,000.00              6,971,230.00        
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Corporate RABOBANK NEDERLAND 1/22/2013 0.59                               75,000,000.00           75,000,000.00      

Corporate SSIF NEVADA LP 4/14/2014 1.16                               75,000,000.00           75,000,000.00      

Corporate SCHLUMBERGER INVESTMENT 9/12/2014 1.02                               25,000,000.00           25,000,000.00      

Corporate SHELL INTERNATIONAL FIN 3/25/2013 1.88                               34,235,000.00           34,919,649.55      

Corporate SOCIETE GENERALE 4/11/2014 1.51                               19,500,000.00           19,500,000.00      

Corporate TEVA PHARMACEUT FIN BV 11/8/2013 1.37                               39,000,000.00           39,000,000.00      

Corporate TEVA PHARM FIN III 3/21/2014 1.70                               16,550,000.00           16,488,197.50      

Corporate UBS AG STAMFORD CT 10/14/2013 1.70                               185,000,000.00         185,000,000.00    

Corporate UBS AG STAMFORD CT 1/28/2014 1.47                               80,000,000.00           80,000,000.00      

Corporate US BANK NA 2/4/2014 6.30                               20,000,000.00           22,419,600.00      

Corporate US CENTRAL FEDERAL CRED 10/19/2012 1.90                               1,575,000.00              1,597,034.25        

Corporate US BANCORP 9/13/2013 1.38                               50,000,000.00           49,942,125.00      

Corporate WACHOVIA BANK NA 11/3/2014 0.85                               27,787,000.00           26,789,260.05      

Corporate WACHOVIA CORP 5/1/2013 5.50                               15,103,000.00           16,056,603.42      

Corporate WACHOVIA CORP 8/1/2014 5.25                               40,475,000.00           43,318,881.00      

Corporate WELLS FARGO COMPANY 2/13/2015 1.25                               75,000,000.00           74,787,000.00      

Corporate WELLS FARGO + COMPANY 6/26/2015 1.00                               150,000,000.00         150,000,000.00    

Corporate WEST CORP FED CRED UNION 11/2/2012 1.75                               23,122,000.00           23,428,482.11      

Corporate WESTPAC BANKING CORP 12/9/2013 1.20                               100,000,000.00         100,000,000.00    

Corporate WESTPAC BANKING CORP 12/9/2013 1.85                               25,000,000.00           24,987,000.00      

Corporate WESTPAC BANKING CORP 10/18/2013 1.01                               78,000,000.00           78,000,000.00      

Corporate WESTPAC BANKING CORP 1/30/2014 1.70                               28,000,000.00           28,000,000.00      

Corporate WESTPAC BANKING CORP 9/16/2013 0.84                               45,000,000.00           44,992,890.00      

FDIC guaranteed CITIGROUP FUNDING INC 10/22/2012 1.88                               50,000,000.00           51,275,000.00      

FDIC guaranteed CITIBANK NA 9/21/2012 0.47                               50,000,000.00           50,000,000.00      

FDIC guaranteed CITIBANK NA 12/28/2012 1.75                               25,000,000.00           25,590,500.00      

FDIC guaranteed ALLY FINANCIAL INC 10/30/2012 1.75                               130,000,000.00         132,294,900.00    

FDIC guaranteed ALLY FINANCIAL INC 12/19/2012 2.20                               41,427,000.00           42,232,340.88      

FDIC guaranteed GENERAL ELEC CAP CORP 12/21/2012 2.13                               2,084,000.00              2,123,533.48        

FDIC guaranteed GENERAL ELEC CAP CORP 12/28/2012 2.63                               100,000,000.00         103,991,000.00    

FDIC guaranteed GENERAL ELEC CAP CORP 9/28/2012 2.00                               35,606,000.00           35,894,835.87      
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Foreign Government ONTARIO (PROVINCE OF) 6/16/2014 4.10                               70,000,000.00           74,781,050.00      

Foreign Government ONTARIO (PROVINCE OF) 11/19/2012 0.62                               53,000,000.00           53,064,130.00      

Foreign Government ONTARIO (PROVINCE OF) 1/27/2014 1.38                               58,535,000.00           59,358,745.40      

Foreign Government ONTARIO (PROVINCE OF) 5/26/2015 0.95                               25,000,000.00           24,994,750.00      

Foreign Government PROV. BRITSH COLUMBIA 10/26/2012 0.13                               8,000,000.00              7,996,764.44        

Foreign Government QUEBEC GOVT 10/22/2012 0.20                               10,000,000.00           9,991,766.67        

Municipals FLORIDA ST HURRICANE CATASTROP 10/15/2012 1.03                               57,250,000.00           55,857,150.00      

Municipals MICHIGAN ST 5/1/2013 4.16                               5,665,000.00              5,830,871.20        

Municipals NEW YORK ST 4/15/2013 5.22                               2,500,000.00              2,589,175.00        

Municipals N TX TOLLWAY AUTH REVENUE 9/1/2013 2.31                               2,500,000.00              2,572,575.00        

Municipals N TX TOLLWAY AUTH REVENUE 9/1/2013 2.44                               4,950,000.00              5,085,778.50        

Municipals UNIV OF CALIFORNIA CA REVENUES 7/1/2041 0.83                               50,000,000.00           50,000,000.00      

Municipals WASHINGTON ST 1/1/2013 -                                 16,130,000.00           16,130,000.00      

Municipals WASHINGTON ST 1/1/2014 0.37                               18,940,000.00           18,940,000.00      

Municipals WASHINGTON ST 1/1/2015 0.50                               10,000,000.00           10,000,000.00      

Time Certificate of Deposit COLUMBIA COMMUNITY BANK 8/8/2012 0.28                               100,000.00                 100,000.00            

Time Certificate of Deposit COLUMBIA COMMUNITY BANK 10/10/2012 0.33                               100,000.00                 100,000.00            

Time Certificate of Deposit UMPQUA BANK 8/8/2012 0.28                               15,000,000.00           15,000,000.00      

Time Certificate of Deposit UMPQUA BANK 9/12/2012 0.31                               15,000,000.00           15,000,000.00      

Time Certificate of Deposit UMPQUA BANK 10/10/2012 0.33                               15,000,000.00           15,000,000.00      

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 8/8/2012 0.28                               7,500,000.00              7,500,000.00        

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 8/12/2012 0.25                               5,000,000.00              5,000,000.00        

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 9/12/2012 0.31                               7,500,000.00              7,500,000.00        

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 10/10/2012 0.33                               2,500,000.00              2,500,000.00        

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 8/8/2012 0.20                               2,500,000.00              2,500,000.00        

Time Certificate of Deposit PACIFIC CONTINENTAL BANK TCD 9/12/2012 0.27                               5,000,000.00              5,000,000.00        

Time Certificate of Deposit OREGON COAST BANK 8/8/2012 0.20                               5,000,000.00              5,000,000.00        

United States Agency FREDDIE MAC 5/22/2013 4.25                               8,500,000.00              8,867,115.00        

United States Agency FREDDIE MAC 4/2/2014 4.50                               20,000,000.00           22,062,800.00      

United States Agency FED FARM CRD DISCOUNT NT 8/16/2012 0.15                               67,837,000.00           67,793,471.26      

United States Agency FED FARM CRD DISCOUNT NT 8/20/2012 0.09                               2,359,000.00              2,358,827.33        
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United States Agency FEDERAL FARM CREDIT BANK 3/19/2013 0.45                               42,670,000.00           42,651,664.70      

United States Agency FEDERAL FARM CREDIT BANK 5/24/2013 0.25                               100,000,000.00         100,000,000.00    

United States Agency FEDERAL HOME LOAN BANK 11/27/2013 0.38                               50,000,000.00           49,922,500.00      

United States Agency FEDERAL HOME LOAN BANK 11/14/2012 0.18                               80,000,000.00           79,981,440.00      

United States Agency FEDERAL HOME LOAN BANK 5/2/2013 0.20                               12,700,000.00           12,695,047.00      

United States Agency FED HOME LN DISCOUNT NT 8/1/2012 0.09                               266,044,000.00         266,029,297.10    

United States Agency FED HOME LN DISCOUNT NT 8/2/2012 0.03                               10,500,000.00           10,499,912.50      

United States Agency FED HOME LN DISCOUNT NT 8/3/2012 0.06                               5,640,000.00              5,639,915.40        

United States Agency FED HOME LN DISCOUNT NT 8/8/2012 0.09                               84,000,000.00           83,993,271.67      

United States Agency FED HOME LN DISCOUNT NT 8/10/2012 0.09                               134,570,000.00         134,561,281.20    

United States Agency FED HOME LN DISCOUNT NT 8/13/2012 0.01                               43,000,000.00           42,999,534.17      

United States Agency FED HOME LN DISCOUNT NT 8/14/2012 0.01                               50,000,000.00           49,997,958.33      

United States Agency FED HOME LN DISCOUNT NT 8/15/2012 0.10                               128,150,000.00         128,143,068.80    

United States Agency FED HOME LN DISCOUNT NT 8/17/2012 0.07                               191,470,000.00         191,460,653.90    

United States Agency FED HOME LN DISCOUNT NT 8/20/2012 0.08                               155,920,000.00         155,904,460.60    

United States Agency FED HOME LN DISCOUNT NT 8/22/2012 0.08                               74,200,000.00           74,193,482.49      

United States Agency FED HOME LN DISCOUNT NT 8/23/2012 0.10                               15,000,000.00           14,997,666.67      

United States Agency FED HOME LN DISCOUNT NT 8/24/2012 0.09                               76,050,000.00           76,041,662.73      

United States Agency FED HOME LN DISCOUNT NT 8/28/2012 0.08                               2,310,000.00              2,309,856.27        

United States Agency FED HOME LN DISCOUNT NT 8/29/2012 0.09                               204,400,000.00         204,366,629.80    

United States Agency FED HOME LN DISCOUNT NT 8/30/2012 0.09                               1,875,000.00              1,874,803.13        

United States Agency FED HOME LN DISCOUNT NT 8/31/2012 0.07                               163,338,000.00         163,318,127.60    

United States Agency FED HOME LN DISCOUNT NT 9/4/2012 0.09                               75,000,000.00           74,993,833.33      

United States Agency FED HOME LN DISCOUNT NT 9/5/2012 0.10                               86,300,000.00           86,285,464.28      

United States Agency FED HOME LN DISCOUNT NT 9/7/2012 0.16                               15,424,000.00           15,412,776.90      

United States Agency FED HOME LN DISCOUNT NT 9/27/2012 0.11                               15,000,000.00           14,997,295.83      

United States Agency FED HOME LN DISCOUNT NT 10/1/2012 0.12                               30,950,000.00           30,943,079.24      

United States Agency FED HOME LN DISCOUNT NT 10/3/2012 0.11                               5,000,000.00              4,998,900.00        

United States Agency FED HOME LN DISCOUNT NT 10/4/2012 0.14                               2,000,000.00              1,999,040.00        

United States Agency FED HOME LN DISCOUNT NT 10/19/2012 0.14                               3,000,000.00              2,998,391.25        

United States Agency FED HOME LN DISCOUNT NT 11/7/2012 0.16                               38,400,000.00           38,371,893.33      
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United States Agency FED HOME LN DISCOUNT NT 11/16/2012 0.16                               40,500,000.00           40,468,401.53      

United States Agency FED HOME LN DISCOUNT NT 12/17/2012 0.15                               2,500,000.00              2,498,541.67        

United States Agency FED HOME LN DISCOUNT NT 12/21/2012 0.17                               3,000,000.00              2,997,690.00        

United States Agency FREDDIE MAC DISCOUNT NT 8/3/2012 0.08                               2,000,000.00              1,999,982.22        

United States Agency FREDDIE MAC DISCOUNT NT 8/6/2012 0.08                               32,365,000.00           32,362,195.03      

United States Agency FREDDIE MAC DISCOUNT NT 8/7/2012 0.10                               42,000,000.00           41,994,166.67      

United States Agency FREDDIE MAC DISCOUNT NT 8/15/2012 0.10                               1,720,000.00              1,719,923.56        

United States Agency FREDDIE MAC DISCOUNT NT 8/27/2012 0.09                               34,121,000.00           34,114,945.21      

United States Agency FREDDIE MAC DISCOUNT NT 8/31/2012 0.07                               54,350,000.00           54,342,919.86      

United States Agency FREDDIE MAC DISCOUNT NT 9/5/2012 0.16                               40,042,000.00           40,011,212.15      

United States Agency FREDDIE MAC DISCOUNT NT 10/3/2012 0.13                               12,000,000.00           11,994,150.00      

United States Agency FREDDIE MAC DISCOUNT NT 10/10/2012 0.13                               65,000,000.00           64,968,977.77      

United States Agency FREDDIE MAC DISCOUNT NT 11/13/2012 0.15                               22,111,000.00           22,095,061.65      

United States Agency FEDERAL FARM CREDIT BANK 1/28/2015 0.24                               100,000,000.00         99,899,000.00      

United States Agency FEDERAL HOME LOAN BANK 8/22/2012 1.75                               5,000,000.00              5,054,000.00        

United States Agency FEDERAL HOME LOAN BANK 8/22/2012 0.88                               12,000,000.00           12,059,880.00      

United States Agency FREDDIE MAC 8/8/2014 1.10                               50,000,000.00           50,290,000.00      

United States Agency FREDDIE MAC 10/18/2013 0.50                               90,000,000.00           89,962,500.00      

United States Agency FREDDIE MAC 10/17/2014 0.75                               28,151,000.00           28,101,735.75      

United States Agency FREDDIE MAC 11/21/2014 0.81                               8,410,000.00              8,395,703.00        

United States Agency FANNIE DISCOUNT NOTE 8/1/2012 0.07                               60,150,000.00           60,145,116.19      

United States Agency FANNIE DISCOUNT NOTE 8/15/2012 0.05                               12,500,000.00           12,499,722.22      

United States Agency FANNIE DISCOUNT NOTE 8/27/2012 0.09                               22,000,000.00           21,998,075.00      

United States Agency FANNIE DISCOUNT NOTE 8/28/2012 0.10                               25,000,000.00           24,994,722.22      

United States Agency FANNIE DISCOUNT NOTE 8/31/2012 0.11                               50,000,000.00           49,988,847.22      

United States Agency FANNIE DISCOUNT NOTE 9/5/2012 0.10                               19,500,000.00           19,489,097.92      

United States Agency FANNIE DISCOUNT NOTE 10/1/2012 0.10                               75,000,000.00           74,987,083.33      

United States Agency FANNIE DISCOUNT NOTE 10/17/2012 0.12                               50,000,000.00           49,970,500.00      

United States Agency FANNIE DISCOUNT NOTE 10/31/2012 0.14                               26,200,000.00           26,183,595.89      

United States Agency FANNIE MAE 8/1/2012 5.25                               198,432,000.00         208,934,730.20    

United States Agency FANNIE MAE 5/1/2013 4.63                               57,122,000.00           59,778,714.68      
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United States Agency FANNIE MAE 1/2/2014 5.13                               60,120,000.00           65,311,541.20      

United States Agency FANNIE MAE 8/28/2014 0.65                               25,000,000.00           24,975,000.00      

United States Agency FANNIE MAE 10/17/2014 0.75                               38,800,000.00           38,722,400.00      

United States Agency FANNIE MAE 10/24/2014 0.85                               100,000,000.00         100,000,000.00    

United States Agency FANNIE MAE 12/27/2013 0.50                               80,375,000.00           80,334,812.50      

United States Agency FANNIE MAE 4/17/2015 0.75                               35,000,000.00           34,973,750.00      

United States Agency FANNIE MAE 4/24/2015 0.75                               35,000,000.00           35,000,000.00      

United States Agency FANNIE MAE 5/29/2015 0.70                               75,472,000.00           75,428,444.80      

United States Agency FANNIE MAE 6/4/2015 0.75                               50,000,000.00           50,025,000.00      

United States Agency FANNIE MAE 9/20/2013 1.00                               42,250,000.00           42,485,900.00      

United States Agency FANNIE MAE 4/17/2015 0.50                               25,000,000.00           24,987,500.00      

United States Agency FANNIE MAE 5/29/2015 0.50                               28,000,000.00           27,991,600.00      

United States Agency FREDDIE MAC 12/21/2012 4.13                               50,000,000.00           52,240,000.00      

United States Agency FREDDIE MAC 12/28/2012 0.63                               117,450,000.00         117,757,719.00    

United States Agency FANNIE MAE 9/24/2012 0.63                               15,000,000.00           15,053,850.00      

United States Agency FANNIE MAE 12/28/2012 0.28                               50,000,000.00           49,984,900.00      

United States Agency FANNIE MAE 8/10/2012 1.75                               11,670,000.00           11,789,734.20      

United States Agency FANNIE MAE 12/27/2012 1.00                               50,000,000.00           50,176,650.00      

United States Agency TVA DISCOUNT NOTE 8/2/2012 0.08                               57,300,000.00           57,294,443.33      

United States Agency TVA DISCOUNT NOTE 8/9/2012 0.08                               55,000,000.00           54,994,533.33      

United States Treasury TREASURY BILL 8/2/2012 0.04                               85,000,000.00           84,999,287.50      

United States Treasury TREASURY BILL 8/16/2012 0.06                               50,000,000.00           49,997,937.50      

United States Treasury TREASURY BILL 8/23/2012 0.05                               40,000,000.00           39,998,850.00      

8


